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Abstract

One quarter of Europe’s energy demand is provided by natural gas distributed
through a vast pipeline network covering the whole of Europe. At a cost of 1 million
Euros per kilometer the extension of the European pipeline network is already a
multi billion Euro business. The challenging question is how to expand and operate
the network in order to facilitate the transportation of specified gas quantities at
minimum cost. This task can be formulated as a mathematical optimization problem
that reflects to real-world instances of enormous size and complexity. The aim of
this thesis is the development of novel theory and optimization algorithms which
make it possible to solve these problems.

Gas network topology optimization problems can be modeled as nonlinear
mixed-integer programs (MINLPs). Such an MINLP gives rise to a so-called active
transmission problem (ATP), a continuous nonlinear non-convex feasibility problem
which emerges from the MINLP model by fixing all integral variables. The key to
solving the ATP as well as the overall gas network topology optimization problem
and the main contribution of this thesis is a novel domain relazation of the variable
bounds and constraints in combination with a penalization in the objective function.
In case the domain relaxation does not yield a primal feasible solution for the ATP
we offer novel sufficient conditions for proving the infeasibility of the ATP. These
conditions can be expressed in the form of an MILP, i.e., the infeasibility of a
non-convex NLP can be certified by solving an MILP. These results provide an
efficient bounding procedure in a branch-and-bound algorithm.

If the gas network consists only of pipes and valves, the ATP turns into a passive
transmission problem (PTP). Although its constraints are non-convex, its domain
relaxation can be proven to be convex. Consequently, the feasibility of the PTP can
be checked directly in an efficient way. Another advantage of the passive case is that
the solution of the domain relaxation gives rise to a cutting plane for the overall
topology optimization problem that expresses the infeasibility of the PTP. This
cut is obtained by a Benders argument from the Lagrange function of the domain
relaxation augmented by a specially tailored pc-regularization. These cuts provide
tight lower bounds for the passive gas network topology optimization problem.

The domain relaxation does not only provide certificates of infeasibility and
cutting planes, it can also be used to construct feasible primal solutions. We make
use of parametric sensitivity analysis in order to identify binary variables to be
switched based on dual information. This approach allows for the first time to
compute directly MINLP solutions for large-scale gas network topology optimization
problems.
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All the research in this thesis has been realized within the collaborative research
project “Forschungskooperation Netzoptimierung (ForNe)”. The developed software
is in use by the cooperation partner Open Grid Europe GmbH.

Parts of this thesis have been published in book chapters, journal articles and
technical reports. An overview of the topics and solution approaches within the
research project is given by Martin et al. (2011) and Fugenschuh et al. (2013).
Gas network operation approaches and solution methods are described in detail by
Pfetsch et al. (2014) and with a special focus on topology optimization in Fiigenschuh
et al. (2011). The primal heuristic presented in this thesis is published by Humpola
et al. (2014b). The method for pruning nodes of the branch-and-bound tree for an
approximation of the original problem is described in Fiigenschuh and Humpola
(2013) and Humpola et al. (2014a). The Benders like inequality is introduced by
Humpola and Fiigenschuh (2013).
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Zusammenfassung

Ein Viertel des européischen Energiebedarfs wird durch Gas gedeckt, das durch
ein europaweites Pipelinesystem verteilt wird. Aufgrund von Ausbaukosten von
1 Mio. Euro pro Kilometer ist der Netzausbau ein Milliardenunterfangen. Die grofite
Herausforderung besteht darin zu entscheiden, wie das Netzwerk kostengiinstig
ausgebaut und genutzt werden kann, um notwendige Gasmengen zu transportieren.
Diese Aufgabe kann mit Hilfe eines mathematischen Optimierungsproblems formu-
liert werden, wobei anwendungsnahe Instanzen eine enorme Groflie und Komplexitat
aufweisen. Ziel der vorliegenden Arbeit ist die Entwicklung neuer mathematischer
Theorien und damit einhergehender Optimierungsalgorithmen, die es ermoglichen,
derartige Probleme zu losen.

Die Optimierung der Topologie eines Gasnetzwerks kann mit Hilfe eines nicht-
linearen gemischt-ganzzahligen Programms (MINLP) modelliert werden. Durch
Fixierung aller ganzzahligen Variablen ergibt sich ein kontinuierliches Zuléssigkeits-
problem, das als aktives Transmissionsproblem (ATP) bezeichnet wird. Die zentrale
Methode um dieses ATP zu losen, ist eine neuartige Relazierung, welche Variablen-
schranken und einige Nebenbedingungen relaxiert und in der Zielfunktion bestraft.
Diese Relaxierung bildet den Kern der in dieser Arbeit vorgestellten Theorie und
ermoglicht so die effiziente Losung der Topologieoptimierung eines Gasnetzwerkes.
Fiir den Fall, dass die Relaxierung keine Primallosung fiir das ATP liefert, ist es uns
gelungen, hinreichende Bedingungen fiir die Unzuléssigkeit des ATP zu formulieren,
die durch ein MILP dargestellt werden. Kurz gefasst kann die Unzulassigkeit eines
nicht-konvexen NLP durch Losung eines MILP bewiesen werden. Beide Methoden
liefern effiziente Schranken in einem branch-and-bound Loésungsverfahren.

Besteht ein Gasnetzwerk nur aus Rohren und Schiebern, dann wird das ATP als
passives Transmissionsproblem (PTP) bezeichnet. Obwohl die Nebenbedingungen
des PTP nicht konvex sind, konnten wir zeigen, dass seine Relaxierung konvex ist.
Daher kann die Unzuléssigkeit des PTP direkt auf effiziente Weise gepriift werden.
AuBlerdem kénnen mit Hilfe der Relaxierung in diesem speziellen Fall Schnittebenen
fiir das Topologieoptimierungsproblem aufgestellt werden. Diese représentieren die
Unzuléssigkeit des PTP und folgen aus der Lagrange Funktion der Relaxierung
zusammen mit einer speziellen Erweiterung, der sogenannten pc-Regularisierung.

Abgesehen von den genannten Klassifizierungen kann die Relaxierung auch
genutzt werden, um primale Losungen zu konstruieren. Hier nutzen wir die parame-
trische Sensitivitatsanalyse, um mit Hilfe dualer Informationen Binarvariablen des
ATP zu identifizieren, deren Werte angepasst werden miissen. Dieser Ansatz erlaubt
es zum ersten Mal, direkt MINLP Loésungen fiir das Topologieoptimierungsproblem
realer Gasnetzwerke zu berechnen.



Die Resultate dieser Arbeit wurden im Rahmen des Forschungsprojekts “For-
schungskooperation Netzoptimierung (ForNe)” erarbeitet. Die entwickelte Software
wird vom Kooperationspartner Open Grid Europe GmbH aktiv genutzt.

Teile dieser Arbeit sind in Buchkapiteln, Journalen und technischen Berichten
publiziert. Eine Ubersicht iiber die Themen und Lésungsansitze im ForNe-Projekt
veroffentlichten Martin u. a. (2011) und Figenschuh u.a. (2013). Fiir Losungsme-
thoden fiir die operative Nutzung von Gasnetzwerken verweisen wir auf Pfetsch
u.a. (2014). Anséatze fir eine Topologieoptimierung wurden von Fiigenschuh u. a.
(2011) beschrieben. Die in dieser Arbeit préasentierte primale Heuristik ist publi-
ziert von Humpola u.a. (2014b). Die genannte Methode, um Knoten innerhalb
des branch-and-bound Baums abzuschneiden, wurde fir eine Approximation des
Topologieproblems von Fiigenschuh und Humpola (2013) und Humpola u. a. (2014a)
beschrieben. Ein Bericht tiber die Ungleichungen nach Benders ist in Humpola und
Fiigenschuh (2013) nachzulesen.
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Chapter 1.
Introduction: Gas Network Optimization

Natural gas is a nontoxic, odorless, transparent, and flammable gas that origi-
nates from underground deposits. Today natural gas is mainly used for heating
private houses and office buildings, for the generation of electrical power, as fuel
for vehicles, and for several reactions in chemical process engineering. Natural gas
usage represents one quarter of the world’s energy demand (BGR 2013). It must
be transported from the deposits to the customers, sometimes over distances of
thousands of kilometers. For very long distances it is more economic to cool the
gas down to —160° so that it becomes liquid and can be transported by ships (see
Cerbe 2008). For shorter distances or for the delivery to the end customers large
pipeline systems are used. Existing gas networks have usually grown over time. In
Germany, the high-pressure pipeline system was built by gas supply companies. It
has a size of approximately 35000 km (FNBGas 2013).

Historically these companies were both gas traders and gas network operators.
They purchased gas from other suppliers and operated the necessary infrastructure
to transport the gas from those suppliers to their own customers. During the
liberalization of the German gas market these business functions were separated
by regulatory authorities (GasNZV 2005). Nowadays, there are companies that
trade gas and others whose sole task is the operation of gas networks for the
transportation of gas. One of the requirements set by the regulatory authorities
is that every trader can use the network infrastructure to transport gas. Open
access to these gas networks has to be granted to all the trading companies free of
any discrimination. This means that the gas supplies and demands cannot be fully
controlled by the network operator. Therefore the network operator is required to
have a high degree of operational flexibility. The majority of network management
is carried out manually with the aid of simulation software. There is a need to
develop a more automated process in order to cope with anticipated challenges
associated with the addition of more traders accessing the network. Here we have
developed mathematical optimization methods to improve the network operation
and to enhance the cost effectiveness of investments in the infrastructure.

1.1. Optimization Tasks

The physics of a gas transport network, which is used for the transportation of gas,
can roughly be described as follows: Most of the network elements are pipelines. A
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(b) Nomination validation problem for the network
shown in Figure 1.1a (left picture).

Figure 1.1.: An example of a test network and a model of the corresponding nomination validation problem as used
in this thesis. The instance has two entries at node v3 with flow amount +2.1 and vs with flow amount +1. Two
exits are at node vy with flow amount —1 and v4 with flow amount —2.1. Node v2 is a transmission node. These
node flows imply the arc flows 1 for a1 and a2 and a4 and 1.1 for a3. Every arc is a pipeline which means a unique
relation between the arc flow and the pressures at the end nodes. The pressure at node vy is fixed to zero which
implies that any other node pressure is fixed. Hence the pressure at node vs is also fixed. The pressure bounds of
the pipes imply that the pressure at node vs violates its upper bound. So the nomination validation problem is
infeasible for this instance.

gas flow through a pipeline (pipe) is induced if the gas has different pressures at
the end nodes of the pipe. Usually gas pipelines can withstand nominal pressures
of 16 bar up to 100 bar. Typically at long transport distances of about 100 km to
150 km the gas pressure gets too low which is technically not feasible. In situations
where lack of pressure is an issue compressors are used to increase the pressure again.
High gas pressures can also be problematical in parts of the network. Therefore in
order to protect the network it can be necessary to reduce the pressure by using
control valves. This is particularly important when the network includes older
pipelines which have a lower pressure limit. If parts of the network need to be
deactivated, then wvalves allow to split the network into physically independent
subnetworks.

A gas network is mathematically modeled by a directed graph, refer to Korte
and Vygen (2007) for the notations in graph theory. This graph consists of nodes
together with connecting arcs. The end points of an arc are nodes. Each node
corresponds to a geographical position. Each arc models a network element. We
use a directed graph in order to distinguish between gas flow in the direction of an
arc and in the opposite direction. A network element can either be a pipeline, a
valve, a compressor or a control valve. All network elements determine a specific
relation between the flow through the element and the pressure at the end nodes.
Pipelines are called passive network elements, while valves, compressors and control
valves are called active network elements. Pipelines have a unique relation between
the flow through a pipeline and the pressures at its end nodes. This is different for
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(a) Extended by a control valve. (b) Extended by a pipe in combination with a com-
pressor.

Figure 1.2.: Extended versions of the network shown in Figure 1.1a. The discussion in Figure 1.1 explains that
the nomination validation problem 1.1b is infeasible because the pressure at node vs violates its upper pressure
bound. Decreasing the pressure in node v4 is a possible adaptation in order to reduce the pressure in node vs.
This adjustment is achieved by the proposed extensions in 1.2a and 1.2b.

active elements. Their physical behavior can be influenced by the network operator,
for instance, a valve can be open or closed. An open valve means that the pressures
at the end nodes are equal, while closed means that there is no gas flow through
the valve. Compressors and control valves can be open or closed. This means that
each active network element has different operation modes or rather configurations
available. An accurate description of every network element is given in Section 3.1.

We distinguish between two different optimization tasks. Given is a nomination
that specifies for each single node the amount of gas that enters or leaves the network
there. The network in combination with the nomination defines an instance. In
order to operate a gas transport network the task is to compute a configuration
of valves, control valves and compressors, a pressure for each node, and a flow for
each element. This computation requires that the flow specified by the nomination
is transported through the network and all technical and physical as well as legal
constraints are fulfilled. The arising problem is a feasibility problem which is
called nomination validation problem of the specified instance. Figure 1.1 shows
an example. A simple tree network together with a nomination is shown in 1.1a
and the associated nomination validation problem is infeasible. This means that
it is not possible to transport gas through the network according to the specified
nomination. A model of this problem as used in this thesis is shown in 1.1b and
will be explained in detail in Chapter 3. Due to the infeasibility of the nomination
the network needs to be extended. In principal all network elements, i.e., pipelines,
valves, control valves and compressors, can be added to the gas network. The
additional elements are called extensions. The task is to compute cost-optimal
extensions in order to transport the gas defined by the nomination through the
network. The arising problem is called topology expansion problem. Its objective
is to minimize the building costs of the additional network elements. Note that
operation costs of the network elements are assumed to be a constant term in this
objective which is not taken into account for the optimization. They are caused by
compressors which consume energy for the compression of the gas or pipelines which
have to be maintained regularly, for example. Figure 1.2 shows two different suitable
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extensions for the network in Figure 1.1a. We refer to Figure 1.3 for a visualization
of the effect of extending a gas network. More precisely the node pressures are
shown before and after extending the network. The networks shown so far are only
small examples. A real-world gas network with approximately 4000 arcs for which
we want to solve the nomination validation problem is shown Figure 1.4.

The building costs of a new network element depend on its type. For building a
pipeline the costs are mainly made up of the material costs, the construction costs
and costs of getting permission rights for the use of land. Construction costs for
compressors are different as a compressor is typically built at a single place. We
assume that the construction costs also contain a term representing the operation
costs of the specific network element.

1.2. Previous Work

A general survey over the application of optimization methods in the natural gas
industry is given by Zheng et al. (2010). The surveys by Shaw (1994) and Rios-
Mercado and Borraz-Sénchez (2012) are closer to the problems we are studying. A
monograph outlining the earlier state-of-the-art is described in the book of Osiadacz
(1987).

Several models and solution approaches exist for the nomination validation
problem. One class of approaches is based on solving a mized-integer linear program
(MILP). The main difficulty then is to get an adequate model for the nonlinearities.
For the stationary case, Moller (2004) used piecewise-linear approximations; see
also Martin et al. (2006). A similar approach using different linearizations was used
by Tomasgard et al. (2007) and Ngrstebg et al. (2010).

Among the many approaches based on solving a nonlinear program (NLP), we
mention Percell and Ryan (1987), who use a gradient-descent based method and De
Wolf and Smeers (2000), who consider sequential linear programming approaches.
Based on a fine simulation model, Jenicek (1993) and Vostry (1993) use subgradient-
based methods. Also sequential quadratic programming (Furey 1993; Ehrhardt
and Steinbach 2005; Ehrhardt and Steinbach 2004) and interior point methods
(Steinbach 2007) have been considered. Bonnans et al. (2011) use interval analysis
techniques to analyze an approximated model of the Belgian network with 20 pipes.
Approaches that rely on network reduction techniques are discussed in Hamam and
Brameller (1971), Mallinson et al. (1993), Wu et al. (2000), and Rios-Mercado et al.
(2002).

Another widely used approach is dynamic programming. A survey for the
work up until 1998 is written by Carter (1998). The first application were so-
called gun-barrel networks, i.e., straight line networks with compressors (Wong
and Larson 1968b; Wong and Larson 1968a). The method was later extended to
more complex network topologies; see e.g., Lall and Percell (1990), Gilmour et al.
(1989), and Zimmer (1975). Further extensions of this approach were proposed by
Borréz-Séanchez and Rios-Mercado (2004).
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Figure 1.3.: Element flow and node pressure corresponding to a realization of a nomination in a test network
consisting of pipelines only. The line width represents the flow value (the thicker the more flow), while its color
depicts the mean value of the node pressures at both end nodes. The nodes are depicted by squares and the node
colors represent the node pressures. In our test case we added two pipelines to the network which results in a
different flow and pressure distribution (see the lower picture). In both pictures the maximum of the node pressures
corresponds to the color red and the minimum to the color blue.



Chapter 1. Introduction: Gas Network Optimization

" 1 llll'l.rlr'_-l e et
I L - S N P N N a1

" p-. ﬁ: -
S B S
I;E -..:-f. ’L _' .'q-"‘{-‘r:_ s
g 1 !
-‘-'I'I.: .I_ ' 'u H
o ._""".-'_‘ - -l
'I: S e e “: R

|
'."=i|.. —

]

1oy B

I - -,

|' I-_i':l:.—'-: I“E - .y EE'?-

1 1 . .--

A b
MR !..!- a

Figure 1.4.: The real-world network net7 provided by the cooperation partner Open Grid Europe GmbH. The task
is to solve the nomination validation problem for different instances of this network. Here state-of-the-art solvers

show a poor performance as discussed in Section 1.4.



1.3. Solution Approach

Not surprisingly, many purely heuristic approaches have been developed. We
mention applications of simulated annealing by Wright et al. (1998) (specifically
for the optimization of compressor operations) and Mahlke et al. (2007), tabu
search by Borraz-Sanchez and Rios-Mercado (2004), general expert systems by Sun
et al. (2000), genetic algorithms by Li et al. (2011), and ant colony optimization by
Chebouba et al. (2009). Kim et al. (2000) and Rios-Mercado et al. (2006) present a
two stage iterative heuristic to minimize fuel cost of the compressors.

For the topology expansion problem there exist several approaches to improve
the topology of a gas network which mainly consist of various heuristic and local
optimization methods. Boyd et al. (1994) apply a genetic algorithm to solve a
pipe-sizing problem for a network with 25 nodes and 25 pipes, each of which could
have one of six possible diameters. André et al. (2006) consider a similar problem
and present a heuristic method based on relaxations and local optima. Castillo
and Gonzaleza (1998) also apply a genetic algorithm for finding a tree topology
solution for a network problem with up to 21 nodes and 20 arcs. In addition to
pipes compressors can also be placed in the network. Mariani et al. (1997) describe
the design problem of a natural gas pipeline. They present a set of parameters to
evaluate the quality of the transportation system. Based on these ones they evaluate
a number of potential configurations to identify the best among them. Osiadacz
and Gérecki (1995) formulate a network design problem for a given topology as a
nonlinear optimization problem, for which they iteratively compute a local optimum.
For a given topology the diameter of the pipes is a free design variable. Their
method is applied to a network with up to 108 pipes and 83 nodes. De Wolf and
Smeers (1996) also use a nonlinear formulation, which is then solved heuristically.
For a given topology with up to 30 arcs and nodes they can determine optimized
diameters of pipes. Further approaches are available from Hansen et al. (1991),
Bonnans et al. (2011), Babonneau et al. (2012), and Zhang and Zhu (1996). A
method for a complete redesign of a gas transport network is presented by Hiibner
(2009).

1.3. Solution Approach

Within the joint research project “Forschungskooperation Netzoptimierung (ForNe)”
in cooperation with our industry partner Open Grid Europe GmbH (OGE) we have
developed a method for the nomination validation as well as the topology expansion
problem. OGE is a company which actually operates and maintains the largest gas
transport network in Germany. Such a company operating a gas network is also
called transmission system operator (TSO).

The previous approach of OGE for solving the nomination validation problem
was as follows: Given a nomination experts used simulation software like Simone
(LIWACOM 2005) and PSIGanesi (Scheibe and Weimann 1999) to compute flows
for each element and pressures for each node such that the flow specified by the
nomination is transported through the network. This computation needs to be
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as such that physical, technical and legal constraints are fulfilled. The software
simulates the gas physics and characteristics of the active and passive elements of
the network. Therefor a set of input parameters must be available which require
expert knowledge. For solving the topology expansion problem the gas network was
manually extended first, while the nomination validation problem on the extended
network was then solved in a second step. These two steps were iterated while the
number and size of extensions in the first step were consecutively reduced.

An aim of the research project ForNe was to develop mathematical optimization
techniques which aid these processes. The physics of gas networks are described by
nonlinear equations. Additionally discrete decisions are necessary because active
elements have different configurations as they can, for instance, be open or closed.
A possible approach is to state the nomination validation as well as the topology
expansion problem as a mized-integer nonlinear program (MINLP). A formal
definition of an MINLP is given in Section 2.1.

The general approach in the research project for solving the nomination validation
problem was to split the solution process into two steps. In a first step different
approaches and MINLP models were developed for computing reasonable discrete
decisions, i.e., configurations of compressors, valves and control valves, for a given
nomination. Here physical constraints are simplified. Once these decisions are
computed, an NLP is solved in a second step. This NLP models the physical and
technical constraints of all network elements in detail. A solution for this NLP
yields a result which is in precision comparable to the manual approach using the
simulation software. For more details and a precise description of this two stage
solution approach we refer to Koch et al. (2014). All these models focus on the
stationary case meaning transient gas flows are not considered. In addition it should
be noted that the gas flow through a pipeline is modeled independently of time.
This is due to uncertain gas consumption in the long run. Here especially the
nominations for the topology optimization problem can only be specified roughly
and independent of time.

Let us briefly summarize the first stage MINLP models and solution approaches
described in Koch et al. (2014). Geifller (2011) presents a solution method which
bases on MIP relaxations. All nonlinearities are modeled by discretization techniques
while the user can give a predefined maximal approximation error. Based on this
model, Morsi (2013) presents a network decomposition approach. Furthermore there
are presented two heuristic strategies. The first one is based on network reductions
(see Stangl 2014) and the second one on an MPEC solution approach. For the
second stage NLP model we refer to Schmidt et al. (2014).

The strategy that we follow in this thesis is to provide an MINLP model for the
first stage. We do not differ between the nomination validation and the topology
expansion problem. Instead we consider both problems as a topology optimization
problem and model this by an MINLP. Therefor we assume that the network
operator OGE provides a predefined set of additional network elements together
with installation positions. Then the topology optimization problem is to compute
a cost-optimal selection in order to transport the flow defined by the nomination
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BARON ANTIGONE SCIP SCIP + heuristic

feas infeas mnosol feas infeas mnosol feas infeas mnosol feas infeas no sol
- 3 27 - 28 2 1 - 29 18 - 12

Table 1.1.: Computational study of the nomination validation problem for 30 nominations on the network net7
shown in Figure 1.4. For all instances we set a time limit of 14400s. The computational results of the last column
“SCIP + heuristic” are obtained by a specially tailored heuristic presented in Chapter 7. The last column is used
only to demonstrate that at least 18 instances are feasible.

through the network. This means that the nomination validation problem is equal
to the topology optimization problem without objective function for a fixed selection.
Note that a cost-optimal solution for the topology optimization problem is a global
optimal solution which means that any other feasible solution does not improve the
objective function value.

1.4. Computational Study

We focused on the nomination validation problem for the network shown in Figure 1.4.
It was provided by our cooperation partner OGE. We applied state-of-the-art
MINLP solvers to the mixed-integer nonlinear program that we introduce in
Chapter 3 as a model of the nomination validation problem. Our aim was to get an
impression of the solving performance of the solvers. For a computational study
we consider 30 different feasible nominations. The arising MINLPS consist of 1478
binary and 21 957 continuous variables. There are 3757 nonlinear and 31 931 linear
constraints. All nonlinear constraints are of the same type. They consist of two
different continuous variables z; and z; and write as z1|2z1| = 22. Among the linear
constraints there are 3406 “bigM”-constraints meaning that they are either active
or inactive dependent on the value of a binary variable.

For solving these instances we applied the state-of-the-art MINLP solvers
SCIP (Achterberg 2009; Vigerske 2012), BARON (Tawarmalani and Sahinidis 2005)
and ANTIGONE (Misener and Floudas 2014). SCIP was used in combination with
CpLEX 12.1 (CPLEX) as linear programming solver and IPOPT 3.10 (Wéchter and
Biegler 2006) as nonlinear solver. The version of BARON that we used is 12.7.3, the
version of ANTIGONE is 1.1.

A summary of our computational results is shown in Table 1.1. Detailed results
are shown in the right column of Table A.1 — A.3. It turns out that neither BARON
nor ANTIGONE were able to compute any feasible solution within a time limit of
4 hours. ANTIGONE detects 28 instances to be infeasible while at least 18 out of 30
instances are feasible. SCIP cannot compute any feasible solution for 29 instances.
The results of the last column of Table 1.1 are obtained by a specially tailored
heuristic which is described in Chapter 7.

Overall the performance of state-of-the-art MINLP solvers is not appropriate
for solving the topology optimization problem (3.2.1). Therefore the aim of this



Chapter 1. Introduction: Gas Network Optimization

thesis is to present different methods for improving the performance of SCIP for
solving (3.2.1) on real-world gas networks.

1.5. Outline of the Thesis

The outline of the following chapters is as follows: In Chapter 2 we give a brief sum-
mary of solving MINLP by branch-and-bound, separation, and spatial branching in
general. We refer to the MINLP solver SCIP which enables this approach. In Chap-
ter 3 we provide a detailed description of the topology optimization problem (3.2.1).
We also identify the passive transmission problem (3.4.1) and the active transmission
problem (3.4.2) as subproblems of the topology optimization problem (3.2.1). The
networks and corresponding nominations which we consider for our computational
studies are presented. We consider different networks which are either obtained
from literature, or were generated manually representing realistic networks, or are
based on real-world data. These networks differ according to size and types of
network elements that are included. We split the networks into different groups
where we distinguish between the elements that are contained. For extensions that
are pipes we differentiate whether the pipe would follow an existing pipe or not. In
the first case the extension is called a loop. Now we distinguish between three types
of network:

1. networks that only consist of pipelines and valves,
2. networks that only consist of pipelines, loops and valves,
3. networks that contain active elements.

Note that this is a hierarchical classification. The latter group always contains
the former groups. The subsequent Chapters 4 — 6 focus on a specialized solution
approach for each of these network types. When using a gas network for our
computational studies we apply the solution methods presented for the smallest set
in which it is contained following the aforementioned classification.

In Chapter 4 we focus solely on the first type of network, namely those that
only contain pipes and valves. We describe and compare novel solution methods
for solving the passive transmission problem as part of the topology optimization
problem (3.2.1) to global optimality. The solution methods consist of solving
convex relaxations of the passive transmission problem. These methods are further
integrated into the solver SCIP that we use for solving (3.2.1). This integration
allows the number of globally solved instances within our given time frame to
increase by 29 %. On average the run time is reduced by 72 % for those instances
already solvable by SCIP.

In Chapter 5 we focus on the second and more complicated type of network
namely those that additionally contain loops. We derive an improved Benders cut
(Geoffrion 1972) for the topology optimization problem from the dual solution of the
relaxations of the passive transmission problem. This cut represents the infeasibility
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of the current passive transmission problem and allows us to speed up the overall
solution process when added to the problem formulation (3.2.1). Using this strategy
we are able to increase the number of globally solved instances by approximately
13%. For those instances which are already solvable by SCIP the run time is
reduced by approximately 33 %.

In Chapter 6 we focus on the third type of network which consists of all types of
network elements. We introduce a special tailored algorithm for solving the active
transmission problem (3.4.2) which is part of the topology optimization problem
(3.2.1). This algorithm consists of a primal heuristic and sufficient conditions of
infeasibility for (3.4.2). We integrate this algorithm into the solver SCIP for solving
problem (3.2.1). Thereby the number of globally solved topology expansion instances
is increased by 20 %.

With the above described methods we are still not able to solve the real-world
instances used for the computational study in the previous Section 1.4. These
instances are feasibility instances. Therefor in Chapter 7 we introduce a primal
heuristic for the topology optimization problem which is integrated into the solver
SCIP. Here we make use of the dual solution of a relaxation of the active transmission
problem (3.4.2). It allows to solve approximately 60 % (18 out of 30) of the initially
discussed nomination validation instances on net7 in Section 1.1. Recall that only
approximately 3 % of these instances (1 out of 30) were solvable using state-of-the-art
MINLP solvers.

Chapter 8 contains concluding remarks and ideas for future research. Moreover
we present additional benefits resulting from our methods which are especially useful

for a TSO.
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Chapter 2.

Solving Mixed-Integer Nonlinear
Optimization Problems

In this chapter we roughly describe a solution method for an MINLP such as the
topology optimization problem (3.2.1). We start with a mathematical definition of
MINLP in Section 2.1. Then, in Section 2.2, we briefly explain the solution methods
of SCIP for solving an MINLP, see Achterberg (2009) and Vigerske (2012). For a
survey of different solution methods we refer to Belotti et al. (2012) and for different
MINLP solvers to Bussieck and Vigerske (2010), D’Ambrosio and Lodi (2011),
and D’Ambrosio and Lodi (2013). In Section 2.3 we explain the difference between
convexr and non-conver MINLP and the impact on the aforementioned solution
methods. Afterwards we present the necessary conditions for optimality of a primal
solution in Section 2.4.

From the computational study in Section 1.4 we concluded that we have to
improve the solution approach for solving the topology optimization (3.2.1) problem
in several directions. As discussed in the previous chapter we will present different
results that allow us to prune nodes of the branch-and-bound tree and further a
primal heuristic. For an implementation of these methods SCIP provides a flexible
framework. In Section 2.5 we explain our adaptations of SCIP for solving the
topology optimization problem.

2.1. Definition of MINLP

Nonlinear optimization problems containing discrete and continuous variables are
called mixed-integer nonlinear programs (MINLPs). A general MINLP can be
formulated as

min{f(z) | x € X} (2.1.1a)

with
X ={zrez,7] | g(x) <0,h(x) =0,2;, € Z,i € I}. (2.1.1b)
Here z,7 € R" determine the lower and upper bounds on the variables, I C {1,...,n}

denotes the set of variables with integrality requirement, f : [z, | — R is the objective
function, and ¢ : [z,7] — R™ and h : [z, 7] — R* are the constraint functions. The
set X is called feasible set of (2.1.1). We assume f(z), g(z) and h(z) to be at least
continuous. Further we assume that f(z) is linear. This is obtained by shifting
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a nonlinear objective function to the constraints while setting f(z) = z for a new
continuous variable z. This goes along with replacing the objective “min f(z)” by
“min 27

A point x € X is called local optimum, if there exists an € > 0 such that for all
y € X with ||z — y|| < € we have f(z) < f(y). A local optimum whose objective
function value equals the optimal value is called a global optimum. Note that, due
to continuity of f(z) and g(z), there always exists a global optimum of (2.1.1), if
its optimal value is finite.

MINLP problems arise in many fields such as energy production and distribution,
logistics, engineering design, manufacturing, and chemical and biological sciences,
see Floudas (1995), Grossmann and Kravanja (1997), Tawarmalani and Sahinidis
(2002), Pintér (2006), and Ahadi-Oskui et al. (2010).

2.2. Details on SCIP for Solving MINLP

Below we describe the solution technique for solving MINLP (2.1.1) as implemented
in SCIP, see Achterberg (2004) and Vigerske (2012). By “solving” we mean to
compute a feasible solution for an approximation of a given instance of the problem
together with a computational proof of its global optimality. The solution is globally
optimal for an approximation of the problem and not for the original version due to
numerical reasons.

The solution process in SCIP is as follows: The MINLP (2.1.1) is first relaxed
to a mized-integer linear program (MILP) and further to a linear program (LP).
For a detailed introduction into linear and integer programming and combinatorial
optimization see for example Nemhauser and Wolsey (1989). Recall that X C R"”
is the feasible set of (2.1.1). A linear outer approzimation of the feasible set X is
computed such that

X C {xe [Lf]‘D:BSd}

for a suitable matrix D € R™*™ and vector d € R™. As an example for a linear
outer approximation consider the nonlinear constraint

Za|Za| = 2o, (2.2.1)

for two continuous variables z,, z;, see Fligenschuh et al. (2010). An outer approxi-
mation of (2.2.1) with four different linear inequalities is shown in Figure 2.1a, for
instance. The LP relaxation of MINLP (2.1.1) then writes as

min{ f(x) | Dx < d,z € [z,T|}. (2.2.2)

Recall that f is a linear function. LP (2.2.2) is solved in practice by the dual simplex
algorithm (see Dantzig 1951). The obtained solution value defines a lower bound on
the optimal value of the original MINLP (2.1.1). In case this solution fulfills all
constraints of (2.1.1), it is a proven global optimal MINLP solution. However, this
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(a) Outer approximation. (b) Separation. (c) Spatial branching together with
separation.
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b — <q

Figure 2.1.: Example of outer approximation, separation, and spatial branching when handling the nonlinear
relation z, = zq|2q| between two continuous variables z, and zp.

rarely happens in practice. Hence either cutting planes are added to strengthen the
relaxation or a branching on a variable is performed as described below.

By adding cutting planes the linear relaxation is improved. For a suitable matrix
D’ € R™*" having more rows than D, i.e., m’ > m, and d € R™, the linear
relaxation of the feasible set X is improved by

X C{z€z,7]| D' <d'} C {x € z,T|| Dx < d}.

The feasible space which remains after adding all available cutting planes is visualized
in Figure 2.1b for the nonlinear function (2.2.1). Adding cutting planes always
yields a tighter LP relaxation of the original problem while the relaxation is still a
linear program. For more details on separation we refer to Nemhauser and Wolsey
(1989).

A branching is either performed on an integer or on a continuous variable. In
both cases the domain of a variable is restricted and a new subproblem is created.
Branching on an integral variable x; means to subdivide the previous linear relaxation
into two parts

Xg{xe[g,f]’Dasgd, xigy} U {xG[@,T]’ngd, xi2y~|—1}.

for an integral value y. When branching on a continuous variable we speak of spatial
branching. Spatial branching on the continuous variable x; of the solution z* to the
linear relaxation refers to subdividing the previous linear relaxation into two parts

Xg{xe[g,f]‘D:ESd, ngxf} U {xE[@,T]’Dde, xzzxf}

For each part of the relaxation a subproblem is created and a tighter outer
approximation can be computed due to tighter variable bounds, see Figure 2.1¢ for
example. Spatial branching thus improves the relaxation, in particular, in places
where the functions cannot be properly approximated by cutting planes. A branching
tree is used for managing the different subproblems. The initial LP relaxation (2.2.2)
is associated with the root of the branching tree. Whenever a problem corresponding
to a node of this tree is split in subproblems, each of these is associated with a child
node.
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Branching is pursued until all integral variables take integral values and the
outer approximation is “close enough” to the feasible region. If a subproblem is
infeasible or its optimal value is larger than the best available solution so far, then
the subproblem needs not to be investigated furthermore.

The methods above are summarized as branch-and-bound, separation and spatial
branching. This way, global bounds on the objective function can be computed and
the problem can be solved to global optimality up to a certain accuracy. For more
details on branch-and-bound for MILP refer to Nemhauser and Wolsey (1989).

SCIP provides different constraint handlers. They allow to deal with different
types of constraints of an MINLP. For instance, the nonlinear constraint (2.2.1) is
handled by the so called “cons abspower” constraint handler as described above. A
constraint of the form x = 1 = ¢(z) < 0, where g(z) is a linear function and z a
binary variable, is called indicator constraint and handled by the “cons_indicator”
constraint handler. Roughly spoken, the constraint is modeled by the constraint
handler as

g(z) < M (1-2),

where M € R is a suitable constant which is called “bigM”. Additionally there
are some auxiliaries implemented to handle numerical intractability. We refer to
these indicator constraints because they are used for modeling the different modes
of active elements in our model (3.2.1) for the topology optimization problem. The
“cons_ nonlinear” constraint handler is the most general MINLP constraint handler
of SCIP for nonlinear constraints, see Vigerske (2012).

Apart from constraint handlers SCIP has several other functionalities for solving
MINLPs. There are for example primal heuristics, for computing primal feasible
solutions. Five heuristics are specifically tailored towards mixed-integer nonlin-
ear programming problems: Undercover, RENS, nonlinear versions of RINS and
Crossover, see Danna et al. (2004) and Berthold (2014). Further an NLP local
search heuristic (Vigerske 2012), and a nonlinear diving heuristic (Bonami and
Gongalves 2012). Other heuristics are MILP heuristics that are applied to the
linear outer approximation plus the integrality constraints. Propagators are used to
strengthen variable bounds, different branching strategies allow one to decide which
variable branching is performed, and node selection strategies are available, which

select nodes of the branching tree to be considered next. Again we refer to Vigerske
(2012) and Achterberg (2009) for details.

2.3. Convex and Non-Convex MINLP

In general, when solving an MINLP of the form (2.1.1) we differ between convex and
non-convex MINLP. The optimization problem (2.1.1) is convex if the constraint
functions as well as the objective function are convex. A constraint function
gj : [z, 7] = R is convex if

gi(Az1) + g;((1 — N)z2) < Agj(x1) + (1 — N)g;(z2) VA e[0,1] (2.3.1)
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l (b) Non-convex optimization problem.

(a) Non-convex feasible set.

Figure 2.2.: Example of a non-convex continuous optimization problem. The feasible set as shown in the left figure
is non-convex. The objective function of the optimization problem shown in the right part is linear.

holds for any two points xy, 25 € [2,7]. Consequently (2.1.1) is non-convex if any
constraint function g; or h; does not fulfill the condition (2.3.1). A convex MINLP
has the important property that for fixed integral variables x;,7 € I, every local
minimum of (2.1.1) is global (see Boyd and Vandenberghe 2004, Section 4.2.2).
For the special case of convex MINLP there exist several solvers, see Bonami et al.

(2008), Abhishek et al. (2010), IBM (CPLEX), and FICO (2009).

An example for a non-convex MINLP is given in Figure 2.2. The optimization
problem as shown in 2.2b is a continuous non-convex optimization problem because
the feasible set as shown in Figure 2.2a is not convex. We conclude from Figure 2.2a
that the non-convex feasible set can be divided into two parts, one convex part with
x < 0 and another part with > 0. This additional information allows splitting
problem 2.2b into two problems, while the convex one yields a global optimal
solution. Note that the information about a smart split of the feasible set is typically
not available. Hence the solution methods for convex MINLP cannot be applied

directly for solving non-convex MINLP. For more details on solution methods for
MINLP we refer to Vigerske (2012). We briefly sketch two methods.

A method for solving a non-convex MINLP is to apply the branch-and-bound,
separation, and spatial branching technique described in Section 2.2 as implemented
in SCIP. Here branching on integer as well as spatial branching on continuous
variables needs to be performed, see Figure 2.1 for instance. This is different for
a convex MINLP. Because of the convexity of the constraints, there is no need
to apply spatial branching. Any tangential hyperplane of a convex function yields
a globally valid inequality for MINLP (2.1.1). Hence all nodes of the branching
tree only arise from branching on integral variables. Therefore non-convex MINLP
are difficult to solve in comparison to convex MINLP. This in turn means, the
more information is known about the solution space of an MINLP, the more the
solving performance can be improved. Concerning the example shown in Figure 2.2
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this means that by splitting the problem 2.2b into two MINLP, a convex and a
non-convex one, possibly time consuming spatial branching can be avoided.

A different solution approach for convex MINLP is to apply an NLP based
branch-and-bound method. Here a convex NLP is solved instead of an LP at each
node of the branching tree. This way even separation is not necessary. This solution
method can be extended to non-convex MINLP by using convex underestimators
for non-convex functions. A convex underestimator for g(z) is a convex function
g(x) with g(x) < g(z) on the domain of g. Note that § is not required to be linear.
Using convex underestimators for non-convex MINLP, i.e., for g and h, goes along
with spatial branching, i.e., branching on continuous variables, see Vigerske (2012).

2.4. Necessary Conditions for Local Optimality

After fixing all integral variables of MINLP (2.1.1), a continuous nonlinear opti-
mization problem (NLP) remains. We write this abbreviated as

min{ f(2) : gi(z) <0,hj(z) =0,z € R"} (2.4.1)

where f, g;(1 = 1,...,m), and h; (j = 1,...,{) are continuous functions and z
represents the remaining unfixed variables. If these functions are continuously
differentiable, then the Karush-Kuhn-Tucker conditions of this optimization problem
yield a necessary condition for a feasible solution of (2.4.1) to be locally optimal,
see Conn et al. (2000). These conditions are defined as follows:

Definition 2.4.1:
Let the functions f, g, h of the optimization problem (2.4.1) be continuously differen-
tiable. The conditions

L(z, 1, A) =0, (2.4.2a)
gi(2) <0, Vi=1,...,m, (2.4.2b)
hi(z) =0, Yj=1,...,¢, (2.4.2¢)
N0, Yi=1,...,m, (2.4.2d)

Nigi(z) =0, Yi=1,...,m, (2.4.2¢)

with the Lagrange function L : R™ x R x R™ — R defined as
¢
L(z, 1, A +ZA 9i(2) + > i hi(2) =

are called Karush-Kuhn-Tucker conditions (KKT conditions as abbreviation)
of the continuous nonlinear optimization problem (2.4.1). Fvery vector (z*, u*, \*)
which fulfills the KKT conditions is called KK T point. The components of u* and
A* are called Lagrange multipliers.
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Theorem 2.4.2 (Karush (2014) and Kuhn and Tucker (1951)):
Let the functions f, g, h of the nonlinear optimization problem (2.4.1) be continuously
differentiable functions. Let z* be a local optimum of (2.4.1). If

o ecither the functions g and h are linear

e or the gradients of those constraints, which are fulfilled with equality, are
linearly independent

then there exist Lagrange multipliers u*, \* such that the vector (z*, u*, \*) is a« KKT
point of (2.4.1).

For a feasible solution z* of (2.4.1) and Lagrange multipliers pu*, A* such that
(z*, p*, A*) is a KKT point we call the multipliers the dual part of the KKT point,
and also dual solution. When solving (2.4.1) by IPOpT (Wachter and Biegler 2006)
for instance, the solver does not only return a primal feasible solution but also a
dual solution, and both together form a KKT point.

2.5. A Specially Tailored Adaptation of SCIP

We are going to solve the topology optimization problem (3.2.1) as stated in
Chapter 3 by SCIP. As described in Section 2.2, SCIP solves this problem by branch-
and-bound, separation and spatial branching. However, its solving performance for
real-world instances is insufficient as demonstrated in Section 1.4.

The implementation framework of SCIP allows to influence the solution process
in different directions. In the following we describe important functionalities of this
MINLP solver that we are going to exploit in this thesis. We also shortly refer
to each chapter where this functionality is used in order to improve the solving
performance of (3.2.1).

SCIP allows tracking the branching tree. For every node of this tree the user has
the possibility to influence the solving behavior. So it is for instance possible to prune
a node manually. We only prune a node if we can guarantee that the corresponding
problem of this node is infeasible. Therefor we call different routines (as described
in Chapter 4 and Chapter 6) in order to detect infeasibility of the current node. One
of these routines for example consists of solving a convex relaxation of the current
node. As described in Section 2.3 every local optimum of a convex optimization
problem is a global optimum. Using the solver IPOPT which only computes a local
optimum we are able to solve globally the problem associated with the current node
of the branching tree. If we detect infeasibility, then we prune the node. If these
routines yield a primal feasible solution, then we add it to the solution pool of
SCIP. If possible, then SCIP itself prunes the current node.

As mentioned and described in Section 2.4 the nonlinear solver IPOPT computes a
local optimal primal solution together with a corresponding dual solution. Primal and
dual solution together form a KKT point, i.e., they fulfill the KKT conditions (2.4.2).
These conditions have a practical interpretation for our application, as discussed
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in Chapter 4. This interpretation allows to derive inequalities as described in
Chapter 5, which are valid for the topology optimization problem (3.2.1). We add
these inequalities to the cut pool of SCIP, while SCIP itself manages the handling
of these inequalities.

SCIP also allows to include primal heuristics. These are handled similarly to
the already contained heuristics in terms of frequency and order. We complement
the heuristics of SCIP by another one which is specially tailored to the topology
optimization problem (3.2.1), see Chapter 7.
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Chapter 3.

An MINLP Model for Gas Network
Topology Optimization

In this section we present an MINLP model for the topology optimization problem.
Therefor we first describe the technical background of gas networks in Section 3.1.
Then the MINLP model is explained in Section 3.2 followed by a complexity
analysis in Section 3.3. Two different subproblems of the MINLP are defined in
Section 3.4. They form the origin of the discussions in the ongoing parts in this
thesis. Finally the computational setup is described in Section 3.5 and different
(real-world) instances are presented which we consider for our computations in the
next chapters.

3.1. Technical Background

Let us give a mathematical description of the physical and technical properties of a
gas transport network. In terms of the notation in the context of graph theory we
refer to Korte and Vygen (2007).

We use a directed graph G = (V, A) to model the network, where V' denotes the
set of nodes and A C V x V the set of arcs. Apart from the arc models which are
described later we introduce the following generic variables and constraints. We
have variables for the flow through each arc a that are bounded by ¢ and q,:

Ja € [ga,qa] Vae A.

A positive value corresponds to a flow in the direction of the arc, and a negative
value is a flow in the opposite direction. A gas flow through a pipe is induced if the
gas has different pressures at the end nodes of the pipe. Hence each node of the gas
transport network is associated with a pressure value. We model these pressures,
but, instead of using variables which model the pressures directly, we model the
squared pressure at each node v by

o € [Ty, T VoveV.
Here m, and 7, are the specified bounds for the variable. We also say that this

variable m, models the node potential at node v, and m,, 7, are the node potential
bounds. Furthermore we add the pressure variable p, when needed.
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Chapter 3. An MINLP Model for Gas Network Topology Optimization

The arcs of the gas transport network (V, A) represent the various elements.
Recall that we distinguish between passive network elements, namely pipes, whose
behavior cannot be influenced by the network operator, and active network elements,
namely valves, control valves, and compressors. In the following we describe each
element individually. For a more detailed description we also refer to Fiigenschuh
et al. (2014).

Pipes

The majority of the arcs in a gas transport network are pipes. A precise description
of the model of a pipe is given in Pfetsch et al. (2014), Koch et al. (2014), and Geifller
(2011). We give a brief summary. A pipe is specified by its length L, diameter D and
roughness k of the pipe wall. We assume all pipes to be straight and of cylindrical
shape and restrict to the modeling of one-dimensional flow in the pipe direction x.
Under these assumptions the mass flow ¢ is related to gas density p and velocity v
via

q=Apv, (3.1.1)

where A = D?r/4 denotes the constant cross-sectional area of the pipe. As pipes
in Germany are usually at least one meter below the ground it is reasonable to
assume the temperature T to be constant. In such a situation isothermal flow is an
appropriate model. Now the gas flow in such a pipe is described by the following
set of nonlinear, hyperbolic partial differential equations (see Feistauer 1993; Lurie
2008), often referred to as Euler Equations:

op 10q

o T Aor (3.1.2)
10¢ 0p 10(qv) lvlv
Aot Tor T A o TIPS AP0 (3.1.20)

The continuity equation (3.1.2a) and the momentum equation (3.1.2b) describe
the conservation of mass and the conservation of momentum, respectively. Here,
p = p(z,t), ¢ = q(z,t), v = v(x,t) are pressure, mass flow and velocity in the
direction of the pipe depending on time t. The constant g denotes the gravitational
acceleration (with standard value 9.80665ms™2), and s € [—1,1] denotes the
constant slope of the pipe. Furthermore p denotes the gas density and A the friction
factor.

Since our model is intended to solve the topology expansion problem we have
to construct it from a planner’s perspective. Expansion problems are typically
considered for the long-term network planning. In contrast to, e.g., real-time
optimal control problems for gas networks, transient effects are neglected. Here a
stationary model for the gas flow is reasonable where all time derivatives are zero.
In this case the continuity equation (3.1.2a) simplifies to

9 _

= 1.

22



3.1. Technical Background

which means that the gas flow is constant within a pipe.

The momentum equation (3.1.2b) relates all forces acting on gas particles to each
other. Investigating the addends on the left-hand side of the momentum equation
from left to right, the first term represents the flow rate change over time. The
second term is the pressure gradient, followed by the so-called impact pressure. The
fourth term represents the impact of gravitational forces which are influenced by
the slope of the pipe. Finally, the last term is the most important one. It represents
the friction forces acting on the gas particles due to pipe walls. These forces are
responsible for the major part of pressure drop within pipes. As the time derivatives
are zero, the first addend can be neglected. The third term 0, (qv)/A contributes less
than 1% to the sum of all terms under normal operating conditions, see Wilkinson
et al. (1964). So we assume that the term can be neglected, too. In conclusion,
(3.1.2b) can be written as

p ol v
— : 1.4
p +gps+)\2D,0 0 (3.1.4)

To calculate the friction factor A we use the formula of Nikuradse (see Nikuradse
1933; Nikuradse 1950; Mischner 2012)

-2

D
A= (2 log;, <k> + 1.138) ,

which is suitable on large transport networks where we typically have to deal with
highly turbulent flows. Moreover, for the derivation of an algebraic pressure loss
equation, we have to introduce the equation of state linking gas pressure and density

_ Pozolo p
Po Z(pa T)T

Here Ty and pg are the norm temperature and norm pressure. The compressibility
factor z(p,T) characterizes the deviation of a real gas from ideal gas. We assume
that this factor can be approximated by a suitable constant along the entire pipe
which we denote z,,. The compressibility factor under norm conditions is denoted
by 2o and pg is the gas density under norm conditions.

(3.1.5)

Lemma 3.1.1:
The solution p(x) to (3.1.4) with initial value p(0) = pi, is given by

p(z)? = ( 2 — Alglg” S_ 1) 5t (3.1.6)

with T T
& Pozodo < Do Zm
S =2 A=) \———.
¢ Zm Tpo pozolo A2 D
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Chapter 3. An MINLP Model for Gas Network Topology Optimization

Proof. In (3.1.4), we replace the gas velocity v by the mass flow ¢ using (3.1.1)
and the gas density p by the pressure p using the equation of state (3.1.5). This
yields

@ +gPOZOT0pS A gl ¢ poznT —0,

ox Do Zm T 2A%2D pozoTyp
where we use the assumption that the gas temperature and compressibility factor
are constants T and z,,, respectively. Multiplication by 2 p leads to

P 5 ;
5.0 TP =—Mdlg
x
By substituting y = p? we obtain the first-order linear ordinary differential equation
(ODE)
0 ~ -
v+ Sy=—Mlalg, y(O)=pi
This ODE can be solved analytically by “variation of constants” and we arrive at

~ 1 = - 1
y(x) = p(x)® = (—A lqlq §es’” + P+ Aldl g g) e s,

where the last two terms in parentheses represent the integration constant obtained
from the initial value y(0) = p2,. This concludes the proof for s # 0. For the other
case s = 0 we proceed by taking the limit for s — 0 (equivalently S — 0) in (3.1.6)
using 1’'Hopital’s rule. O

By evaluating the solution of (3.1.6) at z = L (with p(L) = pout) and fixing the
notation A := A L and S := S L, we finally obtain a well-known relationship of inlet
and outlet pressures and the mass flow through the pipe, see, e.g., Lurie (2008):

2 2 e’ —1) _g
Pow = | Pin = Alala—o— | e (3.1.7)
with T -
Do Zm Pozolo
A=d——"—rr, S=2gs——. 3.1.8
pozoTy A2D’ e Pozm T ( )

Recall that the variable ¢, € R represents the arc flow for a pipe a = (v, w) € A,
where a positive value is a flow from v to w, and a negative value is a flow in the
opposite direction from w to v. Furthermore the variables 7,, 7w, model the node
potential values. The fundamental equation we use for a pipe a = (v, w) is

e = Ty — Yoo (3.1.9)

a Ga|Ga
Here a, € R>q, ks € R>g and 7, € R>o\ {0} are constants that subsume all physical
properties of the pipe, the flow, and the interactions of the flow with the pipe.
According to (3.1.7) and (3.1.8) we set
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4a

Ty — YaTw Ty — Yally

Figure 3.1.: Nonlinear relation aq qq |qa|k‘1 = Ty —7YaTw Of arc flow and node potential differences of a pipe a = (v, w)

for aq = 1, kg = 1, and 4 = 1. Increasing the arc flow goes along with increasing the difference of the node
potentials 7, and 7, at the end nodes v and w.

The constant v, in particular represents the height difference between nodes v and
w. If some pipelines a4, ..., a, form a circle, it is assumed that v, - ... 7, = 1.
This reflects that there is no height difference when traversing a circuit completely.
If a = (v,w) is an arc and ¢’ = (w,v) is its anti-parallel counterpart, then we
assume that the constants 7, are such that 7, = 7,,'. Although each arc in principle
might have a different value for k, it is natural to assume that all pipes have the
same constant in a gas network. However, this equality is no assumption for our
proceeding work. A visualization of equation (3.1.9) is given in Figure 3.1.

Valves

A valve is installed in the network to separate or to join two independent nodes.
The spatial dimension of a valve is small in comparison to the pipes. For a discrete
decision valves allow either being open or closed. In our model the node potential
values are identified when the valve is open (m, = 7m,). If the valve is closed then
they are decoupled and the flow is forced to zero (¢, = 0). A binary variable
z, € {0,1} distinguishes between these states. With this variable we use the
following constraints for a valve a = (v, w):

o =0= q, =0,
Ty =1=m =my,
Qa> Ty, Tw € R,
z, € {0,1}.

Compressors

At certain locations in gas transport networks it is necessary to increase the gas
pressure. For example, if the pressure is too low after a transport distance of
100 km to 150 km, then compressors might be used to increase it again. For the
mathematical description of such an active network element, various models exist
in the literature, see Carter et al. (1993), Carter (1996), and Wu et al. (2000) for
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D O =

Figure 3.2.: Technical arc symbols of a valve, a compressor and a control valve.

instance. We follow the approach of De Wolf and Smeers (2000), and make use of
the following formulation for a compressor a = (v, w):

Qg QaIQa|ka > Ty — Ty (3110)

Here a, € R5y and k, € Ry, are constants. We introduce a slack variable
Yo € [ga,ya] where y and y, are lower and upper bounds. Then we rewrite

inequality (3.1.10) as equality

aaQa|Qa‘ka _6aya =Ty — Ty (3111)
where 3, € R is the weight of the slack variable y,.

In practice we need further restrictions such as a minimal and a maximal
pressure difference or a restriction of the pressure difference that depends on the
flow. Therefor we allow a linear inequality system coupling the flow ¢, and the
pressures p,, p,, such that

Aa <Qaap’vapw>T S ba' (3112)

Here it holds A, € R***3 and b, € R* for some value v, € N. When the slack
variable vy, is unbounded, then the only restrictions for the compressor are given
by constraint (3.1.12). Hence (3.1.12) specifies the operating range of the com-
pressor. The flow can only go in positive direction through a compressor, hence
a corresponding lower bound needs to be set by this linear inequality system, i.e.,
go > 0.

The previous description belongs to the active mode of a compressor. Additionally,
a compressor has other operation modes and can be in bypass and closed mode.
These modes are identical with the modes of a valve. We introduce three binary
variables 40, T41,Za2 € {0,1} which model the closed, bypass and active mode
respectively. With these decision variables we use the following constraints and
variable bounds for a compressor a = (v, w):

La0 + La,1 + Lg2 = 17
pg = Ty,
2 _
pu) - 7Tw7
Y, < Ya < Yo,
Qas Ya> Tos Tws Doy Pw € R,
z, €{0,1},
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xa,0:1:>Qazoa

Top = 1= m, =, (3.1.13)
T

L2 = 1= (&%) QG|Qa|ka - Baya = Ty — Ty, Aa (Qaapvapw) S ba~

Control Valves

It can be necessary to reduce the pressure along an arc a = (v, w) in the network in
order to protect parts of the network from high pressures due to pressure limits of
older pipelines. Technically this reduction is realized by a control valve that reduces
the gas pressure. A control valve a = (v, w) is inverse to a compressor. Hence we
model it similarly to a compressor by

o QalGal™ = Batia = Ty — T (3.1.14)
Here o, € R, ks € R>g, and B, € R are constants. The difference between a
compressor and a control valve is either the sign of 3, or the bounds on y,. Note
that the flow direction through a control valve is also fixed by setting the lower
bound to zero, i.e., g, > 0.

Similar to a compressor, the feasible region of a control valve is restricted by
additional constraints like (3.1.12). For instance we set a minimal and maximal
pressure difference between the end nodes v and w. Furthermore bypass and closed
mode are available. Concluding, we model a control valve a = (v, w) by (3.1.13)
which is exactly the same as the model of a compressor. For a more detailed
description of a control valve we refer to Cerbe (2008).

3.2. An MINLP Model

In the previous section we presented models for the different network elements
pipelines, valves, control valves and compressors. Let us integrate these results
into a mixed-integer nonlinear programming model for the topology optimization
problem. Recall that the problem is to compute a cost-efficient selection of network
elements that have to be added to the network in order to make the nomination
feasible which is specified by the vector d.

Multigraph

We model the topology optimization problem on a multigraph. This multigraph
is obtained as follows: Given the directed graph G = (V, A) which represents the
original gas transport network, we define an extended set of arcs Ax C V xV x Nxq
where each arc (v,w,i) € Ax represents the arc a = (v,w) € V x V together with
index i. This set Ax contains all “original” arcs from A with the additional index 1,
that is, (a,1) € Ay for all a € A. Each valve a € A is additionally represented by
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the arc (a,0) € Ax to indicate the status that the valve is closed. Hence the arc
(a, 1) is associated with an open valve. Each arc a € A that represents a control
valve or a compressor is additionally represented by the arcs (a,0), (a,2) € Ax to
indicate the state that the active element is closed or active, respectively. The arc
(a, 1) is associated with the state bypass.

Furthermore the extended arc set Ax contains possible new network elements
(pipes, valves, compressors, or control valves), where in principle a new element
can be built between any pair of existing nodes v,w € V,v # w. A possible new
extension between nodes v and w is represented by two arcs: (v, w,0) to indicate
in the model below that the element is not built and (v, w,2) to model that the
new element is built. Here we assume that a new active element is only in active
mode. This is a reasonable assumption because the bypass mode of a compressor or
a control valve equals the open mode of a valve which we refer to as its active mode.
Furthermore the closed mode of these elements means that they are not added to
the network.

Several loops for an existing arc a € A are represented by (a,i) for index
i €{2,3,...} to model a given set of design parameters. We always assume that arc
(a,i) contains the capacity of (a,1) for ¢ > 2. In the model below we select exactly
one of the arcs (a, 1), (a,2),... to be allowed to transport flow.

By (V, Ax) we denote the gas transport network together with its possible
extensions. Note that (V, Ax) is a graph with multiple parallel arcs and hence a
multigraph. The ongoing model is defined on this multigraph.

Variables

Let us introduce the following variables. The flow on arc (a,i) € Ax,i # 0 is
denoted by ¢,; € R, where a positive value means that the flow is heading in the
same direction as the arc, and a negative value indicates the opposite direction.
Note that we do not add a flow variable for an arc (a,0) € Ax because this arc
corresponds to the closed state of an active element or indicates that an extension
is not added to the network. The potential value of a node v € V is modeled by
7, € R. The pressure itself is modeled by p, € R. The variable y,; € R specifies
the slack component in (3.1.11) and (3.1.14). For pipelines and valves this variable
is fixed to zero. We introduce a binary decision variable z,; € {0, 1} for each arc
(a,i) € Ax, where z,; = 1 represents the decision that arc (a,7) is used (i.e., a
necessary condition for a nonzero flow).

The bounds of these variables are given as parameters. For each node v € V' we
have lower and upper bounds on the node potential, «,, 7, € R with =, < 7,. For
each arc (a,7) € Ax we have lower and upper bounds on the flow, 4, 9a; € R with
Qi < Tagie Furthermore bounds on the weighted slack variable Qa,;ya,i € R with
Yy, . < 7,,; are given.

a,t
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Constraints

We use the following constraints for modeling the topology optimization problem.
The node flow is specified by the nomination d. To ensure a consistent flow model,
flow conservation constraints

Z da,i — Z Qai = d, VoeV

a,i B a,i T (v
(@iesy (), (@iesy (),

i#0 i#£0
state that the balance of entering and leaving flows has to match exactly the
nominated amount d, at each node v € V. Furthermore each arc flow variable is
coupled with the node potential values at its end nodes. More precisely, each arc
(a,1) = (v,w,i) € Ax,i # 0, which represents either a pipeline, a valve, a control
valve or a compressor, is modeled by this basic equation:
|k

Lai = 1= Qg i qa,ilQa,i ¢ = ﬁa,iya,i - (7'('1, - ryaﬂ-w) =0.

It is then specified by appropriate parameters oy, 34, 7o and k, as described in
the previous Section 3.1. We have an arc coefficient «,; € R>g, a weighting factor
Ba.i € Rxg for the slack variable, a coefficient 7, € R>¢\{0}, and the power k, € Rxo.
If ag; = 0 for an arc (a,i) = (v,w, ) then we assume S,; = 0 and 7, = 1 such that
the arc is modeled by 7, = m,. For 7, we have the following conditions: Let (V, E)
be the undirected version of (V, A) obtained by removing the orientation of the arcs
a € A’. This way each arc a € A uniquely corresponds to an edge in e € E and vice

versa. Consider a circuit in (V, E). Let vy,...,v, be the nodes of this circuit with
Vp = U1, €1,...,6,_1 the edges and ay,...,a,_1 the corresponding arcs. Then we
assume

n—1 n—1

1 o
II % II w'|=0
i=1 i=1
a;=(v;,v541) a;=(vi41,7;)

This condition ensures a zero height difference in total when traversing the edges of
the circuit in clockwise direction. Note that those corresponding arcs a; which are
not oriented in clockwise direction, i.e., a; = (v;11,v;), are traversed in backward
direction. Here the value ~,. lis regarded.

For those arcs (a,i) € Ay which are representing active compressors or control
valves we assume additional data being given as a v, X 3-dimensional matrix A,
and v,-dimensional vector b, (here v, is the number of linear constraints necessary
to describe the operating range). We add the constraint

Lqi = 1= Aa (Qa,iapvapw)T < ba-

For all the other arcs we set A, = 0 and b, = 0.
To complete the model for arcs, we ensure that the flow is fixed to zero in the
case that arc (a,4) is not used, i.e.,

Tqji = 0= Qai = 0.

29



Chapter 3. An MINLP Model for Gas Network Topology Optimization

Furthermore we add the constraint

Z xa’izl Vae A

i:(a,i)€Ax

to ensure that only one state of the arc is selected.

For technical reasons only a subset of all possible discrete settings is allowed.
This subset is given by & C {0, 1}4%. The set X is described by linear inequalities
in general, i.e.,

X ={ze{0o, 1} |La<t},

where L is a matrix of integers with |Ax| columns and ¢ is vector of integers such
that the length of ¢ is equal to the number of rows of L.

Objective

A cost coefficient ¢,; € Ry for each arc (a,i) € Ax reflects the costs of using
arc (a,1). We set ¢, := 0 for all existing arcs a € A and ¢, := 0 for every active
element a € A. Furthermore we set ¢, 2 := 0 for all compressors and control valves
a € A. The objective function then is

MINLP Model

We summarize the previous variables and constraints. The following nonlinear
non-convex mixed-integer program with indicator constraints is used for modeling
the topology optimization problem:

min Z Cai Lai (3.2.1a)
(aui)eAX
s. t.
V(a,1) € Ax,
La,i = 1= Qq.iGa,i Qa,i|ka - Ba,iya,i - (771) - ’Yaﬂ'w) =0 (CL :) (U U})§ i 7& 0 (321b)
V(a,i) € Ax,
Tai = 1= Aq(qais PosPw)’ < ba (a,4) € Ax (3.2.1c)

a=(v,w),i>2,

Tai=0=qe;=0  V(ayi) € Ax,i#0, (3.2.1d)

Y wai=1 VacA, (3.2.1e)
i:(a,i)EAX
> twi— Y, Gai=dy YvEV, (3.2.1f)
<a,¢)eajx (), (@i)esy (v),
i#0 i#0
polpo| =M =0 VveYV, (3.2.1g)
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Lx<t,
Ty < Ty
Ty 2 T,
Qai < Qg
ai = 4,
Tai =1 = Ya,i <Yy
ZTaj =1 = Yo > Yo

p’U77TU € R

3.3. Complexity Analysis

(3.2.1h)
Vo eV, (3.2.1i)
Vo eV, (3.2.1j)
V(a,i) € Ax,i#0, (3.2.1k)
V(a,i) € Ax,i#0, (3.2.11)
V(a,i) € Ax,i # 0, (3.2.1m)
V(a,i) € Ax,i #0, (3.2.1n)

Yo eV,

(
QaisYai € R V(a,i) € Ax,i #0, (3.2.1p)
Zqi € {0,1} V(a,i) € Ax. (

Hereinafter we refer to this model as topology optimization problem (3.2.1). The
aforementioned model can also be used in the context of water network optimization,
see Bragalli et al. (2012), Burgschweiger et al. (2009), and Gleixner et al. (2012).
There the task is to operate the network and to compute a selection of pipe diameters
such that the specified nomination is feasible in the network.

Example

In Figure 3.3 we show an example of a small network to demonstrate our notation.
In the first part 3.3a, the original network (V, A) is shown. It contains five pipes
and one control valve. In 3.3b the arc flow and node potential variables are shown.
The last part 3.3c of the figure shows the decision variables x. Simple arcs, such as
(2,1),(5,1),(6,1) which correspond to the original arcs 2,5 and 6 represent pipelines
of the network. In particular, these pipelines are not extendible via loops, i.e., by
adding parallel pipes. A valve is shown in arc pair (4,0), (4,1). Note that there is no
flow variable g4 . Multiple arcs such as (1,1),(1,2) and (3, 1), (3,2), (3, 3) represent
each a pipeline (which is (1,1) and (3, 1)), together with one or two possible loop
extensions, respectively.

3.3. Complexity Analysis

Let us characterize the complexity of the topology optimization problem (3.2.1).
We reduce the NP-hard problem 3SAT, see Korte and Vygen (2007) for details, to
the topology optimization problem (3.2.1).

3SAT is defined as follows: A collection of clauses Z2 = {7}, Z,,...,7Z,} in
boolean variables x1, xo, ..., x5 is given. Each clause Z; is a disjunction of three
literals l;1,1;2,1; 3 where a literal [, ; is either a variable x; or its negation 7z for
some k € {1,...,s}. The clause Z; is satisfied if at least one of its literals is “true”.
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(a) Original network with 1 valve and 5 pipes.

N\
]

T4

(b) Arc flow and node potential variables ¢ and .

N\
]

(c) Discrete (switching) variables z. The variables z2 1
and x5,1 and x6,1 are fixed to 1.

Figure 3.3.: Example of a network with binary and continuous variables of the associated topology optimization

problem (3.2.1). The dashed arcs correspond to the valve in closed mode. The dotted arcs represent loops. Loops
are available for the original arcs a1 and as.
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We denote by z; ; the boolean variable of literal [; ;, i.e., if [; ; = xj, or l; ; = Ty, then
x;; = . The problem is to determine whether Z is satisfiable, that is, whether
there is a truth assignment to the variables i, xs, ..., x5, which simultaneously
satisfies all the clauses in Z.

Consider an instance of 3SAT. We define a corresponding instance of the topology
optimization problem. It does not contain any extension arcs, i.e., the objective
function equals zero and every feasible solution is an optimal one. The transmission
network (V) A) of the instance is shown in Figure 3.4. It has 14r vertices, where
each clause Z1, ..., Z, is associated with 14 vertices. Each arc a € A of the network
is either a valve, or a pipe with constants a, = 3, = 0 and v, = 1, i.e., the pipe
a = (v,w) is modeled by 7, = m,. The lower flow bound on each arc is zero, i.e., we
allow nonnegative arc flow only. Let us denote the set of pipes by A, C A and the
set of valves by A,, C A. Then the MINLP model (3.2.1) for this instance writes
as

Jq,m (3.3.1)
s. t. Tog1=1=>m, — 7 =10 Va=(v,w) € A,
Tao = 1= o =0 YaeA,
Yol Y, G=4d, VoveV,
a€d} (v) a€d (v)
Ta0 + Ta1 =1 Va e Ay,
Taq =1 Vae A,
T, < Ty STy VveV,

0<¢ <7, Va€ A,
Ty € R YveV,

d. € R Vae A,
Tap,Taq € {0,1} Va € A.

Each clause Z; is associated with a subnetwork of (V, A). The nodes and arcs
of this subnetwork are indicated with index 7. It consists of nodes v;1,...,v;14, 12
valves and 3 pipes. The inflow at node v;; equals one (d,, , = 1) which is led out at
node v; 14 (dy, ,, = —1). All other nodes of the subnetwork are transshipment nodes
(dv,y = dy,, = ... = 0). The potential value at the nodes v;s, ..., v; 19 is fixed by
Tois = Moy = Mo = L and my, o = Ty, ¢ = Ty, ,, = 0. For the other nodes of the
subnetwork there are no restrictions on the node potential values. The topology
of two subnetworks differs only in the arcs between node sets {v;2,v;5,v;6} and
{vis,vi7,vis} and {v;4,v;9,v;10}. Here connecting arcs exist as follows:

(Vi2,Vi5) € A & 11 =241,
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)€ A & i1 =T,
) €A & lig=140,
Vi3, Vig) € A 1 lig =T,
)EA & lig=u3,
) €A & I3 ="T3.

For each pair of clauses Z;, Z; with index ¢ < j there is an arc between the
subnetworks associated with Z; and Z; connecting v; 104+ and vj 1044 if and only
if x;, = x;p for each k, k" € {1,2,3}. The flow on these arcs is fixed to zero, i.e.,
upper and lower flow bounds equal zero.

Theorem 3.3.1:
The topology optimization problem (3.2.1) is NP-hard.

Proof. We prove that 3SAT polynomially transforms to the topology optimization
problem (3.3.1). We consider a feasible solution of 3SAT and define a feasible
solution for (3.3.1). Initially we set a node potential of value zero for all nodes and
flow value zero for all arcs. In the discussion below we will change some of these
variables to different values. For each clause Z; we open and close valves of the
corresponding subnetwork by the following instructions:

Case z;; = 1: We open valve a; 4 and close a; 5.
Case z;; = 0: We open valve a;5 and close a; 4.
Case 7,5, = 1: We open valve a; ¢ and close a; 7.
Case 7,5, = 0: We open valve ;7 and close a;¢.
Case 7,3 = 1: We open valve a; 5 and close a; .
Case z;3 = 0: We open valve a;9 and close a;s.

Then we set the 7 values as follows for each clause Z;. For those m,, which are
fixed by its bounds we set m,, ; 1= T, , 1= Ty, = 1 and m,, ¢ 1= Ty, 1= T, 1= 0.
The other values m,,  which are not fixed by its bounds are set as described below:

7TUz‘,2 = 7TU1',11 = xi,la
Tz *= T, 10 = 4,2, (332)

7TUZ‘,4 = ﬂ-Ui,lS = T;3.

)

For the remaining valves we proceed by applying one of the following cases for open
and closed status:

Case 1, [;; = 1: We open the valves a;; and a; 19 and close the remaining valves of
the subnetwork. We send one unit of flow from v;; to v; 14 along the unique
path containing a;; and a;19. We set m,, , = m,,, and m,,,, ==, ,,-
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[0,0] a9 \
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Figure 3.4.: Two different clauses Z;, Z; with ¢ < j of an instance of 3SAT are associated with an instance of the
topology optimization problem. The nodes and arcs associated with clause Z; are indexed by i. Every arc is either
a pipe or a valve restricted to nonnegative arc flows. The flow on the dashed arcs is fixed to zero. The intervals
that are shown give lower and upper bounds for the node potential values. All other node potential values are
unbounded. This figure exactly matches the instance Z = {Z;, Z;} with Z; = {x1,x2, 23} and Z; = {z3,24,71},
where x1,...,x4 are the boolean variables.
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Case 2, [;1 = 0,l;2 = 1: We open the valves a;2 and a;1; and close the remaining
valves of the subnetwork. We send one unit of flow from v;; to v; 14 along the
unique path containing a;» and a;1,. We set m,,, := m,, , and m,, ,, := Ty, 1,.

Case 3, ;1 =0,l;2=0,l;3 =1: We open the valves a;3 and a;;2 and close the
remaining valves of the subnetwork. We send one unit of flow from v;; to
v;,14 along the unique path containing a; 3 and a;12. We set m,, , 1= m,, , and

71—’111',14 T 7TU1‘,13 .

We note that at least one literal is “true” which implies that exactly one of the
previous cases applies. This in turn implies that the nomination for each subnetwork
associated with Z; is transported through the subnetwork. The arcs between two
subnetworks associated with Z; and Z; for ¢, j < rand i # j ensure my, o, =Ty .,
if 2, =z for k, k" € {1,2,3}. These conditions are fulfilled because of (3.3.2).
Thus we obtain a feasible solution for the topology optimization problem (3.3.1).

Now we consider a feasible solution of the topology optimization problem (3.3.1)
and derive a feasible solution for 3SAT. We proceed by assigning values to the z
variables as follows:

Case 1 (valve a;4 or a;5 open): If a;4 is open, then we set ;1 := 1. Otherwise
we set ;1 := 0. We note that at most one of the valves a;4 and a; 5 is open
because otherwise 1 = m,, , = m,,,, = T, , = 0 leads to a contradiction.

Case 2 (valve a;6 or a;7 open): If a;¢ is open, then we set ;5 := 1. Otherwise
we set x; 9 := 0. We note that at most one of the valves a; and a; 7 is open
because otherwise 1 = m,, , = m,,,, = Ty, = 0 leads to a contradiction.

Case 3 (valve a;g or a;9 open): If a;g is open, then we set ;3 := 1. Otherwise
we set ;3 := 0. We note that at most one of the valves a;5 and a; 9 is open
because otherwise 1 = m,, , = Ty, ;5 = Ty, 4, = 0 leads to a contradiction.

At least one of these cases applies because of the construction of the network and
the nomination. The definition above is well-defined because of the arcs connecting
two different subnetworks are associated with two different clauses. From these
settings we obtain:

1 li
Qaiy >0 = Guu t+ Gass >0 (case PP fes) lix =1,
2 1i
Qai> =~ 0 = Qai6 + Ga; 7 > 0 (case =" « lig=1, (333)
se 3 lies
Qai,:a >0 = Qai,s + Ga; 9 >0 (case épp *) li,3 = 1.

We note that the cases apply because no positive flow is valid on a valve in closed
state. By construction of the nomination, we have qq, , + Gq,, + ¢a;; = 1 for each
i=1,...,r. Thus we obtain from (3.3.3) that [;; V l;2 V [; 3 is “true”. Thus clause
Z; is fulfilled for every i = 1,...,r. We proceed by assigning 1 to all variables z;,
which are not set by the previous definitions. This does not change the status of a
clause and thus, the instance of 3SAT is feasible. O
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3.4. The Passive and Active Transmission Problem

The topology optimization problem (3.2.1) has two types of subproblems. We call
them passive and active transmission problems. Both problems state the problem of
transmitting gas between entries and exits through a network where the operation
modes of valves, control valves and compressors are fixed. In Chapter 4 and 6 we
present efficient solution methods for solving them. The passive transmission problem
is obtained by fixing the variables x and y in (3.2.1). We note that, if the network
contains only valves and pipes or in the more general case y = 7, this problem is
obtained after fixing all binary decisions. We define the arc set A’ so that it contains
all the arcs that are allowed to carry flow, i.e., A" := {(a,i) € Ax : x,; = 1,1 > 0}.
For the ease of notation we always write a € A’ as abbreviation for (a,i) € A’
Accordingly we set v, :=v; and A, := A; and b, := b; for a = (a,i) € A’. Further
we define Ba := Bay, for the current value y, for each arc a € A’. Now the passive
transmission problem writes as

Jq,mp (3.4.1a)

st g Qa’qa‘ka — B, — (Mo — YaTw) =0 Va=(v,w) e A, (3.4.1b)

A (GarDospw)” < b Va=(v,w) € A, (3.4.1c)

Y = Y. ta=dy, YvEV, (3.4.1d)
aes’t, (v) agd’, (v)

Polp] =T =0 Vo€V, (3.4.1¢)

T < Vvel, (3.4.1f)

T, >m, YveV, (3.4.1g)

<7, YacA, (3.4.1h)

Ga>q VacA, (3.4.1i)

Do, Ty €ER - Vv eV, (3.4.1j)

GWER VacA. (3.4.1k)

This problem is called passive transmission problem because the flow on every arc is
directly related to the node potential difference at the end nodes of the arc, except
those arcs a € A" where a, = 0. Hence each arc a € A’ can be regarded as a
pipeline within the context of this passive transmission problem. In turn, pipelines
are passive network elements.

The active transmission problem is obtained by fixing all binary variables z in
(3.2.1). Again we denote by A" := {(a,i) € Ax : x,; = 1,7 > 0} the set of arcs that
are allowed to carry flow. Now the active transmission problem writes as follows:
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g, p,y (3.4.2a)

s. t. Va Qo] ol = Bala — (T — YaTw) =0 Va = (v,w) € A, (3.4.2b)

o = D Ga=d, YVEV, (3.4.2¢)
a€s’t, (v) agd’, (v)

Ay (s Pospo)” <ba Va=(v,w) €A,  (3.4.2d)

polpsl =T =0 VYvev, (3.4.2¢)

T <7, Yvev, (3.4.2f)

Ty >m,, Yve, (3.4.2g)

G <G, VacA, (3.4.2h)

Ga>q, VacA, (3.4.2i)

va <7, VYaeA, (3.4.2j)

Yo >y, VacA, (3.4.2k)

pv, T ER Vv eV, (3.4.21)

GaYa ER Vae A (3.4.2m)

This problem is called active transmission problem because it might contain active
elements like compressors which are in active mode. In this case the flow is not
directly related to the node potential values at the end nodes of the arc associated
with this compressor. This is the crucial difference to the passive transmission
problem.

Taking the definition of the active transmission problem we give a different view
on the topology optimization problem: The task is to compute a cost-optimal choice
of the binary variables x such that the corresponding active transmission problem
is feasible.

3.5. Computational Setup

For our computational studies seven different networks net1 — net7 with different
nominations are considered, see Figure 3.5 to Figure 3.11. These networks contain
all types of active elements for pressure regulation, i.e., valves, control valves, and
compressors. The dimensions of the underlying graphs are summarized in Table 3.1.
The networks are obtained from literature and from our cooperation partner OGE.

Recall that we distinguish between three types of networks in this thesis as
described in Section 1.5. The networks net4 and net5 with contracted compressors
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instance nodes pipes valves other active elements

netl 20 29 0 0
net2 40 39 0 6
net3 85 80 44 5
net4 143 142 103 6
netb 396 402 261 29
neté6 661 614 33 42
net7 4165 3983 308 133

Table 3.1.: Information about the dimension of the networks. We use seven networks with different topologies for
our computational studies. A visualization of these networks is shown in Figure 3.5 to Figure 3.11.

and control valves form the first type of network, namely those which contain only
pipes and valves. The networks net1 and net2 with contracted active elements are
considered with additional loop arcs in our computations and form the second type
of network. The networks net3 — net7 contain compressors and control valves and
form the third type of network.

For our computations in the following chapters we imposed a time limit of 11 h
for the topology expansion instances and a time limit of 4h for the nomination
validation instances. In the experiments our main criteria for measuring performance
are the number of solved instances, the running time, the number of branch-and-
bound nodes needed to prove optimality and the gap. To average values over all
instances of the test set, we use a shifted geometric mean. The shifted geometric
mean of values ti, ..., t, with shift s is defined as {/TI(t; + s) —s. We use a shift of
s =10 for time, s = 100 for nodes and s = 0 for gap in order to reduce the effect of
very easy instances in the mean values. Further, using a geometric mean prevents
hard instances at or close to the time limit from overly dominating the measures.
Thus the shifted geometric mean has the advantage that it reduces the influence of
outliers in both directions.

As hardware for our computations we use a cluster of 64bit Intel Xeon X5672
CPUs at 3.20 GHz with 12 MByte cache and 48 GB main memory, running an
OpenSuse 12.1 Linux with a gec 4.6.2 compiler. As MINLP solver we use the mixed-
integer nonlinear branch-and-bound framework SCIP 3.0.1 as already suggested in
Chapter 2. Further we use the following software packages: CPLEX 12.1 (CPLEX)
as linear programming solver, and IPOPT 3.10 (Wéchter and Biegler 2006) as
nonlinear solver within SCIP. SCIP reports an optimality gap which is defined as
the ratio between the best upper bound u (i.e., the objective function value of best
feasible solution) and the best lower bound ¢. That is, gap = (“7%) - 100 %. The
framework (Lamatto++) is used as framework integrating the different software
and handling the input data. Hyperthreading and Turboboost, special features of
the Intel CPUs, are disabled. In all computational experiments we run only one
job per node to reduce random noise in the measured running time that might be
caused by delays if multiple processes share common resources, in particular the
memory bus.
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Figure 3.5.: The test network netl. The data for this network can be found in (GAMS Model Library), and
computational results for this network are given by De Wolf and Smeers (2000) and De Wolf and Bakhouya (2008).
The network represents an approximation of the backbone network of the Belgium natural gas network. For our
computational experiments we will consider a single nomination which we upscale by increasing values 2.0,2.1,. ..
in order to model an increase of the transported gas.

Figure 3.6.: The test network net2. It is an approximation of parts of the German gas network in the Rhine-
Main-Ruhr area. More precisely the length and the diameters of the pipelines are real-world data while other
parameters like roughness or compressor data are set to realistic mean values. Altered data of network net2 with
similar characteristic is publicly available at URL http://gaslib.zib.de under the name gaslib-40. For our
computational experiments we will consider a single nomination which we upscale by increasing values 2.0,2.1,...
in order to model an increase of the transported gas.
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Figure 3.7.: The test network net3. For almost every arc on the outer square there exists an additional parallel
arc in series with a valve which is not visible in this picture. This test network was created by request of the
cooperation partner. The aim was to analyze the optimal solution of the topology optimization problem for several
different nominations. Especially the difference between a selection of loops and diagonal pipelines in an optimal
solution was of particular interest. We consider three different nominations which we upscale by increasing values
2.5,3,4,5 in order to model an increase of the transported gas.

Figure 3.8.: The test network net4. It is an extension of the network net2. The additional arcs were obtained man-
ually. They represent each a pipeline in series with a valve. The length of these pipelines is set to the geographical
distance between the end nodes. Cost associated with these pipelines reflect the building cost. For our computa-
tional experiments we will consider a single nomination which we upscale by increasing values 1.0,1.1,1.2,... in
order to model an increase of the transported gas.
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Figure 3.9.: The test network net5. This network is an approximation of the German gas network for the high
calorific gas operated by the cooperation partner. More precisely the length and the diameters of the pipelines are
real-world data while other parameters like roughness or compressor data are set to realistic mean values. The
additional arcs were obtained manually. They represent each a pipeline in series with a valve. The length of these
additional pipelines is set to the geographical distance between the end nodes. Cost associated with these pipelines
reflect the building cost. Altered data of the underlying network, which contains no extensions, is publicly available
at URL http://gaslib.zib.de under the name gaslib-135. For our computational experiments we will consider
a single nomination which we upscale by increasing values 1.0,1.1,1.2,... in order to model an increase of the
transported gas.
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Figure 3.10.: The real-world network net6. Data and nominations are provided by the cooperation partner OGE.
The network is located in the northern part of Germany.
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Figure 3.11.: The real-world network net7. Data and nominations are provided by the cooperation partner OGE.
The network is located in the Rhine-Main-Ruhr area of Germany.
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Chapter 4.

Efficiently Solving the Passive Transmission
Problem

In this chapter we focus on the topology optimization problem (3.2.1) in the case
y = 7. This case includes the first type of network we consider in this thesis. Recall
that these networks consist of pipes and valves only. We present a method for
solving the passive transmission problem (3.4.1) to global optimality efficiently.
As previously discussed this problem results from fixing the variables x and y in
(3.2.1) while the fixation of y already follows from its bounds. Therefore (3.4.1) is a
continuous nonlinear feasibility problem.

We use the solution method to speed up the solution process of the topology
optimization problem (3.2.1) as follows: Recall that (3.2.1) is solved within the
branch-and-bound framework implemented by SCIP while the nonlinearity is
handled by spatial branching. We adapt this framework and solve all nodes of
the branch-and-bound tree which correspond to passive transmission problems by
the efficient solution method which we present in this chapter. Thus there is no
need to continue with spatial branching in these nodes. A similar approach is
followed by Raghunathan (2013). He considers an MINLP arising in the context of
designing water networks and globally solves subproblems of this MINLP separately.
Gentilini et al. (2013) consider the traveling salesman problem with neighborhoods
as a non-convex MINLP. Certain subproblems turn out to be convex. These are
solved to global optimality in a separate step within a branch-and-bound approach
for the overall problem.

As the passive transmission problem (3.4.1) is continuous and nonlinear we
want to apply a nonlinear solver for computing an optimal solution. A problem
that can occur is that the passive transmission problem might be infeasible, which
cannot be detected efficiently by nonlinear solvers. Our solution approach is to
consider different relaxations of the passive transmission problem, which are either
feasible or their infeasibility can be detected in a preprocessing step. All relaxations
neglect the constraints (3.4.1c) and (3.4.1e). Further they successively relax all
other constraints: The first relaxation is obtained by relaxing the variable bounds
(3.4.1f)—(3.4.11), the second one by relaxing the flow conservation constraints (3.4.1d)
and the third one by relaxing the potential-flow-coupling constraints (3.4.1b). It
turns out that under some assumptions two of these relaxations are convex and
hence can be solved efficiently by a nonlinear solver.
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As highlighted earlier we solve the topology optimization problem by a special
tailored version of SCIP. It turns out that this approach enables around 29 % more
instances of the first type of network to be solved to global optimality within our
given time frame compared to solving the overall topology optimization problem by
branch-and-bound, separation, and spatial branching. On average the run time is
reduced by 72 % on those instances which are globally solvable by SCIP. In the case
that a passive transmission problem is infeasible, the dual solutions of the convex
relaxations provide an explanation for the infeasibility.

The outline of this chapter is as follows: In Section 4.1 we state the passive
transmission problem again to improve readability. In Sections 4.2 - 4.4 we present
three different relaxations of the passive transmission problem where we assume
ag > 0 for all arcs a € A’. In addition all relaxations neglect constraints (3.4.1c)
and (3.4.1e). In Section 4.5 we show how to handle the general case without these
assumptions. Finally computational results are given in Section 4.6.

4.1. Notation

Let us recall the passive transmission problem (3.4.1). It is a subproblem of the
topology optimization problem (3.2.1) obtained by fixing all binary variables x
and all slack variables y of compressors and control valves. We write the passive
transmission problem as

Jq,m,p (4.1.1a)

St g qa|qal® — By — (To — YaTw) =0 Va=(v,w) e A, (4.1.1b)

Aq (Gay Doy D)’ < by Va=(v,w) €A, (4.1.1¢)

S o= Y Gu=d, Yvev, (4.1.1d)
a€s’t, (v) agd’, (v)

Dolpo]| —m =0 YvevV, (4.1.1e)

T, < YV EV, (4.1.1f)

m>m, YveV, (4.1.1g)

0<7q, Vaecd, (4.1.1h)

Ga>q, VacA, (4.1.1i)

Do, Ty ER - Vv eV, (4.1.1j)

@ eER VaeA. (4.1.1k)

Here (3, := faya for the current value y,. Recall that the arc set A’ := {(a,i) € Ay :
Zq; = 1,4 > 0} contains all arcs such that the flow is not fixed to zero. Throughout
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this chapter we assume w.l.o.g. that (V, A") is a connected graph. If this is not the
case, we split the problem such that we obtain a passive transmission problem for
each connected component.

4.2. Relaxation of Domains

Let us consider the following domain relaxation of the passive transmission prob-
lem (4.1.1) with a,, > 0 for each arc a € A’". We introduce a slack variable A, € Rx
in order to relax the potential value of node v € V and another slack variable
A, € Ry for relaxing the flow of arc @ € A’. Then the domain relaxation writes as

min Y A, + Y A, (4.2.1a)

veV acA’

s. t. Vo Galgal* — Ba — (Ty — YaTw) = 0 Va=(v,w)e A, (4.2.1b)

> ta— Y ta=d, YveV, (4.2.1¢)
acdt, (v) acd,, (v)

T — A, <7, VYvel, (4.2.1d)

T+ A, >m, VeV, (4.2.1e)

Ga—ADa <7, VacA, (4.2.1f)
Gat+As>q, VacA, (4.2.1g)

mEeER  VwvelV, (4.2.1h)

weR VYaeA, (4.2.1i)

A, €Rsg Vvel, (4.2.1j)

A, €ERsy Vae A (4.2.1k)

In the following we show that this nonlinear optimization problem is feasible and
convex, see Section 4.2.1 and Section 4.2.2. Hence it can be solved very efficiently
to global optimality. Note that the convexity here is not given by the constraints
but by the feasible solution space of the relaxation. Finally in Section 4.2.3 we will
give an interpretation of the dual solution of a KKT point of (4.2.1). This dual
solution forms a network flow that is induced by dual node potentials. It fulfills
constraints that are similar to (4.2.1b) and (4.2.1c). In the case that the passive
transmission problem (4.1.1) is infeasible, this dual solution allows to filter those
parts of the network (V, A’) which imply the infeasibility.
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4.2.1. Existence of a Solution

The existence of a primal solution for (4.2.1) was shown by Collins et al. (1978) and
Maugis (1977). In the following we review their method which basically consists
of solving the nonlinear optimization problems (4.2.2) and (4.2.3). Note that their
approach only works for constant heights, i.e., 7, = 1 for all @ € A’. In the
subsequent part of this section we extend their method and show how the case of
inhomogeneous heights, i.e., 7, # 1 for some a € A, can be treated.

Collins et al. considered the convex nonlinear optimization problem

min 3 / : D, (1) dt

acA’
s. t. Y ta— Y, Gu=—d, YvevV, (4.2.2)
a€d’, (v) aeéz,(v)
o € R Vae A,

where ®,(-) is a continuous strictly monotone function. Further ¢° is a root of
®,(-) which implies that the objective is convex. In the context of our study we
set D,(qa) = g Galqal — 3,. Then ®,(q,) is strictly monotone increasing because
a, > 0 by our assumption.

Lemma 4.2.1 (Collins et al. (1978) and Maugis (1977)):
The nonlinear optimization problem (4.2.2) is convex. Its optimal solution yields a
feasible solution for (4.2.1) in the case v, = 1 for each arc a € A’.

Proof. The constraints of (4.2.2) are linear and the objective is a sum of convex
functions. Hence (4.2.2) is a convex optimization problem.

Furthermore the objective and all constraints of (4.2.2) are continuously differ-
entiable. From Theorem 2.4.2 and (2.4.2a) of the KKT conditions (2.4.2) for (4.2.2)
we obtain for optimal primal values ¢* that there exist dual values p* such that

fy — oy = Palqy)
for each arc a = (v,w) € A’. By setting the node potential 7* := p*, and
A} = max{0, m, —7,, m,—, } for each node v € V, and A} := max{0, ¢;~,, ¢, —q;}

for each arc a € A" we obtain a primal feasible solution (¢*, 7*, A*) of (4.2.1) with
Yo =1 (for all a € A"). O

We note that the convex optimization problem (4.2.2) is not only useful for
theoretical purpose. Raghunathan (2013) uses (4.2.2) for computing a solution of
the passive transmission problem (4.1.1) on a real-world application.

We further remark that Collins et al. (1978) provide a different proof for the
existence of a solution for (4.2.1) (with v, = 1) by considering the following nonlinear

program:
min Y / ”@;1(t)dt_z/”dvdt
AD 0

a=(v,w)€A’ veV (423)
s. t. T, € R VoveV.
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Here @, is the inverse of ®, and AY is a root of ¢, .

Lemma 4.2.2 (Collins et al. (1978) and Maugis (1977)):
The nonlinear optimization problem (4.2.3) is convex. Its optimal solution yields a
feasible solution for (4.2.1) in the case v, = 1 for each arc a € A’.

Note that problem (4.2.3) might be unbounded. In this case there exists no
optimal solution and hence we cannot ensure the feasibility of (4.2.1) by making
use of Lemma 4.2.2.

Proof. The objective is a sum of convex functions. Hence (4.2.3) is convex. For an
optimal solution 7* of (4.2.3) we define ¢* by

=0 (my —m) & Rulg)=m -,

for each arc a = (v,w) € A’ while ®,! is the inverse function of ®,. Furthermore
the objective of (4.2.3) is continuously differentiable. From Theorem 2.4.2 and
(2.4.2a) of the KKT conditions (2.4.2) for (4.2.3) we obtain that the following flow

conservation constraints are fulfilled:

og—- > ¢—d,=0 VoeV.

aeéz, (v) a€d,, (v)

By setting A} := max{0,n} — 7,,m, — 7'} for each node v € V and A} :=
max{0, ¢ —q,,q — ¢} for each arc a € A’ we obtain a primal feasible solution

La

(¢, 7, A*) of (4.2.1) with , = 1 (for all a € A"). O

After this brief literary review we now turn to the general case 7, # 1 for some
arc a € A’. We show how to obtain a feasible solution for domain relaxation (4.2.1)
by using the convex optimization problem (4.2.2).

Definition 4.2.3:

Let (V, E) be the undirected version of (V, A") obtained by removing the orientation
of the arcs a € A'. This way each arc a € A" uniquely corresponds to an edge in
e € E and vice versa. Let r be any node in V. For a node v € V denote by P.(v)
an undirected path from r to v. Let vq,...,v, be the nodes of this path, e, ..., e,_1
the edges and ay,...,a,_1 the corresponding arcs. Recall our assumption for this
chapter that (V, A’) is connected. We define

VYrow = H Ya; H Va; !

t:a;=(v3,05+1) 1:a;=(Vi41,0;)

We have 7, > 0 as v, > 0 for every arc a € A'. The definition is actually
independent of the path P,(v). To see this, let P' be a different r-v-path in (V, E).
Consider the cycle C' from r to v on path P, and back from v to r on path P’ in
reverse order. Denote the reverse path of P’ by Q)'. Denote the nodes of this path
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by v1,...,0, with vy = v and v, = r, the edges by €i,...,€,_1 and the arcs by
a1y .-y Am_1. According to our assumption in Section 3.1 we have

1= I I ' II % I '

1:a;=(vi,0541) 1:a;=(Vi41,0;) 4:0;=(0j41,0;) 4:0;=(04,0441)

Hence ., is uniquely defined.
Using this value ., we define the function m by

/

Ty () 1= Yo Ty (4.2.4)

v

for every node v € V. As a consequence of (4.2.4) we obtain lower and upper bounds
of wl(m) from « := 7l (x) and 7, := 7| (T), respectively, for each node v € V.

It follows from elementary calculations that

() — T (T) = Yoo — Vew T = Yrw (Mo — YaTw) (4.2.5)
—~—
=Yr,vYa
holds for each arc a = (v, w) € A'.
We use the previous definitions and show how to obtain a feasible solution for

the domain relaxation (4.2.1) in the general case 7, # 1 for some arc a € A'.

Lemma 4.2.4:
The optimization problem (4.2.1) is feasible.

Proof. We use ,, from Definition 4.2.3 and equation (4.2.5). Now we compute a
local optimum ¢* of the problem

acAl " da
s.t Z Qo — Z o =—d, Yvev,
ae(s;/(v) a’eézl (v)

4o € R Vae A,

where ®,(qa) = Vrva qa|qal™ — %mBa and ¢° is a root of this function for each arc
a=(v,w) e A.

By Lemma 4.2.1 this optimization problem yields a feasible solution (¢*,7*) for
a modified version of the domain relaxation (4.2.1) which is obtained by replacing

the constraints (4.2.1b), (4.2.1d), (4.2.1e) by

|ka - ’Yr,vBa - (7Tv - 7Tu)) =0 Ya= (’U,U}) € A,,

T — A, <m(7) Vvely,

VrwOa Galqa

T+ A, > 7 (x) Yvev,
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4.2. Relaxation of Domains

where we used (4.2.4).

Using (¢*, 7*) we are going to show how to obtain a feasible solution for the
domain relaxation (4.2.1) where the previous modifications do not take place. We
define

frp 1= W;il(ﬂ'*)

for each node v € V. Recall that v,, > 0 because v, > 0 for each arc a € A. This
implies that 7'~ is well defined. In combination with (4.2.5) we obtain

Qg qZ|qZ|ka - Ba = %—5 (1 — 7)) = Ry — Yaftw Va= (v,w) e A

Thus (¢*,7) is a vector which is feasible for the constraints (4.2.1b) and (4.2.1c) of
the original domain relaxation (4.2.1). Setting A* := max{0, &, — 7, w, — 7, } for
each node v € V and A} := max{0, ¢} —q,,q — q.} for each arc a € A" we obtain

=a

a primal feasible solution (¢*, 7, A*) of (4.2.1). O

4.2.2. Characterization of the Feasible Region

In the previous section we proved that the domain relaxation (4.2.1) is feasible. In
the following we are going to prove that (4.2.1) is a convex optimization problem.
First we show that the solution flow ¢ is unique and the feasible node potentials m
form a straight line. From this we conclude that (4.2.1) is convex.

By Maugis (1977) the uniqueness of the flow vector ¢ follows from the strict
convexity of the objectives of (4.2.2) and (4.2.3) in the case v, = 1 for each arc
a € A’. Nevertheless, we give a proof for the more general case that there exists an
arc a € A" with v, # 1. For this proof we make use of the following theorem and
the lemma below:

Theorem 4.2.5:

Let g € Rég be a network flow in the (V, A’). There exists a family P of paths and
a family C of circuits in (V, A’) along with values fp > 0,P € P and fo > 0,C € C
such that

= Y fot+t > fo VYacA.

PeP: cecC:
acAl(P) acAl(C)

If q is a circulation then it holds P = @.

Proof. Let q be a network flow between two nodes s and ¢, i.e., an s-t-flow. In this
case the theorem follows from Korte and Vygen (2007), Theorem 8.8.

The more general case of multiple sources and sinks is obtained by adding a
super node s for the sources and another super node ¢ for the sinks. We set

Cj(s,v) = Z Ga — Z Ga q(w,t) = Z Ga — Z Ga

a€6z, (v) a€d,, (v) a€d, (w) aeéz, (w)
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Chapter 4. Efficiently Solving the Passive Transmission Problem

for the sources v and sinks w and ¢, := ¢, for all arcs a € A’. For each source v € V/
we add the arc (s,v) and for each sink w € V' we add the arc (w,t) to the graph
(V, A’). Then we apply Theorem 8.8 to the extended graph (V, A’) and the network
flow ¢ therein. O

Lemma 4.2.6:
Let (¢, 7', A") and (¢", 7", A") be two feasible solutions of the domain relazation
(4.2.1). W.lo.g. it holds ¢ > ¢".

Proof. Let (¢/, 7', A’) and (¢, 7", A”) be two solutions of (4.2.1). Recall that the
network (V, A’) is connected. If there exists an arc a with ¢, < ¢/ then we reorient
this arc a = (v, w) as follows: We remove it from the graph and add the backward
(or antiparallel) arc @ = (w,v) to A’. From the constraint

[

Qg Qa‘Qa — BaYa — (ﬂ'v - ’Vaﬂ'w) =0

we obtain with

ag = agy, €Rso, fri=favs €Rs0, 75 =7 € Ryo\ {0},
?g =y, c R, Yo = —Y, € ]R, QE =—q, c R7 q. = —q, € R

the equivalent equation for the backward arc a
Oéa qE|qE|ka — 551/5 — (7Tw — ’)/57?1}) = O (426)

Note that we used the relation .7, = 1. Hence constraint (4.2.1b) for arc a
is replaced by constraint (4.2.6) for arc a. Note that this constraint fulfills our
assumption for the constants o, 8= and ~- as described in Section 3.2 where the
constraints are explained. Note that replacing a by a goes along with the relation
q; = —q, for the arc flow variables. For a solution of (¢*,7*, A*) of the original
domain relaxation we define § by §, := ¢* and AF := A*" if we did not change the
orientation of a and g, := —¢*, AT := A= and A- := A}" if we adapted the arc
orientation. Further we set AF := A** for every node v € V. Then it holds that
(q¢*, 7, A*) is feasible for the domain relaxation on the original graph (V, A") if and
only if (g, 7*, A) is feasible for the domain relaxation on the modified graph.

We adapt the direction of all arcs a € A" with ¢, < ¢/ and end up with a
modified version of the passive transmission problem of the same type as the original

passive transmission problem. Further we have two feasible solutions (¢, 7/, A ) and
( q// i A//) n

Lemma 4.2.7:

There exist vectors § € RY, # € RV and 0 € RY,, such that the following holds:
(¢, 7, A*) is feasible for problem (4.2.1) if and only if there exists t € R with
™ =7+t and ¢ = q.
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4.2. Relaxation of Domains

Proof. 1t follows from Lemma 4.2.4 that (4.2.1) is feasible. Let us assume the
existence of two different solutions (¢, 7', A") and (¢”, 7", A”) of (4.2.1) with ¢’ # ¢”
and 7’ # 7”. First we prove by contradiction that the primal solution flow of (4.2.1)
is unique. In a second step we analyze the difference «’ — 7”.

The difference ¢’ — ¢” is a network flow in (V, A") consisting of circulations only.
First we focus on the case ¢’ > ¢”. By Theorem 4.2.5 the difference ¢ — ¢’ can be

split into flow along circuits C1, ..., C,. Thus we obtain from ¢’ > ¢”, that there
exist flow values q¢, > 0,2 =1,...,n such that
dG—dai= > dq, VaecA.
e

Note that the sum can be empty for an arc a € A’. We consider a single circuit C
out of C1,...,C,. For each arc a € A'(C) we have ¢, > ¢/. As abbreviation we set
®,(q) := aqqlq| — B,. Then ®, is a continuous strictly monotone function. We
use equation (4.2.1b) to obtain for all arcs a = (v, w) € A'(C):

q; > qg < (I)a(q;) > q)a(q;’) ~ W; - ’Vaﬂiu > 7T1/)I - ’Vaﬂ';/;-

Let the nodes of the circuit C' be ordered such that V(C) = {v1,..., v} and (as
abbreviation) vgyq := v1, and the arcs be ordered such that a; = (v;, v;41) holds. We
consider all arcs of the circuit C' and rewrite the following telescopic sums as

¢ (i1 ¢ [i-1
Z (H ’yaj) (W;Z - /Yaiﬂ-;i_,_l) > Z (H ’yaj) (71';/1 - ’yaiﬂ-;:;_,_l)
i=1 \j=1 i=1 \j=1
& 7T;1 1-— H Yo | > 7T;/1 1-— H Ya
acA'(C) a€A'(C)

Note that [],ca(c)7a = 1 (see Section 3.2). Hence we have
Qo> qpacAC) & m, -0>m -0,

which implies that ¢’ # ¢” is infeasible. This contradicts our assumption ¢’ # ¢”. So
the solution flow ¢’ = ¢” of (4.2.1) is unique.

So far we considered the case ¢’ > ¢”. If there exists an arc a € A’ with ¢/, < ¢
then we apply Lemma 4.2.6 and change the orientation of this arc. When reorienting
we obtain two flow vectors ¢’ and ¢” which differ from ¢’ and ¢” only in the signs of
the reoriented arcs. For these new flow vectors we apply the result from above and
obtain ¢ = ¢”. Coming back to the original orientation we change back the signs
and obtain ¢’ = ¢”.

Now we prove that the feasible node potentials 7 of (4.2.1) form a straight line.
Therefor let (¢, 7', A") and (¢, 7", A”) be two different feasible solutions of (4.2.1).
Let r be some node r € V. Let w € V' be any other node in V. Consider the graph
(V, E') which is obtained from (V, A’) by removing the orientation. This way each
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Chapter 4. Efficiently Solving the Passive Transmission Problem

arc a € A’ uniquely corresponds to an edge e € E. Consider an undirected r-w-path
P in (V, E) with nodes r = vy,..., v, = w, edges ey,...,ex_1 and corresponding
arcs as, ..., ag_1. For an arc a; = (vj4+1,v;) we rewrite equation (4.2.1b) as
. flq) . A1
fYaj (lj (Qaj) - 7ij ’)/aj 7T’Uj+1'
For all other corresponding arcs we do not apply this reformulation. As abbreviation

we set
¢

1
Ty = H Va; H ’Ya_jl :

= j=1
aj=(vjv541) aj=(vj41:v5)

S

Then we obtain the equality

k—1 k—1

j—1 Jj—1
7T;’ - ﬂ-;u,rk‘—l = Z (H Ti) q)aj (qdj) - Z (H Ti) ,ya_]-lq)aj (qaj)
i=1 =1

j=1: J=1:
a;=(vjvj41) a;=(vj41,0;)
J 73+ J J+1:Y

o
=T, — TyThk—1-

This is equivalent to

. — = (7, — 7)) Te—1-

We define 0, := Tk__ll # 0. This setting is well-defined, i.e., independent of the actual
path P from r to w as discussed in Definition 4.2.3. We set t := 7/ — 7. Then
the solution 7" can be expressed as 7, = m., + t0,, for all w € V. This proves the
lemma. [l

Corollary 4.2.8:

The feasible solution vectors (q, ) of the domain relazation (4.2.1) form a convex
space: The feasible flow q is unique, while the feasible node potential values w form
a straight line.

Proof. This follows from Lemma 4.2.7. O]

Let us briefly discuss the result of this corollary. Figure 4.1 shows the node
potential values for a test network having 34 nodes. The node potential bounds are
shown as straight lines (lower bound of 500 and upper bound of 6000). Solutions
for four different passive transmission problems are shown in different colors: Each
dot represents the node potential value at the respective node. By Lemma 4.2.7
the feasible node potentials for the passive transmission problem are on a straight
line. This corresponds to shifting all dots in Figure 4.1, which correspond to the
same passive transmission problem, up or down at the same time. For three of the
four problems it is not possible to move all node potential values inside the bounds,
hence these solutions are infeasible. Only for the solution corresponding to the
circles, all values are inside the bounds and this solution is feasible.

Now, the combination of Lemma 4.2.4 and Corollary 4.2.8 allows us to charac-
terize the domain relaxation (4.2.1).
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Figure 4.1.: Feasible node potential values 7 for the domain relaxation (4.2.1) of four different passive transmission
problems (4.1.1) on a gas network with 32 nodes. The node potential values are feasible for the passive transmission
problems within the marked bounds, other values are infeasible. By Corollary 4.2.8 the node potentials 7 form a
straight line. This corresponds to shifting all dots, which correspond to the same passive transmission problem, up
or down at the same time.

Theorem 4.2.9:
The domain relazation (4.2.1) is a feasible and convez relaxation of the passive
transmission problem (4.1.1) in the case o, > 0 for all arcs a € A'.

Proof. A solution (¢*, 7%, p*) of the passive transmission problem (4.1.1) is feasible
only if (¢*,7*,0) is a feasible solution of (4.2.1). Hence (4.2.1) is a relaxation of the
passive transmission problem (4.1.1).

It follows from Lemma 4.2.4 that the domain relaxation (4.2.1) is feasible. The
convexity of the feasible solution space for (g, ) follows from Corollary 4.2.8, which
states that the solution space is an affine subspace. The flow is unique, while the
feasible vectors 7 form a straight line. The additional constraints (4.2.1d)-(4.2.1g)
are linear and do not affect the feasibility (i.e., rendering the problem infeasible)
and the affine subspace. In total, problem (4.2.1) is a convex optimization problem
over a non-empty set of feasible solutions. O]

In the following Lemma we turn to the more general case where we do not
assume o, > 0 for the arcs a € A’. This implies that constraint (4.2.1b) can be
written as m, = m, for an arc (v,w) € A’

Lemma 4.2.10:

The domain relaxation (4.2.1) is a feasible and convex optimization problem in the
general case that there exist arcs (v,w) € A" where constraint (4.2.1b) writes as
Ty = My
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Chapter 4. Efficiently Solving the Passive Transmission Problem

Proof. The feasibility in the more general case follows from Lemma 4.2.2 because
the proof does not depend on the assumption o, > 0.

The convexity is seen as follows: Let A” denote the set of arcs a = (v, w) € A’
which are not modeled by 7, = 7, i.e., A” ={a € A" | a, > 0}. For a solution
(¢*, 7, A*) of the domain relaxation (4.2.1) it holds that ¢} is unique for all arcs
a € A”. Otherwise, if there exist two solution flows ¢, ¢” of the domain relaxation
with ¢, # ¢ for an arc o' € A", then (¢, )wear and (¢ )wear would be two
different feasible solution vectors for the domain relaxation of the preprocessed
passive transmission problem where all arcs a € A’ \ A” are contracted. This is
a contradiction to Lemma 4.2.7. It follows that the domain relaxation is a linear
program, when fixing the unique arc flow g, on all arcs a = (v, w) € A”. This proves
the convexity. O]

4.2.3. Interpretation of Lagrange Multipliers

Assume that the passive transmission problem (4.1.1) is infeasible and the do-
main relaxation (4.2.1) has a positive optimal objective value. It turns out (see
Lemma 4.2.11) that there exist Lagrange multipliers for the optimal solution such
that the optimal solution and the multipliers form a KKT point of (4.2.1). These
multipliers have a practical interpretation. They form a generalized network flow in
(V, A’) which is coupled with node potentials, similar to a primal solution (¢*, 7*)
of the passive transmission problem. This network flow may characterize the in-
feasibility as discussed in Example 4.2.13, and hence allows a visualization of the
conflicting parts of the network yielding the infeasibility.

Lemma 4.2.11:

Let (¢*, 7, A*) be an optimal solution of the domain relaxation (4.2.1). There exist
Lagrange multipliers (u*, \*) which consecutively correspond to the equality and
inequality constraints of (4.2.1), respectively, such that (¢*, 7, A*, p*, X\*) is a KKT
point of (4.2.1). These multipliers are characterized as follows: (1)acar is a general
network flow in (V, A") which is induced by dual node potentials (11})vev. More
precisely the multipliers (", \*) are a feasible solution for

do,
Ha d

(@2) +Ag = Ag = Ho — b Va=(v,w) € A,
ST ota— D Yakta= A=A VoelV.
aeéj, (v) a€d’,, (v)

Hereby the dual node flow N — \;

. s restricted by

exit innode entry
A€ {0} 0,1 {1}
Ay € {1} [0,1] {0}
node potential | ) < m, T, =m, | T, < T | T <y | T, =Ty T, > T
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4.2. Relaxation of Domains

for each node v € V', and the dual compression \J — X\, is constrained by

a

cOmMPTression neutral regulation
Ay € {oy | o1 {1}
Moe| {1y 0] | {0}

*

flow | ¢z <q, 4z=¢

—a

*

Q96> | % <Ta | 9% =Ta o> Ta

for each arc a € A'.

Proof. Let (¢*,7*, A*) be an optimal solution of (4.2.1). Recall that every lo-
cally optimal solution is globally optimal because of the convexity of (4.2.1) by
Theorem 4.2.9. The objective and the constraints of (4.2.1) are continuously differ-
entiable. Assume there exist dual values (u*, A*) such that (¢*, 7*, A*, u*, \*) is a
KKT point of domain relaxation (4.2.1). A proof of existence follows from the next
Lemma 4.2.12. Let us write the conditions (2.4.2a) of the KKT conditions (2.4.2).
We denote the Lagrange multipliers by (1, A) = (v, fta, Ay Ay s AL, A Jveviaear, such

vI“wrlara

that ji,, e € R and A, A, A A € Ry, We set @,(q0) := @4 Gal@al®™ — Ba. Then

v tar Tla

the Lagrange function of problem (4.2.1) has the form
L(g,m A, A) = Z A, + Z A,

veV acA’
+ Z Ha (q)a<Qa) - (7Tv - f)/aﬂ-w))
o)
+ Z oy dv - Z qa + Z da
veV aEEZ, (v) a€d, (v)
+ Z ()\j (my — Ay —Ty) + A, (m, — Ty — Av))
veV
+ Z (Az_ (Qa - Aa - Qa) + )‘; (Qa —Ga — Aa))
acA’
Y MM = Y AL
veV acA’
From (2.4.2a) we obtain that the KKT point (¢*, 7%, A*, u*, \*) is feasible for
L dd,
gqa =0= a0, (@) + N =N, =pp—pw Va=(v,w) €A, (4.2.7a)
=0= D pa— Y, HaYe=A =X, YveV, (4.2.7b)
oy " -
a€d, (v) a€d,, (v)
OL n _
=0= Ay A, A, =1 Vv eV, (4.2.7¢)
oA,
aL + — !/
DA =0= Ad +A, A =1 Vae A (4.2.7d)
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Chapter 4. Efficiently Solving the Passive Transmission Problem

We conclude from (4.2.7c), (4.2.7d), and the complementarity condition (2.4.2¢)
that (¢*, 7*, A*, p*, \*) fulfills:

T, >, = A\, =0, T, < Ty = A =0,
T, =1, = A, €[0,1], T, =7, = A € 0,1], VoeV (4.2.8a)
Ty < Ty = A, =1, Ty > Ty = AT =1,
Ga>q, =N, =0, Ga <G, = N\ =0,
Ga=q,= A, €[0,1], e =7, = N\ €[0,1], Vae A (4.2.8b)
Ga<q, =N, =1, Ga>0q,=> N =1

The tables of the Lemma follow from (4.2.8a) and (4.2.8b), respectively, and the
constraints follow from (4.2.7a) and (4.2.7b).

The interpretation of these conditions is as follows: Equality (4.2.7b) indicates,
that (ia)ecar represents a network flow in (V, A’) where each arc a € A’ has p, as
its flow variable. The in- and out-flows at sources and sinks are given by A\ — A\,
and the relation of these values with the arc flows is given by the weighted flow
conservation (4.2.7b) (also called generalized flow conservation, see Oldham (1999)
and the references therein). As this flow conservation is weighted, the node flow
must not necessarily be balanced, i.e., >,cy(AF — A7) # 0 might hold. The
implications (4.2.8a) ensure that a nonzero entry flow is only allowed, if =, > 7.
Furthermore, a nonzero exit flow can only occur at a node fulfilling 7, < x,. Looking
at equation (4.2.7a), the dual value p, can be interpreted as a dual node potential
at node v. The values A\, A\ enforce a dual decrease or increase of the potential

a’’'a

values and so react like a dual active element (compressor or control valve) restricted
by (4.2.8b). O

Lemma 4.2.12:
Let (¢*, 7*, A*) be an optimal solution of the domain relaxation (4.2.1). There exist
Lagrange multipliers (u*, \*) which consecutively correspond to the equality and
inequality constraints of (4.2.1), respectively, such that (¢*, 7, A*, u*, \*) is a KKT
point of (4.2.1).

Proof. We prove that (u*, \*) exist such that the conditions (4.2.7) are fulfilled. It
follows from the optimality of (¢*, 7*, A*) (especially of the A variables) that there
exist A5, NE A5 N € Ry such that (4.2.7¢), (4.2.7d) and the complementarity

conditions (2.4.2e) are fulfilled. As the dual flow conservation (4.2.7b) must be ful-
filled by (1*, \*) we observe an additional constraint for \**. It is obtained as follows:
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4.2. Relaxation of Domains

Summing up the dual flow conservation (4.2.7b) using 7, from Definition 4.2.3
yields

ST =N =D > = D v

veV veV aes’t, (v) a€s’, (v)
= > ey = YaVoaw) = D eV — W) = 0.
acA’ acA’

We conclude from the connectivity of the graph (V, A’) that A\** v € V has to be
chosen such that the balancing constraint

Y T =NT) =0 (4.2.9)
veV
is fulfilled in addition to the previously mentioned restrictions. Otherwise there does
not exist a dual arc flow p fulfilling (4.2.7b). In order to show that (4.2.9) is an
additional feasible restriction for the definition of \** v € V we apply Lemma 4.2.7.
Thereby the solution space of 7 of the domain relaxation (4.2.1) is a straight line,
i.e., ™ + 0t is feasible for every t € R. We rewrite the objective function of (4.2.1)
by
F(t) =" (max{0, (w} + 0,t) — 7} + max{0, m, — () + 0,t)}) .

This function f(¢) is convex and optimal for ¢ = 0 because of the local optimality of
(¢*, 7, A*). This implies the following conditions:

V> 0:f(t) > f0)= > 6,> D> 0, (4.2.10a)
vEV I >, veVimy<m,

Vi< 0: f(t) > f0)= > 6, < > 0. (4.2.10b)
vEV ITEST, veVimy<m,

Recall that )\ji is fixed for those nodes v € V with =, > 7, or 7w, < @, by
(4.2.7¢) and the complementarity conditions (2.4.2¢). For those nodes with 7, > 7,

we have \** —\*~ = 1 and for the other ones with 7, < 7, we have \** — X\~ = —1.
Now we distinguish between three cases:
Case 1:

> oe= Y 4

veEV A>T, veVimi<m,

Setting A" = A\*~ = 0 for every node v € V with &, < m, <7, yields (4.2.9).
Recall the relation 6, := 7, 1 v €V from the proof of Lemma 4.2.7.

Case 2:

oob< D> b,

vEV A>T, veVimy<m,

We set Mt = X~ = 0 for every node v € V with 7, < 7, < 7T, and
At e 00,1, A\~ = 0 for every node v € V with 7, = 7, such that (4.2.9) is
fulfilled. This setting is possible due to (4.2.10b).
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Case 3:
ob> > b,
VEVITEST, veVimi<m,
We set Mt = X7 = 0 for every node v € V with 7, < 7, < 7, and

Nt =0,\" €10,1] for every node v € V with 7, = 7, such that (4.2.9) is
fulfilled. This setting is possible due to (4.2.10b).

We note that exactly one of the above cases applies which means that the previous
discussion yields a feasible definition for A\** v € V. Recall that the values of
Ai,v € V have to be set according to (4.2.7c¢).

Now we compute a local optimum (p)aeca of the problem

Ha ~
min 3 / Yo Ba(t) dt
ac A’ Hg ’
s. t. Z Yalla — Z fa=—NFTHXNT VYoeV,
aeé;l (v) aE(SA,(’U)
te € R Vae A,
AP,

where ®, (1) == g da. () + X2t = X2~ and g is a root of this function for each arc
a = (v,w) € A’. The nonlinear optimization problem is feasible due to the previous
discussion. Similar as in the proof of Lemma 4.2.1 we conclude that there exists

(1 )pey such that

Moy = Valloy = Vr Lalpty)
holds for every arc a = (v, w) € A’. We define 1, := 7, .4, and make use of (4.2.5)
to obtain

iy = oy = Palitz)

for every arc a = (v, w) € A’. This way we obtain a solution (u*, \*) which is feasible
for (4.2.7a) and (4.2.7b). Hence (¢*, 7%, A*, u*, X*) is a KKT point of (4.2.1). O

Example 4.2.13:
Figure 4.2 shows a visualization of primal and dual flow of a KKT point of the
domain relazation (4.2.1) in a network of practical dimension (net6). The color of
a node corresponds to the primal / dual node potential. The arc width represents the
primal / dual flow value (the thicker the more flow), while its color depicts the mean
value of the node potentials at both end nodes. The figures show an infeasible primal
flow, where the node potentials at some entries are above their respective upper limit
and some exit node potentials are below their respective lower limit. (Note that there
are other primal entries and exits, too.) Those nodes exceeding their respective upper
limit are dual entries, those which exceed their respective lower limit are dual exits.
For this example the arc set A” which contains all arcs having a nonzero dual
flow, i.e., A" ={a € A" | ua # 0}, characterizes the infeasibility of the nomination
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Figure 4.2.: Flow and node potential corresponding to the primal (upper picture) and dual (lower picture) parts of
a KKT point of domain relaxation (4.2.1) for network net6. The line width represents the flow value (the thicker
the more flow), while its color depicts the mean value of the node pressures at both end nodes. The nodes are
depicted by squares and the node colors represent the node pressures. All active elements which are not closed are
in bypass mode and the corresponding arcs are contracted. It follows from Corollary 4.2.8 that the primal solution
flow is unique.
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Chapter 4. Efficiently Solving the Passive Transmission Problem

d in the following sense: Let (q,, A) be a solution of the domain relazation (4.2.1).
We observe from Figure 4.2 that there exists a subset A" C A" such that from

(0% Qa|(7a|ka - Ba - (ﬁv - ’yaﬁ-w) =0

for all arcs a = (v,w) € A" the existence of nodes s,t € V' such that Ts—7; > Ts—m,
follows.

4.3. Relaxation of Flow Conservation Constraints

In this section we consider the flow conservation relaxation of the passive transmission
problem with a, > 0 for each arc a € A’. This relaxation is obtained by relaxing
the flow conservation constraints (4.1.1d). It is as follows:

min 3 (AT +A7)+ Y (A +4;) (4.3.1a)
veV acA’
st awnlal - (n-m) =0 SN waa)
> (6= (A7 =A)) = X (6= (A7 =4y)
aes?, (v) a€7,(v)
—(AF —A))=d, YveV, (4.3.1c)
T, < T VYVEV, (4.3.1d)
T, >m, VvelV, (4.3.1e)
(<7, YacA,  (43.1f)
da>q, Vac A, (4.3.1g)
A, (T, —m) =0 VYvelV, (4.3.1h)
Al (my—m,) =0 VYoveV, (4.3.10)
A, (9,—q.)=0 VaeA, (4.3.1j)
Ay (Ga—q)=0 VYacA, (4.3.1k)
™ ER VovelV, (4.3.11)
% €R Vae A, (4.3.1m)
AF AT €Roy Vv €V, (4.3.1n)
AP AT €eRsgVae A (4.3.10)

On an arc a € A’ a positive slack value A} > 0 or A, > 0 is feasible only if the
flow variable ¢, reaches its bounds q, or g,, respectively. Accordingly, a positive
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4.3. Relaxation of Flow Conservation Constraints

slack value A} > 0 or A; > 0 at a node v € V is feasible only if the potential value
T, attains a boundary value m, or 7,, respectively.

We will show how to solve this nonlinear optimization problem (4.3.1) efficiently.
It can be infeasible, but this infeasibility can be detected in a preprocessing step
as described in Section 4.3.1. Otherwise, if this preprocessing does not detect
infeasibility, then the problem is feasible and convex, see Section 4.3.2 and Sec-
tion 4.3.3. Hence it can be solved very efficiently to global optimality. Note that
the convexity here is not given by the constraints but by the feasible solution space
of the relaxation. Finally in Section 4.3.4 we will give an interpretation of the dual
solution of a KKT point of (4.3.1). Similar to the discussion in Section 4.2.3 this
dual solution forms a general network flow that is induced by a dual node potential.

4.3.1. Preprocessing

Problem (4.3.1) can be infeasible. This happens, if the flow bounds (4.3.1f) and
(4.3.1g) enforce such a high amount of flow on an arc, that the potential loss (as
deduced by equation (4.3.1b)) is in conflict with the bounds on the node potentials
on both end nodes of the arc which are given by (4.3.1d) and (4.3.1e). The conflicting
constraints in this case are

Qg qa‘Qa’ka - Ba =Ty — YaTw,

9, < da < qa;
Ty < Ty < Ty,
T < Ty < T,

for arc a = (v,w) € A’. This conflict situation can easily be detected by solving the
linear program

dn
st @u(q) <y —YaTw < u(q,)  Va=(v,w)e A,
(4.3.2)
m, <y <y VoeV,
m, € R Yv eV,

with ®,(¢) := aqq|q|** — B,. If this LP turns out to be infeasible, then the
passive transmission problem is infeasible, because the constraints that induce the
infeasibility are part of the passive transmission problem. Otherwise it follows from
Lemma 4.3.3 (stated and proven in the following section) that the flow conservation
relaxation (4.3.1) is feasible. In the following discussion we assume that we applied
this preprocessing technique which means to solve LP (4.3.2) and did not detect
infeasibility.
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4.3.2. Existence of a Solution

We consider the preprocessed problem (4.3.1) where the preprocessing is applied as
described in Section 4.3.1. Recall that (4.2.2) and (4.2.3), which were first presented
by Collins et al. (1978) and Maugis (1977), allowed to compute a feasible solution
for the domain relaxation (4.2.1). We extend these convex optimization problems in
order to compute a feasible solution for the flow conservation relaxation (4.3.1). This
approach only works for constant heights, i.e., 7, = 1 foralla € A’. In the subsequent
part of this section we show how to treat the general case of inhomogeneous heights,
ie., 7, # 1 for some a € A'.

First we describe the extension of (4.2.2). We introduce slack variables and add
further terms to the objective function. Again we set ®,(q,) := g ¢u|qal® — B,.
Then this extension is of the following form:

min Y /qa O, (t) dt

a9

acA’
+3 (@A, —m AL + Y (Pa(7) A, — Palg,) AF) (4.3.3a)
veV acA’

Z (Qa - (A: - A;)) - Z (qa - (AI - A;))

agd,(v) aest, (v)
+HAF—A))=—d, YveV, (4.3.3b)
AF>0 VeveV, (4.3.3c)
AF>0 Vaec A, (43.3d)
AFecR VoeV, (4.3.3¢)
G, AT ER  Vae A (4.3.3f)

Here ¢¥ is the root of ®,(-). In the next lemma we characterize this nonlinear
optimization problem by analyzing the KKT conditions for this constraint system.

Lemma 4.3.1:
The nonlinear optimization problem (4.3.3) is convex. Every optimal solution for

(4.3.3) can be transformed into a feasible solution for (4.3.1), if v, = 1 for all arcs
ac A

Proof. The optimization problem (4.3.3) is convex, as ®, is a monotone increasing
function which implies that the objective consists of a sum of convex functions.
Furthermore the constraints are of linear type.

Let (¢*, A*) be a local minimum of (4.3.3). Because of the convexity every local
minimum is global. The objective and the constraints of (4.3.3) are continuously
differentiable. Hence, by Theorem 2.4.2, there exist dual values (7%, \*), which
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4.3. Relaxation of Flow Conservation Constraints

consecutively correspond to the equality and inequality constraints of (4.3.3), such
that (¢*, A*, 7%, \*) is a KKT point of (4.3.3). The Lagrange function with the
Lagrange multipliers (m,A) = (7, A, AL, Ad, AL )veviaear wWith m, € R,v € V and

AN A, €Rso,v € Vand AF A, € Rog,a € A’ is as follows:
L(g, A, m, )
qa
=3 [ e dt+ Y (T —mAY) + Y (Pa(@l) A7 — Palg,) AT)
acAr /da veV ac A’

+Z7rv dy — Z (Qa_(AI_A;))“‘ Z (Qa_(AI_A;))_(A;_Aj)

vev aes, (v) a€d, (v)
-2 (UAFFAJA;) -> (AjAjJrA;Ag).
veV acA’

We obtain from (2.4.2a) of the KKT conditions (2.4.2) that (¢*, A*, 7%, \*) is feasible
for
oL

50 0= O, (qa) =7y — T Va=(v,w)e A, (4.3.4a)
4a

oL

A= 0= Ty — A, =Ty Yo eV, (4.3.4b)
oL

E)A+:0:> T+ A =m, Yo eV, (4.3.4¢)
oL _ _ /
A= = 0= D.(q,) — A\, =7 —Tw VYa=(v,w)e A, (4.3.4d)
8L + !/

SAT =0= P,(q)+A, =™ T Va=(v,w)eA. (4.3.4e)

It follows from (4.3.4a) that the vector (¢*, 7*) satisfies constraint (4.3.1b). Using
(4.3.4b)—(4.3.4c) in combination with the complementarity conditions (2.4.2¢) which
write here as
AAF=0 and A\, A, =0, (4.3.5a)
and
AMAF=0 and N\, A, =0, (4.3.5Db)
we observe that the following constraints are fulfilled by (A*, 7*):
As (7 m) =0,
Ay (my, —m,) = 0.
Using the strict monotonicity of @, and (4.3.4a), (4.3.4d), (4.3.4e), (4.3.5b), we
obtain that (¢*, A*) fulfills
AL (Pa(@) — Palqa)) =0 = A,
AL (Pa(qa) — q)a@a)) =0 = Af(@—gq)=
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So constraints (4.3.1h)—(4.3.1k) are fulfilled by (¢*, A*, 7*). Note that A > 0. There-
fore (4.3.1d)—(4.3.1g) are also fulfilled because of (4.3.4a)—(4.3.4e). Furthermore
the flow conservation constraints (4.3.1c) are fulfilled due to constraints (4.3.3b).
Altogether, (¢*, 7*, A*) is a feasible solution for (4.3.1), if v, = 1,a € A'. ]

Note that problem (4.3.3) might be unbounded. In this case there exists no
optimal solution and that is why we cannot ensure the feasibility of (4.3.1) by
Lemma 4.3.1. Thus we consider another optimization problem which extends (4.2.3)
as follows:

min Y /m "o t)dt — Z/ d,dt (4.3.6a)

=(v,w)eA’ veV
s. t. Ty < T Vv eV, (4.3.6b)
Ty > T, Vo eV, (4.3.6¢)
o — Tw < Pu(q,) Va=(v,w)e A,  (4.3.6d)
To — Tw > Pulq,) Va=(v,w) €A, (4.3.6¢)
T, € R VoeV. (4.3.6f)

Here A is the root of the function ®_(-), the inverse of ®,(-).

Lemma 4.3.2:
The nonlinear optimization problem (4.3.6) is convex and bounded. Its optimal
solution yields a feasible solution for (4.3.1), if v, = 1 for all arcs a € A’.

Note that problem (4.3.6) is bounded and hence allows to compute a feasible
solution for the flow conservation relaxation (4.3.1) which is not guaranteed for the
previous problem (4.3.3). However, we consider (4.3.3) and (4.3.6) for theoretical
purpose only.

Proof. We note that the constraints of (4.3.6) are of linear type. The objective
function is convex, because of the definition of A2. Hence (4.3.6) is convex.

The problem (4.3.6) might be infeasible because of the linear constraints, but
this situation is excluded because of the preprocessing described in Section 4.3.1.
The linear constraints ensure that the optimization problem is bounded. Hence
there exists a local optimum which we denote by 7*. This is a global minimum
because of the convexity.

The objective and the constraints of (4.3.6) are continuously differentiable.
Hence, by Theorem 2.4.2, there exist dual values A* consecutively corresponding to
the inequality constraints of (4.3.6) such that (7%, A*) is a KKT point of (4.3.6).
We denote the Lagrange function with Lagrange multipliers A7, A, € Rsq for each
node v € V and Af, A, € Ry for each arc a € A’ as follows:

L(r, A) = ZA//”” ' dt—Z/ d, dt

veV
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4.3. Relaxation of Flow Conservation Constraints

+ Z(A;(Wv — ) + A:(Ev — Ty))

veV

+ Z A; (Wv = Tw — (I)a@a))
a=(v,w)€A’

+ ) AN(Pulg,) — (m —m)).
a=(v,w)eA’

We obtain from (2.4.2a) of the KKT conditions (2.4.2) that (7*, A*) is feasible for

oL
or,

0= Y (@ (m —m) — (AF —A)

Setting ¢* by
=0 (mr—-m) & O ¢)=m -7, Va=(vw)eA (4.3.7)

we derive that (¢*,7*, A*) fulfills (4.3.1b) and the flow conservation constraints
(4.3.1c).

Constraints (4.3.1d) and (4.3.1e) are fulfilled by (¢*, 7*, A*) because of constraints
(4.3.6b) and (4.3.6¢). Constraints (4.3.1f) and (4.3.1g) are fulfilled by (¢*, 7*, A*)
because of constraints (4.3.7), (4.3.6d) and (4.3.6e) and the strictly monotonicity
(hence bijectivity) of ®, and ®,'. From the complementary slackness conditions we
observe that the following constraints are fulfilled by (¢*, 7*, A*):

A, (T —m,) =0, Al(my —m,) =0 Vv eV,

Ay @—2)=0, Af(¢a—g)=0 VaeA
This gives (4.3.1h)—(4.3.1k). Therefore, if v, = 1,a € A’, then (¢*,7*, A*) is a
solution for (4.3.1). O

Making use of (4.3.6) we are able to prove the following characterization of the
feasibility of the flow conservation relaxation (4.3.1) in the general case that there
exists an arc a € A’ such that ~, # 1.

Lemma 4.3.3:
If the preprocessing described in Section 4.3.1 does not detect infeasibility, then the
flow conservation relaxation (4.3.1) is feasible.

Proof. 1f the preprocessing described in Section 4.3.1 detects infeasibility, then the
passive transmission problem is infeasible as discussed in that section. Otherwise,
we proceed as follows. We use 7, from Definition 4.2.3, the function 7 (7) from
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Chapter 4. Efficiently Solving the Passive Transmission Problem

(4.2.4) and equation (4.2.5). Now we compute a local optimum 7* for the following
problem

Ty

min Y / Tt ydt— > [ d,dt

=(v,w)eA’ vev 70
s.t T, <m(T) VYvev,
=) Yuev,

7, Ya=(v,w)e A,
q) Ya=(v,w)€ A,
T, € R Yv eV,

where ®~1(.) is the inverse of ®/ (¢a) = VrvQa Ga|qal™ — %,UBG and AY is a root of
this inverse function for each arc a = (v, w) € A'.

This problem is feasible because of the assumption that we applied the pre-
processing described in Section 4.3.1. By Lemma 4.3.2 this optimization problem
yields a feasible solution (¢*, 7*, A*) for a modified version of the flow conservation
relaxation (4.3.1) which is obtained by replacing the constraints (4.3.1b), (4.3.1d),
(4.3.1e), (4.3.1h), (4.3.1i) by

VrwQa Galdal™ — VrwBa — (Ty — Ty) =0 Va=(v,w) €A,
. <m(7) Yvey,
T, > m(w) Y eV,
AL (7l (7)) —m,) =0 VoeV,
A¥ (my—7'(1) =0  VveV

Using (¢*, 7, A*) we are going to show how to obtain a feasible solution for the
flow conservation relaxation (4.3.1) which is not modified. We define

Fo =7 (7).

for each node v € V. We obtain «# < # < 7. Furthermore we obtain A, (7, —7,) =0
and A} (7, — m,) = 0. In combination with (4.2.5) we obtain

a0 Glas) = Ba =y (T — ) = fty — Yatw  Va=(v,w) € A,

Thus (¢*, 71, A*) is a feasible solution for the flow conservation relaxation (4.3.1). O

4.3.3. Characterization of the Feasible Region

The next lemmata characterize the feasible region of the flow conservation relax-
ation (4.3.1). They state that all local optimal solutions differ only in the 7 values,
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4.3. Relaxation of Flow Conservation Constraints

which lie together on a straight line segment. This then allows to prove that
the flow conservation relaxation is either infeasible, which can be detected by the
preprocessing described in Section 4.3.1, or a feasible convex optimization problem.

We start with proving a simple result which is needed in the following part of
this section.

Lemma 4.3.4:
Let (¢, '), (¢",7") € R4 x RY with ¢ < ¢" be two vectors fulfilling
e

aaQalQa _Ba:ﬂ'v_ﬂ'w Va:(v,w)eA’

with oy > 0 for all arcs a € A’. Let P be a v-w-path in (V,A"). The following
implications hold for the node potential values in v and w:

/ 1 /
Ty, 2> Ty = wZ

/ " !/
Ty ST, = @T,<T

and

/ " !/
Ty > T, = w>7r
/ ! /
T, < T = T < T

If there exists an arc a in this path with ¢, < ¢! then it holds:

1

/ /
> = T, > T,
/ " / Z
Ty STy = T, < T,

Proof. Let P be a v-w-path in (V, A"). Let the nodes of P be given by vy,..., U1
where v; = v and v,;; = w and connecting arcs by ay,...,a,. We obtain from

Qo, < Qi

/ / o / ! \ka, )
Ty — %Liﬂum = Qq,; 44,9, ‘= ﬁai (4 3 8)
< « ka; __ B " o
a; qal qal a; — fyaz Vi+4+1
. . . : , " . )
From this we obtain, again using ¢, < ¢, for every i = 1, U 7%
Ty, = Ty = Ty > Ty = = >
v — Un+1 — " Un+41?
/ "
M = UH:W <m =..=> 7TU1§7T,U1

If there exists an arc a;, with q(’li0 < q;’io, then inequality (4.3.8) is strict. We obtain:

o >7 =7 >7r = ... =7 "

v = "u v2 — Vig+1 Vig+1

= ... =T, >,

Un+417
/

7T < =>m, <T, =..= 7T <7TUZ0 =...=> m, <m,

Un4+1 — 'Un+1
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Lemma 4.3.5:
There exists a vector G € RY such that the following holds: (q*,7*, A*) is a feasible
solution of (4.3.1) if and only if ¢* = q.

Proof. Assume that there exist two solutions (¢’, 7', A’) and (¢”, 7", A”) of problem
(4.3.1). Note that there exists at least one by Lemma 4.3.3. We are going to prove
that ¢’ = ¢”. We proceed as follows:

1. At first we show that there exist A”* A”~ e R4 such that the vector
(¢", 7", (AL, A" ey ae) is feasible for (4.3.1).

2. Afterwards we conclude ¢’ = ¢”.

In order to prove the first item we have to show the following because of (4.3.1h)
and (4.3.11): If there exists a node v € V with one of the values A’} A/, A" A"~
not equal to zero, then the node potentials 7/ and 7!/ are equal, i.e., 7/ = /.

Let v* € V be a node such that one of the values AL A’ A" A”.” is not
equal to zero. In the case that A"\, — A/, = A" — A”.” # 0 we conclude from
(4.3.1h) and (4.3.1i) that 7/. = .. In the case A’}. — A", = AT — A" =0
and some value A" A’ AT A”.” #£ 0 we conclude that 7. = 7, and hence

/

7. = n".. Next we consider the remaining case A’} — A’ # A" — A"~

We define g, for all arcs a € A’ by
Ga = gy — (A7 = A7) = (g, — (A; = &)
W.lo.g. we assume that A’ — A’ < A" — A"~ (otherwise, exchange the two
solutions). Hence v* acts as a source for §.

W.lo.g. we assume ¢ > 0. If this is not the case then we change the orientation
of every arc a € A" with ¢, < 0 in the same way as described in the proof of
Lemma 4.2.6. This implies ¢ — (A”" — A”7) > ¢, — (A'"F — A7) for every arc
a € A’. This in combination with (4.3.1j) and (4.3.1k) implies

4 >q, VaeA. (4.3.9)

Using Theorem 4.2.5 we split the flow ¢ into a flows along paths Py, ..., P, and
flows along cycles (1, . .., C,,. We denote the path flow values by ¢p, > 0,i =1,...,m
and the cycle flow values by ¢¢, > 0,7 =1,...,n. Then

N A A /
Qo= Y, dr,+ Y, qo VYacA.
=1 m: i=1,...,n:
acA’(P;) acA!(Cy)

Let ¢p, be a path flow that starts at source node v* and ends at some other sink
node w*. Then we have

AT AT <ALTALT and AL AL >ALT AT (43.10)

We analyze the node potential differences in the two end nodes of the path P,
that is, 7. — ). versus m,. — 7., and show that 7. = 7. and 7, . = 7,.. Therefor
we distinguish three cases. Note that the signs of A’Y, — A’ and A"}, — A", are
unknown.
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4.3. Relaxation of Flow Conservation Constraints

Case 1, A’. — A/, > 0. From constraint (4.3.1i) for v* it follows that 7. = 7,
and (4.3.10) implies 7). = m,.. We distinguish three subcases.

Case 1.1, A’} — A’. > 0. Then again it follows that 7. = m,.. From
Lemma 4.3.4 we obtain using 7. = 7. and (4.3.9) that 7!/, < 7. holds.
From 7. < 7. < m . = m,. we obtain 7,. = m,.. Hence n). = m.
and 7! . = 7. From (4.3.9) we conclude ¢ = ¢/, for every arc a of path
P, because otherwise ¢/ > ¢/, for an arc of path P in combination with

"

Ty« = T, eans m,. < m,. by Lemma 4.3.4.

Case 1.2, A’} — A’ = 0. By (4.3.10) we have A” . " — A”.~ < 0. Accord-
ing to constraint (4.3.1h) we obtain that 7. = 7T,~. Now the node
potentials 7" are at the lower boundary on the source and at the upper
boundary on the sink side (7). = m., . = Ty+). From Lemma 4.3.4
we obtain using 7. = 7. and (4.3.9) that /. > 7/, holds. From
T+ > T > T = T+ We obtain 7. = m,.. Hence 7w = 7. and
T = Tow. From (4.3.9) we conclude ¢! = ¢, for every arc a of path

w* — 7Tw* .
P, because otherwise ¢/ > ¢/, for an arc of path P, in combination with

"

_ / 7 /
e = T, IeEans m,. < m,. by Lemma 4.3.4.

Case 1.3, A’}. — A’.. < 0. Then from constraint (4.3.1h) we have 7. = T,
and we are in the same situation as in Case 1.2.

Case 2, A'. — A’,. = 0. From (4.3.1i) in combination with 0 = A"f, — A’ <
AT — A".7 by (4.3.10) we get that 7. = 7,

Case 2.1, A’}, — A’,. > 0. Then again it follows that 7/, = m,.. From
Lemma 4.3.4 we obtain using 7, = 7. < 7). and (4.3.9) that 7/, <.
holds. From 7. < 7). < 7. = 7, we obtain 7. = 7 .. Again we
obtain from Lemma 4.3.4 using 7. < 7. and (4.3.9) that «/. < 7.
holds. Hence 7). = 7/, and 7/ . = 7l/.. From (4.3.9) we conclude ¢/ = ¢/,
for every arc a of path P, because otherwise ¢ > ¢/, for an arc of path

P, in combination with 7). = 7. means 7. < 7 . by Lemma 4.3.4.

Case 2.2, A'f, — A’-. = 0. By (4.3.10) we have A”." — A”.~ < 0. Accord-
ing to constraint (4.3.1h) we obtain that 7//. = 7T,~. Now the node
potentials 7" are at the lower boundary on the source and at the upper

boundary on the sink side (7). = ., 7. = Ty+). From Lemma 4.3.4

we obtain using 7. > 7ll. = m,. and (4.3.9) that «/,. > /. holds. From

e > My > T = Ty We conclude 7. = m,.. Again we obtain from

Lemma 4.3.4 using 7). < 7. and (4.3.9) that 7. < x/. holds. Hence

m. = 7. and 7. = 7 .. From (4.3.9) we conclude ¢! = ¢/, for every

v
arc a of path P, because otherwise ¢, > ¢, for an arc of path P, in
combination with 7. = 7/, means n//. < x/ . by Lemma 4.3.4.

Case 2.3, A’,. — A’.. < 0. Then from constraint (4.3.1h) we have 7. = 7,
and we are in the same situation as in Case 2.2.

Case 3, A’. — A/, < 0. Then it follows from (4.3.1h) that 7/. = 7,-.
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Case 3.1, A’} — A’_. > 0. Then it follows from (4.3.1i) that 7. = m,..
Now 7). = 7y and 7/, = m,~ holds. From Lemma 4.3.4 we obtain using
. < Ty = m,. and (4.3.9) that /. > 7/, holds. From 7. = 7. >

Tow > T« We conclude 7. = m .. Again we obtain from Lemma 4.3.4
using . < 7. and (4.3.9) that 7. <. holds. Hence 7. = 7. and
T = Toe. Again from (4.3.9) we conclude ¢ = ¢/, for every arc a of
path P, because otherwise ¢ > ¢/, for an arc of path P, in combination
with 7. = 7. means 7. < 7. by Lemma 4.3.4.

Case 3.2, A, — A’ =0. We derive 0 = A/, " — A/~ > A" T — AV~
from (4.3.10). In combination with (4.3.1i) we obtain 7/, = 7. Fur-
thermore we have 7). < T,« = 7/.. From Lemma 4.3.4 and (4.3.9) we
conclude 7. > .. From 7« > 7. > 7. = T~ we obtain 7. = 7.
Again from Lemma 4.3.4 and (4.3.9) we conclude 7. > ;. which then in
combination with the previous observation 7. < ml. implies 7. = 7l ..
We derive ¢! = ¢, for every arc a of path P, because otherwise ¢/ > ¢/,

for an arc of path P, in combination with 7. = 7. means 7/,. < 7. by
Lemma 4.3.4.

Case 3.3, A’} — A’_. < 0. Then we get from (4.3.1h) that 7”. = T,-. So
we are in the same situation as in Case 3.2, hence the same conclusions
remain valid.

From these cases we conclude that 7. = 7. for any node v* € V such that at least
one value A’ A7 AT A" 7 is not equal to zero. This implies that (7, A’f)vev
is feasible for constraints (4.3.1h) and (4.3.1i).

In order to complete the proof of the first item we turn to the definition of
(A”F) e The flow § is a network flow with node flow (A”T — A”7) — (AT — A"))

for every node v € V. Hence we obtain from the previous 3 x 3 cases that ¢/ = ¢/,
for every arc a € A'(P;),i = 1,...,m. This implies for every arc a € A'(P;),i =

1,...,m:

(A7 A (A A =Ga= Y dnt+ Y Go >0 (43.11)

a€Al(P;) a€A!(Cy)

We define
(A;”_ . AZH_) — (Ag— _ AZ+) — (.?Pi (4.3.12)
T

for every arc a € A’ where at least one value A"~ or A”" equals zero. Now we
consider an arc a € A'(P;),i = 1,...,m. From A~ > 0 it follows by gp, > 0,71 =
1,...,m and (4.3.12) that A”~ > 0. This implies ¢/ = g,. From A”* > 0 it
follows from (4.3.11) that A’ > 0 holds. This implies ¢/ = ¢/, = q,- For all other
arcs a € A’ which are not considered before it holds that they are not part of any
path P,i =1...,m. Hence A”~ — A”* = A"~ — A”"* holds for them and (4.3.1j)
and (4.3.1k) are fulfilled. We conclude that (¢/, A"®)aea is feasible for constraints
(4.3.1j) and (4.3.1K).
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It follows from (4.3.11) and (4.3.12) that the flow conservation constraint (4.3.1c)
is fulfilled by (¢, (AL*, A”F)ycvaca). Hence a feasible vector for (4.3.1) is given
by (¢", 7", (A;i, A;”i)yevﬂefy). This proves the first item.

Turning to the second item we define g, := (¢//— (A" —A"7))—(¢/, — (A} = A7)
for each arc a € A’. Then § consists of circulations only because of

SNod- Y d=d (AT AT~ (d (AT -AT)) =0 YoeV.

aGéX, (v) a65 ,(v)

But a circulation can only take place in the (AZF),ca variables because of the
following reason: By (4.3.9) it holds ¢” > ¢'. If there exists an arc a € A’ with
q) > ¢, then, using a,, > 0,a € A" and (4.3.1b), we derive the contradiction 0 > 0
similar as done in the end of the proof of Lemma 4.2.7. Thus we conclude ¢’ = ¢”,
which proves the Lemma. O

Theorem 4.3.6:

The flow conservation relaxzation (4.3.1) is a relazation of the passive transmission
problem (4.1.1). The relazation is either infeasible, which can be detected by the
preprocessing technique described in Section 4.3.1, or a feasible convex optimization
problem.

Proof. Every feasible solution (¢*, 7*, p*) of the passive transmission problem (4.1.1)

yields a feasible solution (¢*, 7*,0) for (4.3.1). Hence (4.3.1) is a relaxation of the
passive transmission problem (4.1.1).

If infeasibility is not detected during the preprocessing described in Section 4.3.1,
then (4.3.1) is feasible by Lemma 4.3.3. In this case we consider two feasible solutions
(¢, 7', A’) and (¢", 7", A") of (4.3.1). From Lemma 4.3.5 we know that ¢’ and ¢”
are equal, i.e., ¢ = ¢”. By the same argumentation as in the last part of the proof
of Lemma 4.2.7 we obtain the existence of § € RY, such that there exists t € R
such that 7" = 7/ 4+ t6. The definition of @ is independent of the two solutions. Now
we distinguish two cases:

1. If there exist two nodes v and w with n/ =7, and 7], = 7, then 6 > 0 implies
either t = 0 or § = 0 and hence 7’ = 7”. This means that the two solutions
(¢/,7',A’) and (¢", 7", A”) differ only in the variables A = (AX AE),car pev.
Fixing the node potential variables 7 = 7’ and the flow variables ¢ = ¢’ in
(4.3.1) results in a linear program. This means that (¢, 7', e A’ + (1 —¢)A") is
a feasible solution for (4.3.1) for every € € [0, 1]. We conclude that the feasible
solution space of (4.3.1) is convex in this case.

2. It holds either #/ > m, for every node v € V or n/, < 7, for every node
v € V. This means either A’" = 0 for all nodes v € V or A~ = 0 for all
nodes v € V. Summing (4.3.1c) over all nodes v € V yields the condition
Soev (AT — A7) = 0. We conclude A/* = 0 for all nodes v € V. From
6 > 0 we obtain that there does not exist a solution (¢’, 7", A”) of (4.3.1) with
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. — 7, and "

. . = T, for two nodes v, w € V. Hence the previous discussion
also applies for 7”7 and A;’i, v € V and we obtain Agi = 0,v € V. Fixing the
node slack variables A,* = 0 and the flow variables ¢ = ¢’ in (4.3.1) results
in a linear program. This means that (¢, e;7" 4+ (1 — €1)7”, 2 A" 4 (1 — €2)A”)
is a feasible solution for (4.3.1) for every €, €5 € [0,1]. We conclude that the

feasible solution space of (4.3.1) is convex in this case.

Exactly one of the previous cases applies. This proves that the feasible solution
space of (4.3.1) is convex and hence (4.3.1) is a convex optimization problem. [

4.3.4. Interpretation of Lagrange Multipliers

Assume that the passive transmission problem (4.1.1) is infeasible and the flow
conservation relaxation (4.3.1) has a positive optimal objective value. It turns out
(see Lemma 4.3.7) that there exist Lagrange multipliers for the optimal solution
such that the optimal solution and the multipliers form a KKT point of (4.3.1).
These multipliers have a practical interpretation. They form a generalized network
flow which is coupled with node potentials, similar to a primal solution (¢*, 7*) of
the passive transmission problem. This result is comparable to the interpretation in
Section 4.2.3.

Lemma 4.3.7:

Let (q*, 7", A*) be an optimal solution of the flow conservation relazation (4.3.1).
Let (u*, \*) be Lagrange multipliers which consecutively correspond to the equality
and inequality constraints of (4.3.1), respectively, such that (q*, 7%, A*, u*, \*) is a
KKT point of (4.3.1). These multipliers are characterized as follows: (u})acar is
a general network flow in (V, A") which is induced by dual node potentials (ii})ypey -
More precisely the multipliers (u*, \*) are a feasible solution for

do,

Haiq (@5) A = AL = o = po + pf A = p AT Va= (v,w) € A

a

YooHa— D alta =N SN F AT - AT Yue V.

aeéz, (v) a€d,,(v)

Hereby the dual node potential i, s restricted by

e | 0 |ty | -1
node slack | A;" >0 | A =0=A7" [ A" >0

for each node v € V', and the dual node potential difference p, — ji, s constrained
by

Mo — Hw € ‘ {1} ‘ [_Ll] ‘ {_1}
arc slack | A" >0 A =0=A" [ A7">0

74



4.3. Relaxation of Flow Conservation Constraints

for each arc a = (v,w) € A'.

Proof. Let (¢*,7*,A*) be an optimal solution of (4.3.1). Recall that a local
optimal solution is globally optimal because of the convexity of (4.3.1) by The-
orem 4.3.6. Let (u*,\*) be dual values such that (¢*, 7*, A* p*, A\*) is a KKT
point of flow conservation relaxation (4.3.1). Let us write the conditions (2.4.2a)
of the KKT conditions (2.4.2). We denote the Lagrange multipliers by (u, \) =
(fos 05 s Bhay 15 fhg s AL AL AP AT AT AT A X’)UGV&EA/, such that for the do-

vI“wr vy vy artar a)) Ta

MAins [y, (17, [, fas f17, . € R and A, A7 AP A AP A7 A, AT € Ry holds.

vy vy Tta “ta) Tra

Furthermore we define the function ®,(q,) := a4 ¢a|qe|™ — Ba. Then the Lagrange
function of problem (4.3.1) has the form

L(g,m A, p, A)

=Y (AF+4))+ X (AT +4;)
veV acA’

+ Z Ha ((ba(%) — (my — Vaﬁw))
a=(v,w)€A’

From (2.4.2a) we obtain that the KKT point (¢*, 7%, A*, u*, \*) is feasible for

oL de,

=0= a 5 \la )\+_>\_: v — Hw
9. udqa(QHa @ = Ho— M
A Al
+ul AL — pg AF @, (4.3.13a)
a= (v,w),
oL
=0= «— alla = A — Ay
P Z; 7 Z Yalla = Ny — X,
a€d, (v) a€d,, (v)
—pi AT+ us AY Yo ey, (4.3.13b)
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OL -

AT 0= o + i (M — ) — A = —1 VvelV, (4.3.13c¢)
8[/ + = I —
A= 0= —py+py (T —my) — A, =—1 VoeV, (4.3.13d)
oL ~ VaecA

:0:> v — Huw - o — —)\+:—1 ’ 4313
8A(f H % +,U’a (q Qa) a a = (v,w), ( e)
OL ~ Vae A

=0= o — flo + 11 (@ — qa) — Ny = —1 ’ 4.3.13f
DA frw = to + g (@0 = 4a) = Aq 0= (v.w). ( )

We conclude from (4.3.13c¢)-(4.3.13f), and the complementarity condition (2.4.2¢)
that (¢*, 7*, A*, p*, \*) fulfills:

Ay >0=p, =1, AF>0=p, =—1, Vv eV, (4.3.14a)
Vae A,

AT > 0= fy — fw = LA > 0= 1y — pl = —1,
a= (v,w).

a

(4.3.14Db)

The equations (4.3.13a) and (4.3.13b) yield the constraints of the Lemma, while
the tables follow from (4.3.14a) and (4.3.14b). From the complementarity con-
straints (4.3.1h) and (4.3.1i) we obtain

T, < Ty = AT =0, uf A, =0,

YoV, 4.3.15
T, >, = A, =0, u, Al =0, ! ( 2)

G <q,= N =0, uf A, =0,

VaeA. 4.3.15b
G >q, = A, =0, u, A7 =0, ¢ ( )

We compare (4.3.13) with (4.2.7), the corresponding results for the domain
relaxation (4.2.1). Most of the interpretation of (4.2.7) remains also valid for (4.3.13).
In the following we will focus on the differences. Conditions (4.3.13a) correspond to
the potential flow coupling (4.2.7a), and conditions (4.3.13b) correspond to the flow
conservation (4.2.7b). The derived conditions (4.2.8a) state that in certain cases
for the node potential values we have to fix the dual node flows. Complementary,
the derived conditions (4.3.14a) state that in certain cases for the node flow slack
values we have to fix the dual node potentials. Similarly, conditions (4.2.8b) state
that in certain cases for the arc flow values we have to fix the dual variables A} and
A, . Complementary, the derived conditions (4.3.14b) state that in certain cases for
the arc flow slack values we have to fix the dual node potential difference at the end
nodes of the arc.

]
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4.4. Relaxation of Potential-Flow-Coupling Constraints

4.4. Relaxation of Potential-Flow-Coupling
Constraints

A relaxation of the passive transmission problem (4.1.1) which is obtained by relaxing
the potential-flow-coupling constraint (4.1.1b) writes as

min Y (A7 +AY) (4.4.1a)

acA’

s.t. g qa\qalk“ — (T — YaTw) — (AF —A) = Ba Va=(v,w)e A, (4.4.1b)

S o= Y q=d, Yvey, (4.4.1c)
a€5z,(v) a€d,, (v)
Ty — Ty < 0 YoevV, (4.4.1d

T, — Ty <0 YovelV,
Ga—q, <0 Vae A,
4, —q@ <0 Vae A, (
m™mER  VovelV, (4.4.1h
wER VYae A, (4.4.1i

AN AT €ERsg Vae A (4.4.1j
Lemma 4.4.1:

The optimization problem (4.4.1) is a relazation of the passive transmission prob-
lem (4.1.1).

Proof. A solution (¢*, 7", p*) is feasible for the passive transmission problem (4.1.1)
only if (¢*,7*,0) is feasible for the nonlinear optimization problem (4.4.1). Hence
(4.4.1) is a relaxation of (4.1.1). O

In the following we will show that this relaxation (4.4.1) is a non-convex opti-
mization problem having different KKT points with different objective values.

4.4.1. Conditions of the KKT System

In order to show that there exist multiple KKT points of (4.4.1) with different objec-
tive values we proceed as follows: The objective and all constraints of (4.4.1) are con-
tinuously differentiable. Now let us consider a KKT point (¢*, 7*, A*, u*, \*). Further
let us write the conditions (2.4.2a) of the KKT system (2.4.2) for (4.4.1). We denote
the Lagrange multipliers by (11, A) = (ftv, ftas A5 NS, A AT, S, AL )ueviaear, such

vI“wrtar tar  tara
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that iy, ta € R and X, A7, AF A7, AF A € Rog. We set @,(q,) := g Ga|¢al™ — fa.

vI“wrtarta ) “ta

Then the Lagrange function of problem (4 4.1) has the form
L(g,m, Ay, \) = (A+ + Aa>

acA’

+ Z Ha (q)a(Qa> - (ﬂ—v - 7‘171—“) o (A;_ N A;>)

a=(v,w)€A’

+ZMU dv_ Z Qa+ Z qa

veEV aE(SX, (v) a€d, (v)
+3 (Aj (T — ) + A, (my — m))
veV

+ 3 (A (=) +; (4, — a0)

acA’
S MNAT A A,
acA’
Now (2.4.2a) which are fulfilled by the KKT point (¢*, 7*, A*, p*, \*) write as
oL dd, Vae A
0 A A = e — e ’ 44.2
9. e o “(q;) + o — 0= (0.w), (4.4.2a)
oL n _
=0= ST la— D alta=AF = A, YovelV, (4.4.2b)
om, " -
a€dy, (v) a€d,, (v)
8L N+ /
8A;F:O:> fa + A, =1 Vaec A, (4.4.2¢)
OL -
— = A =-1 A 4.4.2
A= 0= fa — A Vae ( d)

In combination with the complementarity conditions (2.4.2¢) the subsequent condi-
tions follow for (¢*, 7%, A*, p*, A*):

Ga<To=A\ =0, ¢u>q =)\ =0 Vac A, (4.4.3a)
Ty <Tp =M =0, T,=T, =\ >0 YoeV, (4.4.3b)
T >T, =\, =0, m,=7m,=A, <0 VoeV, (4.4.3¢)
AF>0=p,=1, A, >0=>pu,=-1 VaecA. (4.4.3d)

We compare (4.4.3) with (4.3.14) and (4.2.8). Recall that in the domain relaxation,
(4.2.7), we had an enforcement of the variables A, Af. In the flow conservation
relaxation, (4.3.13), we derived an enforcement of the variables p,. Now in the
potential-flow-coupling relaxation, (4.4.2), only an enforcement of the variables p,

to nonzero values remains.
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ap =10, =1.0
T
d, = 1,7, €[0,10]e od, = —1,7, € [20,30]
\—/
Qg = 1.57’)/2 =1.0
Figure 4.3.: Example of an instance (network and nomination) demonstrating the nonconvexity of the relax-

ation (4.4.1) of the passive transmission problem (4.1.1). Two different KKT points of (4.4.1) having different
objective values are presented in Example 4.4.2.

4.4.2. Different KKT Points

The following example shows that the feasible domain of (4.4.1) is non-convex in
general, as there exist two different KK'T points with different optimal objective
values for a test instance being a planar graph. The convex combination of the
primal parts is not feasible. Hence the feasible solution space is non-convex and a
nonlinear solver, like IPOPT, which computes KKT points, cannot guarantee to
compute the global optimal solution of (4.4.1).

Example 4.4.2:

Consider the network shown in Figure 4.3. It consists of two nodes v,w and two
parallel arcs ay,as from v tow. We set ®,(q,) == 4 qu|qa| and assume arc constants
ar =1.0,6,=0,v1 = 1.0 and as = 1.5, B = 0,7 = 1.0, and node potential bounds
r, = 0,7, = 10,7, = 20,7, = 30. Node v is an entry with flow +1, node w is an
exit with flow —1. The following two solutions both fulfill the KKT system (4.4.2):

e Letqy = 3,q0 = 2,7, = 10,7, = 20,AT = 19,AT = 4,A7 =0,A; = 0.
The objective function value is 23. The dual values are p; =1, o =1, p, = 6,
fw = 0.

e Letqy = 0.6,¢p = 0.4, 7, = 10,7, = 20, A7 = 10.36, A = 10.24, A] = 0,
A5 = 0. The objective function value is 20.6. The dual values are py = 1,
po =1, p, = 1.2, p1, = 0.

Thus we found two different KKT points. It is easy to see that a convexr combination
of both primal feasible solutions is not feasible for the relaxation (4.4.1) because of
constraint (4.4.1b). Hence the feasible solution space of (4.4.1) is not convex. As
both solutions have different objective values this shows that even a nonlinear solver,
like IPOPT, which computes KK'T points, cannot guarantee to compute the global
optimal solution of (4.4.1).

4.5. Solving the Passive Transmission Problem

The convex relaxations (4.2.1) and (4.3.1) of the passive transmission problem (4.1.1)
described in the previous Sections 4.2 and 4.3 neglect constraints (4.1.1c) and (4.1.1e).
Hence they can be used to compute a solution for the passive transmission problem
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efficiently only if A, = 0,b, = 0 for each arc a € A’. Furthermore it is required
that there exists no arc a = (v, w) € A’ that is modeled by the constraint m, = m,,
which implies o, > 0 for all arcs a € A’, see Section 3.2.

In this section we turn to the general case and describe how the relaxations
can be used to compute a solution for the passive transmission problem without
these restrictions. First we consider the case that the passive transmission problem
contains an arc (v, w) which is modeled by m, = m,. Our strategy for solving this
problem splits up into three steps as follows:

Step 1: First we apply a preprocessing technique: For each arc a = (v,w) € A’
where constraint (4.1.1b) writes as 7, = 7, we contract arc a and identify the
end nodes v and w. This identification goes along with setting node potential
bounds [z, 7, N[, Tw] for the node which represents the contraction of v and
w. If this intersection is empty, then the passive transmission problem (4.1.1)
is infeasible because constraint (4.1.1b) is in contradiction with the node
potential bounds at v and w. If we do not detect infeasibility here, then we
continue with the next step.

Step 2: From the contraction we obtain the node set V" and the arc set A”. Now we
solve the corresponding preprocessed passive transmission problem by making
use of either the domain relaxation (4.2.1) presented in Section 4.2 or the
flow conservation relaxation (4.3.1) described in Section 4.3. A solution of
one of these relaxations with optimal objective zero yields a feasible solution
for the preprocessed passive transmission problem. Both problems are convex
by Theorem 4.2.9 and Theorem 4.3.6 and so can be solved efficiently. The
relaxation also means that an optimal solution with positive objective value
implies that the preprocessed passive transmission problem is infeasible.

If the preprocessed problem turns out to be infeasible, then again, the passive
transmission problem (4.1.1) is infeasible. This is proven as follows: For every
solution (¢’,7’") of the passive transmission problem it holds that (¢})aca~
is a feasible flow for the preprocessed passive transmission problem. Hence
the preprocessed passive transmission problem cannot be infeasible if the
non-preprocessed passive transmission problem is feasible. If we do not detect
infeasibility here, then, similar to step 1, we continue with the next step.

Step 3: For an optimal solution (¢*, 7*) of the preprocessed passive transmission
problem, we solve the non-preprocessed passive transmission problem and fix
the flow on all arcs a € A” to ¢ before. We define ®,(q,) := 4 qa|qal® — Ba.
The arising problem is a linear program and writes as follows:
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dg,m
s.6 Ty = YaTw = Palgy) Va=(v,w) € A"
Ty — Ty = Va=(v,w) e A"\ A",
da = 4, Va=(v,w) e A",
Yt Y w=4d VoeV,
aes’, (v) acs, (v) (4.5.1)
T, < Ty < Ty Vo eV,
4, <0 =1, Vac A,
T €R VoelV,
7. €R Vae A

For every solution flow ¢’ of the passive transmission problem it holds that
q, = ¢ for every arc a € A”. This can be seen as follows: A solution ¢’ of the
passive transmission problem yields a flow vector (¢),)sca» which is feasible
for the preprocessed passive transmission problem and hence feasible for its
domain relaxation. By Lemma 4.2.7 this flow vector is unique. As ¢* is also
a feasible flow vector for the domain relaxation we obtain ¢/, = ¢! for every
arc a € A”. We conclude that LP (4.5.1) is feasible if and only if the passive
transmission problem is feasible. Hence (4.5.1) is either feasible and the
optimal solution (g, 7) yields a feasible solution (G, 7, p) with p := sgn(m),/|7|
for the passive transmission problem, or otherwise it is infeasible, which implies
that the passive transmission problem is infeasible, too.

The discussion above describes how to solve the passive transmission problem,

if it contains arcs a = (v, w) € A’ that are modeled by 7, = m,. Now we turn to
the more general case A,,b, # 0 for an arc a € A’. In order to solve the passive
transmission problem in this case, we proceed as described in the following two

Step 1: We ignore the constraints A, (qa,pv,pw)T < b, for each arc a € A’ and

solve the arising passive transmission problem as described above. If we
detect infeasibility, then the passive transmission problem (4.1.1) is infeasible
because neglecting constraints (4.1.1c) means to consider a relaxation of
(4.1.1). Otherwise, if we obtain a feasible solution (¢*,7*, p*), then it is not
guaranteed that (¢*,7*,p*) is a feasible solution for the passive transmission
problem (4.1.1). In this case we proceed with the next step.

Step 2: From the previous discussion in Step 3 we know that the arc flow ¢, has a

unique solution for every arc a = (v, w) € A’ which is not modeled by 7, = m,.
Consequently, for a feasible solution (¢*,7*, p*) of the passive transmission
problem without constraints (4.1.1c) and a feasible solution (¢, 7', p’) of the
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passive transmission problem (including constraints (4.1.1c)) it holds ¢}, = ¢}
for every arc a = (v, w) € A’ not modeled by 7, = 7.

Let us now analyze the restrictions induced by constraints (4.1.1c) on the
solution space of the passive transmission problem without constraints (4.1.1c).
Recall that (4.1.1c) writes as 0 < 0 for all arcs a = (v,w) € A" which are
modeled by 7, = 7, as A, = 0 and b, = 0, see Section 3.2. For all other
arcs a € A’ the previous argumentation implies that the feasible flow values
are given by ¢’. Let us now consider an arc a = (v,w) € A" and analyze the
constraints

* * T
q)(qa) = ﬂ-v_/yaﬂ-’wv Aa (qavpvap’w) S 07 pv|pv| = 7Tv7 pw|pw| = 7Tw. (452>

Below we are going to reformulate this as

(q}) = Ty — YaTw, (Mo, m0) € JIE) x 1), (4.5.3)

) )

where IC(L’%,Z =1,... and IC(LZ,?U,Z = 1,... are disjoint intervals, respectively.
Then, after fixing the flows of all arcs a € A” to ¢} and neglecting the
pressure variables p,,v € V| we solve the equivalent formulation of the passive

transmission problem (4.1.1) which writes as

dg,m
s. t. To — YaTw = Pulq)) Va=(v,w) e A",
Ty — T = 0 Va=(v,w)e A"\ A",

Qo = q, Va=(v,w)e A",

Yol Y da=dy YveV,

a€s’t, (v) agd’,, (v) (4‘5‘4)

\ (7, ) € ]C(fz) X Ic(fq)u Va=(v,w) e A,

T, < Ty < Ty Yo eV,

4, <0 =1, Vae A,

T, €ER Vv eV,

4. € R Vaec A

This problem is a disjunctive programming problem and its optimal solution
(G, ) yields a feasible solution (¢, 7, p) with p := sgn(ﬂ)\/m for the passive
transmission problem (4.1.1) if and only if the passive transmission problem
is feasible.

To complete this step, we show how (4.5.2) can be reformulated as (4.5.3).
First we rewrite (4.5.2) and reformulate the equalities to obtain equivalent
formulas

Aa g pop)” <0, pu=sen(polpel — @ula})y/ . (455)
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4.5. Solving the Passive Transmission Problem
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Figure 4.4.: The figure is used to analyze the impact of the constraints (4.1.1c) on a feasible solution of the active
transmission problem without (4.1.1c). For this solution especially the flow value is available. Assume that we fix
this value and concentrate on the constraints (4.1.1b), (4.1.1c) and (4.1.1e). For a single arc they write as (4.5.2).

The figure shows the intersection of the polyhedron P; describing the feasible operation range for ¢, = ¢} with the

curve g(py) determined by the equation ®(q}) = 7y — Tw = Pu|pPv| — Pw|Pw|. In this case the intersection intervals
/

yield Aa(g%, po,pw)” < 0: g(po) = puw & (Do, Pw) € [Py, D] X [Pl D] + 9(P0) = Pu-

describing the feasible pressures p,, p, of (4.5.2). We observe that the con-
straints A, (¢, po, pw)’ < 0 form a polyhedron P*. According to (4.5.5) the
feasible solution space of p, and p,, is then given as an intersection of this
polyhedron P; with a curve defined by

gDy Sgn(pv|pv| - ®a(q2))\/pv|pv| - (I)a(Q;) . (456)

This intersection, as illustrated in Figure 4.4, leads to intervals Nc% and EQU
such that

(pvapw) € P: : g(pv> =Pw = (pvapw) € U Ngq); X j(sjz)u : g<pv) = Dw

The computation of these intervals can be performed as follows: First we
compute all vertices uq, ..., u, of the polyhedron P}. We assume an order such
that u; and u; ;1 are neighbored vertices for alli = 1,...,n—1. Considering two
neighbored vertices we check whether their connecting line segment intersects
the function (4.5.6). If this is the case, then we store the intersection point. As
a result we get a set of intersection points that we sort in non-decreasing order.
Two points consecutively limit feasible and infeasible regions alternately. From
a pair of these nodes limiting a feasible region we derive the intervals I, 1% x I élzu
From these intervals which limit the pressure variables p we derive intervals
18 % I limiting the node potentials 7 by taking the relation p|p| = 7 into
account.
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’ Branch-and-bound, separation, and spatial branching‘

’ node of branching tree ‘

el B

feasible node with feasible node infeasible node
MILP solution with fixed z,y
<
‘\Y\’ l infeasible NLP ‘ l feasible NLP ‘ l infeasible NLP

feasible node
globally solved

infeasible node

Figure 4.5.: Solution framework presented in Section 4.6. The topology optimization problem (3.2.1) is solved
with SCIP essentially by branch-and-bound, separation, and spatial branching, see Section 2.2. We adapt this
framework and solve globally the passive transmission problem (4.1.1) as discussed in Section 4.5, classify the
current node of the branching tree and prune it if possible.

4.6. Integration and Computational Results

In this chapter we focused on the topology optimization problem (3.2.1) arising from
the first type of network that we consider in this thesis. Recall that these networks
consist of pipes and valves only. In this case it holds y = 7 for our model (3.2.1).
The outline of the solution framework that we apply is shown in Figure 4.5. We solve
(3.2.1) by SCIP as described in Section 2.2. For each node of the branching tree we
check whether the solution of the LP relaxation yields integral values for the integral
variables. If this is the case, then we consider the corresponding passive transmission
problem (4.1.1). We solve this nonlinear optimization problem to global optimality
and further classify the current MILP feasible node. If the passive transmission
problem is feasible, then we obtain a global optimal solution for the current node
of the branching tree and SCIP itself prunes the node. Otherwise, if the passive
transmission problem is infeasible, and all integral variables are fixed by branching,
then we prune the current node of the branch-and-bound tree manually. If it is
not possible to solve the passive transmission problem globally due to numerical
troubles then we continue with branching.

We implemented the algorithms described in the previous section in C, i.e.,
domain relaxation (4.2.1), flow conservation relaxation (4.3.1), and the disjunctive
problem (4.5.4). The computational setup is described in Section 3.5. We compare
four strategies for solving the passive transmission problem (4.1.1).

1. The first strategy is to solve the topology optimization problem by SCIP
without any adaptations on the solver settings. All branching decisions are
up to the solver, and the topology optimization problem (3.2.1) is basically
solved by branch-and-bound, separation and spatial branching.
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2. The second strategy is to solve the topology optimization problem by SCIP
and enforce a certain branching priority rule, so that SCIP first branches on
binary variables . Only after all these variables are fixed, it is allowed to
perform spatial branching on continuous variables.

3. The third strategy implements the domain relaxation from Section 4.2 for
solving the passive transmission problem (4.1.1). We consider the passive
transmission problem and apply presolve and then solve the LP relaxation.
If these solution methods detect infeasibility, then the passive transmission
problem is infeasible. Otherwise we proceed as described in Section 4.5 and use
the nonlinear solver IPOPT for solving the convex domain relaxation (4.2.1).
Additionally we set branching priorities according to the second strategy.

4. The fourth strategy uses the relaxation of the flow conservation constraints from
Section 4.3 for solving the passive transmission problem (4.1.1). Again, we first
presolve the passive transmission problem and then solve the LP relaxation.
If infeasibility is detected, then the passive transmission problem is infeasible.
Otherwise we proceed as described in Section 4.5 and use the nonlinear solver
IPOPT for solving the convex flow conservation relaxation (4.3.1). Additionally
we set branching priorities according to the second strategy.

We did not implement the flow-coupling-constraint relaxation (4.4.1) described in
Section 4.4, because the relaxation is non-convex, and thus a local solver cannot
guarantee to find a global optimal solution. This is necessary for pruning nodes of
the branch-and-bound tree. Further we note that presolving and solving the LP
relaxation is done efficiently by SCIP and hence included in strategy 3 and 4.

Computational Results

We consider those test instances described in Section 3.5 which belong to the first
type of network. These networks are net4 and net5 while we contract all arcs which
represent compressors and control valves. This means that we identify the end
nodes of these arcs. This way the networks consist of pipes and valves only. Note
that the instances become harder at first sight because the deleted active elements
do not enforce a fixed relation between the flow and the node potentials at their end
nodes compared to pipes. But on the other hand a possible flow bound enforcing a
positive arc flow through a compressor is removed by this contraction. In this sence
the instances are relaxed and easier to solve.

We have 52 nominations in total. For every pipe a of these networks it holds
a, > 0 and A, = 0,b, = 0. Hence solving the passive transmission problem in
the third and fourth strategy means solving the convex domain relaxation (4.2.1)
and flow conservation relaxation (4.3.1), respectively. It is not necessary to solve
(4.5.4) in advance as described in Section 4.5. Furthermore these networks do not
contain any compressors and control valves (as they are contracted). So fixing all
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strategy 1 2 3 4]al
solved instances 24 30 45 46 ‘ 46

Table 4.1.: Summary of the Tables A.4 and A.5 showing the globally solved instances out of 52 nominations in
total. The third strategy globally solves all instances which are solved to global optimality by the second and the
first strategy.

(AB) = (2,3) (A,B) = (4,3)

solved(30) incomp.(1) solved(45) incomp.(4)
time [s]  nodes gap [%] time [s] nodes gap [%]

strategy A 25,9 1,038 15 66.2 827 141
strategy B 72 147 15 331 746 122
shifted gecom. mean —72% —86% 0% —50% —10% —13%

Table 4.2.: Run time, number of branch-and-bound nodes and gap comparison for the strategies 2 and 3 and
additionally 4 and 3 (aggregated results). The columns “solved” contain mean values for those instances globally
solved by both strategies A and B. The columns “incomplete” show mean values for those instances having a
primal feasible solution available but were not globally solved by both strategies A and B. The underlying data
are available in Tables A.4 and A.5.

binary variables of the topology optimization problem (3.2.1) yields the passive
transmission problem (4.1.1) as assumed in this chapter.

For the computations we imposed a time limit of 39600s and used the com-
putational setup described in Section 3.5. The results are available in Table A.4
and Table A.5. A summary is shown in Table 4.1 and Table 4.2. Here we use
the geometric mean of run time, number of branch-and-bound nodes and gap as
described in Section 3.5.

Table 4.1 shows a clear order of the four strategies: Strategy 1 solves less instances
than strategy 2. We conclude that branching priorities as set by the second strategy
are a first step to improve the solving performance of SCIP. Approximately 57 %
of the instances (30 out of 52) are solved to global optimality by strategy 2. These
instances are also globally solved by strategy 3. Additionally around 29 % more
instances of the test set (15 out of 52) are solved to global optimality compared to
the second strategy. The fourth strategy solves one more instance than the third
strategy.

Table 4.2 shows that the third strategy is two times faster than the fourth
one while the the number of nodes is only reduced by 10 %. Figure 4.6 yields an
explanation. One can see that the run time for the domain relaxation is one order
of magnitude lower than for the flow conservation relaxation. We depict only those
instances that were solved by IPOPT, but not those that were detected as infeasible
during the presolve. In average the gap is reduced by 13 % following strategy 3 in
comparison to strategy 4 on those instances which remain with a finite positive
gap value following both strategies. As both strategies solve globally nearly the
same number of instances we conclude that the domain relaxation (4.2.1) described
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Figure 4.6.: Run time comparison for the domain relaxation (4.2.1) and the flow conservation relaxation (4.3.1) on
instances of the networks net4 and net5. The two crosses above the straight line belong to passive transmission
problems where the domain relaxation had numerical troubles.

in Section 4.2 for solving the passive transmission problem (4.1.1) yields the most
efficient results comparing strategy 3 and 4. Hence we decided to use strategy 3 in
our practical application.

In order to demonstrate the benefit of strategy 3 we finally compare it with the
second strategy. Recall from the previous analysis that the third strategy solves
approximately 29 % more instances to global optimality. Table 4.2 shows that
strategy 3 saves 72 % of run time and 86 % of nodes in comparison to strategy 2.
The savings in terms of number of nodes are higher than the run time reduction due
to the following reason: the relaxations are set up and the nonlinear solver IPOPT
has to be called. In summary we conclude that more instances are globally solved
and less run time is needed.

Figure 4.7 summarizes the run time results of the four strategies in a performance
plot. The four graphs show the share of instances (in per cent) that could be solved
within a time limit of 39600s. Evaluating Figure 4.7 shows a result coherent to
our previous observations: the graphs for SCIP (strategy 1 and 2) are below the
graph for the flow conservation relaxation, which is below the graph for the domain
relaxation. Figure 4.8 shows a consistent result. It shows a scatter plot comparing
the run times of the second and the third strategy (the best strategy following
spatial branching vs. the best strategy using the convex relaxations of this chapter).
The run time of many instances is reduced when using the third strategy.

We refer to Humpola et al. (2014a) where we carried out a computational study
for different nominations on the real-world network net6 by applying the results
of this chapter. This network contains compressors and control valves. Therefor
we discretized the feasible solution space of these active elements so that y,; € Z
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holds for every arc (a,7) € Ax. Recall that y are continuous variables in our
model. So fixing binary and discrete variables x and y in the topology optimization
problem (3.2.1) yields the passive transmission problem. Additionally a method
is presented which computes the coefficients «, for each compressor and control
valve a € A according to this discretization. The computational results show large
running times that increase further with the number of discretizations. A large
number of discretizations is in turn necessary to reduce the approximation error for
compressors and control valves. We conclude that the algorithms of this chapter
are mainly useful for networks containing only pipelines and valves.

Summary

We presented different solution methods for the passive transmission problem. They
allow to speed up the solution process of the topology optimization problem in the
case y = 7. This case includes the first type of network of our test instances, namely
those which contain only pipes and valves. From the computational results we
conclude that a strategy which is based on solving the domain relaxation yields the
most convincing results. This strategy shows faster computation times in comparison
to SCIP. On average the run time is reduced by 72 % in comparison to SCIP with
branching priorities set. Approximately 29 % more instances of the test set are also
solved to global optimality compared to the solver SCIP. Therefore in our practical
applications we use the domain relaxation method for networks that contain only
pipes and valves.

Let us now try to understand the reason for the performance of SCIP. Therefor
we considered a specific part of the solution process for a test instance. We analyzed
the computational effort for handling the nonlinear equations of our model that are
associated with pipes. As a result we collected all cutting planes that are generated
during the branch-and-bound process for each pipe individually. The result for one
single pipe is visualized in Figure 4.9.

Many inequalities are required for the approximation of the convex part of the
function g, — aq qa]qa|’““. We conclude that the use of nonlinear solvers on specific
nodes of branch-and-bound reduces the computational effort in handling nonlinear
equations compared to spatial branching.
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Figure 4.7.: Performance plot for different nominations on the networks net4 and net5 (aggregated) and a time
limit of 39600s. The different strategies are described in Section 4.6. Strategy 1 and 2 mainly consist of SCIP.
Strategies 3 and 4 also correspond to SCIP together with our elaborated solution methods presented in this chapter.
The underlying data are available in Tables A.4 and A.5.
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Figure 4.8.: Run time comparison for different nominations on the networks net4 and net5. FEach cross (x)
corresponds to a single instance of the test set. Note that multiple crosses are drawn in the upper right corner of
the plots that cannot be differed. They represent those instances that ran into the time limit of 39600s for both
strategies. The underlying data are available in Tables A.4 and A.5.
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Figure 4.9.: Handling the nonlinearity during the branch-and-bound process. For handling the nonlinear function
Ga = Qa Galgal of a single pipe a with aq = 1/37700, cutting planes were generated for all marked points.
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Chapter 5.

An Improved Benders Cut for the Topology
Optimization Problem

In Chapter 4 we presented two convex relaxations (4.2.1) and (4.3.1) of the passive
transmission problem (4.1.1). Both allowed us to solve the passive transmission
problem efficiently and thereby reduce the use of time consuming spatial branching
when solving the topology optimization problem (3.2.1). We focused on the case
y = ¥ which includes networks containing only pipes and valves. These networks
are the first type of network which we consider in this thesis. We now focus on
the second type of gas network which additionally contains loops or rather parallel
pipes. Again we restrict to the case y = 7.

In this chapter we show that a KKT point of the previously mentioned relaxations
can be used to generate a new linear inequality for (3.2.1). By fixing all integral
variables in (3.2.1) we obtain the passive transmission problem. Whenever one of the
relaxations (4.2.1) and (4.3.1) of the passive transmission problem is solved during
the branch-and-bound process and when we conclude that the passive transmission
problem is infeasible, then we dynamically add such an inequality to the problem
formulation. This act allows to solve approximately 13 % more instances of the
second type of network to global optimality within our given time limit. For
those instances which are already solvable by SCIP the run time is reduced by
approximately 33 %.

The linear inequality that we are going to present contains only binary variables.
When fixing the discrete variables to those values leading to the passive transmission
problem from which the inequality is derived, then it reflects the infeasibility of
the corresponding passive transmission problem, i.e., it is violated if and only if
the passive transmission problem is infeasible. As the inequality does not contain
any continuous variable we are reminded of generalized Benders decomposition (see
Geoffrion 1972). Here the master problem would consist of the integral variables
and the constraints containing only integral variables and we would write it as
min{cz | * € X,z € {0,1}*x}. Each subproblem would be a feasibility problem
equal to the passive transmission problem (4.1.1). Nevertheless, we do not follow
this decomposition approach, but restart the overall branch-and-bound process after
a predefined number of inequalities is generated.

The inequality presented in this chapter is obtained by a Benders argument from
the Lagrange function of the domain relaxation (4.2.1) augmented by a specially
tailored pc-regularization. This regularization is necessary to derive a globally
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valid cut. A certain choice of the Lagrange multipliers finally yields the described
properties. Hence we consider our inequality as an improved Benders cut.

The outline of this chapter is as follows: In Section 5.1 we present a linear
inequality for the passive transmission problem (4.1.1) which represents its feasibility.
In Section 5.2 we derive an extended formulation of this inequality which is then
valid for the topology optimization problem (3.2.1). Computational results are given
in Section 5.3. They show the benefit of our inequalities when added to the topology
optimization problem (3.2.1).

5.1. Valid Inequalities for the Passive Transmission
Problem

Let us consider the passive transmission problem which is obtained from the topology
optimization problem (3.2.1) by fixing all integral and continuous variables x and y.
Recall that the variables y are fixed for the networks considered in this chapter. In
Section 5.1.1 we first formulate a valid nonlinear inequality for this problem. This
inequality bases on the definition of a dual transmission flow (see Definition 5.1.1).
In Section 5.1.2 we explain how to obtain a linear inequality, which is constant
on both sides and valid for the passive transmission problem. The choice of the
parameters of the linear inequality is discussed in Section 5.1.3. In Section 5.1.4 we
explain the relation between the linear inequality that we derive in this section and
the Lagrange function of the domain relaxation (4.2.1).

Throughout this section let A’ contain all arcs such that the flow is not fixed
to zero, ie., A = {(a,i) € Ax | 2,y = 1,0 > 0}. We review the domain
relaxation (4.2.1) to improve readability:

min > A, + Y A, (5.1.1a)

veV acA’

s. t. Va Ga| el — B, — (T — YaTw) =0 Va= (v,w) e A, (5.1.1b)

Y 4= Y qu=d, VYvey, (5.1.1c)
aest, (v) agd’,, (v)

To— A, <7, YveEYV, (5.1.1d)

T+ A, >m, VvelV, (5.1.1e)

G —NDe<q, VacA, (5.1.1f)
GatADs>q, VacA, (5.1.1g)

mER  VvelV, (5.1.1h)

@w€ER VacA, (5.1.14)

A, €Ryy Vv ey, (5.1.1j)

A, €ERsy Vae A (5.1.1k)
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Let us turn to the definition of a dual transmission flow. Therefor we write

Du(qa) = g Galqal* — 3, and recall the Lagrange function of this problem as
Lig,m, A, N) =D A+ > A, (5.1.2)
veV acA’
+ Z Na ((I)a(Qa) - (ﬂ-v - 'Vaﬂ-w)>
a=(v,w)eA’

+3 = Y Gt D

vev ae&:;/ (v) aEJ;,(U)

+ 3 (A (= Ay = F) A (o — 7= A))
veV

+ Z ()\2_ (Qa - Aa - Qa) + )\a_, (ga — Ga — Aa))
acA’

D SP WA S Wi
veV acA’

In Section 4.2.3 we showed that the dual values of a KKT point (¢*, 7%, A*, u*, A*)
of domain relaxation (4.2.1), which is indexed in this chapter by (5.1.1), form a
network flow (4%)sea/, which is induced by dual node potentials (y),c1. We recall
the constraints (4.2.7) that are fulfilled by the dual variables (u*, \*):

do,

Ha (@) + A0 = A = —p Va=(vw) €A, (5.1.3a)
S ta— D> HaYa=A = A, YoeV. (5.1.3b)
a€5X, (v) a€d, (v)

Relation (5.1.3b) is the basis for the inequalities that we consider in this chapter.
Therefor we give the following definition:

Definition 5.1.1:
Every vector (p, A) = (fo, flas Ab s Ay s ATy AL Jveviaca, such that pu,, . € R and

AF AL AT AL € Roo, which fulfills the constraints
Z fha — Z Yalla = AF = A YvevV, (5.1.4)
a€5:§(v) a€dy (v)

is called dual transmission flow. We regard the vector (fig)aca of this dual
transmission flow as a generalized flow in the original network (V, A).

In the remainder of this section we do not differ between an arc a € A and the
corresponding arc @’ = (a,i) € A’. For a dual transmission flow (u, A) this implies
that we speak of i, which is defined as p, := i, for a € A and o’ = (a,i) € A'.
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5.1.1. A Nonlinear Inequality

In the next two lemmata we derive two different inequalities for the passive transmis-
sion problem (4.1.1). They both only contain the flow variables ¢q. The right-hand
side of both inequalities is constant. The left-hand side of the first inequality is
a non-convex function in ¢ while the left-hand side of the second inequality is
quasi-convex in g. We will consider a linear combination of both inequalities which
then allows to project out the flow variables ¢ as described in Section 5.1.2.

The first inequality is derived from any dual transmission flow.

Lemma 5.1.2:
For any dual transmission flow (p, \) with p, = 0 for all arcs a ¢ A’, the inequality
mq

Z Ka (I)a(Qa) < Z (Aj Ty — )\; ﬂv)

acA’ veV

is valid for the passive transmission problem (4.1.1).

Proof. We prove the following estimation which is valid for any solution (¢*, 7*) of
the passive transmission problem (4.1.1):

S 1@l = D0 palme — YaTw) (5.1.5a)

acA’ a=(v,w)eA’

= Z Ty Z Ha — Z Yalta (515b)

veV a€6j;, (v) a€d, (v)

=Y T X Ha— Y ala (5.1.5¢)

veV a€d’(v) acd (v)

=Y mAF =) (5.1.5d)
veV

< S (F - Ay ). (5.1.50)
veV

To obtain (5.1.5a) we multiply equation (4.1.1b) by p, and sum over all arcs a € A’.
Then we rewrite the right-hand side by changing the order of summation and
obtain (5.1.5b). Note that all arcs a € A\A’" have u, = 0, hence they can be
added and we obtain (5.1.5¢). We use equation (5.1.4) in Definition 5.1.1 of a dual
transmission flow and obtain (5.1.5d). Finally we estimate the right-hand side and
obtain (5.1.5e). O

Remark 5.1.3:

We briefly explain the practical meaning of the inequality of Lemma 5.1.2. Therefor
let (11, A) be a dual transmission flow with p, = 0 for all arcs a ¢ A’. Furthermore
we assume p > 0 and v, = 1,a € A for this explanation. We split the network
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flow p into sets of flow along paths Py, ..., P, and flow along circuits Cy,...,Cy,
see Theorem 4.2.5. This way we obtain flow values pup, > 0,7 = 1,...,m and
e, > 0,9 =1,...,n such that

fa= Y, pp+ Y, po, VacA

i=1,..., m: i=1,..., n:
ac Al (P;) ac Al (Cy)

holds. We wuse this equation and denote the start and end node of P; by s(P;) and
t(P;) to write the inequality of Lemma 5.1.2 in a different way. For any primal
solution (q*,7*) of the passive transmission problem it holds

=T(P;) ~Tt(P;) =0
Z Hp; <7Ts(P — (P, ) Z Hnp; Z CI) Qa Z He; Z CI) qa
i=1 acA'(P;) 1=1 a€ A’ (Cy)
= Z q)a Qa) Z Hp; + Z cI)a Qa) Z ke,
acA’ i:a€A'(P;) acA’ i:a€A'(C;)
= Z (I)a(Qa) Ha
acA’
<> (Aj Ty — Ay L;) => up (ﬁs(g) - Et(H—)) :
veV =1

In this argumentation we used the pressure conservation along circuits, i.e., the sum
of potential differences along a circuit equals zero. We conclude that Lemma 5.1.2
presents a valid inequality for the passive transmission problem that requires the
weighted sum of the potential losses w5 py — T} p,y along the paths F; to be bounded
by the weighted sum of the available potential losses Ts(p) — Typ,) along these paths.

Now we turn to the second inequality. For the next lemma we make use of v, ,
and the function 7" from Definition 4.2.3, and recall the reformulation (4.2.5):

/

ﬂ-v(ﬂ-) - W:v(ﬂ-> = Trp (7Tv - f)/aﬂ-w)'

For abbreviations we defined 7, := 7/ (7) and ©/ := 7} (z) for each node v € V.
Furthermore we set

D, (da) = YrvPa(a) (5.1.6)

for every arc a = (v,w) € A’.

Lemma 5.1.4:
Let ¢* € RY, Af e Rog,v €V, and AF € Rog,a € A’ be vectors such that the flow
conservation

> (G —(AT=AD) = > (- (A7 —A))—(A) —A)) =d,
aESX,(v) a€d,, (v)
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is fulfilled. Then the inequality in q

Z fyr,v<Qa - q;) (I)a(Qa)

a=(v,w)eA’

<Y (AT, = AT 4+ Y (A, PL(T,) — AT (q,))

veV ac A’

is valid for the passive transmission problem (4.1.1)

Proof. Let (¢', ') be a feasible solution of the passive transmission problem (4.1.1).
By (4.1.1d) the flow vector ¢ fulfills the flow conservation

Z qa — Z Qa:dv

aE(SX,(v) a€d’, (v)
for all nodes v € V. From this we derive that ¢’ is feasible for

Z (Qa_QZ)_ Z <Qa_qz):

a€é’, (v) a€é’, (v)

Ay AN+ > (A =AD - > (A7 —A))

ags™, (v) a€s’, (v)

for all nodes v € V. We multiply each side by 7/ (7), take the sum over all nodes
v € V and obtain:

> (G — ) (m(m) —m, (7))

a=(v,w)€A’
=2 mmMA, AN+ 3 (Ay = A (r) — (7))
veV a=(v,w)€A’
< D (@A, = m(@AD) + D (A, = A)) P(4a)
veV ac A’/
<D @A, —mAN + X (A, @) - AJ(g,)-
veV acA’

The estimations are obtained by taking the lower and upper bounds on «/ (7) and
s into account. We use this estimation to obtain from (4.1.1b) and (4.2.5)

Z ’Vr,v(%t - QZ) (I)a(Qa)

a=(v,w)eA’
= Z (qa - q:)’%’w(ﬂ-v - /yaﬂ-w)
a=(v,w)eA’
= > (@ —a@)(my(n) —m(m)
a=(v,w)eA’
<D (@A —mAD + D (A, P(7,) — AJP(g,)).
veV ac A’/

Hence every primal solution of the passive transmission problem fulfills the inequality
of the Lemma. N
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Remark 5.1.5:

We briefly explain the practical meaning of the inequality of Lemma 5.1.4. Therefor
let ¢* fulfill the flow conservation constraint. Furthermore we assume v, = 1,a € A
for this explanation. For any feasible solution (q,7) for the passive transmission
problem we obtain that § — q* forms a circulation. In this case the inequality of
Lemma 5.1.4 writes as

S (G —q2) Palga) <0

a=(v,w)€A’

Let us assume that G > q*. We split this network flow into sets of flow along circuits
Cy,...,C,, see Theorem 4.2.5. We obtain flow values jic, > 0,9 = 1,...,n such

that
Go—qi= Y, pe, VaeA
i=1,..., n:

acAl(Cy)

holds. We wuse this equation to obtain

ORNCEVALRTAED SE NSNS SRV ST SR (A}

a=(v,w)eA’ acA’ i:a€A'(C;) acA’(Cy)

We conclude that Lemma 5.1.4 presents a valid inequality for the passive transmission
problem which requires the weighted sum of the potential losses along the circuits C;
to be bounded by zero. Obviously a true statement because the loss of potential along
a circuit equals zero.

Now we consider a linear combination of both inequalities from the previous two
Lemmata 5.1.2 and 5.1.4:

Corollary 5.1.6:

Let (p, \) be a dual transmission flow with p, = 0 for all arcs a ¢ A’. Furthermore
let ¢ € R, Af € Rog,v €V, and AE € Rsg,a € A’ be vectors such that the flow
conservation

> (- (A7 =20))— Y (- (A7 -A))—(A)—4,) =d,

aeéjg,(v) a€d,, (v)
is fulfilled. Then for any ¢ € [0, 1] the inequality in q

Z (C Yrv (qa - C]:{) + (1 - C)Ma) q)a(Qa)

acA’
<CY (AT, = AFm) + ¢ Y (AL (q,) — AT P (g,)) (5.1.7)
veV acA’
+(1 - C) Z()\jﬁv - )\;E’U>
veV

is valid for the passive transmission problem (4.1.1).
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Proof. The inequality is a linear combination of the inequalities from Lemma 5.1.2
and Lemma 5.1.4. O

It is easy to see that the inequality from Lemma 5.1.4 is used to circumvent un-
boundedness of the left-hand-side of (5.1.7). Hence we regard this second inequality
as a regularization. It allows us to use a linear underestimator for the left-hand-side
of inequality (5.1.7) in the ongoing part of this chapter. As this regularization
expresses the conservation of potential along circuits by Remark 5.1.5 we call it the
pe-reqularization.

5.1.2. A Linear Inequality

So far we derived a nonlinear inequality stated in Corollary 5.1.6 which is valid
for the passive transmission problem (4.1.1). In principle, it would be possible
to add this inequality to the topology optimization problem (3.2.1) at different
nodes of the branch-and-bound tree. But this act would increase the number of
nonlinearities of the model. Hence, in the following, we describe how to derive
a linear inequality. Therefor we will use a certain linear underestimator for the
left-hand side of inequality (5.1.7). This left-hand side is a sum of functions in g,
over the arcs a € A’. We consider each of these functions

fC7Q*7M(qa) = (g ,}/’I‘,’U(qd - QZ) + (1 - C):ua) (I)a(qa)

separately and give a linear underestimator. For the underestimation we use the
function

lempa(da) = ¢ (m(m) = 7, (7)) da + (1 = Q) (b — pw — Ay + A7) Ga
for an arc a = (v,w) € A’. This function is used to linearize inequality (5.1.7) as
follows:

Lemma 5.1.7:
Let (p, \) be dual transmission flow with p, = 0 for all arcs a ¢ A'. Let ¢* € RY,
™ € RV, Af € Ryg,v € V, and AT € Rsg,a € A’ be vectors such that the flow

conservation
Yooa—(Ar=A) = Y (g —(AF—AY) —(AF —A))=d,
aG&X,(v) a€d’,, (v)

is fulfilled for each node v € V. Furthermore let ( € [0,1]. Then for constants
To = If{ fe g 1(qa) = Comun(@a) | 4, < Ga <G, ) for each arc a € A" the inequality

Y 1 <

acA’

¢ (Z(A;w; —ATT) + (A7) — AT PL(g,) — Y de;(w*)) (5.1.8)

veV acA’ veV

+(1-¢) (Z MA - m)+ Y (Na—Ag,) - dvuv>

veV acA’ veV
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is valid for the passive transmission problem (4.1.1).

Remark 5.1.8:

We note that the unfized variables in the passive transmission problem are flow
variables g and node potentials w. These variables are not contained in inequal-
ity (5.1.8). Thus inequality (5.1.8) is constant on both sides, left- and right-hand
side, and hence linear. If the inequality is violated, then the passive transmission
problem is infeasible.

Using the underestimator £(q,) to reformulate (5.1.7) we obtain inequality (5.1.8)
which depends on the dual transmission flow (u, ) and other parameters q*, 7, A,
and (. The choice of these parameters such that (5.1.8) represents the infeasibility
of the passive transmission problem (4.1.1) will be discussed in Section 5.1.5.

Proof. [Lemma 5.1.7 | Let 7, := inf{ f¢ ¢+ ,(¢a) — Cc.ne 2 (Ga) | q, < G < q,} for
each arc a € A’. We consider inequality (5.1.7) of Corollary 5.1.6. By the definition
of 7, we obtain the underestimator for each summand on the left-hand side as

fC,q*w(Qa) > Ty + gCJT*,M,)\(Qa)
> To + ¢ (m (%) = 70, (7)) qa + (1 = ) (o = prw — Ay + ;) Ga-

We rewrite the underestimator. Each flow vector ¢’ which is feasible for (4.1.1)
fulfills the flow conservation constraint

Z Ga — Z Qa:dv'

aE(SX, (v) a€d’y, (v)

Multiplying this equation with 7} (7*) and summing over the nodes v € V' we obtain
that ¢’ is feasible for

¢ Y (m(m) = m (7)) g = ¢ Y dum(77) (5.1.9)
a=(v,w)eA’ veEV

and multiplying the flow conservation constraint with u, and summing over the
nodes v € V we derive

1= Y (o= tw)@a=1=0) D dypy (5.1.10)

a=(v,w)€A’ veV

Using the reformulations (5.1.9), (5.1.10) we obtain that ¢’ is feasible for

Z fC,q*,u(Qa)

acA’

> Z Ta"‘CZdvﬁfj(W*) + (1 _C) Zdv,uv - (1 _C> Z(A: _)‘;>Qa-

acA’ veV veV acA’

(5.1.11)

We use the lower and upper bounds on ¢, to obtain

1= D = A)aa < (1=0) 2 (N7, — Mg,

acA’ acA’
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Now (5.1.11) writes as

Yo <

acA’

Z fC,q*vu(Qa) + (1 - O Z (/\:qa - /\;Qa) —C Z dvﬂ';(ﬁ*) - (1 - C) Z dyfhy-

acA’ acA’ veV veV

Inequality (5.1.7) of Corollary 5.1.6 yields an over estimator for Y ,c 4 fe.gv1(da)-
Applying this over estimator proves the lemma. O

5.1.3. Feasibility Characterization by a Linear Inequality

So far we proved that inequality (5.1.8) is valid for the passive transmission prob-
lem (4.1.1). The upcoming question is how to choose the dual transmission flow
(i, A) and the parameters ¢*, 7*, A,  in order to obtain an inequality that represents
the infeasibility of the passive transmission problem. We want to obtain an inequal-
ity that is violated if the passive transmission problem is infeasible. Therefor, as
stated in Definition 5.1.11, we derive a dual transmission flow from a KKT point of
the domain relaxation (4.2.1) or the flow conservation relaxation (4.3.1) and discuss
a suitable choice of the parameters ¢*, 7%, A, (.

The first lemma describes the choice of the parameter ¢ for inequality (5.1.8)
for the case that the dual transmission flow (u, A) and the parameters ¢* and 7* are
given. The results are important for the subsequent lemmata of this section.

Lemma 5.1.9:

Let (¢*, 7, A", u*, \*) be a KKT point of the domain relazation (5.1.1) or the flow
conservation relazation (4.3.1). Let ¢ €]0,1] such that the following conditions hold
for every arc a = (v,w) € A':

1 if pa gy > 0, then (1= Q)|pal < Cynolaal,
2. if pa gy <0, then (1 =) g — piy = Ay 4 A < Clms = 7, — Bal.
3. if e @t =0, then (1 — () pi = 0.

Then the minimum of the function

fC,q*,u* (qd) - EC,W*,;L*,A* (q(z) (5.1.12)
is attained at q¢ for every arc a € A'.

Remark 5.1.10:
It is not guaranteed that a value ¢ €]0,1] exists which fulfills the conditions of
Lemma 5.1.9.

Proof. [Lemma 5.1.9 | Let (¢*, 7", A*, u*,\*) be a KKT point of the domain
relaxation (5.1.1) or the flow conservation relaxation (4.3.1). Let ¢ €]0, 1] such
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that conditions 1, 2 and 3 are fulfilled for every arc a € A’. We consider an arc
a = (v,w) € A" and write the derivative of function (5.1.12) as

fé,q*,u* (qa) - g,w*,p*,)\* (qa)
do, . da,
= (Y <(qa - q,) . (4a) + <I>a(qa)> + (1= Qua da. (4a)
— C(my (7)) = m, (7)) = (1= Oy — gy = Ae T+ A7)

We set g, = ¢ and obtain from (5.1.1b), (4.3.1b), Lemma 4.2.11 and Lemma 4.3.7
and the relation (4.2.5)

feqr e (@2) = Lo e e 2= (42) = C (1w Palgz) — (m,(77) — 7,(77)))

d(I)(l * * * * *—
+ (1 - C) (MZ (Qa) - (luv = ey — >‘a+ + )\a ))

dga
= (Yrw(Palqy) — m + Yamyy)
* d(I)a * * * * *—
+ (1 - C) (lua dq <Qa) - (luv = My — )‘a+ + )\a ))

=0+0.

This implies that function (5.1.12) has an extreme point for ¢, = ¢;.

We still have to prove that the point ¢, = ¢¢ is a global minimum of (5.1.12)
for the choice of (. We write function (5.1.12) as g(¢.) — h(q,) where g and h are
defined as

=:0>0 =:c =:d

— * * k * *\ 2
9(qa) = (CVrw o + (1 = Oty = CVr@) ¥ Galdal™ — (1 = O pyy — ¢ @) Ba
- (bQQ + C) (o7 Qa|qa|ka —d

and

h(qa) = C’Vr,v(ﬂ': — YaTy + Ba) Ga T+ (1 - O(N: — [y — )‘:Lr* + )‘;*) Ga-

In the case o, = 0 it follows that ¢(q,) is constant and (5.1.1b) and (5.1.3a) imply
h(g,) = 0. This implies that ¢} is a global minimum of (5.1.12). To prove this for
the case o, > 0 we briefly show that the choice of ( means that ¢g(g,) and h(q,)
have the form as indicated in Figure 5.1 depending on the value of ¢;. This implies
that ¢(q.) — h(qs) is a convex function. In combination with our previous analysis
we obtain that g(q,) — h(q,) has a global optimum at ¢, = ¢;.

In the following we characterize ¢g(g,) and show ¢ < 0if ¢¢ >0, c>0if ¢f <0
and ¢ = 0 if ¢¢ = 0. This then proves that g(g,) has the form as shown in Figure 5.1.
We distinguish three cases:

Case ¢ > 0: It holds ¢ = (1 — Q)i — C v < O:
o If 11X <0 then it holds (1 — {)u’ < 0,—Cr0q: < 0. Note that ¢ # 0.
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w‘ ”””””” / Q(;zj) o) \ ) U 9(qa)

A R N I

(a) Case g > 0. (b) Case g} =0. (c) Case ¢q} <O0.

Figure 5.1.: Visualization of the functions g(ga) and h(g,) defined in the proof of Lemma 5.1.9 for different values
of ¢ and aq > 0.

o If uf > 0 then it follows from assumption 1 that (1—)u’ = (1—)|uk| <
1Crw@al = €

Case ¢ = 0: It holds ¢ = (1 — Q) — C¥rwqs = 0 because (1 — ¢)u; = 0 holds by
assumption 3.

Case ¢ < 0: It holds ¢ = (1 — Q) — C Vgl > 0:
o If p¥ >0 then it holds (1 — {)u’ > 0, —C Vr0q; > 0. Note that ¢ # 0.
o If pii < 0 then it follows from assumption 1 that —(1—Q)u! = (1—0)|uk| <
€y oal = =C gz and hence (1= C)pg > CYrugy-
We now turn to the analysis of h(g,).

Case ¢, > 0: Tt holds (v (m) — vl — Ba) + (L= Ol — 41y — AF* 4 2.7) > 0:

From (5.1.1b) it follows 7} — v, 7% — B, > 0.
o If ¥ >0 then it holds p — p, — A"+ A, " > 0 by (5.1.3a).

o 1If yj; < 0 then it follows from (5.1.3a) and assumption 2 that (1 —()|u; —
[y = AT AN < Yol Ty = YaToy — Bal = o (T — VaTry — Ba)-

Case ¢; = 0: It holds (Yno(m) — Yl — Ba) + (1 — O(us — iy — M+ A7) =
0: From (5.1.1b) it follows 7} — v,m% — B, = 0. From (5.1.3a) we obtain
wh— k= A+ A" = 0. Hence g(q,) = 0.

Case ¢ < 0: It holds Gy (5 — 3amly — ) + (1 — Q)1 — il — AE* 4 A;7) < 0:

From (5.1.1b) it follows 7} — .7} — B, < 0.
o If u <0 then it holds pu} — pf, — A"+ A" <0 by (5.1.3a).
o If 7 > 0 then it follows from (5.1.3a) and assumption 2 that —(1—¢)(p;—
P = AT HATT) = = (L= Qg — py = AT HATT] > G = Yamy, — Ba).

These cases show that h(g,) is a linear function with positive slope if ¢} > 0, negative
slope if ¢& < 0 and slope zero if ¢ = 0. Hence h(g,) has the form as shown in
Figure 5.1. [

The dual transmission flow which is necessary to write inequality (5.1.8) is
obtained from a KKT point of the domain relaxation (5.1.1) or the flow conservation
relaxation (4.3.1) as follows:
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Definition 5.1.11:
A dual transmission flow (u, \) is derived from a KKT point (q*, 7%, A*, u*, \*) of
domain relazation (5.1.1) as follows: The dual values fulfill the dual flow conservation

DN R N TR R

aG(SX,(v) a€d’, (v)

for all nodes v € V' by Lemma 4.2.11. We extend this network flow to all arcs
a € A by setting zero flow values to those arcs that are contained in A but not in
A'. Hence we obtain a dual transmission flow (u, \) in (V, A) by setting p, := pu;
and NE := \E* for each node v € V and p, = i, \F = X ifa € A and
o := 0, \F := 0 otherwise for each arc a € A\ A’.

A dual transmission flow (u, \) is derived from a KKT point (q*, 7, A*, u*, \*)
of the flow conservation relazation (4.3.1) as follows: The dual values fulfill the dual
flow conservation

DooHa— D vty =N = AT) (gAY = A
aEJX,(U) a€d,(v)
for each node v € V. Setting p, = p and N\ == NI+ pu"A;" and further
Ay =N+ "ATT for each node v €'V oand pg = pi, A = M ifa € A and
fa := 0, \F := 0 otherwise for each arc a € A\ A’ yields a dual transmission flow
(, A) in (V) A).

In the next lemma we derive a dual transmission flow from a KKT point of
the domain relaxation (5.1.1). We use the primal solution of this KKT point and
describe a suitable choice of ¢ such that inequality (5.1.8) is violated if and only if
the passive transmission problem (4.1.1) is infeasible. For the choice of { we refer
to the previous Lemma 5.1.9.

Lemma 5.1.12:

Let (q*, m*, A*, u*, \*) be a KKT point of the domain relazation (5.1.1) and let (u, \)
be a dual transmission flow derived from this KKT point. Let ¢ €]0,1[ such that
the conditions of Lemma 5.1.9 are fulfilled. Then we obtain inequality (5.1.8) from
Lemma 5.1.7 with dual transmission flow (u, A), and parameters ¢*, 7, ¢ and A =0
which is violated if and only if the passive transmission problem (4.1.1) is infeasible.
The violation (i.e., the absolute difference of the left-hand and the right-hand side of
inequality (5.1.8)) is greater than or equal to (1 — () times the objective value of the
KKT point.

Proof. First we write inequality (5.1.8) of Lemma 5.1.7. It is valid for the passive
transmission problem and we only need to concentrate on the violation of this
inequality. Therefor we simply rewrite the inequality in the remainder of this proof.
Note that we do not need to refer to Theorem 4.2.9 stating the convexity of the
domain relaxation under some assumptions.
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Since ¢ realizes the nomination, we derive from

> (G —(AT=AD) = > (- (A7 —A)) —(A) - A)) =d,

a€6::,(v) a€dy, (v)

for each node v € V, that the slack variables are zero, i.e., AT = A, = 0 and

A} = A, =0. Then inequality (5.1.8) reduces to

Z Ta < _C Z dvﬂ';(ﬂ-*)

acA’ veV
(5.1.13)
+(1-¢) (Z MR -Nm)+ > (M -Mg) - dvuv)
veV acA’ veV

We recall the definition of 7, = inf{f 4+ .(¢a) — e re pr(¢a) | 7, < qa < q,} from
Lemma 5.1.7. By Lemma 5.1.9 the minimum of the function

fC,q*,u@a) - g(:ﬂ*w«\(%)

is attained at g, which is not necessarily contained in [g_,q,]. Hence the left-hand-
side of (5.1.13) is estimated as follows:

Sz Y (1= Oma®ala) — ol — vamh) 62

acA’ a=(v,w)€A’
— > (A= — = N A G
a=(vw)ed’ (5.1.14)
= (1 - C) Z Maq)a(qZ) - C Z dvﬂ;(ﬂ-*)
acA’ veV
—(1=0) > dopry + (1 =) D (AT = A)as-
veV acA’

Combining (5.1.13) with (5.1.14) results in

(1=0) 2 pa®algz) + (1=0) > (Aa = A)as

acA’ ac A’

<=0 (MR -Am)+0-0Y (Ma—Mdq,)

veV acA’

(5.1.15)

In the remainder of this proof we analyze this inequality (5.1.15) and its violation.
First we prove

> a®algl) = 3 (A F - A m) = DO+ M)A (5.1.16)
a€cA’ veV veV
SO -G - Y (Ma - Ag) = X O+ a)A;L (5.1.17)
ac A’ acA’ acAl

Equality (5.1.17) follows from Lemma 4.2.11 because the vector (¢*, 7*, A% u*, A*)
is a KKT point of the domain relaxation (5.1.1). By this lemma it holds A\ =
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A > 0only if ¢ > g, and A\, = A\, > 0 only if ¢¢ < q,- Furthermore
Ay = max{0,q; —q,,q, — ¢;},a € A’ because other values imply that A* is not
optimal and hence that (¢*, 7*, A*) is not the primal part of a KKT point.

To show equality (5.1.16) we proceed as follows. From the proof of Lemma 5.1.2
we obtain the equality

Z Ma@a(q:) = Z()\j - )‘;)W:

acA’ veV

By Lemma 4.2.11 it holds that A = A" > 0 only if 7* > 7, and A\, = A\;" > 0
only if 7} < m,. Furthermore A} = max{0, 7}, — 7,,, — 7, },v € V because other
values imply that A* is not optimal and hence that (¢*, 7*, A*) is not a primal part
of a KKT point. This implies

SO =T =Y (M m - A ) = O )AL

veV veV veV

It follows from the reformulations (5.1.16) and (5.1.17) that (5.1.15) equivalently
rewrites to
(1- C)( DT HADATE D (A + Aa>A2) <0. (5.1.18)
veV acA’
Now it follows from (4.2.8) that A¥ > 0 (which means 7} < &, or 7 > 7,) implies
A7+ A, =1 for each node v € V and A} > 0 implies \] + A\, = 1 for each arc
a € A'. Thus we rewrite (5.1.18) equivalently as

1-0(Tar+ X a) <o

veV acA’

This inequality is violated if and only if the primal solution (¢*, 7*, A*) has positive
slack. =

Next we turn to the flow conservation relaxation (4.3.1). Similar to the previous
lemma we derive a dual transmission flow from a KKT point of the relaxation (4.3.1).
We describe a suitable choice of the parameters ¢*, 7%, A,  such that we obtain an
inequality by Lemma 5.1.7 which is violated if and only if the passive transmission
problem (4.1.1) is infeasible. Again we refer to Lemma 5.1.9 for the choice of (.

Lemma 5.1.13:

Let (q*, 7, A*, u*, \*) be a KKT point of the flow conservation relazation (4.3.1) and
let (u, A) be a dual transmission flow derived from this KKT point. Let ¢ €]0,1[ such
that the conditions of Lemma 5.1.9 are fulfilled. Then we obtain inequality (5.1.8)
from Lemma 5.1.7 with dual transmission flow (u, ), and parameters q*, 7*, A*,
which is violated if and only if the passive transmission problem (4.1.1) is infeasible.
The violation is greater than or equal to (1 — () times the optimal objective value of
the relazation (4.3.1).
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Proof. We rewrite inequality (5.1.8) of Lemma 5.1.7. It is valid for the passive
transmission problem and we only need to concentrate on the violation of this
inequality. Therefor we simply rewrite the inequality in the remainder of this proof.
Note that we do not need to refer to Theorem 4.3.6 stating the convexity of the
flow conservation relaxation under some assumptions.

We recall the definition of

Ta = I0f{ fe g 1 (Ga) = Loy (Ga) | 4, < G0 <7, }

a

from Lemma 5.1.7. By Lemma 5.1.9 the minimum of the function

fC,q*w(Qa) - g(m*%/\(Qa)

is attained at g;, which is not necessarily contained in [g_,q,]. Hence, similar as in
the previous proof of Lemma 5.1.12, >°,c 4/ 7, rewrites as

Yrz Y (1= Qmald;)

acA’ a=(v,w)€A’
= () = wl, (TN as = (1= Ot — pro — A+ A2)45)-

After rearranging we obtain

Z Ta Z(l - C) Z Maq)a(Q:D + (1 - C) Z (AZ - AJ)QZ

acA’ acA’ acA’

+C’Z7r;(7r*) <dv - Z q, + Z QZ>
veV a€5:;,(v) (1652/(?1)

(5.1.19)

+(1—C)Zuu<dv— Yoo+ > QZ>

veV acs’, (v) agd, (v)

- C Z dvﬂ-qu(ﬂ-*) - (1 - C) Z dvﬂw

veV veV

We rewrite the first three lines of this equality separately as follows:

1. From (4.3.15a) and (4.3.15b) we obtain

> Ha®algy) = (A T — A, ),

acA’ veV
YOG =Y (M a A g
acA’ acA’

2. Setting A := A" for all nodes v € V and AF := A" for all arcs a € A’ the
vector ¢* fulfills the flow conservation

> (m—(AF=AD) = > (- (A7 —A0) —(A) —A)) =d,

a€6z, (v) a€d,, (v)
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for all nodes v € V. We multiply each side by 7, (7*), take the sum over all
nodes v € V' and obtain

> m () (dv_ Yoo+ Y CJZ‘Z)Z

veV acé’t, (v) a€s’, (v)
YA —ANT(E) + Y (A = AN (T () — (7))
veV a=(v,w)cA’

From the value of A from (4.3.1h), (4.3.1i), (4.3.1j) and (4.3.1k) we derive the

equalities
E;(AE—Ai)WL(W) E;(A o () — Al m ()
(Z) /(A; — A7) (my(77) — (7)) = ZA/(AJCI);(%) — A (q,))

3. With the same definition of A from the previous item and similar reasoning
we obtain (by multiplication by u, instead of 7] (7*))

Zm(du— Yoot Y QZ)

veV aeéz,(v) a€d,, (v)
=5T(A, = ADm+ Y (A = AN (1o — ).
veV a:(v,w)eA’

Using all these reformulations together we obtain from (5.1.19)

d T >

acA’
-0 (Nm-Am)+1-0 (WG—A;g@)
veV acA’
H(Z@rmm - Alnm) + X (8, 9,@) - Al9(g,) - X dm()
HL=O( T = ADm+ X (A7 = AN — ) = 3 dup)
veV a=(v,w)eA’ veV

We take this inequality and substitute the left-hand side of inequality (5.1.8) which
then reduces to

-0 - ADm+ X (A7 = AD(m — ) S0 (5120)

veV a=(v,w)eA’

Now it follows from Lemma 4.3.7 that A > 0 implies p, = pf =1 and A} >0
implies p, = pi = —1 for each node v € V. Furthermore by Lemma 4.3.7
it holds that A, > 0 implies p, — py = p — pf, = 1 and A7 > 0 implies
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fy — oy = i — pk = —1 for each arc a € A’. Thus we rewrite (5.1.20) equivalently
as
1-O( S(ar+ a0+ X (8; +4D) <0
vev ac A/
This inequality is violated if and only if the primal solution (¢*, 7*, A*) has positive
slack. O]

The next corollary summarizes Lemma 5.1.12 and Lemma 5.1.13. It presents a
choice of the parameters for inequality (5.1.8) such that it is violated if and only if
the passive transmission problem (4.1.1) is infeasible. Thus the corollary enhances
Lemma 5.1.7.

Corollary 5.1.14:

Let (q*, 7, A*, u*, X\*) be a KKT point of relazation (5.1.1) or (4.3.1), and let (u, \)
be a dual transmission flow derived from this KK'T point. Furthermore let A =0
if the KKT point belongs to the domain relazation and A = A* otherwise. Let
¢ €]0, 1] such that the conditions of Lemma 5.1.9 are fulfilled. Then for constants
To = 0f{ fe g 4(¢a) = Lo pun(a) | 4, < 4a <, } for each arc a € A" the inequality

Y 1 < (5.1.21)

acA’

¢ (Z(A;ﬂé —ATm) + 30 (A, 20(7,) — AT D4(g,) — X dﬂi,(ﬂ*)>

veV acA’ veV

+(1-¢) (Z MA = m)+ Y (Ma—Ag,) - dvuv>

veV a€cA’ veV

is violated if and only if the passive transmission problem (4.1.1) is infeasible. The
violation is greater than or equal to (1 — () times the optimal objective value of the
relazations (4.2.1) or (4.3.1) respectively.

Proof. This follows from Lemma 5.1.7, Lemma 5.1.12 and Lemma 5.1.13. O]

We note that it is not guaranteed that ¢ as assumed in Corollary 5.1.14 exists.
If it does not exist, then inequality (5.1.21) cannot be set up.

5.1.4. A Linear Inequality derived from the Lagrange Function
of the Domain Relaxation

We show that inequality (5.1.21) of the previous Corollary 5.1.14 with ¢ = 0
is motivated by the Lagrange function (5.1.2) of the domain relaxation (5.1.1).
However, a restriction of the flow directions of the passive transmission problem is
necessary for the validity of the inequality.
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Lemma 5.1.15:

Let L(q,m, A, i, \) be the Lagrange function (5.1.2) of the nonlinear domain relaz-
ation (5.1.1). Let (¢*, 7%, A*, u*, \*) be a KKT point of this relazation. Assume
that the flow directions of the passive transmission problem (4.1.1) are restricted by
Qi >0 for each arc a € A', i.e., q,>0if py >0 andg, <0 if pz <0.

If primal and dual arc flows have the same direction, i.e., q;ps > 0 holds for
each arc a € A', and q, < qu <y, a € A" then the inequality

inf L(g,m, A, ", A*) <0

q,m,A
is equal to inequality (5.1.21) of Corollary 5.1.14 with ( = 0 and the KKT point
(g, 7 A, u™, A7).

Proof. Let (¢*,7*, A*, u*, \*) be a KKT point of the domain relaxation (5.1.1).
We write the Lagrange function (5.1.2):

L(Qaﬂ-7A7M*a>\*) = Z A, + Z A,

veV acA’

+ Z :u:: (q)a<Qa) - (7Tv - /Vaﬂ'w))
amCoro)

Y mldi— Y @t Y.
veV aEEZ, (v) a€d’, (v)

+ Z ()\j* (my — Ay —T,) + )\;* (m, — Ty — Av))
veV

+ 30 (A (g — A = T) + A0 (g, — 0 — A))
acA’

Y NA - Y ANA,
veV acA’

By Lemma 4.2.11 the dual solution of the KKT point forms a general network flow
in (V, A’), ie.,

S o Y mrn=ANTAT Veel

aG&X, (v) a€d’,, (v)

This implies
Z MZ (ﬂ-fu - '7a7rw) = Z()‘:—* Ty — )‘;* Wv)'

ac A’ veV

a=(v,w)

This means that the Lagrange function L(q, 7, A, u*, A*) is independent of the values
of m. Recall the conditions (4.2.7¢) and (4.2.7d) from the proof of Lemma 4.2.11
which state that the dual solution (u*, A*) also fulfills

MEEATHA =1 Yoey,

AT F A =1 Vace Al
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This implies

AAL+HATA A A=A, Yoe,
M AN, A+ A A, =A, VacA.

Again we conclude that the Lagrange function L(q,m, A, u*, \*) is independent of
the values of A. From these observations we conclude that L(q,m, A, u*, \*) writes
as follows:

Lig,m, A, 5 X) = > it @a(qa)

acA’

+ | X dat D da
veV aeéz,(v) a€d’, (v)

- (WA )
veV

+ 3 (N (@ =)+ A (g, — 40) -
acA’

We rearrange this as

L(q,m, A, % X) = 7 (1 ®alaa) = (1 — 1 = A7+ A7) )

acA’
Y wd = (AT ) - Y (W -,
veV veV acA’

We derive a dual transmission flow (i, A) from the KKT point (¢*, 7*, A*, u*, \*)
and define 7, for each arc a € A’ by

To = Inf {,ua Do (ga) = (Ho = ftw = Ay + A7) da | 9, < da < qas faQa = 0}-

Then it follows from (5.1.3a) of the KKT conditions and p*¢* > 0 and 4, <9 <71,
that
Ta = g ®alan) — (= py = A+ A7) @a

holds. Then we have:

ggqﬁ,ﬁlgjg’AzoL(q,mA,u A <0
& (5.1.22)
Sy (M tnm)+ Y (Ma—Ag)— > md
acA’ veV acA’ veV
This inequality equals inequality (5.1.21) of Corollary 5.1.14 for ¢ = 0. O]
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5.2. A Valid Inequality for the Topology
Optimization Problem

Corollary 5.1.14 states the main result of the previous Section 5.1. The corollary
states that inequality (5.1.21) is violated if and only if the passive transmission
problem is infeasible. This inequality contains no variables and is valid for the
passive transmission problem (4.1.1). In this section we extend this inequality such
that it is valid for the topology optimization problem (3.2.1), and not only for
the passive transmission problem. Recall that the passive transmission problem is
obtained by fixing all binary variables x as we focus on y = ¥ in this chapter. Hence
x and y are the variables of our extended inequality.

We recall the definition of the functions f¢ 4, and ¢+, and extend them
to the more general case of a flow value ¢,; for an arc (a,i) € Ax,i > 0 of the
extended graph:

f{,q*,u(Qa,ia ya,i) = (C ’)/r,v(Qa,i - q:) + (1 - C)Ma) (aa,i Qa,i’q%i’ka - Ba,iya,i)
e pn(Qai) 7= C(my () = 7, (77)) Qai + (1 = ) (b — b — Ay +A) Qi

For abbreviations we set, similarly as in (5.1.6),

Dui(q,y) == aiqlg™ — Boiy  and (¢, y) =10 Pai(q,y)
In the following we extend Lemma 5.1.7.

Theorem 5.2.1:
Let (1, \) be a dual transmission flow. Let 7 € RV, ¢* € R4, AX > 0,0 € V and
A > 0,a € A be vectors such that the flow conservation

Yo (g — (A7 =AD) = D (e — (A7 —A))—(A) —A)) =d,
aEJX(v) a€d, (v)
is fulfilled for each node v € V. Furthermore let ¢ € [0,1]. Then for constants
Ta,i(ya,i) = inf{f{,q*,u(qa,hya,i) - EC,W*,#,A(Qa,i) | Qa,i S Gai S Qa,i} fO’l" each arc
(a,i) € Ax,1 # 0 and each value y,; the inequality in binary and continuous but
fixed variables x and y

> o Tai(Yai) < —C Y dym(n7) (5.2.1)

(a,i)eAx veV
i#0
—|—C Z (A AJF , + Z xaz A CI)/ (qa,w ya,i) - A:qu);,i(gai7 ya,i>)
VeV (a,i)€Ax 7
i#0
H=O (D (N m - m) Y wai(M = A g,,) = X o
veV (a, ?::X vev
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+C Y maomax {(g) — (A — AR, — ), (g5 — (A — A)(x, —7,)}

a=(v,w)€EA

+1=¢) Y waomax {pa(F = 1,), ta(m, — 7o) |

a=(v,w)€EA
is valid for the topology optimization problem (3.2.1).

Remark 5.2.2:

Note that the basic difference of this inequality (5.2.1), which is valid for the topology
optimization problem (3.2.1), and inequality (5.1.8), which is valid for the passive
transmission problem (4.1.1), are the last two lines of (5.2.1). The other parts of
these inequalities almost coincide except the addition of the binary variables x and
the continuous but fixed variables y.

Proof. We are going to apply Lemma 5.1.7 that yields a valid inequality for the
passive transmission problem corresponding to the arc set A’. We write A’ = A'(z)
depending on the binary vector x by A'(z) := {(a,1) € Ax | x.; = 1,i > 0}.
In order to apply Lemma 5.1.7 we define A variables in dependence on A’(z) by
considering the following equality which is valid for each active configuration x:

> zaolg — (A7 —A0) — Y maolgs — (A5 —A))
ae&j{(y) acd, (v)
+ 0> (@—AF=A0) - > (@ —(AF=AD) - (AF —AY) =d.

(a)€85 (4 (V) (@)€0 41 (4 (V)

We define values A (z) > 0 and A (x) > 0 for each node v € V where at least
one of both values equals zero by

Ay (@) =max 40, D7 wao (s — (A7 = A7) = D0 el — (AL = A7) ¢

aGJX (v) acd, (v)

Aj(z) =max {0, > zao(ay— (A7 —A) = > waolas — (A7 —A,))

a€é, (v) aeéjg(u)

From this we obtain

> (-l -A0)) - X (a-(Ar-A4)
(@)€0%, () (@:8)€6 71/ 4 (V) (5.2.2)
—(Af (@) + A7) + (A (2) + A7) = d,
for every node v € V. We proceed analogously for p in order to obtain a dual
transmission flow for A’(z). For each active configuration z it holds

Z La,0 Ha — Z La,0 Ha + Z Ha — Z Ha = )‘: - )\;

acst (v) a€d, (v) (a,i)@}(z)(v) (a,0)€8 (V)
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for every node v € V. We define values A} (z) > 0 and A; (z) > 0 for each node
v € V with at least one of both values being equal to zero by

5\;(1‘) := max < 0, Z La,0 Ha — Z La,0 Ha

aeéz(y) acd, (v)

)\j(l’) := max < 0, Z La,0 Ha — Z La,0 Ha

a€d, (v) aeéj(v)
and obtain
Xoomm X me=(N@+N) - (@) (523)
(a,i)EJX,(Z)(v) (a,i)EJX,(z)(v)

We take the definition of the constant 7,; for each arc (a,i) = (v,w,i) € Ax,1 # 0
based on Lemma 5.1.7 as follows:

Ta,i(ya,i) = inf{f{,q*,u(qa,iaya,i) - g{ﬂr*,u,k(Qa,i) | q . < Ga,i S qa,i}

2ag —

Now assume a fixation of the binary vector x and recall that y is fixed. In-
equality (5.1.8) is valid for the corresponding passive transmission problem by
Lemma 5.1.8. Using equation (5.2.2) and (5.2.3) the following inequality is equal to
(5.1.8) and hence valid for the topology optimization problem (3.2.1):

Z Ta,i(Qa,i) S

(a,i)eA’ (z)

¢ (Z((AJ + A, (@), — (Af +Ai(w))ﬂé>)

veV

+¢ Z (A;q)iz,i(qa,z‘a ya,x’) - Ai‘b&,i(ga,i, yan’)) - Z dquIJ(W*)

(ai)eA’(x) veV

+1-0) (Z (O + X @) 7 — O + X;(z))wv)>

veV

+1-0 | X (M- Aa,,) = due

(ai)eA!(x) veV
We use
Z Ta,i(ya,i) = Z xa,iTa,i<ya,i)-
(a,i)eA’(z) (ayi‘)f(;‘lx

We complete the proof by rewriting and estimating the right-hand side. We write

Z ()\Z Qa,i o )\a_ ga,i) - Z La,i (A(—: ga,i - )\c: Qaﬂ-)

i) e A’ (a,i)€A
(407" (@) )
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and

Z (A;(I);,i(qa,i) - A:(I);,i(gayi)) = Z xa,i(A;(D;,i@a,z) - AI®;,i(ga7i))'
(ag)eA’ (a’ii);f(?x

Using the previous definitions of A (x) and A} (z) and setting

__m AN () - Af(@) >0,
| else,

we obtain
> (AL (@m, = Al (@)r,) = 3 (A, (2) = Af ()7,
= > zaolgy — (AT = AD))(Fy — Tu) <
a=(v,w)€A
(Z) Tq,0 MAX {(QS — (A = A (T, — ), (45 — (Ay — AL)(xm, — 7TZU)}
=(v,w)EA

Similarly, using the definition of A} (z) and A (z) we derive the estimation

> (N @m — A, (), <

> zomax {a(Fo — 1), palm, — 7w) ).

a=(v,w)EA

Now we turn to the domain relaxation (5.1.1) and explain how the parameters
of inequality (5.2.1) have to be set such that (5.2.1) represents the feasibility of a
passive transmission problem. We derive the dual transmission flow (p, A) from a
KKT point of relaxation (5.1.1) and apply Lemma 5.1.12. The binary and continuous
values * and y* which correspond to this relaxation are then infeasible for the linear
inequality (5.2.1) if and only if the corresponding passive transmission problem is
infeasible.

Theorem 5.2.3:

Let (¢*, 7, A*, u*, \*) be a KKT point of the domain relazation (5.1.1) for arc set A’
and let (p, A) be a dual transmission flow derived from this KKT point. Denote by x*
and y* the binary and continuous values which yield the domain relazation (5.1.1).
Let ¢ €]0,1] as mentioned in Lemma 5.1.9. Then for constants To; = Tai(Yai)
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deﬁned by Ta,i(ya,i) = inf{f(,q*,u(Qa,iv ya,i> - g(,ﬂ'*,u,)\(Qa,i) | q . S Qa,i é Q(ZJ} fOT‘ each

—=a,?

arc (a,i) € Ax,i # 0 and the value y,; = Ya; the inequality in binary variables x

Y TaiTai(Yai) < —C Y dumy(77) (5.2.4)

(a,i)iAX veV
i#0

+H1=O | X (MR- m)+ Y 2N Ta— A d,,) — D it

veV (a,i)€EAx veV
i#0
Y meemax{q(®, — ), ¢(x, — 7,)}
a=(v,w)eA’
+(1—¢) Z Tq,0 MAX {,ua(ﬁv — ), talm, — ﬁw)}
a=(v,w)€A

is valid for the topology optimization problem (3.2.1). This inequality cuts off the
passive transmission problem corresponding to the arc set A" if and only if it is
infeasible. For the corresponding decision vector v = x* and y = y* =y =7 the
violation of inequality (5.2.4) is greater than or equal to (1 — () times the optimal
objective value of the domain relaxation.

Proof. We define ¢ := 0 for all arcs a € A\ A’ and obtain

Z C]Z_ Z Q::dqw

aE(SX(U) acd, (v)

Furthermore we set Al := A, := 0 for all v € V and A} := A, := 0 for all
a € A. Now the validity of (5.2.4) as a globally valid inequality for the topology
optimization problem (3.2.1) follows from Theorem 5.2.1.

If x and y are the binary and continuous values, respectively, that correspond to
the passive transmission problem of the relaxation (5.1.1), for arc set A’, i.e., x = x*
and y = y*, then (5.2.4) can be rewritten as (5.1.21). So the theorem follows from
the special choice of ¢ and Corollary 5.1.14. O]

Inequality (5.2.4) forms our improved Benders cut because of the properties
stated in Theorem 5.2.3. A similar result as in Theorem 5.2.3 can be obtained for
the flow conservation relaxation (4.3.1) but we do not give any further details here.
As discussed in Section 4.6 the flow conservation relaxation turned out to be less
efficient than the domain relaxation (4.2.1). That is why we decided to use the
domain relaxation in our computations.

Theorem 5.2.3 states an inequality which represents the infeasibility of a certain
passive transmission problem. More precisely, if it is infeasible, then the inequality
is violated for the specific values of the binary and continuous variables x and y
which lead to the passive transmission problem. Let us now concentrate on the
violation. Therefor we visualize 7,; for an arc a = (v, w) € A. Note that different
binary values for x correspond to different values 7,; in inequality (5.2.4). The
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value of 7,; depends on «,; and y,;. Thus we consider 7,;(y,;) as a function 7(«)
for fixed y,; defined by

7(e) == min {((rolg = 4;) + (1 = Qua) (aglal™ — B)
q€ (5.2.5)

— V(T = YaT) @ — (1 = Q) (pho — o — )\;r + )‘;)Q}-

A visualization of this function is shown in Figure 5.2. From this image we conclude,
that either increasing or decreasing the diameter of a pipe reduces the violation
of inequality (5.2.1) of the previous Theorem 5.2.1. However, this is not coherent
with the technical properties of a pipeline: decreasing the diameter of a pipe means
to reduce the capacity of the network which, in general, means to increase the
infeasibility of the passive transmission problem.

7()
1

} > (X

Figure 5.2.: Visualization of 7(a) defined by (5.2.5) for g = 5,10 = 1,70 = 1,7 — ), = 25,4y — poy = 10,
A=Ay =0,kg = 1,{ =0.7,vr» = 1,8 = 0. The depicted point corresponds to the original value o = 1 of the
passive transmission problem (4.1.1). The function 7(«) corresponds to the term Z(a HeAx izo Lasi Ta,i(Ya,i) for

a fixed arc a € A in (5.2.4), a valid inequality for the topology optimization problem (3.2.1) by Theorem 5.2.3.

5.3. Integration and Computational Results

In this chapter we focused on the topology optimization problem (3.2.1) arising from
the second type of network that we consider in this thesis. Recall that these networks
consist only of pipes, loops and valves. In this case it holds y = % for our model (3.2.1).
Let us present our solution framework for the topology optimization problem. We
solve the model (3.2.1) by SCIP as described in Section 2.2. Additionally we
generate the cut (5.2.4) which is valid for the topology optimization problem by
Theorem 5.2.3 as follows: Consider a node of the branching tree where the optimal
solution of the LP relaxation yields integral values for the binary variables. If this is
the case, then we consider the corresponding passive transmission problem (4.1.1).
Since this problem might be infeasible, we use the domain relaxation (5.1.1) to
solve it. Recall that this relaxation has better solving performance than the flow
conservation relaxation (4.3.1) as discussed in the previous Chapter 4. Moreover it
follows from Lemma 4.2.10 that the domain relaxation is feasible and convex. After
solving this relaxation to global optimality by IPOPT, one of the following two
cases 0CCcurs:
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Branch-and-bound, separation, and spatial branching ‘
g y

node of branching tree

Cut, ;
A Cut

feasible nod.é with feasible node infeasible node

MILP so}iltion with fixed z,y
i |
AN l infeasible NLP ‘ l feasible NLP ‘ l infeasible NLP

feasible node
globally solved

infeasible node

Figure 5.3.: Solution framework presented in Section 5.3. The topology optimization problem (3.2.1) is solved with
SCIP essentially by branch-and-bound, separation, and spatial branching, see Section 2.2. We adapt this framework
and solve globally the passive transmission problem (4.1.1) as discussed in Section 4.5, classify the current node
of the branching tree and prune it if possible. If the current passive transmission problem is infeasible, then we
generate (as described in Section 5.3) a linear inequality in the binary and continuous but fixed variables z and y
which is dynamically added to the topology optimization problem. This inequality is violated for the binary values
which lead to the considered passive transmission problem.

1. In the first case, the optimal solution has a zero objective function value. We
derive a feasible solution for the passive transmission problem and add it to
the solution pool of the solver and continue with the branching process.

2. In the second case, the optimal solution has a positive objective function value.
This means that some slack variables are nonzero. In this case we use the
KKT point computed by IPOPT, i.e., primal and dual solution values, and
try to derive inequality (5.2.4) where the parameters are chosen as described
in Theorem 5.2.3. Note that a KK'T point exists by Lemma 4.2.11. It might
be impossible to generate inequality (5.2.4) if there does not exist ¢ €]0, 1]
fulfilling the conditions of Lemma 5.1.9. Otherwise, if there exists such a value
¢, then we take a minimal ¢ and generate inequality (5.2.4), which is valid for
the topology optimization problem (3.2.1) by Theorem 5.2.3. Furthermore it is
violated for the current choice of binary values. We integrate the inequality in a
cut pool of the solver SCIP. If all binary variables are fixed, then we prune the
current node of the branch-and-bound tree and continue with the branching
process. This is feasible due to the convexity of the domain relaxation by
Lemma 4.2.10. Otherwise we continue without pruning.

We conclude that the described method is an extension of the solution method
presented in Chapter 4 based on the domain relaxation.

The algorithmic scheme of this solution approach is shown in Figure 5.3. This
figure includes the computation of inequalities compared to Figure 4.5. Recall
that Figure 4.5 shows the use of the relaxations (4.2.1) and (4.3.1) within the
branch-and-bound tree for solving the topology optimization problem (3.2.1).
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We implemented the cut generation algorithm in C. In our initial implementation
we added all obtained cuts directly to the branch-and-bound process. It turned out
that this strategy was not very efficient. In the final implementation we do not add
them immediately. They are instead stored in a cut pool until a predefined number
of inequalities is reached (experimentally, a pool size of 40 inequalities turned out
to be a good value). Then we restart the branch-and-bound solution process and
multiply the cut pool size by 1.5. Additionally, we also restart if a new primal
feasible solution is found with a better objective function value compared to the
current best solution. For the restart, only the best feasible solution and the valid
inequalities are kept. When restarting the solver SCIP the cuts are provided from
the very beginning of the solution process. Hence they are available during presolve
and SCIP might further strengthen our cuts (in combination with all other model
inequalities).

We compare five different strategies for solving the topology optimization prob-
lem:

1. The first strategy is to use SCIP for solving our model (3.2.1) and to enforce a
certain branching priority rule, so that SCIP first branches on binary decision
variables . Only after all discrete variables are fixed it is allowed to perform
spatial branching on continuous variables.

2. The second strategy is similar to the first strategy. Additionally, whenever a
node of the branching tree has fixed binary variables, and a global solution
for the corresponding domain relaxation (5.1.1) is computed by IPOPT, then
we prune the current node. Note that this strategy equals strategy 3 from
Section 4.6.

3. The third strategy implements the cut generation as described above, but
restarts are not enforced. Additionally we set branching priorities according
to the first strategy and prune nodes of the branching tree as in 2.

4. The fourth strategy implements the cut generation together with restarts as
described above. Additionally we set branching priorities according to the
first strategy. Further, we prune nodes of the branching tree as in 2.

5. The fifth strategy is equal to the fourth one, but the added cut simply forbids
the current binary vector. For the current integral solution values z* this

inequality is
Y xait+ Y, (=) > 1

(ai)eEAx (a,i)€Ax

z* =0 z* =1
a,i a,i

Hence this fifth strategy basically represents the technique of the previous
Chapter 4 using the domain relaxation (5.1.1) implemented by strategy 3 from
Section 4.6 and storing the information about infeasible passive transmission
problems when restarting.
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strategy 1 2 3 4 5‘a|l
solved instances 53 53 54 64 51‘64

Table 5.1.: Summary of the Tables A.6 — A.9 showing the globally solved instances out of 82 nominations in total.
All instances solved by strategy 2 are also solved by strategy 3.

(AB) = (1.2)
solved(52) incomp.(28)
time [s] nodes gap [%]
strategy A 161.6 44,146 113
strategy B 174.3 38,194 114
shifted geom. mean +8% —13% +1%

Table 5.2.: Run time, number of branch-and-bound nodes and gap comparison for the strategies 1 and 2 (aggregated
results). The columns “solved” contain mean values for those instances globally solved by both strategies A and
B. The columns “incomplete” show mean values for those instances having a primal feasible solution available but
were not, globally solved by both strategies A and B. The underlying data are available in Tables A.6 — A.9.

(AB) = (1,3) (A,B) = (1,4)
solved(52) incomp.(27) solved(53) incomp.(18)
time [s]  nodes gap [%] time [s] nodes gap [%]
strategy A 161.6 44,146 116 180.0 49,219 159
strategy B 1755 31,661 102 120.0 8,681 31
shifted geom. mean +9% —28% —12% —-33% —82% —81%

Table 5.3.: Run time, number of branch-and-bound nodes and gap comparison for the strategies 1 and 3 and
additionally 1 and 4 (aggregated results). The columns “solved” contain mean values for those instances globally
solved by both strategies A and B. The columns “incomplete” show mean values for those instances having a
primal feasible solution available but were not globally solved by both strategies A and B. The underlying data
are available in Tables A.6 — A.9.
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Computational Results

For the computational study we consider the transport networks net1 and net2. For
net2 we contract all compressors and control valves. These networks have different
topologies and consist of pipelines only. All pipes (a,) have constants a,; > 0,
Bai = 0 and k,; = 1. A visualization of these networks is shown in Figure 3.5
and Figure 3.6. All extensions are parallel arcs (or loops) as described in the next
paragraph. Therefore they are not visible in the pictures. The dimensions of the
networks are given in Table 3.1. The considered networks belong to the second type
of network which we consider in this thesis. They only contain pipelines, loops and
valves.

For each network we are given a balanced flow demand at the entry and the exit
nodes. There exists a feasible flow in the network for this given demand. Now we
scale up this demand, that is, we multiply each entry and exit value by the same
scalar > 1. For a certain value 2.0 the instance is no longer feasible, i.e., there is no
valid flow which fulfills all model constraints. In order to obtain a feasible flow again,
the network capacity needs to be extended, for which we introduced a number of
parallel arcs (loops). For the network net1l we consider different instances where
we allow to build up to 7 loops, up to 8 loops, continuing up to 11 loops for each
arc of the network. For the instance net2 we similarly allow between 2 and 4 loops,
respectively. That is, each original pipeline can be extended at most by this number
of pipelines having the same characteristics as the original one.

We set a time limit of 39600s and used the computational setup described in
Section 3.5. The computational results are shown in Tables A.6 — A.9. Especially
the number of inequalities (5.2.4) that are generated and added to the topology opti-
mization problem is available in these tables. A summary is given in Tables 5.1 — 5.3.
We use the geometric mean of run time, number of branch-and-bound nodes and
gap as described in Section 3.5.

The first and second strategy almost show the same solving performance in terms
of number of solved instances. We remark that the number of nodes is reduced by
13 %, while the solving time increases by 8 %, see Table 5.2. We conclude that the
domain relaxation presented in Chapter 4 allows to reduce the necessary number of
branch-and-bound nodes, but the computation time increases. The first and the
third strategy also show almost the same solving performance in terms of number of
solved instances. The number of nodes is reduced by 28 %, while the solving time
increases by 9%, see Table 5.3. Hence the inequalities presented in this chapter
allow to reduce the number of branch-and-bound nodes. But we conclude that the
computation time being saved due to the reduction of branch-and-bound nodes
is used to generate the inequalities. This is different when restarts are allowed
as implemented by strategy 4. A comparison of the fourth and the first strategy
shows that additionally 13 % more instances of the test set (11 out of 82) are solved
to global optimality within the time limit of 39600s. Furthermore the run time
is reduced by 33 %, the number of nodes by 82% and the gap by 81 % for those
instances which remain with a positive gap value following both strategies. Again
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100 Frr——
—— strategy 4
—strategy 1
strategy 3
75 |- | — strategy 2
—— strategy 5

Number of solved instances (%)
& =
I I

10~! 100 10t 102 103 104

Run time (sec)

Figure 5.4.: Performance plot for different nominations on the networks net1 and net2 (aggregated) and a time limit
of 39600s. The different strategies are described in Section 5.3. Strategy 1 mainly consist of SCIP. Strategies 2
and 3 also correspond to SCIP in combination with our solution methods presented in this chapter, i.e., generating
the cuts (5.2.4) and adding them to the problem formulation. Both strategies only differ in the restarting policy.
The underlying data are available in Tables A.6 — A.9.

the number of nodes decreases more than the run time. This is due to the time
which is necessary for solving the domain relaxation and generating the inequalities.

Figure 5.4 shows an aggregated performance plot of the five strategies. The
fifth strategy clearly shows the worst results. It does not even improve the first
strategy. The graphs of the third and fourth strategy are coherent with the previous
discussion. The graph of the fourth strategy dominates the other strategies for those
instances that have a solution time of more than 200s following strategy 4. This
order is different for the other instances. Here the first strategy dominates. This
solving behavior can be clearly attributed to the restarts that we apply whenever
a primal solution is found. Figure 5.5 shows a coherent result. It is a scatterplot
of the run time comparing the second and the fourth strategy. Finally Figure 5.6
shows a scatterplot of the gap comparing both strategies. The gap is reduced for
every instance.

We do not generate the cut for the first type of network which we consider in
this thesis. Recall that they consist of pipes and valves only. In this case the binary
variables are associated with valves only. If an inequality (5.2.4) was generated
for a closed valve a, then it would be easy to see that the inequality might get
inactive when a is opened. This is due to a possible large coefficient of z,;. The
same observation holds for an opened valve getting closed. In this case it is due to
a possible large coefficient of z,9. Both cases imply that the inequality typically
has a similar characteristic as the cut used in strategy 5.
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Summary

In this chapter we presented a valid inequality for the topology optimization prob-
lem (3.2.1) restricted to the case y = . This case includes the second type of
network of our test instances which we consider in this thesis, namely those which
contain pipes, loops and valves only. A first step for the definition of the cut was the
inequality of Corollary 5.1.6 being a linear combination of two different nonlinear
inequalities. In Section 5.1.4 we explained that the first one can be obtained from
the Lagrange function of the domain relaxation (4.2.1). The second one is the
so-called pc-reqularization which was necessary to derive a globally valid cut. In a
second step we gave a linear underestimator in Section 5.1.2 which then led to an in-
equality without any variables representing the infeasibility of a passive transmission
problem, see Section 5.1.3. In Section 5.2 we explained how to extend this inequality
to a valid cut for the topology optimization problem. Adding the inequality to
the problem is reminiscent of a Benders decomposition approach as the inequality
represents the infeasibility of a certain passive transmission problem. That is why
we call the inequality an improved Benders cut. From the computational results
we conclude that the separation of the new inequalities (5.2.4) leads to significant
smaller branch-and-bound trees and thus lower overall running times. On average
the run time is reduced by 33 % in comparison to SCIP. In addition the test set is
solved to global optimality in 13 % more instances.
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Figure 5.5.: Run time comparison for different nominations on the networks netl and net2. FEach cross (x)
corresponds to a single instance of the test set. Note that multiple crosses are drawn in the upper right corner of
the plots that cannot be differentiated. They represent those instances that ran into the time limit of 39 600s for
SCIP without and with using cuts. The underlying data are available in Tables A.6 — A.9.
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Figure 5.6.: Gap comparison for different nominations on the networks net1 and net2. Each cross (x) corresponds
to a single instance of the test set. Those instances where at least one gap value is infinity are not depicted here.
The underlying data are available in Tables A.6 — A.9.
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Chapter 6.

Sufficient Conditions for Infeasibility of the
Active Transmission Problem

In the previous Chapters 4 and 5 we focused on networks without compressor
and control valves. We considered the topology optimization problem (3.2.1) in
the case y = y. Especially in Chapter 4 we presented different relaxations of
the passive transmission problem (4.1.1). They allow to solve (4.1.1) efficiently.
The passive transmission problem occurs at nodes of the branching tree of the
topology optimization problem being solved by SCIP after branching on discrete
variables. Time consuming spatial branching can be reduced when solving these
nodes by applying the relaxations. Hence, the relaxations allow to solve the topology
optimization problem efficiently. In this chapter we turn to the more general case of
networks containing compressors and control valves, i.e., y # 7. They belong to the
third type of network which we consider in this thesis. We present an algorithm
which allows to proceed in a similar fashion as in the restricted case of y =7, i.e.,
we solve subproblems of the topology optimization problem (3.2.1) by a specialized
method.

The subproblem considered in this chapter is the active transmission prob-
lem (3.4.2). As previously mentioned this problem arises from the topology op-
timization problem after fixing all binary variables. Our strategy for solving the
active transmission problem is as follows: We relax it in a similar way as done
for the passive transmission problem (4.1.1) as described in Chapter 4. Then we
compute a locally optimal solution for the upcoming relaxation by IPOPT. Now
this may provide a solution that is also feasible for the active transmission problem.
In this case we solved it to global optimality. However, if it does not yield a
feasible solution, then we try to verify that there exists no solution for the active
transmission problem. Therefor we present conditions for the infeasibility of the
active transmission problem. In the end, our approach consists of a primal heuristic
together with infeasibility conditions of the active transmission problem.

We include this solution method into the branch-and-bound tree which is used for
solving the topology optimization problem (3.2.1). Whenever an active transmission
problem arises, we use the heuristic to solve it. If the primal heuristic yields a
feasible solution for the topology optimization problem, then we add this solution to
the solution pool of the solver. If we can prove that the active transmission problem
is infeasible, then we prune the corresponding node of the branch-and-bound tree.
This allows to cut off nodes from the branch-and-bound tree. This in turn leads to
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an increase of 20 % for globally solved topology expansion instances on the third
type of network considered in this thesis.

The outline of this chapter is as follows: In Section 6.1 we present two relaxations
of the active transmission problem which are obtained in a similar way as the domain
relaxation (4.2.1) and the flow conservation relaxation (4.3.1). We prove that both
relaxations are non-convex nonlinear optimization problems. In Section 6.2 we
present an MILP which represents the conditions of infeasibility of the active
transmission problem. Its definition depends on a local optimum of the relaxations.
In Section 6.3 we present our initial motivation for the definition of the MILP.
Computational results are given in Section 6.4.

6.1. Non-Convex Relaxations for the Active
Transmission Problem

The active transmission problem considered in this chapter is obtained from the
topology optimization problem (3.2.1) by fixing all binary variables x. Recall that y
is a vector of real variables, hence fixing x means to concentrate on the subproblem of
(3.2.1) where all discrete decisions are fixed. Let A" := {(a,i) € Ax : 4; = 1,4 > 0}
denote the set of arcs so that the flow is not fixed to zero. The arising problem is as
follows:

Jq,7,py (6.1.1a)

s. t. al qa|qa\k“ — BalYa — (Mg — Vo) =0 Va= (v,w) € A, (6.1.1b)

Yo da— Y Ga=d, YvEV, (6.1.1c)
aest, (v) agd, (v)

Au (s Do p0)” <ba Ya=(v,w)eA,  (6.1.1d)

Dolp| =T =0 Yovev, (6.1.1e)

T <7 VYvev, (6.1.1f)

T >m, YuveV, (6.1.1g)

<7, VaeA, (6.1.1h)

Ga>q, VaeA, (6.1.1i)

Yo <7y, VaeA, (6.1.1j)

ya>y, VYaeA, (6.1.1k)

Po, T ER Vv eV, (6.1.11)

da,Yao €R  Vae A (6.1.1m)
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In order to solve the active transmission problem (6.1.1) we proceed in a similar
way as for the passive transmission problem (4.1.1) described in Chapter 4. For
this we consider two different relaxations which are presented in Section 6.1.1 and
Section 6.1.2. Unfortunately it turns out that both relaxations are non-convex
optimization problems. So far we are not aware of a convex one. In the following
we assume that the graph (V, A’) is connected because otherwise we consider an
active transmission problem for every connected component separately.

6.1.1. Relaxation of Domains

The first relaxation we consider is similar to the domain relaxation (4.2.1) of the
passive transmission problem. It turns out to be a non-convex optimization problems
and writes as follows:

min Y A, + Y (A, + [|AL) (6.1.2a)

veV acA’

s. t. Qg qa|qa|k“ — BaYa — (Ty — YaTw) =0 Va=(v,w) e A, (6.1.2b)

Yo tam Y, ta=d, YveV, (6.1.2¢)
aest, (v) agd, (v)

A (Gaspospu) — AL <b,  Va=(v,w)ed, (6.1.2d)

Dolpo| — T =0 Yo ev, (6.1.2¢)

-A, <7 VYoveV, (6.1.2f)

T+ Ay, >m, VYvev, (6.1.2g)

G —ADy<q, VaeA, (6.1.2h)

Gat+Da>q, VaeA, (6.1.2i)

Yo <Y, VaeA, (6.1.2))

Yo >y, Vaed, (6.1.2k)

Po,Ty €ER - VovevV, (6.1.21)

Ga,Ya ER Vae A (6.1.2m)

A, €Rsy YoveV, (6.1.2n)

A, ERsy Vae A, (6.1.20)

A, eRY Vae A (6.1.2p)

Lemma 6.1.1:
The optimization problem (6.1.2) is a feasible relaxation of the active transmission
problem (6.1.1).
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Figure 6.1.: An example of a planar network. It is used in the discussion in Example 6.1.2 for showing that the
domain relaxation (6.1.2) is a non-convex optimization problem. The dashed arc is a control valve with constraint
Qay Gay|das| — Yag = Ty — Tos and —50 < yq, < 0. All the other arcs a = (v,w) € A’ are passive pipes, i.e.,
®aQalqa|l = Ty — Tw. All primal node potential values are bounded by 0 and 100, except v3 and vz, where upper
and lower bound are 7y, = 29 and Ty = 91, respectively. The absolute value of the arc flow is bounded by 100.

Proof. Every feasible solution of the active transmission problem (6.1.1) can be
extended to a feasible solution of (6.1.2) by considering A := 0 as slack values.
Hence (6.1.2) is a relaxation of the active transmission problem (6.1.1).

When fixing y and neglecting constraints (6.1.2d) and (6.1.2¢) the optimization
problem (6.1.2) is equal to the domain relaxation (4.2.1). Contracting those arcs
a = (v,w) € A’ that are modeled by m, = 7, yields a modified version of the
domain relaxation with o > 0. This problem is always feasible by Theorem 4.2.9.
Transforming a solution to the original problem and removing the fixation of y keeps
the feasibility. By adding the neglected constraints (6.1.2e) the feasibility is kept
again because there are no bounds on the pressure variables p. The same holds for
constraints (6.1.2d) because the values A/ can be chosen such that (6.1.2d) is valid
for any values qq, py, p for each arc a = (v,w) € A'. ]

Let us consider a local optimal solution of this problem (6.1.2). In the case that
the objective value of this solution equals zero, we derive an optimal solution for
the active transmission problem by neglecting the slack variables A. Otherwise,
i.e., if the objective value is greater than zero, then it is not guaranteed that the
local optimal solution is a global one. Unfortunately it turns out, as discussed in
Example 6.1.2, that the relaxation (6.1.2) is a non-convex optimization problem.
So we cannot conclude that the active transmission problem (6.1.1) is infeasible in
this case.
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Example 6.1.2:

The domain relazation (6.1.2) for the network shown in Figure 6.1 has two different
KKT points. The network is planar and consists of 7 nodes and 10 arcs (9 pipes
and 1 active control valve). The parameters of the active transmission problem are
available from Figure 6.1. Those that are not shown are defined as follows:

8, = 1 ifa=ay,
0 else
Yo =1
ke =1
_ 29  ifv =y,
Ty 1=
100 else
91 if v = vs,
T, =
0 else
q, = 100
q,:= —100
Yo =0
=50 ifa=ay,
Yo = 0 else

Vaec A,

Vaec A,
Vae A,

Vv eV,

VveV,

Vae A,
Vae A,
Vae A,

YaecA.

There are no additional constraints for the arcs, i.e., A, = 0,b, = 0 for every arc
a € A'. Hence we can neglect the coupling constraints (6.1.1e) and the pressure

variables p and constraints (6.1.2d).

In this context the domain relazation (6.1.2) is as follows:

min Y A, + YA, (6.1.3)

veV acA’

s. 1. Z Qa — Z Qa:dv

a65:§/ (v) a€d’, (v)
Qq Qa|Q(1| - (ﬂ—v - 7Tw) =0

Qay Gag|Gas| = Yoy — (Mo — 7Tv5) =0,

Ga — Ay < 100

A

Go + A, > —100

ﬂ—v_Av

v

IA

100,
T + Ay >0,
T, — Dy, <29,

VoelV,

Va=(v,w) € A a+# ay,

Vaec A,
Vaec A,
Vve Vv #u;
Vve Vv #u;
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ay Qa2 as Qy as Qe a7 as Qg Q10
qa 0.5 6 1 0 0.5 6 1 2 1 1
Ha —1/3 —2/3 —1/3 0 —1/3 —2/3 1/3 —1/3 —1/3 1/3
Ao 1 1 1 1 1 1 1 1 1 1
V1 Vo U3 V4 Us (%3 U7
T 50 60 90 70 70 60 30
A, 0 0 1 0 0 0 1
Lo 80/3 40/3 20/3 60/3 60/3 100/3 120/3
)\j 0 0 0 0 0 0 1
Ay 0 0 1 0 0 0 0
Av 1 1 0 1 1 1 0

Table 6.1.: A KKT point of the domain relaxation (6.1.2) with positive objective value. Those variables not depicted
have zero values, i.e., yq, Aq, )\f, )\ai =0,a € A. The KKT point is used for a discussion in Example 6.1.2.

Tus + Dyy > 91,
0<y, <0, Vae A a # ay
—90 < Yo, <0,
T, € R Yo eV,
Qo Yo € R Vae A,
A, eR5y VYovel,
A, €Rsy  VaeA.
In order to show that there exist different KKT points of (6.1.3) we consider the
KKT conditions for this problem. The objective and all constraints of (6.1.3) are

continuously differentiable. We write the Lagrange function of problem (6.1.3) in
order to derive the KK'T conditions for (6.1.3):

L(qvﬂ_ayaAa,u7)\) = ZAU+ Z A,

veV acA’

+ Z Ha (aa Qa|Qa|ka - 6aya - (7T11 - Ww))
a=(v,w)eA’

+3 = Y Gt D
veV aEJX,(’U) a€d’, (v)

+ 3 (A (= Ay =)+ A, (m, — ™ — A)
veV

+ 30 (W (0= Da =) + A7 (g, — 2 — D))
acA’
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aq a2 as Q4 Qs Qg a7 as Qg 10
qa 0.34 6.38 0.61 -0.87 0.16 5.91 045 249 1.08 0.75
Ya 0 0 0 -25 0 0 0 0 0 0
Ao 1 1 1 1 1 1 1 1 1 1
U1 V9 U3 V4 Vs Vg U7
m, 952.46 57.13 91.08 83.47 59.23 58.11 28.95
Ay 1 1 1 1 1 1 1

Table 6.2.: A KKT point of the domain relaxation (6.1.2) with zero objective value. All numbers are depicted
up to a precision of 2 digits. Those variables not depicted have zero values, i.e., ua,Aa,)\f,)\a = 0,a € A and
Ay, ly, )\f =0,v € V. The KKT point is used for a discussion in Example 6.1.2.

+ 3 (N (e —70) + 22 (9, — )

acA’
> NA = Y A,
veV acA’

We obtain from the complementarity constraints (2.4.2a) of the KKT conditions
(2.4.2) of the domain relazation (6.1.2) that a KKT point (¢*, 7, y*, A*, u*, \*) of
(6.1.3) is feasible for

oL - -
24 =0= ta 20| Ga] + N7 — N = phy — o Va=(v,w) e A,
oL n _
0 =0= Z Ha — Z :ua:Av_Av vve‘/’

To aest, (v) a€s, (v)

L
O o= M+ A, =1 Yo eV, (6.1.4)
0A,
oL ~ ~ ~

=0 A+ + A =1 \ A

oA, = o T AL+ ac A,

L
gy =0= AN =N, = Bapta =0 Vae A

Similar to Lemma 4.2.11 and the discussion in Section 4.2.3 we observe that the
Lagrange multipliers (1) aear of a KKT point (¢*, 7*, y*, A*, u*, \*) of (6.1.3) form
a network flow in (V, A’).

Now 1t is easy to see that the solution values shown in Table 6.1 and Table 6.2
fulfill the KKT conditions (2.4.2) of (6.1.3), i.e., they are feasible for (6.1.3), (6.1.4)
and the complementarity constraints (2.4.2e), and hence are KKT points of the
domain relazation (6.1.3). The primal part shown in Table 6.2 has zero objective
value while this is not the case for the primal part shown in Table 6.1. A convex
combination of both primal feasible solutions is not feasible for the relaxation (6.1.3)
because of constraint (6.1.2b). We conclude that (6.1.2) is a non-convex optimization
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problem. As both solutions have different objective values this shows that a nonlinear
solver like IPOPT, which computes KK'T points, cannot guarantee to compute the
global optimal solution of (6.1.2).

6.1.2. Relaxation of Flow Conservation Constraints

Unfortunately the domain relaxation (6.1.3) presented in Section 6.1.1 is a non-
convex optimization problem. Now we try to find another relaxation of the active
transmission problem (6.1.1). Therefor we extend the flow conservation relax-
ation (4.3.1) presented in Chapter 4 to the more general case of this chapter. Again
it turns out that the obtained relaxation is non-convex. It is as follows:

min 3 (AL +A) + D (A7 + A, +]AL]) (6.1.5)
veV acA’
s. t. Aa Galtal™ = Bata — (Mo = Yamu) =0 Va = (v,w) € A,
Yo (G (AF=A0)) = Y (@ — (A7 —A,)
aes?, (v) agé’, (v)

—(Ay —A))=d, VveV,

Aa(QuisPospw) — AL <b,  Ya=(v,w) € A,
Polpel =T =0 YveV,
T, <7, VYveYV,
T, >m,, VveV,
%<7, VaeA,
Ga>q, VaecA,
Yo <Y, VaeA,
Ya>y, VaecA,
A, (T —m) <0 YoeV,
AY (my—m,) <0 YveV,
A, (@, —¢) <0 Vaed,
A (ga—g,) <0 Vaed,

Do, Ty € R Vv eV,
. € R Vae A,
AiERZO V'Ue‘/,
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Figure 6.2.: An example of a planar network. It is used in the discussion in Example 6.1.4 for showing that the
flow conservation relaxation (6.1.5) is a non-convex optimization problem. The dashed arc is a control valve with
constraint aay Gay|qas| — Yas = To, — Tos and —50 < yq, < 0. All the other arcs a = (v, w) € A’ are passive pipes,
i.e., ®aqalqa| = My — mw. All primal node potential values are bounded by 0 and 100, except vz and v7, where
upper and lower bound are 7,, = 30 and Ty = 90, respectively. The absolute value of the arc flow is bounded by
100. The network is equal to the one shown in Figure 6.1, but the nomination and node potential bounds differ.

AFcRyy Vac A,
A, €RYy Vae Al

Lemma 6.1.3:
The optimization problem (6.1.5) is a relaxzation of the active transmission prob-
lem (6.1.1).

Proof. Every feasible solution of the active transmission problem (6.1.1) yields a
feasible solution of (6.1.5) in combination with A := 0. O

In the next example we show that this relaxation is a non-convex optimization
problem. Therefore, from a local optimal solution (6.1.5) with positive slack we
cannot conclude that the active transmission problem (6.1.1) is infeasible.

Example 6.1.4:

We consider the network shown in Figure 6.2. It is similar to the example network
in Fxample 6.1.2 but we consider a different nomination and different node potential
bounds here. More precisely the differences are obtained by changing the node
potential bounds in vz and vy to m,, = 90 and T,, = 30. Furthermore the considered
nomination is adapted by setting d,, := 7.1 and d,,, := —7.1. We neglect the coupling
constraints p,|p,| = m,,v € V' and the pressure variables p. Recall that it holds
A, =0,b, =0. Then relazation (6.1.5) writes as follows:
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min > (AT +A))+ > (AF+AY) (6.1.6)
veV a€cA’
s. t.
Yoo (aa—(AF-A0)— Y (- (AS—A))
aeazl (v) G/E(S;/ (v)
—(Afj—A;):dU YveV,
B Va=(v,w)e A
aaQa|qa| - (7"-11_7"-10) _O Cl?éa/z;,

Oy Gas|Gas| = Yau — (Toy — M) =0,
T, < 100, Vv eV, v#uvy;
Ty > 0, Vv e Vv #us

Tyy 2> 90,

Ty, < 30,
0<y, <0, Vae A',a# ay

—90 < ¥, <0,

<0,

Soa

)
)
Ay (100 = 7,) <0 VveV,v#uvr
) <0 Vv e V,v#us
) <0 Vaec A,
) <0 Vaec A,
T, € R YvelV,
Gas Yo € R Vaec A,

AFAT GRZO V’UGV,

A:{, Ag € Rzo Ya e A/.

In order to show that there exist different KKT points of (6.1.6) we consider the
KKT conditions for this problem. The objective and all constraints of (6.1.6) are
continuously differentiable. We write the Lagrange function of problem (6.1.6) in
order to derive the KK'T conditions for (6.1.6):

Ligmy, A A) =3 (AF+ A7)+ 3 (A +47)

veV acA’
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+ Z Ha (aa GalGal — BaYa — (T — Ww))

a=(v,w)€A’

veV
— > (G—AT+AD)+ D
a€d, (v) a€d’, (v)
+ ()‘j (Mo =) + A, (my 7711))
veV

(sz - A+ + A_)

veV

+ 30 (1d @ — ) Ay + 11 (40— q,) AF)
ac A’

=S (A A A = > (Al 4 A,)
veV acA’

We obtain from (2.4.2a) of the KKT conditions (2.4.2) of the flow conservation
relazation (6.1.5) that a KKT point (¢*, 7, y*, A*, u*, \*) of (6.1.6) is feasible for

oL
q
oL
om,

oL
OAF
oL
0A,
oL
OAF
oL
0A;
oL
FYa

=0= MaQ&a|qa|+/\:_/\;:Mv_,uw
=0= DooHa— DL Ha= A=A
aeéz,(v) a€d,, (v)

=0= potp, (m-—m)—A =1

=0=  —p,+p (To—m) — A, =—1

:Oﬁuv_ﬂw"’ﬂg(%x—ga)_/\::_l

:0:>Nw_,ufu+:u:(qa_q&>_/\;:_l

=0 = A*—X;—Bauazo.

Va=(v,w) e A,

Vv eV,

VveV,
YveV,
Va=(v,w) e A,
Va=(v,w) e A,

Vae A
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a1 az as a4 as (475 ar as ag aio
Ga 0.5 6 1 0 0.5 6 1 2 1 1
ta —1/50 —2/50 —1/50 0 —1/50 —2/50 1/50 —1/50 —1/50 1/50
N 1/5 3/5 1/5 1 1/5 3/5 1/5 3/5 1/5 7/5
A, 9/5 7/5 9/5 1 9/5 7/5  3/5 7/5 9/5 3/5
U1 V2 U3 V4 Us Ve U7
Ty 50 60 90 70 70 60 30
AF 0 0 0.1 0 0 0 0
Ay 0 0 0 0 0 0 01
Lo 1/5 —3/5 -1 -1/5 -1/5 3/5 1
A+ 0 0 0 0 0 0 3/50
A 0 0 3/50 0 0 0 0
A 6/5 2/5 0 4/5 4/5 8/5 2
Ay 4/5 8/5 2 6/5 6/5 2/5 0

Table 6.3.: A KKT point of the flow conservation relaxation (6.1.5) with positive objective value. Those variables
not depicted have zero values, i.e., ya,Aai,)\ai,,uai =0,a € A and ,uf = 0,v € V. The KKT point is used for a
discussion in Example 6.1.4.

Now it is easy to see that the solution values shown in Table 6.3 and Table 6.4 ful-
fill the KKT conditions (2.4.2), i.e., they form a feasible solution for (6.1.6), (2.4.2a)
as stated above for the considered problem and the complementarity constraints
(2.4.2e), and hence are KKT points of the flow conservation relazation (6.1.6). The
primal part shown in Table 6.4 has zero objective value while this is not the case for
the primal part shown in Table 6.3. A convexr combination of both primal feasible
solutions is not feasible for the relazation (6.1.6) because of the constraints

Qg Qa|Qa|ka — Bala — (7Tv - /7a7rw) =0 Va= (va) e A

We conclude that (6.1.5) is a non-convex optimization problem. As both solutions
have different objective values this shows that a nonlinear solver like IPOPT, which
computes KKT points, cannot guarantee to compute the global optimal solution of

(6.1.5).

6.2. Detecting Infeasibility of the Active
Transmission Problem by MILP

In the previous section we presented two relaxations (6.1.2) and (6.1.5) of the active
transmission problem (6.1.1), which are non-convex optimization problems. Let us
consider a feasible solution (g, 7, p, A, y) of these relaxations such that (¢, 7,p, )
is not feasible for the active transmission problem. In this section we are going to
present an MILP for evaluating the infeasibility of the active transmission problem.
This MILP is called infeasibility detection MILP. Its definition depends on the vector
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3] Qs as Q4 Qs Qe a7 as Qg 10
qq 0.18 7.11  -0.21 -2.20 -0.26 576 -0.43 298 1.13 046
Ya 0 0 0 -50 0 0 0 0 0 0
)\:[ 1 1 1 1 1 1 1 1 1 1
A, 1 1 1 1 1 1 1 1 1 1
U1 Vg U3 N Us Vg U7
Ty 49.71 51.02 93.26 94.23 49.09 51.88 24.15
)\j 1 1 1 1 1 1 1
AL 1 1 1 1 1 1 1

Table 6.4.: A KKT point of the flow conservation relaxation (6.1.5) with zero objective value. All numbers are
depicted up to a precision of 2 digits. Those variables not depicted have zero values, i.e., pq, Af, )\ai, ,uflk =0,a€ A
and Af,,uf,pm, A?f =0,v € V. The KKT point is used for a discussion in Example 6.1.4.

(G, 7,p,y) and is stated in Definition 6.2.1. The main Theorem 6.2.2 of this section
states that if the infeasibility detection MILP is infeasible or has optimal objective
value zero, then the active transmission problem (6.1.1) is infeasible.

For a motivation of the definition of the infeasibility detection MILP we consider
a feasible solution (¢*, 7*, p*,y*) for the active transmission problem (6.1.1). From
constraint (6.1.1b) and (6.1.2b) and the corresponding constraint in (6.1.5) we
obtain
aly ;1" = Bayy — (1 = vamy,) = 0,

OéagaWa - 6aga - (ﬁv - ’Yafrw) = 07

for every arc a = (v,w) € A’. Throughout this section we use 7,, from Defi-
nition 4.2.3 and the function 7 (7) = ~,,7, defined in (4.2.4) which allows the
relation (4.2.5), i.e.,

(6.2.1)

[

W;(W> - Tiu(ﬂ-) = Trp (7Tv - '7a7Tw)~

Using 7’ we derive from (6.2.1):

(m (%) = (7)) — (o, (77) — 70, (7)) + Vo0 Ba (Y — Ta)
= YTy — Yooy + BalYa — (Fo — YaTw + Bala))
= Y Qal Q|51 = GalGal™)

>0 if a(q; — Ga) >0,

=0 if aulg; — Ga) =0,

<0 if a.(q —da) <0,

for every arc a = (v,w) € A’. We write this inequality for short as

>0 if a,(ql — qa) >0,
<0 if au(qf —qu) <O.

a_
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Here s, corresponds to 7,3, (v} — 9.) and s, to m (7*) — 7, (7).
For the node potential 7’ we observe after identifying x, with = (7*) — 7, (7)
the conditions

r, € R if @, <7, < Ty,

z, <0 if Ty = T,

T, <0 if Ty > T, (6.2.3)
x, >0 if @, =7,

2o >0 if m, > 7.
We write these conditions (6.2.3) as a single constraint
vl -, —x,—k,z2=0 with 0<af <7/ 0<ux

where the variable bounds and x are defined as

1 if T, > 7,
_y 0 if 7, > 7, 0 itnw, <m,, o ’
T, = = Ky =< —1 if7m, <m,,
oo else, oo else,
0 else.

The flow conservation constraint (6.1.1c), constraint (6.2.4) and (in)equality
(6.2.2) form the main part of the infeasibility detection MILP. Keeping this idea in
mind, the MILP, which contains indicator constraints, is defined as follows:

Definition 6.2.1:
Let (G, 7,p,9) be a solution of the active transmission problem (6.1.1) fulfilling
at least constraint (6.1.2b) and (6.1.2¢). The infeasibility detection MILP is
defined as follows:

max z (6.2.5a)

5. t. > ta— Y. qu=d, YveYV, (6.2.5Db)
acs’, (v) aed’, (v)

rf —x, —xy—kyz2=0  YveV, (6.2.5¢)

Fa(Qa—10a) >0 = oy — 2y + 2, >0 Va=(v,w) e A, (6.2.5d)

Fo(@a—Ga) =0 = 2y — 2y +2,=0 Va=(v,w) €A, (6.2.5¢)

Fa(Ga—Ga) <0 = 2y — 2+, <0 Va=(v,w)e A, (6.2.5f)

Qo (o —Ga) >0 = 5, — 54+ 84 > Kgz Va=(v,w) €A, (6.2.52)

o (Ga—Ga) =0 = Sy — S+ 8,=0 Va=(v,w)e A, (6.2.5h)

Qo (o — o) <0 = 8y, — Sy + 8¢ < kez YVa=(v,w)eA, (6.2.51)

7, <¢<7q, VacA, (6.2.5))

30 <5,<3, VaeA, (6.2.5k)

2, <2,<T, VaecA, (6.2.51)
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3]

X

I

IAINA
8

+
v
v

Ly

eR
€ Ry
Ty Sa,Ga € R

z € Ryy.

Loy Sv
+ =

x’l}’ v

VoelV,
YoelV,
VoelV,
VoelV,
Vae A,

For simplicity we do not state this problem at once as a mixed-integer nonlinear
optimization problem, but give an equivalent reformulation in Remark 6.2.3.
Constraint (6.2.5¢) originates from (6.2.4) by expressing z > 0 as objective.
Similarly (6.2.5g)—(6.2.51) originate from (6.2.2). Constraints (6.2.5d)—(6.2.5f) form
a weaker version of (6.2.2).
For the definition of this MILP we make use of different constants which are
defined below. Especially the bounds on s, for an arc a = (v,w) € A" originate from
the previously described relation that s, corresponds to ,.,Ba(y: — Ua):

Ky :

Zf ﬁagja = maX{ﬁaga; Baya}v

else

Zf 5aga = min{ﬂagaa ﬁaya}v

0
00
else

0 if Bafa = max{Bay,, Ba¥a}

else

Zf ﬂaga = min{ﬂagaa ﬁaga}a

—00 else
0 if T, > Ty,
00 else
0 if m, < @y,
00 else
1 if Ty > Ty,
-1 ifr, <m,,
0 else

Zf Jk - [Aa (Qaaﬁmﬁw)]kz > [ba]k‘7 with
(Aa) k1) =0, (Ag)k2) <0, (Ag),3) > 0,

0 if 3k [Aq (Gas Dos Pw) |k = [ba)k, with
(Aa) k1) <0, (Aa)k2) >0, (Ad) ks <0,

Vae A,

a = (v,w),

Vae A,

a= (v,w),

Vae A,
a= (v,w),

Vae A,

a= (v,w),

YoelV,

YoelV,

YoeV,

(6.2.6a)

(6.2.6b)

(6.2.6¢)

(6.2.6d)

(6.2.6¢)

(6.2.6¢)

(6.2.6g)
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-1 Z'fOéa>07(ja >ga7
Ke =X 1 if g > 0,40 < q,, Vae A, (6.2.6h)
0 else
1 if ag >0,
1 f 3k [Aq (Gas Do, Puw) |k = [ba]k, with .
o = f 3k : [Aa (Gar P Do)l 2 [Bali, wi Vae A (6.2.61)
(Aa) k) # 0,
0 else

Theorem 6.2.2:

Let (G, 7,p,5) be a solution for the active transmission problem (6.1.1) fulfilling at
least constraint (6.1.2b) and (6.1.2e). If the infeasibility detection MILP (6.2.5) is
infeasible or has optimal objective value zero, then the active transmission prob-
lem (6.1.1) is infeasible.

Proof. Let (¢, 7,p,y) be a solution for the active transmission problem (6.1.1)
fulfilling at least constraint (6.1.2b) and (6.1.2¢). If the infeasibility detection
MILP (6.2.5), which depends on (¢, 7, p, §), is infeasible, then there does not exist a
flow vector ¢ € R4 which fulfills

> = Y. du=d, YveEV, ¢ <¢<7q, VYaeA. (6.2.7)

aest, (v) agé’,, (v)

This can be seen as follows: Otherwise, if there exists a vector ¢ fulfilling (6.2.7),
then (¢, 0) is a feasible solution for (6.2.5). We conclude that the active transmission
problem (6.1.1) is infeasible if MIP (6.2.5) is infeasible.

Now assume that the MIP (6.2.5) has an optimal solution with objective value
zero. We prove that this implies that the active transmission problem (6.1.1) is
infeasible. Therefor we assume that the active transmission problem has a feasible
solution (¢*, 7*, p*, y*) and show that there exists a feasible solution (¢*, z*, s*, z*)
to MIP (6.2.5) with positive objective, i.e., z* > 0. In the following we describe how
this solution (¢*, z*, s*, 2*) is defined. First we give the definition of s* and z* and
show that (6.2.5g)—(6.2.51) and (6.2.5k) are fulfilled. Then we turn to the definition
of * and prove that (6.2.5¢)—(6.2.5f) and (6.2.51)—(6.2.5n) are fulfilled. As the flow
vector ¢* is feasible for the flow conservation (6.2.5b) and the bound constraints
(6.2.5)) we conclude that (¢*, z*, s*, z*) is feasible for MIP (6.2.5).

Recall that r was used for the definition of +, , for every node v € V. The vector
(s*,2%) is defined as follows:

=7 (7)) — 7 (%) VoveV,
= Y0 Ba (Y — Ta) Va=(v,w) e A,
Z* := min {1,min{|%7voza(q2|q2|k“ — c]a|(ja|k“)| ‘a = (v,w) € A : uq # ¥ua }}

Let us now prove that (s*, z*) is feasible for (6.2.5g)—(6.2.51) and (6.2.5k). First we
prove that s& <3, holds for every arc a € A’. Let a € A’. By definition (6.2.6a)

S

S

* Q¥ S ¥
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we have to show s; < 0 if 8,0, = max{B.y,, 8.Y,}. This means that one of the
following three cases applies:

1. ga:ya>6a>0:>y;§ga:>82§07
2. Yo=Y, P <0=yz > 0a= s, <0,
3. Bo=0= st =0.

Hence s; <0 if 8,9, = max{f.y, 3.7, }. Similarly we prove that s; > s, holds for
every arc a € A’. We conclude that s* is feasible for (6.2.5k). Now we turn to the
constraints (6.2.5g)—(6.2.51). We consider an arc a = (v,w) € A’ and obtain:

/

Sy = Sy 85 = (1) =, (77) + YrwBayy — (7, (F) = 70, (F) + Vr0Baba)
= Troa(@alda|™ — Galdal™)
>0 if a.(qk — da) > 0,
=0 if aa(gg — Gu) =0,
<0 if a,(qg —qa) <O.

We conclude that (s*, z*) is feasible for (6.2.5g)—(6.2.51) and (6.2.5k).

By Lemma 6.2.5 there exists a vector z* for z* such that (z*, 2*) is feasible for
(6.2.5¢)—(6.2.5f) and (6.2.51)-(6.2.5n). Furthermore the flow conservation constraint
(6.2.5b) and the bound constraints (6.2.5j) are fulfilled by ¢* as (¢*, 7%, p*, y*) is a
feasible solution for the active transmission problem (6.1.1). Hence (¢*, x*, s*, 2*) is
a feasible solution for MIP (6.2.5).

We finally show that z* > 0. Because of v,, > 0 for all nodes v € V' we have
that a,q # .G, for an arc a = (v,w) € A’ implies 7V, a0 (7|} ¥ — Gu|Gal*) # 0.
This proves z* > 0. O

Remark 6.2.3:

As discussed below in Section 6.4 we will consider the infeasibility detection MILP
(6.2.5) only for a solution (q,7,p,y) of (6.1.1) which does not violate the flow
conservation constraint (6.1.2c). We roughly describe how the MILP formulation
of (6.2.5) is obtained for this case. At first we replace (q, — 4a) by A, for every arc
a € A'. As q fulfills the flow conservation we obtain that A is a circulation, i.e., we
replace the flow conservation (6.2.5b) by

A D A,=0 Vv eV.

aeéj, (v) a€d,, (v)

We define bounds for A by

e NP (R LS
0 if o =1, —00  ifGa>4q,,
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and replace (6.2.5)) by A < A < A. Then it is easy to see, as A is a circulation,
that A can be chosen such that either A, = 0 or |A,| > 1 holds. We introduce binary

variables xEW xBW sI'W $BW c 10 1} in combination with indicator constraints as
follows:

oW =1 =k, A, > 1 Vae A,

"W =0 =k, A, <0 Vac A,

BV = 1=k, A, < 1 Vaec A,

BV = 0=k, A, >0 Vae A,
sSEW 1= a,A, >1 Vac A,
sSEW = 0= a,A, <0 Vaec A,

sBW = 1= a,A, < —1 Vaec A,
sBW =0 = a, Ay >0 Vac A.

Then (6.2.5d)—(6.2.51) are replaced by

oW =1 =2, — 2y +2,>0 Va=(v,w) e A,
oW = 0,28" =0 =2, — 2y + 2, =0 Va=(v,w)e A,
BV =1 =0, —2,+2, <0  Va=(v,w) e A,
sEW =1 = 5, — 84+ 84 > kez Va=(v,w) €A,
sEW = 0,88W =0 = 5, — 5, + 5, =0 Va=(v,w)e A,
BV =1 = 5, — 84 + 84 < Koz Va=(v,w) €A

All these reformulations yield an MILP with indicator constraints which is equivalent
to (6.2.5).

In the remaining part of this section we prove Lemma 6.2.5 which was used in
the previous proof of Theorem 6.2.2. Therefor we prove an auxiliary lemma.

Lemma 6.2.4:

Let (G, 7,p,5) be a solution for the active transmission problem (6.1.1) fulfilling at
least constraints (6.1.2b) and (6.1.2e). Furthermore let (¢*, 7, p*,y*) be a feasible
solution for (6.1.1). There exists a partition of the node set V.= M; U My U Mj
fulfilling the following conditions:

o Va=(v,w) e dy(M)Udy(Ms):
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e Va=(v,w) € d,(M)UdL(Ms):

(m (%) = o, (7)) > (7, () — 7, (7)),
ﬂk : [Aa ((jaaﬁvaﬁw)]k > [ba]k’v (Aa)(k,l)(q; - ~a) > O> (Aa)(k,Z) > 0, (Aa)(k,S) < 0.

Furthermore it holds

{lveV | >7} C M, {veV|m<m}NM =2,
{veV |, <m,} C M, {veV|m,>7,}NM=2.

Proof. Let (¢,7,p,7) be a solution for the active transmission problem (6.1.1)
fulfilling at least constraint (6.1.2b) and (6.1.2e). Furthermore let (¢*, 7%, p*, y*) be
a feasible solution for (6.1.1). We iteratively construct the sets M, My, M3 with
V = M, U M, U Mj as follows:

1. Initially we set M, := {v € V | 7, > T, }. Then we iteratively extend this set
by considering every arc a = (v,w) € &%, (M;) U4 (M;). If this arc does not
fulfill one of the following cases, then we either add v to M; if v ¢ M; and set
the predecessor p(v) := w or we add w to M, if w ¢ M, and set p(w) := v.

Case a = (v,w) € 6, (M) :

(m () — o, (7)) < (7, () — 7, (7)), (6.2.8a)
ﬂk € {17 .- 'Va} : [Aa ((ja;ﬁv)ﬁw)]k > [ba]k7 with
(Aa) (2 —da) = 0, (Aa)2) < 0, (Aa) (g3 > 0. (6:2.50)
Case a = (v,w) € d,, (M) :
(m, () = o, (7)) > (7, () — 7, (7)), (6.2.9a)
ﬂk € {1’ .- 'Va} : [Aa (@zaﬁwﬁw)]k > [ba]k7 with (629b>

(Aa) k1) (@h—0a) = 0, (Ad)k2) > 0, (Aa) k3 < 0.

This way we obtain the node set M such that every arc a = (v, w) € 64, (M;)
fulfills (6.2.8) and every arc a = (v, w) € 0, (M;) fulfills (6.2.9). Furthermore
it holds

Min{veV|r,<m}=2.

This can be seen as follows: If 7, < 7, holds for every node v € V', then
M, = @ by construction. Assume that M; contains a node t with 7, < m,.
Then we consider the nodes t, p(t), p(p(t)), ..., s where s € M; has no
predecessor. These nodes define the nodes of an edge-disjoint s-t-path P
in the undirected graph (M;, E'[M;]) which originates from (M, A’'[M;]) by
removing the orientation of each arc a € A'[M;]. Note that (My, E'[M;]) might
contain multiple parallel edges. This way each arc a € A’[M;] corresponds
uniquely to an edge e € FE’'[M;] and vice versa. Let vy,...,v,41 be the
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nodes and ey, ..., e, with e; = {v;,v;41} be the ordered edges of P and
ai, ..., a, be the corresponding arcs in (V, A’[M;]). We have that for every arc
a;,i = 1,...,n neither (6.2.8) nor (6.2.9) applies because otherwise ¢t would
not be contained in M; by construction of M;. This means that one of the
following cases holds for every arc a;,i = 1,...,n:

Case (6.2.8a) and (6.2.9a) do not apply: Node potential loss estimation de-
rived as (6.2.8a) and (6.2.9a) do not apply, hence:

Case (6.2.8b) and (6.2.9b) do not apply: In this case we differ between the
orientation of arc aj.

o If arc a; = (v;,v;41) then, as (6.2.8b) does not apply, there exists an
index k € {1,...,v,,} such that [A,,(Ga,, Pv;> Pv, 1 )]k > [ba,] holds
with (Aai)(hl)(qzi — qa;) > 0, (Aai)(k,z) < 0, (Aai)(k,?)) > 0. We
rewrite this inequality as a1q,, — az = Dy, — a2py,,, With az € Rx
and a1, a3 € R. Then we derive the estimation

~ ~ ~ * * *
pvi - a2pvi+1 é a“]-qai — as S a'lqai — as S p?)i - aszHl-

o If arc a; = (viy1,v;) then, as (6.2.9b) does not apply, there exists an
index k € {1,...,v,,} such that [Aqg, (o, Pv,y1» Do)k = [ba,]i holds
with (Ae) e (@, — Ga) = 0, (Aw)wz > 0, (Aa)rs < 0. We
rewrite this inequality as a1qa, — az > Py, — 2Py, With as € Rx

and a1, a3 € R. Again we derive the estimation
~ ~ ~ * * *
Do, = @2Pv,y < G1Ga, — A3 < 01§, — A3 < D, — Q2D -

Because of the coupling constraint p,|p,| = 7, relating the pressure and node
potential variables for each node v € V| by using the previous estimations, we
obtain:

*

~ * ~ * ~
Moy > Ty = Ty > My vy Ty > Ty

*
Un+1

Topir < Ty ) =Ty < Ty sy Ty < T

The path P is chosen such that the start node v; violates its upper node
potential bound, i.e., 7, > 7,, and for the end node v, it holds 7, ., < m, -
Hence the first of the above cases applies. We conclude that 7* violates a
node potential bound in v, which is a contradiction to the assumption that

(q¢*, 7, p*,y*) is feasible for the active transmission problem.

. In a second step we initially set M3 := {v € V' | m, < &, }. We now concentrate

on the graph (V' \ My, A'[V \ M;]). Again we iteratively consider each arc
a= (v,w) € 65 (Ms3) U, (Ms). If neither (6.2.8) applies for an ingoing arc
nor (6.2.9) applies for an outgoing arc, then we add v to Mj if v ¢ M3 and w
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if w ¢ M3. By definition it follows M; N M3 = @. By a similar reasoning as
in the previous item we conclude

Msn{veV |7, >7,}=2.

3. In a third step we define My := {v € V | v ¢ M; U M3}. The previously
defined sets then have the property V = M; U My U M.

]

Lemma 6.2.5:

Let (¢, 7,p,5) be a solution for the active transmission problem (6.1.1) fulfilling at
least constraint (6.1.2b) and (6.1.2e). Furthermore let (¢*, 7*, p*,y*) be a feasible so-
lution for (6.1.1) and 0 < z* < 1. There exists a vector x* = (xj, Ty Ty, Ta)pevacAr

with 2%, x5~ € Ryg, 2,25 €R forv €V and a € A" with x* # 0 which is feasible

v o

for (6.2.5¢)(6.2.5f) and (6.2.51)~(6.2.5n).

Proof. Let (¢, 7,p,y) be a solution for the active transmission problem (6.1.1)
fulfilling at least constraint (6.1.2b) and (6.1.2e). Furthermore let (¢*, 7%, p*, y*) be
a feasible solution for the active transmission problem (6.1.1). For 0 < z* <1 we
describe how to define 2* = (,,74)cy 4car Which is feasible for (6.2.5d)-(6.2.5f)
and (6.2.51).

By Lemma 6.2.4 there exists a partition V' = M; U My U My such that the
following holds:

e Va=(v,w) €y (M)Ud, (M
(m (") — WIU

e {l,.. . v} [A
(Aa)<k,1>(QZ )

o Va=(v,w) €6y (M) UL (Ms):
(my (77) = m, (7)) > (7, () — m, (7)),
ﬂk S {1’ SRS Va} : [Aa (@uﬁwﬁw)]k > [ba]k7 with (6211)
(Aa)(k,l)(qz_@z) > O, (Aa>(k72) > 0, (Aa)(k,g) < 0.

) < (my (%) — 7, (7)),
W)k > [balk, with (6.2.10)
(Aa)(k,2) <0, (Ag) (g3 > 0.

(7
( as
Qa

Y

From this we obtain an estimation which is needed in the following:
a=(v,w) €6 (M) Ud, (M)
b — By = k(e () = (7)) (6.2.120)
< Yoy (M (7) = 7, (7)) = aalGal™* — Batia
a=(v,w) €5 (M) Ud}(Ms)
= Ay, " = Bayy = o (my (") — i, (77)
> Yoy (M (7) = 7, (7)) = aalGal™ — Batia

= aaqa|qa

~—

(6.2.12D)
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We use the sets M, My, M3 to define the values z,v € V and z%,a = (v,w) € A’
as follows:

-1 ifve M,

xz, =140 ifve My, (6.2.13a)
1 if v € Mg,
0 if a € 6 (M) Udu(Ms): Ro(q — da) <0,

=140 if a €0y (M)Udh(Ms): Ro(q — Ga) >0, (6.2.13b)
xy —xy  else.

We proceed by showing that this definition is feasible for constraints (6.2.5d)—
(6.2.5f) and (6.2.51). We have 2z} =z and z} = 0 for all arcs a = (v,w) € A'(M; :
My) U A'(My : My) U A/ (M : Ms). Thus (6.2.5d)—(6.2.5f) and (6.2.51) are fulfilled
for these arcs. Let us now turn to the remaining arcs. At first we observe:

o For every arc a € A'(M; : My) U A'(My = Ms) U A'(M; : Ms) it holds
a < 5+/(M1) U (52;(M3>

o For every arc a € A'(My : M) U A'(M3 = M) U A'(Ms : Ms) it holds
a € 52/(M1) U (5+/(M3).

These are the two cases that we distinguish in the following:

Case ¢¢ < ¢, : We distinguish two cases.
Case a = (v,w) € 64, (M;) U4 (Ms) : In this case we have 27 — 27, < —1.

e By (6.2.5f) &, # 0 means x, — x,, + £, < 0 must be fulfilled by z*.
We have fig # 0 = g > 0 = Ro(q — Ga) < 0= z* = 0 by (6.2.13b).
Hence it holds z}, — 2}, + 2} <0 and z, < 2}, < 7,.

» By (6.2.5¢) &, = 0 means z,—x,,+ 2, = 0 must be fulfilled by z*. We
have 27 = —(xf—x) > 0 by (6.2.13b). Hence it holds o} —z} +x =
0. R, = 0 means a, = 0 by (6.2.61). This in combination with
(6.2.12a) implies B,y > Bays. By (6.2.10) there exists no index k so
that [Ag (Gas Dos Dw)lk = [balk, With (Ag)@1)(¢) —da) > 0,(Aa) 2y <0,
(Aa)(k,3) > 0. This and the conclusions that there exists no index
k such that [Aq (¢a, Do, Dw)lk = [ba)k, With (Ag)@w1) # 0 (because
of i, = 0) especially implies that there exists no index k such
that [Aa (@mﬁvaﬁw)]k > [ba]kv with (Aa)(kyl) > O?(Aa)(]ﬁ?) < 0 and
(Aa)@k,3 > 0. From this we conclude T, = oo by (6.2.6c). This yields
z, <0<z, <7,

Case a = (v,w) € 64 (M;) UL (Ms) : In this case we have z7 — z7 > 1.

o From R, > 0 it follows &.(q} — G,) < 0. Hence we obtain from
(6.2.13b) that x} = —(z} — 2%) < —1 < 0 holds. By (6.2.5¢) and
(6.2.5f) x, — xy + 2, < 0 or z, — xy + T, = 0 must be fulfilled by

146



6.2. Detecting Infeasibility of the Active Transmission Problem by MILP

x*, which is obviously true. By (6.2.12b) we have 5,y% < (.7,. By
(6.2.11) there exists no index k such that [A, (G, Pos Pw)lk = [balk,
with (Aq) e,y (@h—da) 2 0, (Aa)k2) > 0, (Aa) k3 < 0. This especially
means that there exists no index k such that [Ag (Ga, Po, Pw)lk = [balks

with (A)ky < 0, (Aa)@mz) > 0,(Aa)mks < 0. Hence we have
x, = —o0 by (6.2.6d). This yields z, <z} <0 < Z,.

701__

Case ¢ = ¢, : We distinguish two cases.

Case a = (v,w) € 04, (M;)U &4 (M) : In this case we have 27 — xf < —1.
By (6.2.12a) we have £,y > B.7a.

« By (6.2.5e) z, — x,, + , = 0 must be fulfilled by x*. Because of
Ra(q: — 4u) = 0 we have o7 = —(zf —2f) > 1 > 0 by (6.2.13b).
Hence 2} —x} + 2 = 0. By (6.2.10) there exists no index k such that
(A (G B Bk > [buis with (Au)en(€h — o) > 0, (Ad)eay < 0.
(Aa)(k,3) > 0. This especially implies that there exists no index k
such that [Ag (da, Do, Pw)lk = [balr, With (Ag)w1) > 0, (Aa) @2 <0,
(Aa) k3 > 0. Hence T, = oo by (6.2.6¢). So we obtain z, < 0 <
Ty < Tg.
Case a = (v,w) € 64, (M;) U4 (Ms) : In this case we have 2 — x> 1. By
(6.2.12b) we have B,y} < BaTa-

« By (6.2.5¢) z, — x, + 2, = 0 must be fulfilled by x*. Because of
Ro(q: — Ga) = 0 we have 2 = — (2} — xf) < —1 < 0 by (6.2.13b).
Hence =¥ —x¥ + 2 = 0. By (6.2.11) there exists no index k such that
[Aa (thluﬁ'wﬁw)]k > [ba]ku with (Aa)(k,l)(qz - @z) > 0, (Aa)(k,Q) > 0,
(Aa)k,3) < 0. This especially implies that there exists no index k
such that [Aa ((jaaﬁvaﬁw)]k > [ba]ka with (Aa)(k,l) < 07 (Aa)(k,Q) > Oa
(Aa)k,3) < 0. Hence z, = —oo by (6.2.6d). This yields z, < x} <
0 <7,

Case ¢@ > G, : We distinguish two cases:

Case a = (v,w) € 05, (M;)U &, (Ms) : In this case we have z* — x5, < —1.
By (6.2.12a) we have S,y > B.7a-

e From i, > 0 it follows R.(¢F — @,) > 0. Hence we obtain from
(6.2.13b) that 27 = —(z} — %) > 1 > 0 holds. By (6.2.5d) and
(6.2.5e) xy — Ty + x4 > 0 Or T, — 2 + 2, = 0 must be fulfilled
by z*, which is obviously true. By (6.2.10) there exists no index
k such that [A, (Ga, Do Duw)le > [balk, With (Ag)w1)(¢; — da) > 0,
(Aa)(k2) <0, (Aa)k,3) > 0. This especially implies that there exists
no index k such that [A, (Gas Pos Pw)le = [ba)k, With (Ag)w1y > 0,
(Aa)(k2) <0, (Ag)k,3) > 0. Hence T, = oo by (6.2.6¢). This yields
z, <0<z, <00 =7,

Case a = (v,w) € d,(M;) UL (Ms) : In this case we have z} — a7 > 1.
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e By (6.2.5d) &, # 0 means z, — x,, + z, > 0 must be fulfilled by z*.
We have 7, # 0= Ko > 0= Ro(¢} — ¢u) > 0= 2 =0 by (6.2.13b).
Hence it holds ) — o) + 2 =2; —x; > 1> 0and z, <z} <7,.

« By (6.2.5¢) &, = 0 means x, —x,,+x, = 0 must be fulfilled by z*. By
(6.2.13b) we have 2} = —(z} —x) < 0 which implies z} —x +z* = 0.
Rq = 0 means o, = 0. This implies in combination with (6.2.12b)
that B,y} < .7, holds. By (6.2.11) there exists no index k such that
[Aa ((jmﬁvaﬁw)]k 2 [ba]k7 with (Aa)(k,l)(qz - qNa) > 07 (Aa)(k,2) > 07
(Aa) k3 < 0. Additionally &, = 0 yields that Pk [Ad (Gay Doy Puo) |k >
[ba)i With (Ag)k,1) # 0 by (6.2.61). This especially implies that
there exists no index k such that [A, (G, Pvs Pw)lk > [ba]r, With
(A)ey < 0, (Aa)@k2) > 0, (Aa)ks < 0. Hence z, = —oo by
(6.2.6d). This yields z, < z} < 0 < Z,,.

This case discussion proves that (x}, x}),ev.aca is feasible for (6.2.5d)-(6.2.5f) and
(6.2.51). We set
it = max{0,z" + k,2*} VoveV,

v

) (6.2.14)
z,” i=max{0, -z, — k,2"} VYoelV.

From this definition it follows that (6.2.5¢) is fulfilled. We prove that this definition
is feasible for (6.2.5m) and (6.2.5n). Therefor we make use of

{veV|m,>m} C M {freV|m<m}tnNM =0, (6.2.15a)
{fveV|r, <m} C M; {lveV|m >mNM;=0g, (6.2.15Db)

which holds by Lemma 6.2.4. We consider the bound constraints (6.2.5m) and
(6.2.5n) separately:

o It holds z;™ < T} for every node v € V: Let v € V. According to (6.2.6¢)
we have to show x:J’ = 0 if 7, > 7,. In this case it holds v € M; U M, by
(6.2.15b). We distinguish two cases:

- _ (6.2.68
7TU:7rv(2>)/<av:0

(6.2.13a),(6.2.15b)

= 2, + k2t =, < 0= 2" = max{0, 2 + K.z} = 0.
__ _ (6.2.6g),(6.2.15a),(6.2.13a)
Ty > Ty = Ky =1, = —1
. . . 2*€[0,1] ot . .
=2, + k2" =—14+2" < 0=z, =max{0,z] + k,2"} = 0.

o It holds z}~ < T, for every node v € V: Let v € V. According to (6.2.6f)
we have to show z;~ = 0 if 7, < m,. In this case it holds v € M35 U M, by
(6.2.15a). We distinguish two cases:

- 6.2,6
wv:gv(:>g)/-£1,20

(6.2.13a),(6.2.152) -
= T, + k2" = 1, > 0= 2" =min{0,z} + r,2*} = 0.
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~ 6.2.6g),(6.2.15b),(6.2.13:
7T,U<E,U( g)( :>)( a)ffv:_].,x:::].

z*€[0,1]
=ar 4 k2 =1—-2" > 0=z, =min{0,2) + Kk,2"} =0.

We conclude that the definition (6.2.13a), (6.2.13b), and (6.2.14) yield a vector z*
which is feasible for (6.2.5¢)—(6.2.5f) and (6.2.51)—(6.2.5n). O

6.3. Interpretation of the Infeasibility Detection
MILP

In this section we present the initial idea which led to the formulation of the
infeasibility detection MILP (6.2.5). The concept becomes visible when looking at
the dual problem of (6.2.5) for a fixed flow vector ¢ € R4 which fulfills the flow
conservation and bound constraints (6.2.7), i.e.,

o do— Y dy=d, YveV, ¢ <q,<q, VaeA

aG(SX, (v) a€d, (v)

Let (G, 7, p,y) be a solution of the active transmission problem (6.1.1) fulfilling at
least constraint (6.1.2b) and (6.1.2e). Assume that the MILP (6.2.5) has optimal
objective value zero. By Theorem 6.2.2 we conclude that there do not exist vec-
tors 7 € RV, p/ € RV, ¢/ € RY such that (¢, 7,p,%/) is feasible for the active
transmission problem (6.1.1). In the following we show an example demonstrating
that especially 7’ € RY with 7 < 7/ < 7 cannot exist. Therefor we assume that
(¢',7',p',1y) is a feasible solution for (6.1.1) and derive a contradiction by comparing
(¢, 7",p'.y') and (¢, 7, P, 7).

As the MILP (6.2.5) has optimal objective value zero it is easy to see that the
following linear optimization problem is bounded (recall that ¢’ and ¢ are fixed):

max z (6.3.1)

[)\v} s. t. r) —x, —xy — K2 =0 Yo eV,
[ua} Ty — Ty + To — T Fo (¢, —Ga) =0 Va=(v,w) e A,
[ua} Sy — Sw+ Sa — 5 Qo (¢, — Go) — Kaz =0 Va=(v,w) e A,

Sq < Sq < 54 Vae A,

2, <2, <7, Vae A,

) <mTh Voev,

xr, <T, Vo eV,

Ty, Sy € R YoeV,

z), x, € Rsg Vo ey,

Ta, 84 €R Vae A,

)l st € Ry Vae A,

z € Rx.
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We associated dual variables \, for each node v € V' and p,, v, for each arc a € A'.
As (6.3.1) is bounded it follows that its dual is feasible. This dual is as follows:

I\ v (6.3.2a)
s. t. S U= D ve=0 VYvev, (6.3.2b)
aEéX,(v) a€d’,, (v)
Z g — Z e — Ay =0 VovevV, (6.3.2¢)
aeéz,(v) a€d,, (v)
D e D W D .7 2 (6.3.2d)
VEV 17ty >Ty vEVr Ty <7, acA’
Faldy —Ga) ta >0  Vae A, (6.3.2¢)
ao(qd),—Gu)va >0 VaeA, (6.3.2f)
AN <A <A, Yoevy, (6.3.2g)
B, < pa <H, Vace A, (6.3.2h)
v, <v,<v, VYaecd, (6.3.2i)
ta,Va ER - Vae A, (6.3.2)
M ER Voel. (6.3.2k)
Here the variable bounds are defined as
N ‘f ~’U > 77}7
N = {OO B =T Yvev, (6.3.32)
0 else
- f ~U < )
A, = { o0 BTy = Mo Yoev, (6.3.3b)
0 else
o0 if ﬁaga = max{ﬁagaa Baya}
if 3k : [As (Gus Pos Pw)lk = [ba]i, with W A,
(A1) =0, (Ad) k) <0, (A3 >0, a= (v,w),
0 else
—oo if Baga = min{ﬁayaa ﬁaya}
- if Jk Aa ~a7 Nva Nw 2 ba ) ith Ala
- (A) k1) <0, (Aa)k2) > 0, (Aa)k3) <0, a= (v,w),
0 else
if a~a = oY Pal v Ala
U, 1= o0 it Bay max{ [ Ya Bala} @€ (6.3.3¢)
0 else a= (v,w),
- if a~a = i oY 5 Pay v Ala
0 else a=(v,w).
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Now let (A%, u*, v*) be a feasible solution for (6.3.2). The vectors v* and p* form
a network flow by constraints (6.3.2b) and (6.3.2¢). For the following discussion we
focus on the case that either p* > 0 if \* £ 0 or v* > 0 holds. The case where these
assumptions are not fulfilled can be led back to the case fulfilling the assumptions
by changing the orientation of some arcs. Our initial motivation for the definition of
MILP (6.2.5) was to look either for a path or a circuit as discussed in the following
two cases:

Case \* # 0: We split the network flow p* into sets of flow along paths P;,..., P,
and flow along circuits C1, ..., C,, see Theorem 4.2.5. This way we obtain
from p* > 0 that there exist flow values pp, > 0,2 =1,...,mand pc, > 0,7 =
1,...,n such that

po= > kpt+ X pe, Vaed

Consider a path P, that starts in node v and ends in node w. Because of
constraint (6.3.2d) the index ¢ can be chosen such that either 7, > 7, and
7y < m, or 7, > 7, and T,, < 7, holds. Let the nodes of P, be given by
V1, ...,Unsr1 Where v; = v and v,1; = w and connecting arcs by ay, ..., a,.

In order to show that (¢, 7’,p/,y’) is not feasible for the active transmission
problem (6.1.1) we distinguish two cases for each arc a; of the path P;:
1. In the case that (4,7, = max{fBs,y, , BT, } we obtain the following
estimation from ¢, < ¢, if oy, # 0 (by (6.3.2¢)) and B4y, < Ba,¥a,:

~ ~ . .
Ty, = Ya; Ty = Xay qai|qai| ’

- Baigai
< aq, 4,140, '

ka, o
v 6aiyai - 7Tv,- - Pyaiﬂ-’ui+1'

2. In the case that [Aq,(qa,s Du;s Duisr )|k = [ba,]i holds for an index k& with
(Aa) k1) = 0,(Ag) k2 < 0,(Ag) k3 > 0 we rewrite this inequality
as a1(q, — a3 = Py, — 2Py, With a1 € Rxg, az € Ryp and a3 € R.
Then we derive the estimation (using (6.3.2¢) and (6.2.61), which yields
ap > 0= (jai < QZM):

Do, = @2Pv;yy < 1Ga; — a3 < a1y, — az < pl, — aap,, -
We note that at least one of the previous cases applies because of 0 < p; < 7z,

and (6.3.3c). Because of the coupling constraint p,|p,| = 7, relating the
pressure and node potential variables for each node v € V', we obtain:

~ / ~ / ~ /

Ty > Ty = Ty > Ty we vy Togyy > Ty (6.3.4a)
~ / ~ / ~ /
Topin < Moy = oy < Tys vvey Ty < Ty (6.3.4b)
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The path P, is chosen such that either the start node v; or the end node v,,11
of path P, violates its node potential bound, i.e., one of the following cases

applies:
» . ~ _ ’ (6.3.4a) ,
Ty, > Ty and 7o, ,, <@, . and T, > m, = Ty < Ty
. _ - ,  (6.34b) ,
Toy = Ty, and 7, < Ty and Ty < Topir = Ty > Ty

Hence 7’ violates the node potential bounds which implies that (¢/, 7, p’,v’)
is not feasible for the active transmission problem (6.1.1).

Case v* # 0, \* = 0: Similar as in the previous case we split the network flow v*
into sets of flow along circuits C1, ..., C,, see Theorem 4.2.5. By constraint
(6.3.2d) there exists an arc a € A" with v} # 0 and «, > 0 by (6.2.6h). From
our assumption we obtain v} > 0 for this arc. Let ¢ be chosen such that Cy
contains this arc. Let the nodes of C; be given by vy, ..., v,,1 where v = v, 14
and connecting arcs by ai, ..., a,. We note that (4,7, = max{B4,y, , Ba, Vs,
holds because of 0 < p; <7, and (6.3.3e). From this observation we derive
the following contradiction from g,, < q;, if aq, # 0 (by (6.3.2f)):

1—1
0= Z H Ya, (7}@1 - ’Y(liﬁ-”UH—l)
‘ jaie

Fai — /Baigai)

1—1
= Z H Ya, (Oéai (jai Cjai
‘ e

1—1
< T ey | (s @l 1o — Baiyl)
~\

1—1
= Z 1—[17(1]' (71—;1 - r)/az-w;i+1) = 0.
j=

The inequality is strict because k., > 0 by (6.3.2d) and ¢, < g, < ¢, by
(6.2.6h) and the feasibility of ¢’. This contradiction implies that our assumption
was wrong and hence the solution (¢/, 7', p,y’) is not feasible for the active
transmission problem (6.1.1).

We note that at least one of the above cases applies because of constraint (6.3.2d).
This contradicts our assumption that (¢’, 7', p’, ) is feasible for the active transmis-
sion problem (6.1.1). This shows that this assumption was wrong.

6.4. Integration and Computational Results

In this chapter we focused on the topology optimization problem (3.2.1) for the
third type of network considered in this thesis. Recall that every gas network is
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Figure 6.3.: Run time comparison for the domain relaxation (6.1.2) and the flow conservation relaxation (6.1.5) on
instances of network net6.

associated with this type, i.e., especially compressors and control valves might be
contained.

The strategy for solving the topology optimization problem is as follows: We solve
the model (3.2.1) by SCIP as described in Section 2.2. Furthermore we combine the
methods of the previous sections for solving the active transmission problem (6.1.1)
as follows: First we compute a feasible solution of one of the relaxations (6.1.2) or
(6.1.5). We either obtain a feasible solution for (6.1.1) directly, if the slack value
equals zero. Or we solve the infeasibility detection MILP (6.2.5). If this problem
turns out to be infeasible or has optimal objective value zero, then we conclude that
the active transmission problem (6.1.1) is infeasible by Theorem 6.2.2.

In Chapter 4 we computationally showed that the domain relaxation (4.2.1),
which is based on bound relaxations, has lower computation times than the re-
laxation (4.3.1), which relaxes the flow conservation constraint. Let us proceed
similarly for a comparison of the two non-convex problems (6.1.2) and (6.1.5). We
implemented both relaxations in C and use the computational setup described in
Section 3.5. A scatter plot comparing the run times of both relaxations is shown in
Figure 6.3 for different scenarios and the network net6. It turns out that the domain
relaxation (6.1.2) has better solving performance. Thus we use this relaxation in
our solution approach and will not consider the flow conservation relaxation (6.1.5)
any longer.

The new solution approach that we follow for solving the topology optimization
problem (3.2.1) is as follows: At the time during the solving process when a node
of the branching tree is considered and where all binary decisions x are fixed,
we consider the corresponding active transmission problem and solve the domain
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Figure 6.4.: Performance plot for different nominations on the network net6 and a time limit of 3600s. The different
strategies are described in Section 6.4. Strategy 1 and 2 mainly consist of SCIP. Strategy 3 also corresponds to
SCIP together with our elaborated solution method presented in this chapter. The underlying data are available
in Table A.10.

relaxation (6.1.2). If we obtain a solution with zero slack, then this yields a
feasible solution for the active transmission problem. In this sense, solving the
domain relaxation (6.1.2) is a primal heuristic for the active transmission problem.
Otherwise, if we obtain a solution with positive slack, then the solution is infeasible
for the active transmission problem and violates at most the constraints (6.1.1d) and
(6.1.1f)-(6.1.1i). Now we apply Theorem 6.2.2 and solve the infeasibility detection
MILP (6.2.5). If (6.2.5) is infeasible or has optimal objective value zero, then the
active transmission problem is infeasible by Theorem 6.2.2. In this case we prune
the corresponding node of the branch-and-bound tree. Otherwise, if we cannot
decide that the current active transmission problem is infeasible, then we continue
with branching.

We implemented the algorithm above in C, i.e., solving the domain relaxation
(6.1.2) and the infeasibility detection MILP (6.2.5). The MILP is expressed using
indicator constraints as described in Remark 6.2.3. For the computational studies
we use the setup described in Section 3.5. We compare three strategies for solving
the topology optimization problem (3.2.1).

1. The first strategy is to use SCIP without any adaptations on the solver settings.
All branching decisions are up to the solver, and the topology optimization
problem (3.2.1) is basically solved by branch-and-bound, separation and spatial
branching as described in Section 2.2.
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2. The second strategy is to enforce a certain branching priority rule, so that
SCIP first branches on binary and discrete decision variables. Only after
all discrete variables are fixed it is allowed to perform spatial branching on
continuous variables.

3. The third strategy implements the domain relaxation strategy presented in
this chapter for solving the active transmission problem (6.1.1). We use the
nonlinear solver IPOPT for solving the domain relaxation (6.1.2) and SCIP
for solving the infeasibility detection MILP (6.2.5) in advance. For solving
this MILP we set a time limit of 15s. Additionally we set branching priorities
according to the second strategy.

Computational Results

We consider the real-world network net6 shown in Figure 3.10. This network
contains active elements, i.e., valves, compressors and control valves and is in
industrial use. We solve the nomination validation problem which is a feasibility
problem. The 43 instances are nominations from our industrial partner. Figure 6.4
shows a performance plot of the instances that could be solved within a given time
limit of 3600s. From Figure 6.4 we conclude that the first strategy clearly performs
worse than the second and third one. The third strategy keeps up with the second
one but performs slightly worse.

Now we turn to the networks net3, net4, and net5. The instances are topology
expansion problems, i.e., we optimize over a set of extensions and the objective
function is nonzero. For all these instances we set a time limit of 39600s. We
consider an additional fourth strategy:

4. The fourth strategy implements the domain relaxation (6.1.2) for computing a
primal feasible solution. In comparison to the third strategy we do not check
infeasibility conditions of the active transmission problem by solving (6.2.5).
So we do not detect infeasibility of the active transmission problem and thus
do not manually prune any node of the branch-and-bound tree.

The computational results are shown in Tables A.11-A.13 and a summary is
available in Table 6.5 and 6.6. We use the geometric mean of run time, number of
branch-and-bound nodes and gap as described in Section 3.5. The third strategy
clearly outperforms the other strategies in terms of number of solved instances.
All instances globally solved by strategies 1 or 2 or 4 are also solved by the third
strategy. Approximately 20 % more instances of the test set (15 out of 76) are solved
by the third strategy compared to the second one. The second strategy performs
better than the first one because it solves 5 more instances within the time limit.
We conclude that branching priorities as set by the second strategy are a first step to
improve the solving performance of SCIP. This is consistent with our observations
from Chapter 4.
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strategy 1 2 3 4‘all
solved instances 43 48 63 50 ‘ 63

Table 6.5.: Summary of the Tables A.11-A.13 showing the globally solved instances out of 76 nominations in total.
The third strategy globally solves all instances which are solved to global optimality by the second and the first
strategy.

(A,B) = (2,3) (A,B) = (2,4)
solved(48) incomp.(3) solved(46) incomp.(15)
time [s]  nodes gap [%] time [s] nodes gap [%)]
strategy A 50.4 2,565 28 424 2215 31
strategy B 62.3 2,021 17 59.4 2,280 40
shifted geom. mean 23% —21% —40% 0% 3% 29%

Table 6.6.: Run time, number of branch-and-bound nodes and gap comparison for the strategies 2 and 3 and
additionally 2 and 4 (aggregated results). The columns “solved” contain mean values for those instances globally
solved by both strategies A and B. The columns “incomplete” show mean values for those instances having a
primal feasible solution available but were not globally solved by both strategies A and B. The underlying data
are available in Tables A.11-A.13.
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Figure 6.5.: Performance plot for different nominations on the networks net3, net4, and net5 and a time limit of
39600s. The different strategies are described in Section 6.4. Strategy 1 and 2 mainly consist of SCIP. Strategy 3
also corresponds to SCIP together with our elaborated solution method presented in this chapter. Strategy 4 is a
weaker version of strategy 3 and only necessary for evaluation of the computational results. The underlying data
are available in Tables A.11-A.13.
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Approximately 63 % of the instances of the test set (48 out of 76) are globally
solved by the second strategy. Here the run time increases by approximately 23 % on
average following strategy 3 while the number of nodes is decreased by approximately
21 %. Clearly the reduction does not pay off due to the increasement in run time. We
conclude that the domain relaxation (6.1.2) together with the infeasibility detection
MILP (6.2.5) consume more time than spatial branching on those instances globally
solved by SCIP in combination with branching priorities.

The fourth strategy allows to solve 65% of the instances of the test set (50
out of 76) and hence performs nearly similar as the second strategy in terms of
number of globally solved instances. But the run time increases by approximately
40 % and the number of nodes by approximately 3 %. We conclude that the primal
heuristic (solving the domain relaxation (6.1.2)) as well as the verification of the
infeasibility conditions (represented by the infeasibility detection MILP (6.2.5)) are
both important for the performance of the third strategy.

A performance plot of all instances is shown in Figure 6.5. We conclude that the
third strategy yields the best results and use it in our practical application. Here we
accept an increase in run time because more instances are solved by this strategy.

In a last step we focused on the network net7. Here the results do not differ
much in comparison to the initial computational study in Section 1.4. Thus we do
not report them. Instead we present a primal heuristic for these instances in the
next chapter. We also apply this heuristic to the network net5 because very few
feasible solutions are computed by the afore presented approach.

Summary

We presented a new method for proving infeasibility of the active transmission
problem (6.1.1) when given a feasible solution for the relaxations (6.1.2) or (6.1.5).
This allows the following solution approach for the topology optimization prob-
lem (3.2.1): We use SCIP and therein solve the active transmission problem (6.1.1)
by computing a local optimal solution of the domain relaxation (6.1.2), which is
a non-convex optimization problem. In advance we analyze this solution by the
infeasibility detection MILP (6.2.5) and possibly conclude that the active trans-
mission problem is infeasible. This clearly outperforms SCIP used without any
adaptations on the implementation. Approximately 20 % more instances of the test
set are solved to global optimality compared to the solver SCIP. The test set is
formed by topology expansion instances on the third type of network considered in
this thesis, i.e., networks that contain control valves and compressors.
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The underlying data are available in Tables A.11-A.13.
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Chapter 7.

A Primal Heuristic based on Dual
Information

In this chapter we present a primal heuristic for the topology optimization prob-
lem (3.2.1). In contrast to the previous Chapters 4-6 we do not focus on a special
class of gas networks, i.e., we do not restrict to networks that contain only certain
elements.

Recall that the subproblem which results from fixing all binary variables x in
(3.2.1) yields the active transmission problem (6.1.1). It is a continuous nonlinear
optimization problem and the constraints are continuously differentiable functions.
The outline of the heuristic is as follows: We consider a feasible relaxation of the
active transmission problem and compute a KKT point. If we obtain a primal
solution with zero slack, then we derive a feasible solution for (3.2.1) by neglecting
the slack variables. Otherwise we make use of the dual solution of the KK'T point
and apply parametric sensitivity analysis to identify constraints of the subproblem
which we adapt in a next step. For these constraints we consider the associated
binary variables of the MINLP and switch them to different values. The new binary
values lead to another subproblem of the original MINLP which contains continuous
variables only. As before, we consider a relaxation of the new active transmission
problem and compute a KKT point. On the basis of the choice of the switching
variables we have good chances to obtain a solution that has less slack than the
solution that we computed before. We repeat this process for a predefined number
of iterations. Furthermore we integrate this method in a branch-and-prune search
in order to avoid cycles. Our aim is to come up with a certain active transmission
problem together with a feasible solution, i.e., a feasible solution with zero slack for
the corresponding relaxation.

Recall that the topology optimization problem (3.2.1) is solved by branch-and-
bound, separation, and spatial branching. Within this approach the heuristic is
invoked at those nodes in the branch-and-bound tree where all binary decision
variables have binary values, either by branching or by the solution of the LP
relaxation. Fixing all binary variables of the topology optimization problem yields
the active transmission problem (6.1.1). By Lemma 6.1.1 a feasible relaxation is
given by the domain relaxation (6.1.2). By using the dual solution of a KKT point
of this relaxation we identify binary variables that we change in each iteration. This
selection will be improved further. We make use of the problem structure of the
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topology optimization problem by switching selectively between the different modes
of a valve, a control valve or a compressor.

We apply the heuristic to the real-world network net7. Note that net7 remains
with very few primal feasible solutions available compared to the computational
results of the previous chapters. The associated problem for net7 is the nomination
validation problem and so we solve it only for feasibility. Our initial computational
study showed that the MINLP solvers ANTIGONE, BARON and SCIP were not
able to compute a feasible solution for more than one instance of the nomination
validation problems on the final version of network net7 that we were given from
our cooperation partner, see Section 1.4. Using the heuristic we are able to solve 18
out of 30 instances which corresponds to approximately 60 % of all these instances.
When taking all the different versions of the network into account, the heuristic
allows to solve globally approximately 61 % more instances of the test set compared
to SCIP without any adaptations. We also apply the heuristic to the network
net5. Similar to net7, this network remains with very few primal feasible solutions
available compared to the results of the previous chapters. Here we combine the
heuristic with the solution approach presented in the Chapter 6.

The outline of this chapter is as follows: In Section 7.1 we describe the MINLP
that we consider in this chapter. The heuristic is presented in Section 7.2. In
Section 7.3 we show an adaptation of the heuristic to the topology optimization
problem (3.2.1). Afterwards we give some information of the implementation details
in Section 7.4. Computational results are given in Section 7.5.

7.1. A Relaxation of the MINLP

In this chapter we consider a mixed-integer nonlinear optimization problem with
indicator constraints and variables x, z of the following form:

min f(z, 2) (7.1.1a)
s. t. g(z,z) <0, (7.1.1b)
hi(z) — A <0 Viel, (7.1.1c)
r,=1=A;=0 Viel, (7.1.1d)
2<z<7% (7.1.1e)

z € R™, (7.1.1f)

A e RL, (7.1.1g)

r € {0,1}1. (7.1.1h)

Here n € N are the dimensions of the real variables. Furthermore I := {1,2,...}
with cardinality || is a nonempty index set. The functions f,g: {0,1}/ x R® — R
and h; : R" — R (for i € I) are C* (twice continuously differentiable). The binary
variable x; represents the decision whether the constraint h;(z) < 0 is active (for
x; = 1) or inactive (for z; = 0). A constraint h; is inactive, if and only if a slack
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variable A; is positive, where A = (Aq,..., ;) denotes the vector of continuous
slack variables. The constraints (7.1.1d) are the indicator constraints of the problem.
For the ease of notation we first focus on MINLP (7.1.1) in a general form before
turning to the problem of optimizing the topology of gas networks in Section 7.3.
Now we turn to a relaxation of a subproblem of (7.1.1) which forms the basis
for our heuristic and is obtained by fixing all binary variables. Assume we are given
binary values x* for the binary variables x. Then the subproblem is obtained by
fixing x = z*. Note that it is a nonlinear optimization problem which might be
infeasible. To circumvent its infeasibility we consider a relaxation of this subproblem
of (7.1.1). This relaxation is obtained as follows: Let I’ C I contain those indices
such that the binary variables x} are 1 for all i € I'. We define I” C I" and relax all
constraints h;(z) < 0 with ¢ € I”. Furthermore we introduce a subset J C {1,...,n}
and relax the variable bounds of x; for all j € J. Therefor we introduce two vectors
of slack variables s, s~ € RZ;. Then the relaxation writes as follows for p = 0 € R’":

min of(z*,2) + (1 —0) > (s] +57)+ (1 —0) Y A (7.1.2a)
jeJ iel”

s. t. g(x*, z) <0, (7.1.2b)

hi(z) <p; Viel \I", (7.1.2c)

hi(z) — Ay <p; Viel, (7.1.2d)

zj—sf <z Vjel, (7.1.2¢)

zi+s; >z; Vje, (7.1.2f)

2 € R, (7.1.2¢)

A eRY, (7.1.2h)

s¥ e RY. (7.1.2i)

We assume a definition of the index sets I” and J in such a way that the relaxation
(7.1.2) is feasible. The parameter o € [0, 1] in the objective function (7.1.2a) controls
the compromise between improving feasibility and optimality: For o = 0 we aim to
compute a primal feasible solution for MINLP (7.1.1) while for o = 1 our goal is
to compute a globally optimal solution for (7.1.1). Hence a lower value of ¢ puts a
higher emphasis on feasibility. The term

(L—0)Y (sf+s7)+(1—0) > A,

jeJ il

is called the slack part of the objective function.

7.2. A Primal Heuristic for MINLP with Indicator
Constraints

In the following we describe the primal heuristic for the MINLP with indicator
constraints (7.1.1). It is invoked for a given vector of binary values x*. We regard
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(7.1.2) as an optimization problem with parameters (z*, p). The heuristic aims to
compute a vector z* and a feasible solution for (7.1.2) with parameters (z*,0) so
that the objective value of this solution equals zero. When neglecting the slack
variables we obtain a feasible solution for (7.1.1).

The outline of this section is as follows: First we give a motivation of the
mathematical background in Section 7.2.1. Then we present the procedure of our
heuristic in Section 7.2.2. In Section 7.2.3 we describe how to embed the heuristic
in a branch-and-prune search.

7.2.1. Theoretical Motivation

Let us denote the objective function in (7.1.2a) by f(z*, 2,5, A). We consider a KKT
point of (7.1.2) with primal solution (2,38, A) and dual solution (X, #, fi, €, (). Here
the dual variables A correspond to inequalities (7.1.2b), n to (7.1.2c) and (7.1.2d),
p* to (7.1.2e) and (7.1.2f), £ to (7.1.2h), and ¢* to (7.1.2i), respectively. Our aim is
to make use of equation (5.4) of Fiacco and Ishizuka (1990), which states a relation
between a modification of a constraint and its impact on the objective function
value via Lagrange multipliers from a corresponding KKT point. The main result
that we derive from their equation is

&y, f(x*, 2,8, A, p*) = -0y Viel, (7.2.1)

where the dual value #); is the Lagrange multiplier of the constraints h;(z)—A;—pf < 0
or hi(z) —pf <0 of (7.1.2).

In the following, we briefly outline the main steps of the derivation of Fiacco and
Ishizuka (1990). Therefor we consider problem (7.1.2) as a parametric nonlinear
optimization problem of the general form

min F(r,p), (7.2.2a)
Gi(r,p) >0, Viel, (7.2.2b)

where » € R™ are variables and p € R! are parameters. We note that r =
(z,s,A) for the relaxation (7.1.2). Furthermore we assume that ' and G are twice
continuously differentiable, real valued functions.

A KKT point (#,4) of (7.2.2) with Lagrange multipliers € RL, depends on the
chosen parameter p, hence we denote it by (#(p),7(p)), in order to emphasize this
dependency. We select a parameter py and obtain a solution # = 7(py) by solving
(7.2.2). In order to estimate the change in the objective function when altering the
parameter p in a small neighborhood of py, we differentiate the objective function
F(#(p),p) with respect to p and obtain:

dF dr 3j

%(r,po) = VTF(r,po)%(po) + o (7, p0). (7.2.3)
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Writing the Lagrange function of (7.1.2) as L(r,n,p) = F(r,p) —nG(r, p), it holds
V. L(7,7,p0) = 0 by (2.4.2) for the KKT point (7,7, py). Hence we can rewrite the
first summand on the right-hand side of (7.2.3) as

VTF(f7p0) = nOVTG(f.apO)J

where Lagrange multipliers 7, are the values 7 for the parameter choice p = py. We
use this to rewrite (7.2.3) as

dF dr or

ap 7P0) = VG po) o (po) + (7 o). (7.2.4)

We denote by I’ C I the subset of active constraints from I for (7, pg), i.e., G;(7, po) =
0 for i € I'. Further define G := (Gi(#,po))ier. By Fiacco and Ishizuka (1990)
there exists a neighborhood of py such that G(7#(p),p) = 0 for all p within this
po-neighborhood. This means, the function G(7(-),-) is locally constant, which
implies that %(f(p), p) = 0 for all p in the neighborhood of pg. We compute this
derivation in py and obtain

dG . dr

0=—(7po) = VTG(f,po)dfp

(po) + V,G(7, o). (7.2.5)
We put (7.2.5) into (7.2.4), make use of ng; = 0,7 € I'\ I’ for the inactive constraints
and obtain

dF OF

%(fap()) = _nova(f.7pO> + aip(fap()) (726)

Now we consider the derivation of the Lagrange function L with respect to p:

dL dr dn oL
_ (% _— T’L A’ s _— L A7 5 - a A’ 9 .
i (7,70, p0) = V. L(%, 10, o) dp(p0)+vn (7,70, P0) dp(p0)+ p (7,70, P0)
=0,by KKT =G(#,m0,p0)=0
From
oL , . oF .
%(r7n07p0) = _nova(rap ) + aip(rapO)

and (7.2.6) we conclude that

dF drL , .
dp( 7,po) = dp —— (7,70, Po)- (7.2.7)
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In order to make use of this equation, we first write down the Lagrange function
L(z*, 2,8, A, p*, 1,m, A, &, ¢) of (7.1.2), which is defined as follows:

L(z*, 2,8, A, %, i, N, &, ¢) = o f(z",2) + (1 — o) Zs + 55 (1—0’)ZAZ'
7=1

el
+ Ag(z*, 2)
+ Zm (hi(2) —pi) — Z ni A

el =

+Z(u3 —sr=Z) gz )
—Z&-

iel’

S3G G

Making use of equation (7.2.7) we obtain from this Lagrange function:

A~

8, f(x*,2,8,A,p*) = —i; Viel. (7.2.8)

This equation expresses the change of the objective function f , when parameter p;
is changed.

7.2.2. The Basic Dual Value MINLP Heuristic

In the previous section we derived relation (7.2.8) between the dual value of a
constraint of (7.1.2) and the impact on its objective by changing this constraint.
Making use of this relation our heuristic works as follows: An iterative process
is started at problem (7.1.2) based on the binary decisions z*. In each step the
heuristic selects one fixed binary variable and assigns a different binary value to it
(this corresponds to a flip, from upper to lower bound, or vice versa). This is done
as follows: First a KKT point of the relaxation (7.1.2) with parameters (z*,0) is
computed. Then all the constraints (7.1.2c) and (7.1.2d) are ranked according to
the current values of the dual solutions, i.e., the right-hand sides in (7.2.8). This
ranking yields a ranking of those binary variables « which are associated by (7.1.1¢)
and (7.1.1d). The variable corresponding to the constraint with the highest rank is
then the most promising candidate for an assignment of a different value. That is, if
n; > max{n; : j € I'} for some i € I', then the corresponding variable z; (which is
currently fixed to zF = 1) will be fixed to 0 in the next iteration. By most promising
we mean that for the new parameter z* for (7.1.2), which is obtained from z* by
changing a specific value, the optimal objective value of (7.1.2) is decreased. Recall
that a feasible solution for (7.1.2) with optimal objective value zero also yields a
feasible solution for (7.1.1) when neglecting the slack variables. When changing x*
to * we also ensure that (7.1.2) is feasible for the new parameters (7*,0).
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We also keep track of the variable which is changed, so that we do not repeat
the same decision again in later steps, in order to prevent the heuristic from cycling.
Note that cycles occur if (7.1.1) contains the relation x; = 1 — x5 for two binary
variables z; and xs. In this case it might occur that both binary variables x; and
xo are iteratively changed.

In the next iteration, we solve the slack model (7.1.2) again. Note that the set
I’ changes from one iteration to the next. The objective function values f from
the previous iteration is compared with the objective function value of the current
iteration, denoted by f,. We allow a slight increase (worsening) of at most 20 %
(or any other user-defined parameter) to accept this move. If the increase is more
than that, the heuristic terminates without any result. Otherwise the process is
iteratively continued.

Summing up, the heuristic selects one fixed binary variable in each step, and
assigns a different binary value to it. In the long run, the objective function value
of the slack model (7.1.2) typically decreases. Two cases can occur: First, at some
iteration, we reach a point where the slack part of the objective function value is 0.
In this case we obtain a feasible solution for (7.1.1) by neglecting the slack variables
and the heuristic terminates successfully. The second case that might occur is that
the slack part of the objective function does not converge to 0. If after a user-defined
number of rounds the slack part is still nonzero, then the heuristic terminates. Thus
it failed to construct a feasible solution.

7.2.3. Embedding the Heuristic in a Branch-and-Prune Search

The heuristic outlined above can be embedded in a tree search. It can run into a
dead end if the slack part of the objective does not converge to 0 after a certain
number of iterations. The idea of the tree search is to restart the heuristic at an
earlier stage and thus to cover a wider range of potential changes of binary variables.

To this end, we do not only consider the single best variable with respect to the
dual values as before. Instead, we use a small pool (of a user-defined size, typically
5 to 10 variables), and take the best dual variable until the pool is filled. Each
iteration of the heuristic is considered as a node in the tree (and the start as the
root node), and for each variable in the pool a child node is created and inserted in
the tree.

We then traverse the tree in a depth-first search. If the heuristic fails, the node
is pruned and a back-tracking to the previous unpruned nodes takes place. An
example of this tree search is discussed in Example 7.3.2.

7.3. A Specialization to the Topology Optimization
Problem

We are going to apply the heuristic method to the natural gas network topology
optimization problem (3.2.1). We do not insist on the assumptions because our aim
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is to develop a heuristic method. Recall that we assumed above that all constraints of
MINLP (7.1.1) are twice continuously differentiable. This is not the case for (3.2.1)
as the function g — ¢|q|, for instance, is not C?. Nevertheless, we are going to apply
the heuristic to (3.2.1). In Section 7.3.1 we present the relaxation (7.1.2) in the
special case of solving (3.2.1). This relaxation is slightly different from the domain
relaxation (6.1.2). In Section 7.3.2 and Section 7.3.3 we present special adaptations
of the heuristic to the topology optimization problem. We note that the variables
(z,z) of (7.1.1) change their roles to (¢, 7, p,y,x) with z = (¢, 7, p,y) when turning
to (3.2.1).

7.3.1. The Relaxation

Let us write down the relaxation (7.1.2) for the topology optimization prob-
lem (3.2.1). We define the set of arcs that are selected at the current node by
A= {(a,i) € Ax | x4; = 1,7 > 0}, i.e., A’ contains all arcs where the flow is not
fixed to zero by (3.2.1d). Furthermore let the set Af, := {(a,0) € Ax | x40 = 1} con-
tain all active arcs that are in closed state. We define the index set J' appropriately
such that the flow and node potential variable bounds are relaxed. Furthermore we
choose I” such that all constraints (3.2.1c), that are active for the choice of z, are
relaxed, too. We introduce A, € R> for all v € V and A, € R>( and A, € R,
for all a € A’ as slack variables. Then, for o = 0, the relaxation (7.1.2) writes as
follows:

min Y Ay + D> A+ Y i (Ao, (7.3.1)

veV acA’ acA’ k=1
s. t. Vo GalGal® = Bata — (Ty — Yammw) =0 Va= (v,w) e A,
¢ =0 Va= (v,w) € Ay,

A, (Qa7pvapw)T - Aa < b, Va= (v,w) S Al,

Z qa — Z qa:dv VUEM

+ —
a€6A’uA6(U) ae‘sA/uA() ()

polpy —m =0 YoveV,

T, — A, <7, VYvevV,
Yo eV,
G —NDe<q, VYacA,

T+ A, >7

v

Gat+Da>q, Vaed,
Ve <7y, VaeA,
Ya > Y Vac A,

Za

166



7.3. A Specialization to the Topology Optimization Problem

m, €R YveV,
w€e€R Vae A UA,,
Yo €R  Vae A,
A, €Rsg Vv eV,
A, ERsy Vae A,
A, eR% Vae A

We note that this relaxation equals the domain relaxation of the active transmission
problem (6.1.2) except the additional flow variables ¢, for a € A{, and the constraints
qo = 0 for these arcs. So this relaxation is always feasible by Lemma 6.1.1 which
allows to proceed as already described in Section 7.2.2.

Remark 7.3.1:

Note that the domain relazation (6.1.2) of the active transmission problem (6.1.1)
turned out to be more efficient than the flow conservation relazation (6.1.5). Hence
we do not investigate further whether a similar heuristic process based on the flow
conservation relazation (6.1.5) could be derived.

7.3.2. Handling Different Modes of Active Devices

When applying the heuristic described in Section 7.2 we identify binary variables
that are switched to different values. For the topology optimization problem (3.2.1)
some of these binary variables correspond to different modes of the active elements
in the network. Recall that a valve for instance can be open or closed. A typical
situation in the network is a compressor (or a control valve) that can be active
(compressing or regulating), in bypass, or closed. Let us briefly recall each state.

o If the compressor is active, then the gas can flow through the compressor. In
this case, the amount of flow is restricted by lower and upper bounds. The
output pressure at the exit side of the compressor is higher than the input
pressure, and the compression ratio between output and input pressure has
to satisfy certain bounds. The operating range of a compressor a € A is thus
described by v, linear inequalities in the system (A,, b,), see (3.2.1c). They
define a set of feasible points illustrated by the shaded area in the upper-right
of Figure 7.1.

o If the compressor is in bypass, then again, flow through the compressor is
allowed. Furthermore the pressure at the input side is identical to the pressure
at the output side, and the flow can vary arbitrarily (see the horizontal line in
Figure 7.1).
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o Finally, if the compressor is in closed mode, then the flow is zero, and the
pressures at input and output side can take arbitrary values (see the vertical
line in Figure 7.1).

The situation for a control valve is similar, see Figure 7.2. The only difference is
that the output pressure is lower than the input pressure in ’active’ mode.

We consider a compressor or a control valve a = (v, w) € A. Recall that z, 1, 2,2
are binary variables associated with the compressor (or control valve) denoting the
bypass and active state respectively. The binary variable z, o is used to represent the
case that the active element is closed. The crucial part of the topology optimization
model that we will exploit in the sequel are the following three families of indicator

constraints:
Jaq =0 (7.3.2a)
wo =1= '
ot { Gaz = 0 (7.3.2D)
Ty — Ty = 0 (733&)
To1=1=
’ (a2 =0 (7.3.3b)
T'< 3.
Tao = 1= Aa (qa,27pvapw) =~ ba (7 3 4&)
Qa1 = 0 (734b)

Recall that exactly one of these three cases applies because of (3.2.1e).

The heuristic creates its own branching tree 7 as described in Section 7.2.3. Its
root node consists of some fixation of the discrete decision variables to binary values.
We solve the slack variant (7.3.1) of model (3.2.1). We obtain a ranking among the
binary variables (according to the dual solution values) as described in Section 7.2.2.
This ranking indicates which binary variable should be flipped from one to zero.
Changing the state of a compressor or a control valve goes along with changing the
values of two binary variables. Hence another binary variable must then be flipped
from zero to one in order to preserve the feasibility of (7.3.1).

Denote by ps a certain user-specified threshold value for the flow (default value
is 20), and by p, a threshold value for the pressure difference (default value is 10).
Using these values new child nodes for tree T are created where we distinguish the
following cases.

Case 1: z,( from 1 to 0. The subnet is currently “closed”. The ranking indicates
that either the variable x,; or x,2, having the present value 0, should be set
to 1.

Case 1.1: “From closed to bypass.” If the pressure difference at both end
nodes |p, — po| is below p,, then a new child node is created where x,
is set from 0 to 1 and x,» remains at 0.

Case 1.2: “From closed to active.” If the dual value of at least one of the
constraints (7.3.2a) or (7.3.2b) is positive, then in the new child we flip
Zq2 from 0 to 1 and z,; remains at 0.
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Figure 7.1.: Shown are the different operation modes of a compressor. The arrows indicate the changes to binary
variables for a compressor, indicated by the heuristic, labeled by cases, see Section 7.3.2. The gray shaded ellipse
marks those parts of the states bypass and closed in which changes between the modes bypass and closed are
possibly performed by the heuristic.
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Figure 7.2.: Shown are the different operation modes of a control valve. The arrows indicate the changes to binary
variables for a compressor, indicated by the heuristic, labeled by cases, see Section 7.3.2. The gray shaded ellipse
marks those parts of the states bypass and closed in which changes between the modes bypass and closed are
possibly performed by the heuristic.
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Case 2: 7,5 from 1 to 0. The subnet is currently “active”. We collect all constraints
of (7.3.4a) that are either fulfilled with equality or where the associated value
of A is greater than zero. (Recall that we solve a slack model, which ensures
feasibility.) Denote by I C {1,...,v,} the corresponding index set. For each
i € I we consider the i-th constraint in (7.3.4a) and denote by (a1, as, as) the
coefficients from the i-th row of A,. We fix the input pressure p, = 1 and
check in which quadrant the remaining two-dimensional vector (asq, ag) lies.

Case 2.1: “From active to bypass.” If as < 0, then we create a child node in
which we set z,9 to 0 and z,, to 1.

Case 2.2: “From active to closed.” If a; < 0, then we create a child node in
which we set z,9 to 0 and also z, to 1.

Case 3: z,; from 1 to 0. The subnet is currently in “bypass”.

Case 3.1: “From bypass to closed.” If the absolute value of flow is below
pf, then a new child node is created with the decision to set z,; to 0,
to leave x,9 at 0, and thus set x, to 1. Hence at this child node, the
subnetwork is "closed”.

Case 3.2: “From bypass to active.” If the dual value of the constraint (7.3.3a)
is negative, then a new child node is created, in which we set z, 9 from 0
to 1 and z,; from 1 to 0.

Otherwise: Consider the next best variable according to the ranking. If no more
variable exists, no other child node is created.

Note that multiple cases can occur simultaneously, hence it is possible that multiple
child nodes are created.

The “otherwise” case can occur for example if the ranking favors an increase of
compression for an active compressor, while the compression ratio is already at its
upper limit.

Regarding control valves we create new child nodes in the very same way as we
do for compressors. For simple (non-control) valves, the state “active” does not
exist; they can only be in “bypass” or “closed” mode. So we apply the same child
node creation routine as for compressors but we skip those parts that are concerned
with “active” states.

After inserting the new child nodes to the tree 7 we perform the following
node selection strategy in order to decide where to continue the search. We always
proceed according to the rule: “active” first, “bypass” second, “closed” third. We
always pass along from a parent node to one of its child nodes according to this rule
(depth-first search). When entering the child node again the slack model (7.3.1) is
solved first. This yields a new ranking of the decision variables, which leads to a
new decision about which of the variables should be flipped in the next round.

The branching process terminates if at one node the slack model (7.3.1) has a
zero objective function value or a certain user-defined branching depth (i.e., number

170



7.3. A Specialization to the Topology Optimization Problem

of nodes in the path to the root node) is reached. Then the corresponding child
node is pruned and the search procedure continues at another unfinished child node.
Here we apply a simple backtracking rule, going back to the previous parent node
where we came from before. An example for the branching tree 7 is given in the
next section.

7.3.3. Handling Loop Extensions

Our topology optimization model (3.2.1) allows a single original arc a = (v, w) € A
together with additional parallel arcs (a,i) € Ax,i > 1. For these arcs the important
part of the model consists of the following constraints:

|ka - Ba,iya,i - <7Tv - ’Yaﬂ-w) =0 V(CL,Z) - AX,i 75 07
Ta;i =0=¢,; =0 V(a,i) € Ax,i#0,

Z Laji = 1.

z’:(a,i)eAX

Lai = 1= Qg i qa,i|QzL,i

Recall that the extended arc set Ax does not contain (a,0) as we consider a passive
network element here. Thus, if z,; is chosen to be switched from 1 to 0 by our
heuristic, then the constraint o ¢a.i|qail* — Ba.i¥ai — (7o — YaTw) = 0, which is
active in the current relaxation (7.3.1) becomes inactive in the next problem. When
writing the relaxation (7.3.1) this constraint is expressed as

aa,i Qa,i|Qa7i|ka - Ba,iya,i - (7Tv - 7a7rw> S 07 (735&)
_Oéa,i Qa,i‘Qa,i‘ka + ﬁa,iya,i + (7Tv - ’Vaﬂ-w) S 0 (735b)

Now we distinguish two cases:

Case 1: The dual value of constraint (7.3.5a) is positive. This means that the
difference of node potential values is too large for the solution flow value. If
the constant ay; is not at its minimum, i.e., x,; = 0 for a maximal index
j < i with (a,j) € Ax, and the compression y,; is maximal, i.e., Yao; = T,
then we flip 2,; from 1 to 0 and z,; from 0 to 1 in the new child.

Case 2: The dual value of constraint (7.3.5b) is positive. This reflects that the
difference of potential values is too small for the solution flow value. If the
constant o, ; is not at its maximum, i.e., z,; = 0 for a minimal index j > ¢
with (a,j) € Ax, and the compression y,; is minimal, i.e., y,; = Y, ,;» we flip
Zq; from 1 to 0 and z, ; from 0 to 1 in the new child node. 7

Otherwise: The dual values of (7.3.5a) and (7.3.5b) are zero. Consider the next
best variable according to the ranking. If no more variables exist, a child node
is not created.

Now let us explain the branching tree 7 as an example.
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Example 7.3.2:

An example for the branching process and the corresponding branching tree T is
shown in Figure 7.3. Here we consider a network that consists of one control valve
(CV), one compressor station (CS), and a pipe, which can be extended by a parallel
pipe (loop). Assume that either from the LP relaxzation or by branching at the
current node the CV is set to active mode and the CS is set to bypass mode and no
extension for the pipe is selected. Assume as well that this selection is not feasible.
Now the heuristic is invoked. It creates a ranking of the corresponding decision
variables, which means, a ranking of the network elements. We assume that the C'V
is ranked higher than the CS while the pipe has the lowest rank. Hence the heuristic
creates a branch (left son), where it changes the stage of the C'V from active to
bypass first (according to Case 2.1 in Section 7.3.2). Another branch (right son) is
created where it changes the stage of the CV from active to closed. Now we focus
on the left son and solve the NLP (7.1.2) again and obtain a new ranking. Among
all elements that have not been changed before, the CS has the highest ranking now.
Hence it is changed, once from bypass to active (left son) and once from bypass
to closed (right son). For the left son, we solve the NLP relazation (7.1.2) and
assume that it has still a positive slack value. Now the loop is selected in a new
child of the tree (according to Case 1 in this section) and the NLP relazation is
solved. We assume that it still has a positive slack value. Since we cannot alter
more elements in this small network, this part of the tree is finished, and we track
back to the parent node and once more to the next parent node. For the right son,
we solve the NLP relaxzation and again get an infeasible subproblem, so we also
consider the child in the next step. Now we assume the corresponding NLP has a
positive slack value again. Then we prune this node and afterwards are back at the
root node of the search tree created by the heuristic. The sub tree where the C'V was
changed from active to bypass is finished, hence we now change the C'V from active
to closed (shown on the right). Then we solve the NLP (7.1.2) and assume, that we
obtain a solution with slack zero. At this point, when neglecting the slack variables,
a new primal feasible solution is found for (7.3.1).

7.4. Implementation Details

Our heuristic is implemented as a plug-in for the solver SCIP. The following settings
are offered to the user:

Maxcalls. Specifies the maximal number of nodes for the branching tree within the
heuristic. (Default value is 30.)

Maxequals. Abort the heuristic without a solution, if the highest-ranked “Max-
equals” fraction of binary variables all have equal ranks. (Default value is 1/3,
i.e., 33.33 % of all binary variables.)
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|CV (active) | CS (bypass) | loop 1x|

|CV (bypass) | CS (bypass) | 1x| |CV (closed) | CS (bypass) | 1x|

|CV (bypass) | CS (active) | 1x| |CV (bypass) | CS (closed) | 1x|

|CV (bypass) | CS (active) | 2X| |CV (bypass) | CS (closed) | 2X|

Figure 7.3.: Example of the branching tree created by the heuristic for a network that contains 1 control valve
(CV), 1 compressor station (CS) and a pipe that can be extended by a parallel pipe (loop). The tree is discussed
in Example 7.3.2.

Mingap. Do not call the heuristic, if the gap is below the threshold value “Mingap”.
The gap is defined as: (best primal — best dual) / (best dual). (Default value
is 0.05, i.e., a SCIP gap of 5%.)

Sigma. Sets the value for o in objective (7.1.2a). (Default value is 0, i.e., emphasis
only on feasibility.)

Leaves only. Call the heuristic only at nodes of the branching tree where all binary
variables are fixed. (Default value is “No”.)

We apply the heuristic to the topology optimization problem (3.2.1). The
heuristic is invoked at those nodes in the branch-and-bound tree where all binary
decision variables have binary values (either by branching or by the solution of the
LP relaxation). In order to make this happen as early as possible, we introduce
a branching priority rule that first branches on integral variables, before spatial
branching on continuous variables is applied. Furthermore, when changing x* in our
heuristic to 2’ in the next iteration, we ensure that x’ is feasible for the constraints
Lz <0, see (3.2.1h). This is done as follows: Recall that the left-hand side of
(3.2.1h) is a vector of linear functions. We assume that x,, ; has to be changed from
zero to one. Then we solve the following MIP problem to obtain the next vector z’:

min ||z — z¥||1
s.t. La' <t,
IL‘;(M - 1,

v € {0, 1},

(7.4.1)

If this problem is infeasible, then we prune the current node of the branching tree
of our heuristic. Otherwise we obtain an optimal solution 2’ which has minimal
deviations from x* together with the change x,,,; = 1.
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7.5. Computational Results

We implemented the heuristic described above in C and use the computational
setup described in Section 3.5. For our computational study we considered the
network net7. The initial network net7a consists of 4165 nodes and 4079 arcs,
among them 3638 passive pipelines, 12 compressor stations, 121 control valves,
and 308 valves. The industry partner defined a test set of 30 nominations for
net7a that differ among each other in the pressure and flow bounds on the entry
and exit nodes. The problem is a feasibility problem only (i.e., does there exist a
feasible flow in the network). Hence it is considered as “solved” as soon as a feasible
solution is constructed; no objective function values for opening valves (i.e., adding
further topology extensions) are set. We imposed a time limit of 4 hours for all
instances which is still more than the cooperation partner suggests. We compare
three strategies for solving the topology optimization problem (3.2.1).

1. “SCIP/default”: The first strategy is to use SCIP without any adaptations on
the solver settings. All branching decisions are up to the solver. We enforce a
certain branching priority rule, so that SCIP first branches on binary decision
variables . Only after all discrete variables are fixed it is allowed to perform
spatial branching on continuous variables.

2. “SCIP /dualval(basic)”: The second strategy is to use the heuristic as described
in Section 7.2. We establish the branching tree T as described in Section 7.3.2
and Section 7.3.3, but neglect the special analysis which sorts out some changes
as described in the case discussion in Section 7.3.2.

3. “SCIP /dualval(adapted)”: The third strategy is to use the heuristic as
described in Section 7.2. Additionally we use the special adaptations described
in Section 7.3.2 and Section 7.3.3.

These strategies are used to demonstrate the impact of our heuristic on the solving
performance of SCIP. Additionally, we use BARON and ANTIGONE to solve the
instances.

A brief summary of the computational results is shown in Table 7.1. A detailed
presentation of the results is available in Tables A.14-A.18. The third and fourth
column of Table 7.1 show that neither BARON nor ANTIGONE solved any of the
test instances (see also Table A.1 and Table A.3). The fifth column of Table 7.1
shows the number of instances that were solved with SCIP /default, strategy 1. The
sixth column of Table 7.1 shows the number of instances that were solved by the
heuristic (SCIP /dualval (basic), strategy 2). The last column of Table 7.1 shows
the number of instances that were solved by the heuristic exploiting the problem
structure (SCIP /dualval (adapted), strategy 3). Thus, for example SCIP /dualval
(basic) was able to find a feasible solution within 4 hours in 23 of the net7a-type
instances.

The modified version of the heuristic is able to solve all problem instances for
net7a. In later phases of our collaboration (net7b—net7e), the industrial project
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network BARON ANTIGONE SCIP

strategy 1 strategy 2 strategy 3
net7a - - 4 23 30
net7b - - 4 12 18
net7c - - 1 9 18
net7d - - - 5 17
net7e - - 1 8 18

Table 7.1.: Globally solved instances out of 30 nominations for each of the networks net7a-net7e. The underlying
data are available in Tables A.14-A.18.

partner made minor alterations to the networks’ topologies, and, more important,
also made the instances more and more difficult by imposing tighter bounds on the
minimum and maximum pressure levels at the nodes. Hence it became more difficult
for any heuristic to construct feasible solutions. However, the adapted heuristic
was still able to solve globally approximately 67 % of the instances (101 out of 150),
whereas the standard MINLP heuristics of SCIP found less feasible solutions the
more difficult the instances became (6 % of the instances of the test set are globally
solved, 10 out of 150). The basic heuristic (strategy 2) that is not adapted to the
problem’s special structure is also pretty good in finding feasible solutions (when
compared to SCIP /default, strategy 1). Here approximately 38 % of the instances
of the test set are globally solved (57 out of 150).

Figure 7.4 shows a comparison of SCIP /default with default settings (in partic-
ular, with all standard heuristics) and SCIP /dualval(adapted) with the additional
adapted heuristic on all instances from Table 7.1. It turns out that for those
instances which SCIP /default is already able to solve, the additional time spent
in the dual value heuristic does not pay off, but slows down the overall solution
process instead. For many of those instances that SCIP /default could not solve,
SCIP /dualval(adapted) was able to compute a feasible solution within the time
limit.

We also applied the heuristic in its adapted version to network net5. Here we
combined it with the solution approach indicated by strategy 3 presented in the
previous chapter. The corresponding instances are topology expansion problems.
Our computational results show that a primal feasible solution is available for every
instance. The results are available in Table A.19. Without our heuristic a feasible
solution was available for approximately 45 % of the instances only, see Table A.13.

Summary

We presented a new heuristic algorithm that exploits dual information coming
from KKT points in order to find feasible solutions for the mixed-integer nonlinear
optimization problem (7.1.1) with indicator constraints. We applied this heuristic
to the topology optimization problem (3.2.1). Using the heuristic in the standard
fashion, it is better than the existing heuristics that are already available in the
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Run time strategy 3 (sec)
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Figure 7.4.: Run time comparison between SCIP/default (strategy 1) and SCIP/dualval(adapted) (strategy 3).
Each cross (x) marks the run time of these two solvers. A cross above the diagonal line indicates that the strategy
SCIP /default is faster, and a cross below the diagonal line indicates that SCIP/dualval(adapted) is faster. Note
that there are instances, where both strategies did not find any solution. Each of these instances correspond to
the same cross (x) mark in the upper right corner of Figure 7.4. The time limit was set to 4 hours.

solver SCIP. After exploiting the problem structure, the heuristic is able to identify
many more feasible solutions than any other heuristic included in SCIP that we
are aware of. In total approximately 61 % more instances of the test set consisting
of instances of the network net7 are globally solved in total. We also applied the
heuristic to the network net5 and combined it with the solution approach presented
in the previous chapter. The computational results showed that the number of
instances with a primal feasible solution available was increased by 55 %. Recall
that both networks out of those considered in this thesis remained with very few
feasible solutions after the solution approaches of the previous Chapters 4-6.
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Chapter 8.
Conclusions

This thesis deals with gas network optimization, that is nomination validation and
topology expansion problems arising from gas transport as introduced in Chapter 1.
We presented a mixed-integer nonlinear program (3.2.1) that models both problems
at the same time and considered it as the topology optimization problem in gas
networks. Our industrial cooperation partner provided us with data of different
networks in combination with corresponding nominations. Facing the fact that state-
of-the-art solvers like BARON, ANTIGONE or SCIP are slow on real-world instances
or unable to compute any primal feasible solution, we set our aim to improve
the performance of SCIP for solving our model. Exploiting specific knowledge of
our model was the key to success. Our strategy shows that an MINLP solver in
combination with special-tailored adaptations offers the potential to solve globally
large-scale non-convex MINLP problems of real-world size. We believe that our
results presented in this thesis provide evidence for the suitability of the approach
and constitute a step in the right direction of solving the topology optimization
problem.

Future studies aim at solving the topology optimization problem for transient
gas flows. In the focus of the study there is the identification of more general
conditions for the passive transmission problem. Assuming that the convex domain
relaxation of the passive transmission problem is performed, an interpretation of
the dual solution of the relaxation would lead to a primal heuristic for identifying
feasible solutions. Discretization of the time component in the model for transient
flows allows the inclusion of the results obtained. Apart from this, an extension of
the pc-regularization towards time dependency should be investigated in order to
derive cuts by an augmented Benders argument. Finally, this approach used for
gas transmission networks could also be extended to water or electricity networks,
under some additional assumptions.

Benefits for a TSO

Let us briefly discuss different aspects which allow a TSO to improve the operation
of its network. Utilizing the algorithms developed in this thesis allows the company
to compute operation modes for the active network elements, arc flows, and node
pressures for a given nomination. This computation requires that the flow specified
by the nomination is transported through the network and all technical and physical
constraints are fulfilled. Here the software can be used to assist a manual approach of
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expert knowledge in combination with simulation software. Given a set of extensions
the model can also be used for the topology expansion problem.

Other aspects are also useful for a TSO. The company is able to get a visualiza-
tion of the pressure distribution, see Figure 1.3. Given the case that the simulation
software is not delivering a feasible solution the possibility of proving global infeasi-
bility of an active transmission problem as described in Section 6.2 improves this
situation. A failing simulation software does not generally imply that the current
transportation situation is indeed infeasible. Especially a visualization as shown in
Figure 4.2 provides assistance in comprehending the reasons of an infeasibility. The
picture emphasizes those parts of the network that cause the infeasibility of a passive
transmission problem as described in Section 4.2.3. Furthermore considering an
infeasible passive transmission problem and solving the flow conservation relaxation
yields a set of specific slack values. These values allow to circumvent infeasibilities.
More precisely, an adaptation of the considered nomination can be performed such
that the corresponding gas quantities are transported through the network, i.e., the
passive transmission problem is feasible for the adapted nomination.
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Appendix A.
Tables

nom net7a net7b net7c net7d net7e

4 limit limit limit 647 limit

6 limit limit limit 912 limit
8 limit limit 725 706 limit
19 limit limit limit limit 663
20 limit limit 564 limit limit
23 limit limit limit 3,029 limit
24 limit limit limit limit 724
25 limit limit 571 limit 996
26 limit limit limit 574 limit
27 limit limit limit 589 limit
29 limit limit limit 730 limit

Table A.1.: Run time results in seconds using BARON to solve the topology optimization problem on 30 nominations
on the network net7. The time limit was set to 4 hours and the results are discussed in Chapter 7. All nominations
not depicted here ran into the time limit without a feasible solution. Those instances with a finite time limit were
detected to be infeasible. No primal solution was available for all the other instances.

nom net7a net7b net7c net7d netT7e

3 limit 103 limit limit limit

4 limit 110 limit limit limit
5 78 limit limit limit limit
11 limit limit limit limit 132
15 limit limit limit limit limit

16 966 limit limit limit limit
17 109 limit limit limit limit
22 limit 297 161 limit limit
27 779 4,171 limit limit limit

Table A.2.: Run time results in seconds using SCIP to solve the topology optimization problem on 30 nominations
on the network net7. The time limit was set to 4 hours and the results are discussed in Chapter 7. All nominations
not depicted here ran into the time limit without a feasible solution. Those instances with a finite time limit were
feasible. No primal solution was available for all the other instances.
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nom net7a net7b net7c net7d netT7e

1 37 37 1,808 limit 375

2 27 27 6,665 13,825 9,221

3 62 93 711 limit 3,064

4 28 28 50 4,859 52

5 28 28 50 1,874 52

6 28 29 50 49 52

7 27 28 50 585 52

8 28 28 51 4,009 55

9 28 28 49 50 53
10 28 38 5,971 52 limit
11 37 27 131 351 304
12 27 28 49 50 51
13 28 27 51 457 52
14 28 28 50 49 51
15 28 27 50 50 52
16 28 28 49 49 52
17 28 27 50 52 52
18 7,985 38 limit limit 51
19 37 28 49 limit 1,542
20 28 28 50 60 52
21 28 28 49 53 52
22 27 27 49 49 52
23 27 27 49 55 51
24 27 28 49 49 51
25 28 28 51 limit 52
26 28 27 51 209 52
27 28 28 50 50 53
28 27 28 49 50 51
29 33 14,205 52 51 53
30 27 28 48 52 limit

Table A.3.: Run time results in seconds using ANTIGONE to solve the topology optimization problem on 30 nomi-
nations on the network net7. The time limit was set to 4 hours and the results are discussed in Chapter 7. Those
instances with a finite time limit were detected to be infeasible. No primal solution was available for all the other
instances.
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Appendix A. Tables

strategy 1 strategy 2 strategy 3

nom | time nodes | time nodes | time nodes
1 7 131 2 112 2 112
2 3 39 1 26 1 26
3 1 44 1 34 1 34
4 4 199 1 30 1 30
5 3 162 2 35 3 35
6| 327 7,022 3 235 3 235
7 1 26 10 205 93 205
8 2 72 1 50 1 50
9 1 1 1 8 1 8
10 2 18 1 17 1 17
11 2 17 1 20 1 20
12 2 55 1 28 1 28
13 3 236 3 53 3 53
14 12 788 1 26 1 26
15 1 44 1 71 1 71
16 | limit 31,562 35 4,033 35 4,033
17 | limit 53,277 56 8,012 55 8,012
18 16 575 5 327 4 327
19 1 19 1 12 1 12
20 2 27 1 19 1 19
21 1 39 1 20 1 20
22 | 251 22587 | 127 3,042 36 798
23 2 35 7 129 57 129
24 2 46 4 41 7 41
25 1 1 0 1 1 1
26 1 14 1 54 1 54
27 2 41 1 33 1 33
28 4 304 2 24 2 24
29 | limit 24,619 5 192 6 192
30 1 52 10 153 77 153
31 1 16 2 119 3 119
32 1 1 1 82 1 82
33 1 35 9 971 9 971
34 5 80 9 131 59 131
35 2 61 1 22 2 22
36 | limit 28,498 1 40 1 40
37 1 25 2 232 2 232
38 3 226 13 2,651 12 2,651
39 3 132 6 161 5 161
40 2 134 9 140 28 140
41 58 1,183 1 8 1 8
42 1 15 2 121 2 121
43 2 22 3 202 3 202

Table A.10.: Results on network net6 and 43 instances. A time limit of 1 h was imposed. The different strategies
for solving the topology optimization problem are presented in Chapter 6.

188



‘9 1eydey) ur pajussaxd
are woqoid uonyeziurdo A3ojodo) oYy SuIA[0os 10} sordejel)s juetoPIp oyJ, ‘pesodwir sem [T JO JIWI] oW} | "SOOURISUI g PUR £38U JIOMIOU UO SHNSoY [TV ORI,

€60'TCG'S €IC0T L9% L9% - 0686967 0¢6'8 L9y L9 - orT'68y'c Hwi  88¢ L9 0C | 6VC'C88'YT MWl 8L  L9¥ € | ¥¢
€60'TCS'S  LLT'0T 9%  19% - 068'696'v Gv6'8 L9V L9¥ - G16'284°C 88¢ L9V 0C | 09G'9¥8'yT Hwi gle  L9¥ € | €
69C'68T'C 9€L'9 G¥E  GvE - L08'EEE'T 6EY'S G¥E  GYE - CI6'TI6T Gve  GvE - LIT'YCy'cT MW 9T€  GYE 6 (44
69C'68T'C 6£L9 GYE  GYE - L08'€EE'C 06¥'8 G¥E  GPE - CIGTI6'T 6009 GFe GFE - ves'vey'ct Mwi o 9IE  GYE 6 1¢
2€4'64 LY €6T €61 - 12698 6Ty €61 €61 - L6T°€0T 166 €61 €61 - TLL'Y8 981 €6T €61 - 0¢
2€4'69 9Ly €6T €61 - 1TG'6S 8Ty €61 €61 - L6T'€0T 9496 €61 €61 - TLL'Y8 68T €6T €61 - 61
Geo'ey cel ovT  9¥l - 0cL'ey 66 ovT  9¥I - Y8E'TY 122 9vT  9¥I - 68L V1T 191 9vT  9vI - 81
Ge0'ey €el 9vT 9l - 0cL'ey 66 9vT oY1 - ¥8E'TY vl YT 91 - 68711 191 YT 9T - L1
6.TC81 13014 18T 18I - G/T'GYT 89¢  I8T 18I - 966691 ogee 18T 18I - GSTOPE'T  €6L°T T8T 18T - 91
6.2C81 90r 18T 18I - GLT'GYT .6 18T 181 - 966691 ogee 18T 18I - G9C'0¥E'T  008'T T8T 18T - ST
€9¢'cee 78T 0ET  O€FT - 6Gv'99Y  Le¥'C O0ET  OfT - 10.'8ee  8¥9  OET  OfT - 886'0€9'6 MWl 66  £¥I o vl
€97'cSE 69C'T 0T O€T - 6Sv'a9%  Twv'c OET OfT - L0L'8¢€ 199  O€T  OfT - 6CL'9€9'6 MWl 66  EVT | €1
Lye'e ST1¢ 6T 61 - 6CY'T 4 Ic 1¢ - €LY'T 143 6T 61 - €ov'e 4 6T 61 - ¢l
Lve'e ST1¢ 6T 61 - 6Cr'T ¥l Ic 1¢ - €L¥'C 13 6T 61 - cor'e 4 6T 61 - 1T
T ! 0 0 - T ! 0 0 - T ! 0 0 - ! ! 0 0 - 0T
T T 0 0 - ! I 0 0 - 1 I 0 0 - T I 0 0 - 6
AT A TAANNP ()] 0ST  0ST - C0L'STT €9¢ 09T 04T - ¥65°0v 124 0ST  0ST - TCT'6ST 91¢ 09T 0SI - 8
9e8'eY 991 04T  0ST - c0L'STT €9¢ 09T 04T - 7659 124 04T  0ST - TCT'6ST LT¢ 09T 04T - L
Ly1'81C Y6 ST BT - 09%'€cc  0€9  SCT  GZT - 018'6€C  LZ¥  SCT 2T - 9TIC'svy's  €¢4'6 GCT  Gel - 9
Ly1'81C 696 STARR T - o9v'ecc  T€9  GeI GeT - 018'6cc G GeT GeT - 9TIT'ShY's 629’6 GCT 6T - S
0C1'e €4 ve  ¥E - EVEE €9 ve  ¥E - 8ea'Y 6v ve  ¥E - GCT'TY 8¢l ve  ¥E - 14
ozr'e €5 ve  ¥€ - eve'e €9 ve  v€ - 8eq'y 14 ve  v€ - GCC'TY T€T ve  v€ - €
T ! 0 0 - T ! 0 0 - 1 ! 0 0 - ! ! 0 0 - [4
T 1 0 0 - 1 1 0 0 - T 1 0 0 - ! ! 0 0 - T
sspou swi lenp |ewud de3 | sspou swi  |enp |ewnd de3 | sspou swni  |enp |ewnd de3 | sspou swn  |enp |ewnd de3 | wou
(¢ "1e435) 3d9Y> pue uoiexeas ulewop | (¢ '1B4IS) DIISLINBY UOIIBXE|3J UIRWOp (g -1ea1s) sanuoud yum 40s (1 -1e438) 4IDS

189



Appendix A. Tables

‘9 Ieydey) ur pajussaxd
are worqoxd uoryeziurido £3010do) oy} SUIA[OS 10] SOIS9)RI)S JULISPIP o], ‘pesodwil sem [T JO JIWI] dWI} y "SUOIJRUIIOU [ PUR 38U YIOMIOU UO SHNsoY :"gT'V O[qRI,

SYLLYG  Wwi o TI8Y'T GYS'T b 8EY'0TE  wiy Y6CT GYS'T 6T | ¥99°L€8  Wwiyl 98C°T G¥S'T 0T | €€9°9CE'T  Wwi| 96 GVST 99 | Tt
vev'oey 18€'T 6GF'T G ¥4G'v6C  Hwi| 0/C°T 6SV'T VT | ¥S6'Lv9  Wwi SVCT 6SY'T LT | GIE'LEG  Wwil 88L G9v'1T G8 | OF
069'GE  6¥I't 9E€'T 9E€'T - 869°98C  wwi| 0€T'T 9¢€'T 8 €98°20y  Hwiy YET'T 9eE'T 8 G19°20L €69 9e€'T T6 | 6€
960°0§  €T0'G 8TE'T SIET - 8€8'cac  uwn| c0T'T 8IET 6 L9T'v6G  nwy C8T'T 8IE'T TT | 98C'806 €€9 6LY'T €E€T | 8¢
vsG'or 998y T¥C'T I¥CT - 8yI°TOC Wwi GIOT T¥C'T <CT | 8rE'ETs  wy 166 I¥C'T T | 999°G0€'T €69 98T'T €0T | L€
9620 €9v'v VYETT tECT - 18T°0ce  Hwy| 86  LECT'T 9¢ |8ge’lec  wwiy 816  LETT 9¢ | ¥STGLT'T €69 YETT ¥6 | 9¢
€0'Gc 08§’y ¢8I'T ¢8I'T - 86G°CIc wwil 88L  T8T'T 0§ | Gecr'ove  wwy 88L  T8T'T 0§ | 8¥6'Er0'T €69 T8I'T 98 |GE
T60'9C €IS VAI'T WIT'T - G8T'/8T Hwi| 88,  WIT'T 6¥ |€£0'C9L  wwi 86  VIT'T GC | /86'68E€'T v8G  6LV'T  €ST | ¥E
00T°'6c 621G TI'T TLT'T - G98°26T  Wwi| 816  TLT'T [T |068'8/c  Wwil 88,  VIT'T 6% |CTISOIV'T GG [TTT  g€eT | €€
160°2 8T10°C 60T ¢60'T - [T8'G6T  Hwl| 88, T60'T 8E |CIT'OLy  wwiy 88, T60'T 8E | T6LGIEY Ge§  8ICT  TeT | CE
Gv0'ST  8T9'T 166 166 - 061'95C  wwi| €69 166 19 | ¥8€'699  Huwi 88L 166 9¢ | 16T°299'T Ges 166 68 | 1€
T81'6 0T.T 88. 88 - L9T°8TT  Wwiy 6,9  88L GT | 8¥6'GLT'T Hwy €69  88L YT | 996'6YS'T G¢S  8¢6 8L | 0€
Tr8'T L1 €69 €69 - ¥v6°L [4 (9 €69 €69 - 189°G 661 €69 €69 - €6G°8Y9'T G¢S  8¢6 8L | 6C
IC 8 €€9 €89 - 681 L2 €89 €89 - 681 6 €€9 €89 - 681 €€9 €89 - 8¢
9€es 69 €69 €89 - 106G 968 €69  €€9 - 606°CLY'T M| ¥8G  €€9 8 0¢s'9.€ €69  €€9 - L2
€1 ¥ 89  ¥8S - 90T°69€  Hwij GZS 8§ IT | 002'8T6'T Huwi| G¢S 8§ 1T | G€T ¥89  ¥89 - 9¢
S 1 STA I T4 - G I GeS  Ges - G [4 STA I T4 - S [STA I T4 - G¢
S T TA T4t} - G T FTA At - G T TA A"} - S G¢G  Ges - ¥
9 [4 T4 R T4 - 9 T T4 R T - 9 [4 Gs  6eS - 9 G¢S  6es - €2
8¢ I STA I T4 - 8¢ I Ges  Ges - 8¢ I STA I T4 - 8¢ G¢9  Ges - 44
9ve € STA I T4 - 9ve € G¢S  Ges - 9ve € LSTA I T4 - 9ve STA I T4 - 1C
S¢L 8 FTA At - 61 8 FTA At - 61 8 STA R4 - 102 G¢S  Ges - 0c
L1€'9 199  G¢§  Ges - ¥50'0L €68'€ GC9  STS - ¥SL'€T ¥€9 Gs  6eS - 16V'6.Y'T VA AT} 0T | 6T
0TI'e 986  Glv  Glv - 118'80G Huwi| 6ev  GLv 8 062916  Lll'€T SLv  SGlY - 9TG'96Y'T 99 Glv 1 81
681'e ogee  0ce  Oce - ¥¥6'00c G08'0c 0cE  0CE - EPOYSE'T  Hwy G8c  0ce cl | L16°T69°T 68¢ 0ce [ATPA
81¢e'e €T 6vC  6¥C - £00'86C Hwil| vS1  6¥C 19 | 600G 16 6vCc  6¥C - €18'9tC 6vc  6vC - 91
T T G6 G6 - T T G6 G6 - T T 66 G6 - T 6  G6 - ST
108 L1 G6 G6 - 6.1°T 99 G6 G6 - 681'T €1 G6 G6 - 06C'T 6  S6 - 14
PAZA 44 G6 G6 - 181°C ¢0¢ G6 G6 - 16¢'€ 99 G6 G6 - L02°T G 96 - €1
G99 €e G6 G6 - 8GH'T 16 G6 G6 - 96/ L1 G6 G6 - ¢l8 96 96 - 4
Tro'T 91T 66 G6 - /86T ¥0T G6 G6 - ¥€8'T 6€ G6 96 - 861'L 6  S6 - 11
I I 0 0 - I I 0 0 - 1 I 0 0 - I 1 0 0 - 01
I I 0 0 - I I 0 0 - 1 I 0 0 - I I 0 0 - 6
I I 0 0 - I I 0 0 - I I 0 0 - I I 0 0 - 8
T T 0 0 - T T 0 0 - T T 0 0 - T I 0 0 - L
1 I 0 0 - I I 0 0 - 1 I 0 0 - I 1 0 0 - 9
I I 0 0 - I I 0 0 - I I 0 0 - I I 0 0 - S
I I 0 0 - I I 0 0 - I I 0 0 - I I 0 0 - 14
T T 0 0 - T T 0 0 - T T 0 0 - T T 0 0 - €
I 1 0 0 - 1 1 0 0 - 1 I 0 0 - I 1 0 0 - 4
I I 0 0 - I I 0 0 - I I 0 0 - I I 0 0 - I
sapou swnn  |enp  jewud de3 | sopou swn jenp  |ewnd de3 | sspou swn jenp  |ewnd de8 | sspou swn lenp |ewud de3 | wou

(g "18425) %23YD pUE UOIEXE|2] UlRWIOP

(¥ "3e425) D13SUNAY UOIIEXE[RJ UIEWOP

(¢ -1ens) senuoud yum 41D

(T "3e43) dIDS

190



10110 J7T XHTJD © 01 oNp $9[qNOI} [BdLIOWNU PRy 4, [IIM PayIew aoueisul oy ], ‘9 Iordeyy) ur pajussard
are wajqoxd uorjeziwrjdo £3ojodoy oYy SuIA[OS 10j S9189)eIlS JULISPIP o], ‘pasodwil sem [ [T JO JIWI[ SWI} | ‘SUOIJRUIWOU [] PUB G19U YIOMIOU UO SHMNSSY :"€1'Y 9[-l

28G'2oT'e  Mwi  J8T'T 08S'crI'e  Hw| I8T'T ¥6v'09T'c  Hwl  J8T'T 8/G'€QT'E wwi J8T'T 1T
¥8I'vLL'C Wi 997’1 18¥'86G'c  Hwi| LST'T 8G1°/88'c Wil 0SC'T 190°CSS'c  Hwi| ¢ST'T 0t
EYI'0eS'e MWl 660°T ¢8C'61G'E  Hw| 660'T Ll€'Tes'e wwil 660°T ¢18'02s'e MWl 660°T 6
YEO'EYT'E MW Y66 LT12'666  x099'CT 696 968'cyc’'e  HWIl 66 269°00L°¢ MWl 610°T 8
6YE'YC0'c MWl 0.6 69C'6G0°c  Huwil| 8€0'T L29'ovy'c Hwi /86 G¥9'v00'€ MWl 8E0'T L
9498'ccy'c Mwl 6. TL0°L  €€8 666'8GT'c  Huwl| 69.  068'8 0L0°T | 8€T'/8L'E Wl 6GL L€T'4G6'C Hwi ¢l 9
€66'€Cy'c Hwl 9zl GLL'€¥8'C L2l L09°'C6T'E  Hwi 8ZL €0L'0v9'c  Hwi 9gL S
G80'vET  Mwl TOL  90€C 8CC 99¢'GHT 10L  2€8'9 €/8 |ceg'9.e  Hwy 0L 8PI'T €9 998'cye  Hwi TOL  SYT'T €9 ¥
0€L'T/8'T Hwl €6 0v0'89G'T  Huwl| 43 Yyy'y  GCL'v | ¢L6'888 MWl 26 08T'T T8T'T | GYI'SI6'T Hwl 6 806'T <CTL6'T|€
L0€0TT  Hwl Of ¥20'9  GSL'YT | ¥T9C0T  Hw| 04 yI¥'00T  Hwi Of Tey'eeL MWl OF 0/2'C 66V'G|C
18C°OTT  Hwiy 0 6£C'T YI8'TYT  Huwiy 0 94G'T 880'TSc  Hwi 0 666'T ¥G0'cee  Hwy 0 966 T
sopou swn |enp  jewud de3 sapou swn jenp  |ewud de3 sapou swil |enp  |ewud de8 sapou swil [enp  |ewud de8 wou
(¢ "18415) %29Yd pue uoIeXe[a) Ulewop (¥ -18415) 21ISLINBY UOIIEXE|SJ UlRWOP (z -1ens) senuoud yum 41ds (1 "1835) dIDS

191



Appendix A. Tables

strategy 1 strategy 2 strategy 3
no priorities with priorities dualval (basic) dualval (adapted)
nom | time nodes | time nodes | time nodes «calls| time nodes calls

limit 241,297 | limit 144,404 159 79 1 172 79
limit 109,869 | limit 611,865 | limit 744 118 134 308
limit 122,915 | limit 112,174 | limit 731 118 177 295
limit 138,123 | limit 27,594 | 2,784 249 18 315 88

78 58 | 101 701 | limit 195 50 207 64
limit 119,661 | limit 592,352 272 64 1 254 64
limit 87,125 | limit 162,034 193 296 1 114 296
limit 134,228 | limit 503,061 90 134 1 84 134

9 | limit 481,537 | limit 128,105 | 1,036 328 10 | 1,758 328
10 | limit 231,002 | limit 335,555 | limit 1,205 79 145 62
11 | limit 113,277 | limit 110,301 647 206 6 117 180
12 | limit 140,155 | limit 711,685 214 51 1 385 51
13 | limit 114,814 | limit 129,237 | limit 714 108 | 5,759 356
14 | limit 103,021 | limit 388,074 | limit 648 99 222 189
15 | limit 141,208 | limit 134,031 207 63 2 110 61
16 | 966 7,999 | limit 87,825 84 268 0 87 268
17 | 109 183 | limit 618,599 515 95 4 198 76
18 | limit 105,106 | limit 82,548 | 6,173 234 36 99 65
19 | limit 134,483 | limit 193,098 | 4,186 634 27 117 90
20 | limit 133,759 | limit 116,794 | limit 704 141 | 2,036 88
21 | limit 248,095 | limit 399,486 198 177 2 120 172
22 | limit 651,493 | limit 771,975 603 313 4 269 85
23 | limit 277,121 | 101 437 202 37 1 183 37
24 | limit 637,225 | limit 1,108,129 487 117 3 161 62
25 | limit 133,181 | limit 111,325 | 3,572 202 40 89 68
26 | limit 105,742 | limit 121,007 | 1,385 82 12 1 1,638 85
27 | 779 7,314 | limit 130,146 222 72 2 259 72
28 | limit 119,299 | 109 459 70 39 0 71 39
29 | limit 110,801 | limit 112,277 130 70 1 99 70
30 | limit 112,109 | limit 178,885 | 1,406 282 15 154 201
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Table A.14.: Results on network net7a and 30 nominations. A time limit of 4 h was imposed. The different strategies
for solving the topology optimization problem are presented in Chapter 7. Those instances with a finite time limit
were feasible. The column “calls” shows the number of calls of the primal heuristic based on dual information.
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strategy 1

strategy 2

strategy 3

no priorities with priorities dualval (basic) dualval (adapted)

nom | time nodes | time nodes | time nodes «calls| time nodes calls
1| limit 140,940 | limit 68,362 | limit 2,812 130 | limit 2,665 102
2| limit 90,836 | limit 381,513 143 261 1 142 2601 1
3 103 442 | limit 96,709 | limit 36,705 118 | limit 36,249 112
4 110 903 | limit 59,288 | limit 464 83 173 188 1
51 limit 140,474 86 274 4382 69 5 151 54 1
6 | limit 412,625 | limit 639,087 | limit 12,284 115 573 11,786 1
7| limit 117,310 | limit 08,116 | limit 3,451 159 | Ilimit 3,233 131
8 | limit 312,566 | limit 129,571 | limit 932 157 | limit 752 121
9 | limit 152,721 | limit 113,130 563 606 4 158 593 1
10 | limit 105,796 | limit 126,752 | limit 63,450 80 | 7,546 66,510 21
11 | limit 156,664 | limit 68,237 218 121 1 545 273 3
12 | limit 234,332 | limit 450,738 | limit 1,649 145 | limit 1,179 94
13 | limit 771,320 | limit 1,220,105 | 2,964 112 12 | limit 481 64
14 | limit 491,487 | limit 128,450 | 1,865 326 24 116 56 1
15 | limit 144,534 | limit 144 477 | limit 1,093 156 | 8,260 639 61
16 | limit 613,588 | limit 116,138 | limit 1,876 208 | limit 1,265 124
17 | limit 412,334 | limit 392,347 | 5,019 559 34 811 262 5
18 | limit 148,791 | limit 94,420 | limit 9,055 138 125 138 1
19 | limit 337,272 | limit 131,345 | limit 1,304 137 | limit 1,145 99
20 | limit 490,877 | limit 125,256 | 4,186 429 44 97 115 1
21 | limit 249,526 | limit 236,225 | 1,854 194 10 232 56 1
22 297 10,988 | limit 158,298 | limit 610 102 300 169 1
23 | limit 103,000 | limit 611,098 279 1,236 1 254 1,236 1
24 | limit 137,949 | limit 123,919 | limit 1,381 139 | limit 881 74
25 | limit 106,484 | limit 124,315 | limit 2,572 108 | limit 2,473 98
26 | limit 127,864 | limit 126,024 | limit 1,784 152 | limit 1,384 110
27 | 4,171 175,096 | limit 613,955 | limit 919 123 149 68 1
28 | limit 147,134 | limit 125,502 | limit 1,561 157 | limit 883 94
29 | limit 118,015 | limit 179,521 | 2,653 160 24 | 2,305 129 18
30 | limit 210,212 | limit 124,893 | 1,561 562 12 406 471 3

Table A.15.: Results on network net7b and 30 nominations. A time limit of 4 h was imposed. The different strategies
for solving the topology optimization problem are presented in Chapter 7. Those instances with a finite time limit
were feasible. The column “calls” shows the number of calls of the primal heuristic based on dual information.
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Appendix A. Tables

strategy 1 strategy 2 strategy 3
no priorities with priorities dualval (basic) dualval (adapted)
nom | time nodes time nodes | time nodes calls | time nodes calls

limit 209,792 limit 175,127 | 5,081 1,554 28 | 7,574 1,558 30
limit 235,184 limit 293,344 544 1,233 3 202 1,225 1
limit 95,608 limit 194,961 | limit 1,674 59 | 1,359 673 4
limit 725,232 limit 455,667 | limit 4,942 86 | limit 5,047 101
limit 453,246 limit 409,942 | limit 741 69 | 7,398 661 45
limit 730,765 limit 681,565 | 1,725 7,254 9 442 5,201 1
limit 410,226 limit 544,259 269 699 1 317 699 1
limit 115,252 limit 592,581 | limit 594 88 | 7,498 399 49
9 | limit 116,342 | 14,088 104,447 | limit 104,776 33 | 5,513 361 33
10 | limit 225,347 limit 490,606 | limit 1,060 90 | limit 911 64
11 | limit 96,301 limit 113,693 | limit 2,254 86 190 174 1
12 | limit 549,066 limit 789,363 419 384 2 228 375 1
13 | limit 126,058 limit 119,756 | limit 610 101 | limit 548 85
14 | limit 569,523 limit 375,609 | limit 2,178 118 | limit 2,190 121
15 | limit 252,135 limit 237,202 | limit 5,624 104 | limit 5,116 78
16 | limit 553,331 limit 119,828 | 3,864 349 33 | 2,806 204 20
17 | limit 236,160 limit 145,606 | limit 786 78 | limit 753 68
18 | limit 333,974 limit 329,769 | limit 1,241 68 | limit 1,214 58
19 | limit 373,279 limit 213,921 | limit 773 69 | 5,136 299 17
20 | limit 165,352 limit 146,906 | limit 4,872 77 | limit 2,972 64
21 | limit 133,832 limit 174,777 | 6,991 6,962 47 142 263 1
22 | 161 1,193 limit 672,644 | 1,328 217 10 645 190
23 | limit 479,245 limit 367,011 | limit 2,031 65 761 512 3
24 | limit 700,383 limit 535,530 | limit 13,133 30 | 2,234 5,525 4
25 | limit 137,073 limit 116,393 | limit 3,925 73 | limit 339 47
26 | limit 425,587 limit 92,517 | limit 870 90 200 58 1
27 | limit 104,986 limit 315,932 | limit 764 95 | limit 697 7
28 | limit 128,744 limit 909,649 321 4,709 1 337 4,709 1
29 | limit 101,648 limit 110,769 | limit 663 59 | limit 680 64
30 | limit 256,820 limit 83,425 | limit 979 82 | limit 933 70

O ~NO OB WN

Table A.16.: Results on network net7c and 30 nominations. A time limit of 4 h was imposed. The different strategies
for solving the topology optimization problem are presented in Chapter 7. Those instances with a finite time limit
were feasible. The column “calls” shows the number of calls of the primal heuristic based on dual information.
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strategy 1 strategy 2 strategy 3
no priorities | with priorities dualval (basic) dualval (adapted)
nom | time nodes | time nodes | time nodes calls time nodes calls

limit 495,048 | limit 471,546 | 1,727 1,011 8| 8,721 1,246 43
limit 125,606 | limit 327,295 | limit 92,402 0 limit 94,489 0
9 | limit 52,482 | limit 452,027 | limit 1,789 99 limit 1,454 63
10 | limit 194,612 | limit 296,502 | limit 681 91 | 2,981 436 19
11 | limit 117,377 | limit 98,475 | limit 133,894 10 limit 18,324 52

1| limit 92,986 | limit 53,134 | limit 1,911 75 limit 1,832 64
2 | limit 107,559 | limit 221,183 | limit 1,525 81 limit 1,462 61
3| limit 294,798 | limit 213,185 | limit 16,201 97 | 2,305 10,172 3
4 | limit 264,519 | limit 407,828 | limit 575 87 error 5
5| limit 481,910 | limit 119,520 | limit 6,422 95 | 1,716 3,110 10
6 | limit 686,619 | limit 695,384 | limit 533 59 | 1,291 303 5
7

8

12 | limit 482,468 | limit 465,670 | 6,544 975 25| 1,470 852 6
13 | limit 114,820 | limit 140,953 | limit 593 67 limit 439 37
14 | limit 560,563 | limit 378,138 | limit 1,350 60 | 7,847 1,247 29
15 | limit 258,260 | limit 268,361 | limit 358 89 237 81 1
16 | limit 536,908 | 170 1,511 | 7,616 524 61| 5,044 276 36
17 | limit 341,725 | limit 210,353 | limit 1,502 117 397 372 1

18 | limit 175,509 | limit 102,087 | limit 359,541 14 limit 374,860 14
19 | limit 197,670 | limit 288,764 | 9,091 1,114 41| 11,581 1,112 43

20 | limit 136,959 | limit 129,193 | limit 226 36 limit 669 60
21 | limit 114,578 | limit 466,233 | 8,580 12,477 56 | 3,476 11,595 16
22 | limit 392,281 | limit 402,646 | limit 388 94 361 57 2
23 | limit 545,123 | limit 480,047 | limit 7,061 50 limit 7,765 75
24 | limit 764,936 | limit 464,159 | limit 577 78 | 2,949 350 20
25 | limit 161,312 | limit 629,419 | limit 1,721 100 | 7,751 318 40

26 | limit 119,817 | limit 166,047 | limit 5,484 76 limit 3,542 36
27 | limit 91,989 | limit 242,744 | limit 2,625 91 limit 2,500 71
28 | limit 423,135 | limit 682,647 | limit 5,590 81 785 98 4
29 | limit 131,923 | limit 230,005 | limit 12,891 85 642 239 4
30 | limit 257,926 | limit 162,310 | limit 3,119 54 limit 2,972 42

Table A.17.: Results on network net7d and 30 nominations. A time limit of 4h was imposed. The different
strategies for solving the topology optimization problem are presented in Chapter 7. The error originates from
numerical troubles in the LP solver. Those instances with a finite time limit were feasible. The column “calls”
shows the number of calls of the primal heuristic based on dual information.
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Appendix A. Tables

strategy 1 strategy 2 strategy 3
no priorities | with priorities dualval (basic) dualval (adapted)

nom | time nodes | time nodes | time nodes calls time nodes calls
1| limit 47,244 | limit 195,673 | limit 1,623 49 limit 1,640 53
2 | limit 265,266 | limit 167,224 | limit 27,063 46 | 1,869 17,775 3
3| limit 193,970 | limit 154,650 | limit 1,422 57 limit 1,513 77

4 | limit 425,537 | limit 388,587 | 6,013 691 38| 2,438 296
5 limit 154,950 | limit 362,629 | limit 616 53 259 381 1
6 | limit 311,869 | limit 148,075 | limit 48,493 62| 7,196 48,133 28
7 | limit 306,996 | limit 335,788 | limit 2,139 55 limt 2,160 59
8 | limit 311,992 | limit 162,684 | limit 459 76 114 275 1
9 | limit 55,740 | limit 33,938 | limit 824 67 limit 828 65
10 | limit 397,544 | limit 305,236 | limit 776 49 limit 849 70
11| 132 466 | limit 291,708 | limit 489 60 | 1,292 168 6
12 | limit 52,270 | limit 526,302 558 2,133 2 779 2,188 4
13 | limit 59,516 | limit 244,825 | limit 513 73 | 10,266 449 53
14 | limit 295,171 | limit 197,110 | limit 22,572 77 limit 4,895 64
15 | limit 356,782 | limit 254,441 954 258 6 220 239 1
16 | limit 85,951 | limit 119,517 895 428 6| 1,161 428 6
17 | limit 362,794 | limit 382,453 | limit 48,787 67 limit 45,209 31
18 | limit 269,555 | limit 79,645 | limit 3,752 54 452 3,228 1
19 | limit 335,511 | limit 263,183 | limit 3,981 47 | 2,905 3,625 11
20 | limit 138,307 | limit 46,787 | limit 929 86 129 133 1
21 | limit 100,438 | limit 59,936 | 1,697 2,462 10 522 1,449 3
22 | limit 256,607 | limit 344,673 | 8,336 1,193 41 limit 1,386 59
23 | limit 415,409 | limit 512,692 | limit 879 64 limit 760 47
24 | limit 363,684 | limit 536,135 | 451 6,806 1] 1,698 10,269 6
25 | limit 77,653 | limit 127,088 | limit 254 67 limit 169 42
26 | limit 58,964 | limit 26,786 | limit 915 58 limit 998 82
27 | limit 58,944 | limit 235,868 | limit 18,841 81 limit 17,303 63
28 | limit 422,310 | limit 462,954 998 19,059 1| 1,138 19,081 2
29 | limit 117,490 | limit 51,026 | limit 554 93 98 43 1
30 | limit 62,883 | limit 309,384 | limit 18,383 56 598 469 3

Table A.18.: Results on network net7e and 30 nominations. A time limit of 4 h was imposed. The different strategies
for solving the topology optimization problem are presented in Chapter 7. Those instances with a finite time limit
were feasible. The column “calls” shows the number of calls of the primal heuristic based on dual information.
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heuristic dualval (adapted)
& domain relaxation and check

nom gap primal  dual time nodes
1 1,007 0 limit 84,984
213,759 1,565 40 limit 90,292
312954 2813 92 limit 155,623
411,867 13,801 701 limit 164,731
5 174 1,997 728 limit 248,268
6 886 7,513 761 limit 109,671
7 630 6,673 913 limit 125,628
811,089 9915 833 Iimit 469,076
9 883 10,994 1,117 limit 158,182
10 619 12,450 1,731 limit 190,015
11 674 13,199 1,703 limit 137,384

Table A.19.: Results on network net5 and 11 nominations. A time limit of 11h was imposed. The strategy for
solving the topology optimization problem is presented in Chapter 7.
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