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SOLVING MULTI-AGENT SCHEDULING PROBLEMS
ON PARALLEL MACHINES WITH A GLOBAL
OBJECTIVE FUNCTION

F. Sap1!, A. SOUKHAL' AND J.-C. BiLLAauT!

Abstract. In this study, we consider a scheduling environment with
m (m > 1) parallel machines. The set of jobs to schedule is divided
into K disjoint subsets. Each subset of jobs is associated with one
agent. The K agents compete to perform their jobs on common re-
sources. The objective is to find a schedule that minimizes a global
objective function f°, while maintaining the regular objective func-
tion of each agent, f*, at a level no greater than a fixed value, ey
(ff e {fk, 2 ¥}, k = 0,...,K). This problem is a multi-agent
scheduling problem with a global objective function. In this study, we
consider the case with preemption and the case without preemption. If
preemption is allowed, we propose a polynomial time algorithm based
on a network flow approach for the unrelated parallel machine case. If
preemption is not allowed, we propose some general complexity results
and develop dynamic programming algorithms.

Keywords. Scheduling, multi-agent, complexity, dynamic
programming.
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1. INTRODUCTION

The multi-criteria scheduling problem has been widely studied during the last
ten years (see [17,29]). Traditionally, these problems are modeled by assuming
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that each job has the same criteria. In practice, this assumption may not be valid.
Instead of using one or more criteria for the entire set of jobs, we may need to
consider that some subsets of jobs are evaluated on individual criteria. Each subset
is associated with one agent. For example, it is possible to consider a workflow
where jobs have the following particulars: some jobs may have a soft due date
with allowed tardiness (to be minimized); whereas some other jobs may have hard
due dates (that must be respected) and still other jobs may have no due date
(production for stock).

We analyse this problem using two cases. First, the sets of jobs associated
with the agents are all disjoint. This specific problem has been addressed in the
literature as the multi-agent scheduling problem. The terminology was introduced
n [1,3]. Other terms have been used in the literature for this type of problem,
e.g., the interfering job set problem [14] or [6]. For the second case, we assume
that the subsets of agent’s jobs are not disjoint. These problems, i.e., multi-agent
scheduling problems with a global objective function, have also been addressed
in the literature [19]. Those authors assume that there are several agents with
disjoint subsets of jobs plus one global agent for the entire set of jobs.

In this study, we are primarily interested in multi-agent scheduling problems,
with a global objective function. These problems are related to the literature on
multi-agent scheduling problems. Section 2 introduces the problem definition and
notation. A literature survey on related problems is summarized in Section 3.
Problems with preemption are discussed in Section 4 and problems without pre-
emption in Section 5. Conclusions and directions for future research are presented
in Section 6.

2. PROBLEM STATEMENT AND NOTATION

We consider the problem of scheduling n jobs on m parallel machines with K
agents and a global objective function. The machines are not necessarily identical.

We denote A as the set of all the jobs ([N| = n), and N as the job set of
agent k, with [Ng| = ng, k =1..., K. For example, if K = 2, the jobs of agent 2
are numbered from ni + 1 to n1 + ny = n.

The positive integer processing time of job .J; on machine M is denoted by p; ;
t=1,...,n,j =1,...,m (p; if the machines are identical). We assume that all
jobs are available at time zero. The machines are always available and can only
process one job at a time. Conversely, a job cannot be processed on more than one
machine at a time.

We denote C; as the completion time of job J;. For each agent k (k =1,..., K),
we denote f* as a linear monotonically increasing function defined by f£. . =
max;en;, { fF(C;)}, where f* does not depend on the job J; € N}, and f~__ is the
min-max function of agent k. Similarly, we denote > f* as the min-sum func-
tion of agent k defined by Y- f* = ;.\ fF(Cy) and f,. (30 f°, respectively)
as the global min-max objective function (min-sum, respectively). For example,
CY .« = maxj<;<, C; is the global makespan, Y CY = i, C; is the global sum

max
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of completion times, and Y C} = > C; is the sum of completion times of the
jobs of agent 1.

According to the three-field notation «|S|y of scheduling problems introduced
in [16] and extended in [29], the problems that we consider in the following
are expressed as follows: o|g|f°, f1,..., f&, with a € {1, P,R}, 3 € {0,pmtn}
and (fo’f17"'7fK) e {( I%ax’fxlnaxV"’ Ifax)’(ZfO’Zfl?"'?ZfK)}' The
approach that is used is the e-constraint approach expressed as follows:
alBle(fO/fY . fFE) or afB, fF < el fE < X[ f9 In this expression, the
objective is to minimize f° and the other objectives are bounded.

If N, =N, k=1,...,K, the problem is reduced to the classical multi-criteria
scheduling problem. If K = 0, the problem becomes a single objective problem.
This implies that if a multi-criteria scheduling problem or a classical single objec-
tive scheduling problem is N"P-hard, then the corresponding problem with one or
more agents and a global objective function is also NP-hard [19].

3. STATE-OF-THE-ART LITERATURE SURVEY

3.1. SINGLE MACHINE

Dealing with multi-agent scheduling problems (with no global function), Ag-
netis, Mirchandani, Pacciarelli and Pacifici pioneered the concept of multi-agent
scheduling [3]. Their initial motivation was to solve a problem proposed by two
companies, interested in a joint venture, to construct a modern flexible manufac-
turing system [1]. In this paper, they considered two agents, each one related to
one company. The agents have disjoint subsets of jobs which are in conflict be-
cause they share the same resources and their cost functions are quasi-convex. The
analyses led to a polynomial algorithm that generated a set of non-dominated solu-
tions. As far as we know, before this article, no other work mentioned a scheduling
problem with interfering job sets.

The single machine problem is also considered in [5]. The authors investigate
regular objective functions (Cimax, Y w;Cj, Limax) and propose an algorithm for the
minimization of a linear combination of the objective functions. Complexity results
are also given and polynomially solvable cases are identified. The authors in [31]
propose some complementary results for these problems, summarizing the results
presented in [5,31]. In the work by Agnetis et al. [3], the scheduling environments
are a single machine flow shop and an open shop, with two disjoint subsets of jobs.
Each agent associated with one subset wants to minimize a regular nondecreasing
objective function, which depends only on the completion time of its jobs. The
objective functions considered are regular min-max functions, the number of late
jobs and the total weighted completion time. For various combinations of the
two agents cost functions, the problem of generating non-dominated schedules is
addressed and some complexity results are given. Furthermore, they proposed a
dynamic programming algorithm for the problem with several agents, where each
agent tries to minimize the total weighted completion time of its own jobs.
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Chang et al. [9] consider a multi-agent scheduling problem on a single machine,
where each agent wants to minimize the total weighted number of tardy jobs.
They showed that the problem is strongly NP-hard. When the number of agents
is fixed, they showed that the problem can be solved in pseudo-polynomial time
for integral weights and in polynomial time for unit weights.

Chang et al. [10] consider a single machine problem with multiple agents and
min-max objective functions (problem denoted by 1|f%, < ei|—). They show that
a feasible problem can be solved in polynomial time even if the jobs are subjected
to precedence constraints. They also identify some NP-hard problems.

Agnetis et al. [2] investigate the complexity of some scheduling problems in
which several agents have to negotiate the usage of a common processing resource.
The cost functions considered in their study are the maximum of regular func-
tions (associated with each job), the number of late jobs and the total weighted
completion time. The complexity of various problems resulting in combinations of
cost functions was also addressed. Additionally, they investigated the problem of
finding the set of all non-dominated solutions.

Parallel machines

The multi-agent scheduling problems, where the agents compete for the usage
of more than one machine, have received increasing attention in the literature.
In [30], the authors consider a two-agent scheduling problems, where the objective
function of one agent is always of the max type, while several criteria are considered
for the second agent (e.g., T2, and L2 ). The authors prove the NP-hardness
for the more general problems and propose polynomial time algorithms for other
problems.

Balasubramanian, Fowler et al. [6] treat the scheduling problem on parallel
machines with two agents, agent 1 and agent 2. Each agent has its own criteria to
be minimized, i.e., Cphax for agent 1 and > C; for agent 2. The goal is to determine
an optimal solution. Given that the problem is NP-hard, the authors propose an
iterative SPT2-LPT!-SPT? heuristic (Shortest Processing Time first for the jobs
of agent 2 and Longuest Processing Time first for agent 1) and a time-indexed
integer programming formulation. To generate all non-dominated solutions, the
authors propose a bicriteria genetic algorithm.

Lee et al. [22] solve a two-machine flow-shop scheduling problem with two
agents, where the objective is to minimize the total tardiness for agent 1 with
the restriction that the number of tardy jobs for agent 2 is zero. They provide sev-
eral dominance properties to accelerate the search of the optimal solutions by the
branch-and-bound algorithm. They also propose a simulated annealing heuristic
algorithm to produce near-optimal solutions.

More recently, Elvikis and T’kindt [15] address the two-agent scheduling prob-
lem with equal-sized jobs on uniform parallel machines, where both agents try to
minimize an arbitrary function, fnax. They investigate the enumeration of strict
Pareto optima solutions and propose an O(n? +n3 +ninalog(nz)) time complexity
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algorithm, where n; and no equal the number of jobs of agent 1 and agent 2, re-
spectively.

Since the early studies in multi-agent scheduling, few results are related to multi-
agent problems with a global objective function. In [27,28], the authors propose
exact methods for identical parallel machine problems with one agent’s objective
function equal to Y C} and the global function equal to Y C?. Huynh et al. [19]
address the complexity of several single-machine problems in which the agents
compete to perform their objectives, knowing that they all have an impact on the
global objective function.

In the context of grid computing, Cordeiro et al. [13] consider organizations
that share clusters to distribute peak workloads among all the participants. Each
cluster is associated with one agent and the global objective function is to mini-
mize the makespan. The authors propose a 2-approximation algorithm for finding
collaborative solutions.

4. PARALLEL MACHINES WITH PREEMPTION

In this section, it is assumed that preemption is allowed. That is, job pro-
cessing can be interrupted and resumed later, eventually on another machine.
We consider two cases. In the first case, the objective functions of the agents
are of the min-max type, whereas in the second case, they are of the min-
sum type. The problems are described by Rm|pmtn|e(fo, . /fL -, fE ) and

Prmlpmtn|e(X £/ S £, ... £5). o

4.1. MIN-MAX FUNCTIONS

We consider m unrelated parallel machines and K agents with disjoint job sets.
We have N}, "Ny =0, Vh # £, 1 # 0 and h # 0.

For every agent, the e-constraint states that f* < e, which is equivalent to
the following: f*(C;) < ey, Vi € Ny. We assume that the inverse function (f*)~!
is known and can be computed in polynomial time, i.e. C; < (f*)~'(ep), Vi € Ng.
Therefore, (f¥)~!(ex) is a common deadline for the jobs in Nj. We denote this
quantity by cik in the following. We assume that maxi<;<m (pi ;) < a?k, Vi € Nj.

To solve this problem, we use a two-phase exact approach. In the first phase, we
apply a linear program, which takes into consideration all the constraints of the
feasible problem, denoted by Rm|pmtn, L. < ei, ..., fK < ex|—. This linear
program returns the proportion of each job to execute on each machine. It also
returns the optimal function value f2_ . In the second phase, using a max-flow

approach, we calculate the schedule of jobs to execute on each machine.

Phase 1. Assignment of jobs to machines

Assume the agents are numbered in dy, non-decreasing order. The decision vari-
ablexz; ; (Vi=1,...,nand j = 1,...,m) is the proportion of processing time units
of job J; executed on machine M;. Then, f{,, is a continuous variable associated
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with the optimal value of the global objective function. The linear program we
apply is the following:

(P1) min  fJ.

s.t. Z Tj 4 =1, Vi ENk,VkZL...,K (41)
j=1

K
Mhax — (Z )y pi,jxi,j> >0, Vi=1....m (4.2)
N

k=11i€e

0 0
max_f y
J

k
ek—fk<k2 3 p”x”> >0, Vk=1,...,K,Vj=1,...,m (4.4)

NgE

pi7j£i7]‘> >0, Vi GNk,VkZ 1,...,. K (43)

I
-

1ieN, k!

sk—fk<21pi,jxi,j> >0, VieN,Vk=1,....K (4.5)

]:

Oax >0, and z; ; € [0,1], Vi e Ng,Vk=1,..., K, (4.6)
Vi=1,...,m

Constraints (4.1) require that every job J; is completely assigned to the ma-
chines. Constraints (4.2) require that the total processing time of the jobs assigned
to machine M; is less than or equal to f2, . Constraints (4.3) require that the
total processing time of each job, performed on several machines, is less than or
equal to f2, . Constraints (4.4) and (4.5) satisfy all the e-constraints. Constraints
(4.4) require that the sum of job processing times related to agents 1 to k and
assigned to machine Mj is less than or equal to dy,. Constraints (4.5) guarantee
that the total processing time of job J; € Ny is less than or equal to dy.

We claim that if problem (P1) does not have a feasible solution, then the main
problem does not have a feasible solution either. In other words, for each feasible
schedule verifying (4.1)—(4.6), it is possible to identify a schedule where there is
no job overlapping, no machine overbooking and the total processing amount over
all the machines of the jobs are respected The value of the optimal solution of
problem (P1) is denoted by f* . Note that f2  is also the optimal makespan

for the problem denoted by Rm\pmtn floc<en, . fE . <er|fla

Phase 2. Construction of a feasible solution

Every quantity z;; is the ratio of job J; that must be performed on ma-
chine M. Therefore, the remaining problem is equivalent to a preemptive open-
shop scheduling problem, where tardy jobs are not allowed (problem denoted by
Om|pmtn, d| fO,.. < fOr .., where fO s the 9 -value returned by P1), which

max? max max
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is again equivalent to the feasible open shop problem with preemption and dead-
lines, denoted by Om|pmin, d;|—. Later on, the quantities z; ; lead to “tasks” o, ;
of job J; of duration p; ; x x; ; to be performed on machine Mj.

The problem of finding the feasible preemptive open shop schedules with dead-
lines has been solved by Cho and Sahni [12].

The deadline for the jobs of agent k (k = 1,...,K) are defined as follows:
di, = min{(f¥)" (ex), fOmax}, and do = fO5. . Let v < 71 < ... < vg be the
ordered sequence of all the different values of dj, k =0,..., K (assuming vo = 0).

The processing time of the task o0; ; that can be scheduled during the interval
[Yh—1,vn] is denoted as ¢; ;, and the length of this interval is denoted as I, =
Yo—"n—1 (h=1,..., H=1, [yg_1,vm] for the last interval). Consider the following
system of linear constraints:

3

(P2) Y qijn <In, Vh=1,...,HYj=1,...,m (4.7)
i=1
S qijn < In, Vh=1,...,HYi=1,...,n, (4.8)
j=1
]H
Z Qi,j,h :pi,jxi,ja Vizl,...,n,ijl,...,m (49)
h=1
Qi j,h =0 ViZI,...,n,VjZLN...,m
Vh =1,..., H with dj ¢ ['yh,l,'yh[ (4.10)
qu"hZO Vi=1,...,n,Vj:1,...,m
Vh=1,....,H (4.11)

Constraints (4.7) ensure that the amount of processing time assigned to each
machine and during each time interval cannot exceed the interval length. Con-
straints (4.8) avoid any overlapping of tasks on the machines. Constraints (4.9)
guarantee the assignment of the total tasks of jobs to the machines. Con-
straints (4.10) guarantee the assignment of tasks in their interval.

Using the solution of (P2), the last step is to plan the sequence of tasks on each
machine. We apply Brucker’s approach ([8], see Algorithm 1) to each interval,
i.e., each interval h, where h = 0,..., H, is associated with a bipartite graph
Gp = (N, M, E, ¢p), where N is the set of job nodes, M is the set of machine
nodes and E is the set of edges (J;, M;) for i € N, j € M and ¢, (4,5) = qij.n
(t=1,...,n,5=1,...,m, h=1,..., H) the weight of arc (J;, M;).

Using matching, at each iteration, the procedure selects § processing time
units for different jobs that can be scheduled during the interval [y,_1,v5| and
constitutes the matching solution R during interval Ij. Hence, we derive the
following: 6 = min(y, as;)er ¢i,j,n- These time units are assigned to the machines.
This technique avoids an overlapping of tasks in the final schedule.

Counting the number of iterations. At each iteration of the matching pro-
cedure for interval h, at least one arc (J;, M;) of the maximum matching is such
that 6 = ¢p(7, j). Hence for interval h, there are at most n x m iterations. Because
H < K the procedure runs in O(nmkK).
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Graph 1 Graph 2

F1GURE 1. Graph G}, at Step 1 and at Step 2.

Algorithm 1 Matching procedure for a feasible solution [§]

Input: a graph Gj,.
while there is an arc in the graph G, do
Seek for the maximum matching R in G}, (see Fig. 1, Graph 1);
Let 0 = min(y; am;)er ¢n(i,5);
For each (J;, M;) € R, schedule § processing time units of J; at the end of machine
M;;
Reduce the capacity ¢, (7, ) of all arcs in R by 0 (see Fig. 1, Graph 2);
Eliminate all arcs with zero capacity.
end while

The matching can be calculated in O(nm+/n + m) by using the algorithm de-
scribed in [18]. Thus, Step 2 runs in O(n?*m?K+\/n + m) time.

4.2. MIN-SUM FUNCTIONS

Consider m identical parallel machines and K agents with disjoint job sets. For
each agent k, we define a monotonically increasing function Y f* = Y ic i k),
k =1,...,K, where f* does not depend on the job J; € N}. The problem is
denoted by Pm|pmtn|e(>_ f0/ 3 f1,..., > £5).

To prove that this problem is NP-hard, we prove that 1|pmtn|e(>.C?/ > C})
is NP-hard.

Let S be a feasible schedule for the 1|pmtn|e(}. CY/ > C}) problem, where job
J; is preempted (see Fig. 2). We have >~ C}(S) < e1. Let 71 /i/ma/i/m3 be sequence
S where 71, m2 and 73 are sub-sequences of jobs and notation a/b stands for the
concatenation of a and b. We denote the duration of job J; before sequence 7y as
pi,- Let S” be the same solution where J; is not preempted (i.e., shifted to the
right). Therefore, S" = w1 /m2/i/7s.
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S ’7T1 s T2 Ji ‘ T3 ‘
Diy Cr,  Ci

S’ ’m ‘ T ‘ J; ‘ 3 ‘
cr, C;

FIGURE 2. Preemption of job J;.

Shifting .J; to the right does not modify its completion time, and allows the jobs
of 7y to complete p;, earlier time units. If J; € N7, then > C}(S) < £1. Because
the completion of J; does not change and because the completion times for the
jobs of N7 in o (if any) only decrease (the completion times of other jobs does
not change), the following applies: > C}(S’) < e1. The same reasoning applies if
J; € N \ N1.

In that case, we can state:
Y CHS) <Y CHS) <e
YOS =D CUS) —pilma| < Y CY(S).

Therefore, S’ dominates S and there is no need to preempt a job to minimize
the sum of completion times; thus there is no preemption in any optimal solution.

We conclude that problem 1|pmtn|e(>.CY/ > C}) is NP-hard. Suppose that
this problem can be solved in polynomial time by Algorithm A. Then, A could be
used to solve problem 1||e(3°C?/ 3" C}), because the optimal solution returned
by A has no preemption. As the scheduling problem 1|[¢(>>C?/ " C}) is NP-hard
in the ordinary sense [19], this is not possible, which provides the proof. Therefore
the problem Pm|pmtnle(3 /> f1,....> f¥) is also NP-hard.

5. PARALLEL MACHINES WITHOUT PREEMPTION

In this section, we first describe the case of a single machine with min-max
functions, which can be solved in polynomial time (with min-sum functions, the
problem is NP-hard [19]). Then, we prove that the problems with identical parallel
machines are NP-hard for any objective function. Finally, we propose dynamic
programming algorithms in the case of one agent, when the objective functions f°
and f! belong to {Ciax, >, Ci }.

5.1. A SINGLE MACHINE WITH MIN-MAX FUNCTION

Consider the 1]|e(fO../fhax - - -» FEK ) single machine multi-agent scheduling
problem. Because the objective functions are regular, the optimal schedule of this
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problem has no idle time. Therefore, the problem can be solved by the Lawler
procedure in O(n?) units of time.

Algorithm 2 Backward algorithm for the 1||e(f2,. /fL -, FE.)

»J max

P =3 pi _
S={JieN/d; > P}
while S # () do

Select the job J; in S such that f) = minj,es f;

// Schedule J; so that it completes at time P //

P=P—p;,

Update S (delete J; and insert new jobs that can complete at time P)
end while

Consider the deadline dj, defined in Section 4.1 as follows: dj, = (f*)~" (1) with
k =1,...,K. If the inverse function (f¥)~! is available, the deadline dj can be
computed in constant time, otherwise the value of dy, is obtained by binary search.
In the following, we assume that all di, can be readily computed. This situation is
isomorphic to the problem with ready times associated with the jobs. It is possible
to obtain an optimal solution by applying a backward algorithm (similar to the
one described in [20] for the 1|prec|fmax problem), starting at time ¢ = Zz;l ;.
The algorithm is described in Algorithm 2. P is the completion time of the next
job to schedule and S contains the set of candidate jobs that can be completed at
time P.

5.2. COMPLEXITY ANALYSIS

In this section, we introduce some general reductions. If the decision problem 7w
reduces to 7', we use the notation m oc ', Additionally, Iy and I are two subsets of
regular criteria defined by I't = {Cmax; Lmax, 9 Ui, > Tiy > wiTi, > w; Ui}, Ty =
{ZCz,szC’l}, and I'= 17 U I5.

Proposition 5.1. For all f' € I' the following reductions from the classical
scheduling problem hold:

1. Pm||Cay oc Pmle(Chax/f1), VP €T

2. Pm||e(Chiax/ f1) oc Pmlle(fO/f1), VO e I, Vft eI

Proof. These claims are direct consequences of the complexity of the Pm||Ciax

problem, if the boundary e-value is sufficiently large for the problem. O
Proposition 5.2. The scheduling problems Pm/||e(f°/f!) are NP-hard, Vf° and
fter.

Proof. We turn out to the decision version of the problems. We first show that
Pm|f° <eg, fl <e1]—, Vf° e I', Vfl € I', is NP-complete. Then, we show that
Pm|f° <eo, ft <eq|-, Vf0 € I'?, Vfl € I, is NP-complete.

The first claim is given by Step 2 of Proposition 5.1.
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It is known that Pm|C}, < e1|— is NP-complete. Hence Pm|CL, < e, f0 <
0|~ is NP-complete, Vf® € I'. This is also true for fO = > C?. And because it
is true for C},., it is also true for any f € I'y. Thus, Pm|f! <&y, C? < gq|—,
Vfl € Il is NP-complete. We know that Pm|Y C} < e1,) CY < go|— is NP-
complete (see [19]). So Pm|f! < e1,> C? < gg|— is NP-complete Vf! € I'. This
is also true for Y w;CY, i.e. Pm|fl <e1, f° <egol—, Vfl e, Vf0 e In. O

5.3. DYNAMIC PROGRAMMING ALGORITHMS FOR PROBLEMS WITH (f°,f!) €
{Cmaxazci}Q

To illustrate our approach, consider one agent and a global objective function
scheduling problem, where f! and f° are in {Ciax, >, C;}. We solve problems
Pml|e(f°/f1) using dynamic programming algorithms.

1 <4 < ny are the subscripts of the jobs in N1, n1+1 < j < n are the subscripts
of the jobs in A/ \ N;j. All jobs in A7 are numbered in SPT order and all jobs in
N\N7 are also in SPT order as follows: p1 <ps < ... < py, and pryr1 < ... < Py

The parameters used to define the dynamic programs are the following: P; is
the makespan on machine M;, Q; is the total completion time of jobs in N; and
P;, i, 1s the total processing time of the first ¢; jobs in N7 plus the (io — ny) first
jobs in A"\ NVi. For this problem, UB = Y | p; is an upper bound for P;, and
LB = max{% Z;;l Di, Maxi<i<p Pi} represents the lower bound.

5.4. PROBLEM wiTH f0 = CY

max

Problem 5.3. Consider that C'L _ is also the agent objective function. The prob-

lem is denoted by Pm/|e(Cl,,/Chax)- It is equivalent to the mono-objective prob-
lem Pm\di\C'max, where di1 =g, Vi, € N1 and diQ =UB, Vig € N\N1

We define the following recursive function (see [7]) as follows: Fy, i, (t1,...,tm)
is true if jobs 1,...,i; of N1 and ny + 1,...,43 of NV \ N] can be scheduled on
M, ..., M,, in such a way that each machine M, is busy in the interval [0, ;],
and false otherwise.

Applying Fop, (t1,...,tm) = false Y(t1,...,tm) € {0,1,...,UB}™ and
Fon, (0,...,0) = true, the recursive relation is given as follows:

Foia(tyeostm) =\ (Fo—va(ta, ooty = oo b) A (1 < 1))

<

Jj=1

m
V \/ Fil,iQ—l(tla e ,tj _pi27 - 7tm)
j=1

Vii,1 <41 <nq,Vig,ni +1 <14y < n,th S [O,UB],VJ,]. <ji<m
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Then, the optimal makespan value is given by

ngax — min <thgl[oa,}(<13] ({tl, to,. .. 7tm}|Fn17n(t17 - ,tm) = true).

This algorithm runs in O(n?UB™).

Problem 5.4. Consider that > C; is the agent objective function. The problem
is denoted by Pmlle(CY../ > CH).

We define the following recursive function: Fj, i, (t1, ..., tm, Q1) is true if jobs
1,...,43 of N1 and ny +1,...,i2 of N\ NV} can be scheduled on M, ..., M,, such
that each machine M; is busy in the interval [0, ¢;] and the sum of completion times
of jobs in 1,...,4; is equal to @1, and false otherwise. () is the total completion
time of jobs in N7, where 0 < Qq < &1.

Applying Fpo(t1,....tm, Q1) = false V(t1,...,tm) € {0,1,...,UB}™;0 <
Q1 < ey and Fyp, (0,...,0) = true, the recursive relation is given as follows:

Fiyis(te, ot Q1) =\ (Fii—1ia (b1t = Diyse oo tm, Q1 — 1) A (Q1 < €1))

=

Jj=1

m
Y \/ Fiig—1(t1, .ot = Digy o tm, Q1).
j=1

This dynamic programming algorithm determines the assignment of jobs to
machines, which is sufficient to compute an optimal schedule.
The optimal makespan value is given by

Cf;ax = min (eren[oa’)lch]({thtg, costm HEF (1, e b, Q1) = true) )

For a given upper bound €1 on the total completion time of agent jobs, this algo-
rithm runs in O(n?UB™e;) time.
5.5. PROBLEM WITH f0 =3 C;

Problem 5.5. Consider the problem with C,.x as the objective function of
agent 1. The problem is denoted by Pm||e(3>. C?/CL. ). Fi,.iy(Pi,..., Py) is the
total completion time when iy jobs of N7 and iz —ny jobs of N\ N are scheduled
on m machines.

Fon,(0,...,0) =0; Fon,(Pr1,...,Pyn) =400,¥(P1,...,Py) #(0,...,0)

Fil,ig(P1>~~~7Pm) = +o00, if 41 ¢ [l,nﬂ or 19 ¢ [77,1 + 1,n] or .PJ ¢ [O,UB]
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Fiuiz(le“va) =

Filfl,iz(P17"'7‘Pj _pi17~~~;Pm) -I—.Pj, lf.PJ <e1
min —+00, if P; > e

Fil,ig—l(P17~-'7Pj_pigv"'7pm)+Pj

Vi1 € {1,...,711},Vi2 S {77,1 —|—1,...,n},VPj S [O,UB]

The optimal total completion time is given by

SICh = min PP P
VP, €[0,UB]

This algorithm runs in O(n?UB™) time.

Problem 5.6. We initially examine the problem Pm|le(>C?/>C}). In ad-
dition to the total completion time of jobs in N7, denoted @i, we must save
the information related to the Clyax on each machine, denoted as Pji<j<m. Let
F iy(P1, ..., Py, Q1) be the total completion time when i jobs of N7 and iy —nyq
jobs of N\N; are scheduled on m machines, where Q1 < €.

FO,TLl(Oa"'7O):O; FO,nl(Plv"'7PmaQ1):+007V(P1a"'apm7Ql)#(Oa"wo)

Fiuiz(Plv"'vaan) = +o00, if 41 ¢ [1,711]
oris ¢ [n1+1,n] or P; ¢ [0,UB] or Q1 <0.

Fil,iz(Plv"'v-Pman) -

Fi1i(Pryo. s Py —=piys . Py Q1 — Py) + Py, if Q1 <&
+00, ifQ1>E1

Fil,i2,1(P1,...,Pj —piZ,...,Pm,Ql) -l—Pj

Vii € {1,...,n1},Vi2 € {7?,1 +1,...,n},VPj € [O,UB],VQ1 € [0,61}.

The Optlmal solution is obtained by minvpje[O,UB]’lee[O,El] Fnl,n(Pla-~-7
Py, Q1) and the computational time is of O(n?UB™e1).

Remark 5.7. The ideas of the DP algorithms can be extended to problems with
K agents. We summarize the recursive functions and the complexity of the DP
algorithms in Table 1, where ¢ = mazi1<k<i (k) and ix 41 is index of job from

M\ Uy Ni-
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TABLE 1. Extensions of the DP algorithms to the case of K agents.

Problem Generic function Complexity
PmHs (C&aX/C}mx,...,CH’fax) Filv---’iKviK+1(t17""tm) O(nK+1UBm)
Pml|le (C?nax/ Z Cily cees CZK) Fil,...,iK,iK+1 (t1y ey tm, Q1,y. ., Q) O (nK'HUBmgK)
Pmlle (3 CP/Chaxs - -+ Clhax) Fiiigigsr (P, Pm) o(nXTtuB™)

PmHE(ZC’?/ZC’ilv"'aZC’LI{)Filv---,iKviK+1(P17"’7Pm7Q17'"aQK)O(nK+1UBmEK>

6. CONCLUSIONS

Scheduling problems where K agents compete to perform their jobs on common
parallel machines are studied. Two cases are considered, i.e., with and without pre-
emption. The objective is to find a schedule that minimizes the global objective
function while keeping the regular objective function of each agent k no greater
than a fixed value €. The different combinations of the cost functions lead to
various types of problems. Polynomial and pseudo-polynomial time algorithms
are derived. The models derived in this study can be extended in various direc-
tions, such as to analyze other combinations of objective functions and search for
the Pareto front. It would also be interesting to study the scheduling problem
Pm|pmin, fk_ < ep| > f°, i.e., when preemption is allowed.
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