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SOME SCHEDULING PROBLEMS WITH PAST
SEQUENCE DEPENDENT SETUP TIMES
UNDER THE EFFECTS OF NONLINEAR

DETERIORATION AND TIME-DEPENDENT LEARNING

M. DURAN TOKSARI', DANIEL ORON? AND ERTAN GUNER?

Abstract. This paper studies scheduling problems which include a
combination of nonlinear job deterioration and a time-dependent learn-
ing effect. We use past sequence dependent (p-s-d) setup times, which
is first introduced by Koulamas and Kyparisis [Fur. J. Oper. Res. 187
(2008) 1045-1049]. They considered a new form of setup times which
depend on all already scheduled jobs from the current batch. Job de-
terioration and learning co-exist in various real life scheduling settings.
By the effects of learning and deterioration, we mean that the pro-
cessing time of a job is defined by increasing function of its execution
start time and a function of the total normal processing time of jobs
scheduled prior to it. The following objectives are considered: single
machine makespan and sum of completion times (square) and the max-
imum lateness. For the single-machine case, we derive polynomial-time
optimal solutions.
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1. INTRODUCTION

Koulamas and Kyparisis [1] first introduced a scheduling problem with past se-
quence dependent (p-s-d) setup times. They considered a new form of setup times
which depend on all already scheduled jobs from the current batch. They showed
that the standard single machine scheduling with p-s-d setup times can be solv-
able in polynomial time when the objectives are makespan, the total completion
time and the total absolute differences in completion times, respectively. Kou and
Yang [2] studied single machine scheduling with past sequence dependent setup
times and learning effects. They proposed polynomial time algorithms to solve
makespan, the total completion time, the total absolute differences in completion
times and the sum of earliness, tardiness and common due date penalty.

This paper addresses several single machine scheduling problems with past se-
quence dependent setup times under the assumption of nonlinear effects of learning
and deterioration. The time-dependent learning effect of a job is assumed to be a
function of total normal processing time of jobs scheduled prior to the execution
of this job. Scheduling problems are the core of many manufacturing systems, and
have, thus, become an important area of research in recent decades. In classical
scheduling theory, job processing times are considered to be constant and inde-
pendent of earlier processed jobs. In practice, however, we often encounter setting
in which processing times increase or decrease as a function of the past sequence
of jobs.

Scheduling problems with deterioration jobs have received increasing attention
in recent years. Scheduling problems with time-dependent processing times were
initiated independently by Gupta and Gupta [3] and Browne and Yechiali [4].
They proposed models, which depend on the processing time function. Alidae and
Womer [5] classified deteriorating jobs models into three different types: linear,
piecewise linear and non-linear. In this paper, we focus on the latter type, i.e.,
non-linear deterioration effect.

Up to date research has mainly focused on linear models, while little attention
has been given to the non-linear counterpart. Recently, Voutsinas and Pappis [6]
introduced a new type of nonlinear deterioration entitled job value, which assumes
exponential deterioration over time. The objective is finding a processing sequence
of the jobs in such a way that the total value reduction of jobs is minimized.
Cheng et al. [7] introduced comprehensive reviews of different models and problems
concerning jobs with start-time-dependent processing times. In this paper, we
consider the nonlinear deterioration effect proposed by Alideace and Womer [5].

P (t) = p; + at! (1.1)

where a(a > 0) and (b > 0) is nonlinear deterioration effect, which is the amount
of increase in the processing time of a job per unit delay in its starting time.

The common assumption is that machines and workers do not improve their
rate of production over time. However, in many realistic settings, workstations
improve continuously as a result of repeating the same or similar activities. Thus,
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the processing time of a job is shorter if it is scheduled later in the sequence.
Mosheiov [8] determined that this phenomenon is known in the literature as a
“learning effect”. The learning effect has been studied in the context of scheduling
problems by many researchers in recent years [8-12]. Biskup [9] was the first
to investigate the learning effect in the scheduling problems. He assumed that
production time of a single item under learning effect decreases as a function of the
task’s position in the sequence. Kuo and Yang [13] assumed the time-dependent
learning effect of a job to be a function of the total normal processing time of jobs
scheduled in front of it (see Eq. (1.2)). We use this learning effect in our model.

r—1 a
pir = (L4 ppy + ppo) + e +pp) 2i = (1 " ZM) " -
k=1

where p;, is actual processing time of the job performed at position r when py; is
its basic processing time and a < 0 is learning index.

In the literature, there are a few studies on scheduling problems with effects
of learning and deterioration simultaneously. Wang and Cheng [14] studied a
single-machine scheduling problem with deteriorating jobs and learning effects to
minimize the makespan. Wang [15] developed a polynomial time solution for the
single machine scheduling problems with deteriorating jobs and learning effects.
Toksari and Guner [16] proposed mixed nonlinear integer model for parallel ma-
chine earliness/tardiness scheduling problem with sequence dependent setup time
and the effects of learning and deterioration. Cheng et al. [17] derived polynomial-
time optimal solutions for several scheduling problems with deteriorating jobs and
learning effect. Linear deterioration effect was considered in all studies on sched-
uling problems effects of learning and deterioration simultaneously. In this paper,
we address several scheduling problems with nonlinear effect of learning and dete-
rioration simultaneously.

The rest of the paper is organized as follows: in Section 2, we will formulate
the model under study. In Section 3, we derive polynomial-time optimal solutions
for some single machine scheduling problems with p-s-d setup times under learn-
ing effect and nonlinear deteriorating jobs. The conclusions are summarized in
Section 4.

2. PROBLEM FORMULATION

We consider that the time-dependent learning effect of a job, which is assumed
to be a function of total normal processing time of jobs scheduled in front of it,
proposed by Kuo and Yang [13]. It was introduced by Alidaece and Womer [5]
to model the effect of job deterioration. In this study, effects of deterioration
and learning are considered simultaneously, and above two effects are combined as
follows:

pr=[pr+ (a x )] <1+§:pk> . (2.1)
k=1
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There are n jobs to be scheduled on single machine. If job i, ¢ = 1,2,...,n, is
scheduling in position 7 in a sequence, its actual processing time is p,-. p, is basic
processing time of job scheduled in position . a(« > 0) and (b > 0) is nonlinear
deterioration effect, which is the amount of increase in the processing time of a job
per unit delay in its starting time. a(a < 0) is the learning index. ¢, is starting
time of job scheduling in position r, and C,_; is the completion time of the job
scheduled in position (r — 1). Thus, the actual processing time p, is formulized
follow;

pr=[pr+ (o x CP_,)] <1+E£:pk> (2.2)
k=1

where C,_; is the actual completion time of the job scheduled in position (r —1).

Furthermore, as in Koulamas and Kyparisis [2], it is assumed that setup time
(sP54) of the job scheduled in position r(.J,.) when scheduled in position r is given
as follows:

sPs = (2.3)

r—1
sbsd ZVZM (2.4)
i=1

where v > 0 is a normalizing constant and p; is actual processing time of job
performed at position 7. The value of the normalizing constant v determines the
actual lengths of the required setups and when v = 0 there is no need for any p-s-d
setups [2].

3. SOME SINGLE MACHINE SCHEDULING PROBLEMS

Let Cpar = max{Cj|j =1,2,...,n}, YC;, 3. C? and Lyar = max{C; —
d;|lj =1,2,...,n} represent the makespan, the sum of completion times, the sum
of completion time square and the maximum lateness of a given permutation,
respectively.

r—1 a
Theorem 3.1. The problem 1 [[pT + (a X tl;)] (1 + > pk) } + sESd |Cnaz can
k=1

be solved optimally by sequencing jobs in mon-decreasing order of their processing
times (SPT rule).

Proof. Consider an optimal schedule 7, which contains two adjacent jobs, job J,,
followed by job J,(v = u+ 1), such that p, < p,. The starting time of .J,, is T and
C, and C, express completion time of the jobs scheduled in the position u(J,)
and v and (J,), scheduled at position u and (v = u + 1), respectively. With the
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nonlinear effects of learning and deterioration we obtain:

Cym) =T+ [((pu + (@ x T?)) (1 + E:jpk)a) +7;ijk] +

— < + (a X [T—F ((pu+ (ax 1)) (HEW)&) +7;§pk]b>>x
(1 + ;épk + ((pu +(ax17)) (1 +;§pk)a))a

_7 k;pk + 7 ((pu + (ax T?)) (1 + ;ijk)a)

By performing a pairwise interchange on jobs J, and .J,, we obtain schedule 7’
where the starting time of J, is T. The completion times of the jobs processed
before jobs J,, and J, are not affected by interchange, and thus,

Cum) =T+ K(pwr (ax 1Y) <1+;§pk>a> +')’:§1pk}+

ool )2,

r—1

1+ > pe+ ((pv—i— (@xT")) (1 +T21pk)a))a

k=1 k=1

> Pkt ((pv + (ax 1Y) (1 + ;ijk)a)

r—1

We substitute x = > pg, and, therefore, the difference between the values of
k=1

Cy (m) and Cy, (') is

Cu (7') = Cy (1) = (L +2)* X (po — pu)) + (pu x (L + 2+ (po x (1 +2)%) +
(axTP(1+2)")") = (pox (L4+ 2+ pux QL +2)") + (ax T x (1+2)"))")+
ax (T+{pex(1+2)")+ (axT(1+z)")+ fyxzn)bx
( L+ 2+ (po(L+2)") + (ax TP x (1+2)"))" -
o (T+ (pu(142)") + (@ x T x (1+2)) + (v x 2))° x
( L+a+ (pux (L+2)") + (ax T (1+2)%))" (0 x(Po = pu)).
(3.1)
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Substituting, y = (a x 7% x (14+2%)), w= (1+2z)" and A = 5—? we obtain:

Cu (7') = Cy (1) = [w x (A X pu) = pu)] + [pu X (L+ 2+ (A x pu x w) + )}
A pu (1 2+ (pu X w) +9)] + @ x (T+ Opa x w) +y + (7 x 7))’
(I+ 2+ (A xpu xw) +y)" =[x (T + (pu x w) +y + (v x 2))"

Ltz +Pa x w)+y)"] + [y x (A pu) = pu)]-

(3.2)
From Lemma A.1, we have

Cu (7') = Cy (1) = (A X pu) = pu) + (pu x (A x 1) + 1)) =

(A% pa) x G+ 1)+ (@@t +1)" (P x A x 2 +9)") = | >0,
(alx )+ D" (P x 2) +1)")

Consequently, C,, (7') > C,, (7). O

The makespan under 7 is strictly less than that of #/. This contradicts the
optimally of 7’.

Theorem 3.2. The problem 1

r—1 @
[[pr + (a x t8)] (1 + > pk) ] + 8P4 30y can
k=1
be solved optimally by sequencing jobs in mon-decreasing order of their processing
times (SPT rule).

Proof. Consider an optimal schedule 7, which contains two adjacent jobs, job J,,
followed by job J, (v = u+ 1), such that p, < p,. t is total completion time of all
jobs before J,, when the starting time of J,, is T and C,, and C, express completion
time of .J,, and .J,, scheduled at position u and (v = u + 1), respectively.

k=1 k=1

(pﬁ(a[w(( o) (14 2))%4))
(5 (e () )

v lek+’y<(pu+(a x T°)) <1+TZ pk> )

NCO(r)=T+2 x [((pqu (a0 x T?)) <1+Tzlpk)a) +7Tzlpk] +

By interchanging jobs J, and .J,, we obtain schedule 7’ where the starting time
of J, is T. The completion times of the jobs processed before jobs J, and J,
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are not affected by interchange and, therefore:

2C0()=T+2x [((pv + (ax T?)) (1—!—;;11%)@) +7rzlpk] +

k=1

<u+ <a X {T+ ((pv +(ax 1)) <1+§p’“)a) +7:§pk]b>>x

(i (s -2 )

k=1
a

'Yrilpk + ((pv + (a x T?)) (1 + Tzlpk) )

L k=1 k=1

r—1
Again, substituting @ = > pi yields that the difference between the values of
k=1

>>C(w) and > C (n') is:

YC() =20 (m) = (2 x (L+2)" (po — pu)) +

(pu x (L@ + (o x (L+2)") + (a x T"(1+2)"))") -

(po x 1+z+ (pu(1+2)") + (@ x T x 1+:E )+
ax (T+(py x (1+2)") + (o x T x (1+2)") + (7 x )’
(1424 (po(1+2)") + (o x T x (142)"))" -

(T4+z+@pu x 1+2)")+ (@ x T® x (1+2)"))°
(v X (po —pu)) -

(a X (T+(pu x 14+2)")+ (a x T® x (1+2)*) + (v x x))bx)
+

(3.3)

Substituting, y = (a x 7% x (14+2%)), w=(1+2z)" and A = e we obtain:

Zc ZC =2 xw x (A X pu) —pu)]+
Pu x (L2 + A X pu x w) + )] = A X pu x (142 + (pu x w) +9)"]+
o X (@T+ O pux W) +y+(y x 2)" (LHa+ (0 % pu x w)+9)°] -
[ (T+ (pu X w)+y+ (v x 2)) (1+:v+(pu><w)+y)a}+
[v % (A X pu) = pu)]
(3.4)
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From Lemma A.1 it follows that:

(S C () =>C(m)=2xwx (AXpy)—pu)+ 1
pux (142 + (A X pu xw) +9)*] = [A X pu x (1 + 2+ (pu x w) +y)+

o 5 (T + (A pu x w) +y 4+ (3 x @) x (1 2+ (Ax pu xw) +3)°] = | >0

[ax(T—f—(puxw)—f—y—l—(fyxac))b(l—i—x—i—(puxw)—i—y)“}+
L[y % (A % pu) = pu)]

ZC(W’) >ZC(7T)

7w dominates 7/, which contradicts the optimally of 7. ]

Townsed [18] studied the single machine scheduling with quadratic objectives.
Wang [15] examined problem 1 HC’j2 with the effects of the learning and deteri-
oration, showing that the problem can be solved optimally by sequencing jobs
in non-decreasing order of their processing times with the effects of the learning
and deterioration. We can show that the SPT sequence still holds for the prob-

[[pr + (@ x 7)) (1 +;§pkﬂ + s[5 0F

lem 1

Theorem 3.3. The problem 1

r—1
[[pr + (a X t?)} (1 + > pk)? + spsd ‘ZCJQ can
k=1
be solved optimally by sequencing jobs in non-decreasing order of their processing
times (SPT rule).

Proof. Follows directly from Theorem 3.2. Since C,, (') > C,

(r) and C, (7) >
Cy (), it clearly follows that C2 (7') > C2 (7r) and C? (7') > C2 (w

). O

r—1 @
Theorem 3.4. For the problem 1 ‘ [[p,. + (o x t2)] (1 + > pk) } + 55| s »
k=1

if jobs have agreeable due dates, i.e. p, < p, implies d,, <_d7j for all jobs J,, and
Jy, an optimal schedule can be solved optimally by sequencing the jobs in non-
decreasing order of d; (EDD rule).

Proof. Consider an optimal schedule m which contains two adjacent jobs, job J,,
followed by job J, (v =u+ 1), such that p, < p,. The starting time of J, is T
and L, and L, express the lateness of J, and J,, scheduled at positions u and
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(v =wu+ 1), respectively. The lateness of this job pair is:

L () =T+ [((me (a x T?)) (1+T21pk) ) + Z pk]

(oo ot () ) 5] )
L, (7)= x<1+;§pk+<( (abe)<<1+Zpk>d)

- En))

L, () =Cy (1) — dy. O

r—1
+v 3 pe+y X ((pu o x T
L k=1

Performing a pairwise interchange on jobs .J,, and .J,yields schedule 7’ for which
the starting time of J, is T. The completion times of the jobs processed before
jobs J, and J, are not affected by interchange and the lateness of the job pair
is now:

Ly () =T+ [(( o+ (o x T?)) <1+;§pk)a) +fy:§pk] —d,

<pu+<a>< [T—l—((pv-i-(a x T°)) (1 +;§pk>a) X vg pk] b>>

s [\ < Err (e (e Em) )

+7:ijk +7 X (( v+ (ax T?)) (1+;ijk)“)

—d,
L, (nf=C,(7) — dy.

The difference between the values of L, (7’) and L,, () is

Ly (") = Ly (7) = ((pv - Pu) (1 + Tz:]%) ) + (dy — dy) . (3.5)
k=1
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It follows from Theorem 3.1 that C,, (7') > C,, (7) when p, < p,, a <0 and b > 0.
Furthermore, L, (7') — L, (7) < 0 and L, (7') — L, (m) > 0 are obtained using
Equation (3.5) and Equation (3.6) when d,, < d,.

7 dominates 7/, which contradicts the optimally of 7’.

4. CONCLUSIONS

This paper considers several single machine problems with past sequence de-
pendent setup times under the simultaneous effect of non-linear deterioration and
exponential learning. We show that the makespan, the sum of completion times
and the sum of completion times square are minimize by sequencing jobs accord-
ing to the SPT rule. The problem for minimizing the maximum lateness with
agreeable due dates is shown to be solved by the EDD rule.

Acknowledgements. M. Duran TOKSARLI’s research was supported by the The Scientific
and Technological Research Council of Turkey (TUBYTAK).

A. APPENDIX

[w x (A X pu) = pu)] + [Pu (L +2+ (X X pu x w) +y)*] -

A X pu x (1424 (pu x w) +y)"]+

[ x (TH+ A X p, Xxw)+y+ (v x x))bx I+z+ A Xp, xw)+y)]—=|>0
ax (T+pu x w)+y+(y x 2)" x(L+z+ (pyw)+y)*]+

[’7 (()‘pu) - pu)]

when (T, w, a, b, z,y,v > 0), (a <0), and (A > 1).

Proof.

—

[w x (A X pu) =pu)]l +[pu X (1+z+ (A X pu X w) +y)T]—
A X pu(lt+z +(pu x w)+y)]+

a X (T+ A X pu xw)+y+ @)’ (1+z +(A X pu x w)+1y)T—|
a X (T (pu X w)+y+ (v X 2)" X (I4+z+ (pu x w)+y)*]+
[v x (X X pu) — pu)l

F) =

Taking the first derivative of f (\) with respect to A, we have

[U’X/\]'f‘[(pu)ZXa XwX(1+g;+(A><pu><w+y)a—1]_
Pu X (1424 (pu X w) + 9%
o¢><(l7u><1u><b><(TJr()\X;nu><w)+y+(,y><I))l>—1><(1+m+(>\><pu><w)+y)a)Jr

/)\=
7o (puxwxax(T+(/\xpu><'w)+y+(’y><x))b><(1+1‘+()\><pu><'w)+y)a71)

+v x A]
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and
'[w]+[(pu)3a><(a71)><w2><(1+z+()\><pu><w)+y)“’2]+ ]
r PuXw X (b—1) X (T +(AXpu Xxw)+y~+ (v x )2 x
a X py X w X bXx 1T+z4+ AXpy Xxw)+y)?
+
(pu><w><a><(T+(A><pu><w)+y+(’y><a:))b’1(1+z+()\><pu><w)+y)“’1)
7 =

pu><’UJ><b><(T+(A><pu><w)+y+(,y><z))b—1>< )+
(I+z+\Xpy xw)+y)* !
(Pu xw x (a—1) X (TH+\ X puy X w)+y+(y x 2))? (1+z+(A X py X w)+y)a—2)

axpuxwxa(

L X [7] ]

Hence, f’ () is increasing when (T, w, o, b, z,y,v > 0), (a < 0), and (A > 1) for £/ (\) > 0.
Hence, f () is increasing when (T, w, «, b, z,y,v > 0), (a < 0), and (A > 1). Therefore, we have

[w X (A X pu) =pu)] +[pu X (1+2+ (A X pu X w)+y)*]—
A X pu X (I+2z+ (pu X w)+y)]+

a X (T+ (A X py X w)+y+(y X a:))b(lJra:Jr(A X Py X w)er)a}f >0

a x (T+(pu x w)+y+(y x )" L+ (pu x w)+9)°] +
v X (A X pu) — pu)l

for (T, w, a,b,z,y,v > 0), (a <0), and (A > 1).
This completes the proof. O
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