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Abstract

The container seaport industry is highly competitive and transports cargo that exceeds a
global trade value of US$ 4 trillion. Time efficiency is essential in container terminals of sea
ports, where the total throughput can rate up to 32.5 million TEU a year. Reducing the
makespan (time needed to unload and reload a ship) can therefore lead to enormous savings,
even if the margin is a few per cent. The scheduling of AGVs influences this makespan.
Nowadays, the scheduling of AGVs is performed by a basic dispatching method, providing
an opportunity for improvement. The researched methods lack either computation speed,
robustness or both. Hence the goal of this thesis is to design a robust scheduling method that
is able to solve the AGV dispatching problem on-line.

A promising approach to scheduling problems is that of max-plus-linear (MPL) systems. MPL
systems proved efficient in various applications, such as in railway timetable scheduling, legged
locomotion or paper scheduling in printers. Using MPL models is convenient, since non-linear
systems will be linear in the max-plus algebra without compensating on the dynamics of the
system. Besides considering the dynamics of the system, it is also possible to take advantage
of fast LP solvers. These solvers determine the dispatching of the AGVs by selecting different
routes for the vehicles, which are all described in advance. The route selection is determined
using max-plus binary control variables, turning the AGV dispatching problem into a MILP
problem.

To alleviate the computational burden, model predictive scheduling (MPS) is introduced.
This method uses the model to make an optimal schedule prediction, to subsequently imple-
ment only the first few control (scheduling) actions. When the schedule is recalculated, new
state information can be considered and a recourse of action is regularly taken due to the
horizon shift and perturbed nature of the system.

To account for the perturbations in the system, a Monte Carlo algorithm is implemented. This
relatively uncomplicated method penalizes choices that may seem favorable when nominal
performance of the resources is assumed, but appear disadvantageous when noise is added to
the system.






Table of Contents

Preface & Acknowledgments

Problem Description

1-1 Research questions . . . . . . . ... ... ... ... .....
1-2 Outline of this thesis . . . . . ... ... ... ... ......

The Container Terminal

2-1 Layout and dynamics . . . . . .. ...
2-2 Handling equipment . . . . .. ...
2-2-1 Quayside . .. .. ...
2-2-2  Transport technologies . . . . . . ... ... ......
2-2-3 Yardside. . . . . .. .. ...
2-3 Dimensions and performances . . . . . . ... ... ... ....

Max-plus Algebra & Max-plus-linear Systems

3-1 Max-plusalgebra . . . . . ...
3-1-1 Semantics of max-plus algebra . . . . . .. . ... ...
3-2 Matrix operations . . . . ... ... L
3-3 Max-plus-linear systems . . . . . ... ...
3-3-1 Relation to graph theory . . . . . . ... .. ... ...
3-4 Switching max-plus-linear systems . . . . . ... ... ... ..
3-4-1 Max-plus binary control variables . . . . . . . ... ...

3-5 Stochastic switching max-plus-linear systems

Model of the System

4-1 Model . . . ...
4-1-1 Graphical representation . . . . . . . .. ... ... ..
4-1-2 Model equations . . . . . ...
4-1-3 Binary control variables . . . . . .. ... ...

4-2 Model reduction . . . . . ...

N3 OO O oven

Nop{-]

10
11
12
12
14
14
15



iv Table of Contents
5 MILP & Benders’ Decomposition 31
5-1 MILP framework . . . . . . . .. 31
5-1-1 Constraints . . . . . . .. 35

5-1-2 Performanceindex . . . . . . . . . ... 37

5-1-3 Search algorithms . . . . . . . . .. 38

5-2 Benders' decomposition . . . . ... L 39
5-2-1 Benders' cuts . . . . ... 39

5-3 Results of the SMPL model - MILP approach . . . . . .. ... ... ... ... 42
5-3-1 Terminal size, solvers and objective functions . . . . .. ... ... ... 44

5-3-2  Varying parameters . . . . . ... ..o 48

5-3-3 Switching joborders. . . . . ... 52

5-4 Results of the SMPL model - Benders' decomposition approach . . . . . . . .. 53

6 Model Predictive Scheduling 55
6-1 MPS for the SMPL model . . . . . . . . .. ... . ... ... ... 55
6-2 Results of the SMPL-MPS approach . . . . . . . .. ... ... .. .. ..... 56

7 Stochastic Switching Max-plus-linear Model 63
7-1 Monte Carlo method . . . . . . . . . . . 64
7-1-1 Weibull distribution . . . . . . ... ... 65

7-1-2 Performanceindex . . . . . . . . .. ..o 66

7-2 Results of the SSMPL model . . . . . . . . . .. ... 67
7-3 MPS for the SSMPL model . . . . . . . . . . ... ... ... 73
7-4 Results of the SSMPL-MPS approach . . . . . . . ... ... ... .. ..... 75

8 Conclusions & Recommendations 77
8-1 Conclusions . . . . . . .. 77
8-1-1 SMPL model . . . . . . . . . ... 77

8-1-2 MPS for SMPL model . . . . . . . . ... ... 79

8-1-3 SSMPL model . . . . . . . . ... 80

8-1-4 MPS for SSMPL model . . . . . . . .. ... ... ... ... ... 81

8-1-5 Final conclusion . . . . . . . . ... 81

8-2 Recommendations for future research . . . . . . . .. ... ... L. 81

A Additional Theory on Max-plus Algebra 87
A-1 Algebraic properties of the max-plus operators . . . . . . .. ... ... ..... 87
A-2 Switchingrule . . . . . . 88

B Max-plus Binary Control Variables 89
C Example of MPL models 93
D Implicit vs. Explicit Models 99



Table of Contents v

E Sparse Matrices 105
F Search algorithms 107
G Model Verification by Hand Calculations 109
H Job Order Switching Schemes 113
I Performance Index Travel Distance 117
J Performance Index SMPL-MPS 119
K Results of the SSMPL approach 121
K-1 Additional results on the performance index analysis . . . . . . . ... ... ... 121
K-2 Additional results on the model validation . . . . . .. ... ... ... ..... 122

L Programming Importance 125
Bibliography 127
Glossary 131
List of Acronyms . . . . . . . . . 131

List of Symbols . . . . . . . .. 132



vi

Table of Contents




21
2-2
2-3
2-4

3-1

4-3

5-1

5-2

5-3
5-4
5-5

5-6

5-7

List of Figures

Parallel (left) and perpendicular (right) layout of seaport container terminals.

QCs serve vessels at shore. . . . . . . . L.
A loaded automated guided vehicle (AGV) transporting a two TEU container. . .
RMG cranes serve the AGVsintheyard. . . . . . . . .. ... ... ... ....

Directed graph representation of the matrix Aex. . . . . . . . . . . ... ...

Graphical representation of the container terminal system. . . . . . .. ... ..

Graph of the container terminal system for a single mode (bold, black) and multiple
modes (cursive, red). Node 1 and node 2 belong to the QC and YC synchroniza-
tions, respectively. . . . . .. L

Graphical representation of the system cycles with corresponding states & and
elapsed time 7. . . . ..

All paths described by the A-matrix parameterization for one container job j when
there are one QC, two YCs and P = 2. The paths of the QC and YCs are green
and red, respectively. The AGV paths occupy the largest number of directed arcs,
which are drawn in blue. . . . . . ...

Typical progress of lower bound and temporarily solution of the classical Benders’
decomposition. . . . . .. L
Container terminal layout for all the test cases, unless otherwise indicated. . . . .
The AGV routes resulting from solving the system described in Appendix G. . . .

The number of constraints and variables of the eighteen test cases with increasing
terminal complexity. . . . . . ... L

The performances of the different solvers. The upper plot shows the performance
of the slower GLPK, CBC and standard MATLAB solvers. The lower plot shows

the results of the faster CPLEX and Gurobi solvers. Solution time increases when
the terminal size increases. . . . . . . . ..o

The last synchronization times of all the QCs for test cases 13 and 16 when the
max minimization and sum minimization are implemented as performance index.

N O O O

13

19

20

22

35

41
43
44

45

46

47



viii

List of Figures

5-8
5-9

5-10

5-11
5-12

6-1

6-3

6-4

7-1

7-5

7-6

F-1

The solution computation times for test cases 11 to 15and 18. . . . . . . . . ..

A typical representation of all the last QC synchronizations for an increasing number
of AGVs (from top to bottem: 3-6-9-12 AGVs). . . . . . .. ... ... ... ..

The synchronization times when P is varied. When P =4 =V and when P =5 =
1.25V there are many delays, which are completely resolved when P > 6 = 1.5V

The QC synchronization times for only discharge jobs and for shuffled cycle types.

The difference regarding the solution times and number of iterations between the
classical and alternative Benders' cuts for a simple case of one QC, two YCs and
two AGVs. . . . . e

Receding horizon principle. The implemented schedule is represented in green,
merged from the blue calculated schedules. . . . . . .. .. ... ... .....

The decreasing computation time in the receding horizon approach for the test
cases 2 and 3. . . ..

The synchronization times of QCy in test case 1 for the first 40 jobs. . . . . . . .

The synchronization times of QC; in test case 1 for the optimal schedule and the
schedule that is derived using MPS. . . . . . . . ... ... oL

Example of a Weibull distribution with the additive noise ¢, divided in optimal
performance eq, average performance loss per hour e, /5, , and worst performance

The noise is chosen by picking a random number between 0 and 1, here 0.5655.
The additional time e corresponds to the projection on the x axis following the
chosen distribution. . . . . .. ...

A typical representation of the makespan in 100 simulations when 5, 10 or 250
realizations are used (alternative test case 2). . . . . . . ... ... ...

The empirical standard deviation of the makespan decreases with the number of
realizations for all alternative test cases (here case 2). . . . . . . .. .. ... ..

Makespan for increasing expected mean of both QC (top) and AGV (bottom)
handling times. The dotted lines represent the standard deviation in the 100
simulations, while the horizontal lines represent the nominal values. . . . . . ..

The maximum and average QC synchronization times in test case 1, when the
performance weight A, is varied. Ao = {0, £} and Ay = {0.5, 1, 10}.. . . . ..

The production system with five machines that is considered in Example (C-7). .

The number of constraints in the MILP formulation for eighteen test cases for the
implicit and explicit model. The problem is always bigger with an explicit model
and this problem size grows rapidly. . . . . . ... o oL

The number of optimization variables in the MILP formulation for eighteen test
cases for the implicit and explicit model. The absolute difference stays the same
inall testcases. . . . . . . . ..

The relative difference in the number of constraints for the implicit and explicit
model. The difference shrinks, but appears to reach a value around 0,5 for the
larger test cases. . . . . . . . .. L

The search tree where every node is a new MIP which can be branched again. The
the leaf nodes denoted in blue are (not yet) branched. The red node is fathomed
and a feasible solution for the problem. . . . . . . . . . . ... ... ... ....

50

51
52

93

o6

o8
99

60

65

68

69

69

70

72

93

103

103

104



List of Figures ix

J-1 Last QC synchronization times for three simulations in test case 17 using the
objective functions as described above. . . . . . ... 00000000 119

K-1 When the performance weight A, is varied, the average QC synchronization times
are different intest case 17. . . . . . . . . ... 121

K-2 Box plots of test cases 1 and 17 showing the distribution of simulating the "real
Cases". . . . L 122



List of Figures




5-1
5-2

5-9

6-1

6-2

7-1
7-2

B-1

D-1

List of Tables

Parameterization of the first part of Eq. (4-2). . . . . . . ... .. ... ... ..
Parameterization of the second part of Eq. (4-2). . . . . ... ... ... ....
Handling times of the QCs and YCs, with 7 as defined in Section 4-1-2. . . . . .

The specifications of the test cases used in the experimental runs, where tc the test
case, N the number of QCs, M the number of YCs, V' the number of AGVs, P

the previous considered cycles and N, the number of container jobs on the horizon.

Work queue for all the test cases unless otherwise indicated. . . . . . . ... ..

The last synchronizations of the QCs in test case 4 using three performance indices
(sum, max and A = 0.5). When the prediction horizon increases, the difference
becomes visible. . . . . ...

The percentage loss when the travel distance objective is compared to the QC
objective function. . . . . . . . L

Table that describes the horizon per number of QCs. The red number indicate
that an AGV is scheduled for approximately every next 2 to 3 jobs per QC. Test
cases were 1-3-5-7-9-11-13-15and 17. . . . . . . . . . ...

The maximum horizon per test case and the nature of its limitation. . . . . . . .

The max, sum and trade-off objective functions return different predictions for the
last QC synchronization times of test case 17. . . . . . . . . . . . ... ... ..

The QC synchronization times of test cases 1, 8 and 17 for the SMPL- and
SMPL-MPS prediction model and their true schedules. . . . . .. ... ... ..

The newly defined alternative test cases to simulate with large number of realizations.

The average times and standard deviations for the QC synchronizations in test
cases 1 and 8. The average summation and maximum of all 1000 runs with their
standard deviations are also shown. . . . . . . ... ... 0oL

Work queue of thisexample . . . . . . . .. .. .. ... ...

For all eighteen test cases (t.c.), the number of constraints and variables are decided
for the implicit as well as the explicit model, assuming that there are P previous
cycles. . oL

34
34
43

43
43

47

48

49
49

o7

62

74

89



xii

List of Tables

E-1

E-2

G-1

J-1

K-1

Difference in memory usage of a conventional matrix and sparse matrix. The last
column shows the bytes used per matrix element. . . . . . . . .. ... ... ..

Difference in memory usage (bytes) of conventional and sparse matrices for the
specific container terminal MILP matrices Eand F. . . . . . . . ... ... ...

Work queue and initial AGV dispatching for this example. . . . . . . . . .. ...

The average and maximum QC synchronization times when the traveled distance
of the AGVs is the objective. . . . . . . . . . . . . ... ... ... ...

Varying the performance index for the test cases 1, 2,8, 9and 17. . . . . . . ..

The average times and standard deviations for the QC synchronizations in test case
17. The average summation and maximum of all 1000 runs with their standard
deviations are also shown. . . . . . . . . ...

Formulation times of the MILP problem for both implementations. . . . . . . . .

105

109

117

120



Preface & Acknowledgments

The document at hand is the final report of my Master’s thesis, required to obtain a Mas-
ter’s degree in Control Engineering. The selection of the subject for my thesis was quite
straightforward. As a teenager I already decided the fastest possible (relay) arrangements at
competitive swimming galas, whereas now my interest has shifted to more large-scale opera-
tions. I love how existing systems contain dynamics at every operational level and how, by a
good understanding of the system and the right mathematical knowledge, there is most often
still room for efficiency and reliability improvement. Ton van den Boom was therefore the
designated person to approach after he gave a short presentation to the new master students
about the scheduling and optimization of train timetables. After our first talk on the research
area of min-max-plus algebra and its relative new applications in many fields, I found myself
excited to learn more about this subject. I believe Ton catches the interest of many students
for his research field with his unwearying enthusiasm. He proposed the issue of scheduling
automated guided vehicles in container terminals about the same time TBA had an opening
for an internship on this particular topic. TBA is a fast growing international company that
solves logistic problems, focusing on the cost efficiency and productivity of container termi-
nals using simulation, emulation and by designing software. I am grateful I got the chance to
seize this opportunity.

I am thankful for my two excellent supervisors, Ton van den Boom and Mernout Burger.
Ton, thank you for the wisdom you provided in the max-plus algebra and the guidance through
this process. I always felt supported and could drop by when questions troubled my mind.
Mernout, I am indulged by your thirst for knowledge, which is truly admirable. Your practical
view and knowledge were a tremendous help to complete my Master’s thesis.

Lastly, I would like to thank my parents and Bas for their support. Bas, thank you for not
taking everything too serious when I needed some distraction. Luckely you were always there
to lift that rock you like to refer to so much. Mam, pap, bedankt voor al die jaren van
steun en toeverlaat, jullie zorg, liefde en betrokkenheid. Dank voor zo veel meer dan woorden
toelaten, ze schieten werkelijk tekort (voor deze ene keer!).

Delft, University of Technology Anne-Michelle Vos
July 21, 2015



Xiv Preface & Acknowledgments




"What is worth the prize is always worth the fight.”
— Chad Kroeger






Chapter 1

Problem Description

Automation proved to give cheaper and safer operations, less emissions and better infras-
tructure utilizations. Small efficiency improvements express themselves in huge advantages
when the transshipment and throughput of containers is considered. Container-based liner
service accounts for approximately 60% of the total value of shipments [1]. The total through-
put of the container terminal in Rotterdam in 2012 is estimated on 11.9 million Twenty feet
Equivalent Unit (TEU), of which approximately 40% is transshipped. In the worlds biggest
container terminal (Shanghai) the total throughput is estimated on 32.5 million TEU in the
year 2012, with a transshipment rate of approximately 82% [2]. These numbers emphasize
the importance of container handling. The increasing number of container shipments causes
higher demands on the seaport container terminals, container logistics and management, as
well as on technical equipment [3]. This development results in an increasing competition
between seaports, especially between geographically close ones. It is therefore important to
optimize success factors in container seaports, in particular the time in port for ships (influ-
enced by the makespan) combined with low rates for loading and discharging. Rapid turnover
of containers is thus a crucial competitive advantage.

Container turnover involves discharging and loading operations. During discharging oper-
ations, the containers in a container ship are unloaded from the vessel and stacked in the
storage yard. During loading operations, the containers are retrieved from the storage yard
and are loaded onto the ship [4]. The (un)loading of the container ship is performed by quay
cranes (QCs) and the storing and retrieving in the yard is done by yard cranes (YCs). For
the transportation of containers between the quay and yard, horizontal transport means are
used. One of the handling equipment that is applicable for this, is the automated guided
vehicle (AGV).

Automated Guided Vehicles (AGVs) are an important part of an automated container termi-
nal. Nowadays they are widely incorporated in sea port container handling sites [5]. Using
AGVs has among others the advantages that they are accurate (£25mm) [6], their routes
remain unchanged and are therefore predictable, they operate without human intervention,
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they are integrated with a traffic management system that guarantees no collisions and they
are flexible, since their route can be modified in a matter of seconds. However, the scheduling
and routing of the horizontal transport means (including AGVs) is also a difficult optimiza-
tion problem, which has a large influence on the makespan. Since container ships sail on a
schedule, the cargo stays at the harbor when the reloading of the vessel is not done in time.
Therefore both the harbor and their clients are of benefit when the AGV scheduling and
routing is optimized.

In AGV scheduling, the departure times and arrival times of the AGVs are to be determined.
When considering the definition of the optimal performance, the most evident criteria would
be to reduce the makespan (last QC movement serving a particular ship). This is impeded
by the uncertain handling times and AGV travel times in the container terminal.

Motivation

The competitive environment in container terminal operations forces advising companies to
design better scheduling algorithms. TBA indicates that a robust schedule is of great im-
portance to practical applications, due to the highly uncertain handling times within the
container terminal. This also became clear in the preceding literature study of this thesis.
Stochastic switching max-plus-linear systems and model predictive scheduling can provide a
robust solution to the scheduling problem, creating an opportunity to design a flexible pro-
gram that will schedule AGVs in a more efficient and robust way. Furthermore, the company
emphasize the importance of a fast computation time of an algorithm that only needs little
resources such as serves to suppress the operational costs.

1-1 Research questions

The aim is to find a on-line feasible solution of the AGV dispatching problem that minimizes
congestions at the cranes and finds a (near) optimal solution for the minimization of the
makespan. The algorithm should resolve congestions that may occur due to possible techni-
cal failures of the equipments and it should be able to deal with the major uncertain handling
times within the port. Considering the introduction above and taking the goal into account,
a research question is formulated:

What are the current possibilities and future perspectives for scheduling AGVs in an auto-
mated container terminal using maz-plus-linear systems?

The max-plus algebra has been proven to deal efficiently with scheduling problems [7-10].
With the fairly newly applied algebra, it is possible to model a non-linear system in a max-
plus-linear framework. The demand for an on-line scheduling method can be satisfied by
introducing model predictive scheduling. Finally, the uncertain handling times will require
to introduce stochastic variables, which will result in a schedule that is based on a model
predictive, stochastic switching max-plus-linear system.
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1-2 OQutline of this thesis

The outline of this thesis is as follows:

First, general information will be provided on container terminals, max-plus algebra and on
max-plus-linear (MPL) systems. Chapter 2 will give a general overview of the most important
features of a container terminal and Chapter 3 introduces the max-plus algebra and (stochas-
tic switching) max-plus-linear systems.

The following part of this Master’s thesis will explain the model, optimization and the dif-
ferent add-ons to enhance the performance. In Chapter 4 an initial model of the system is
designed and explained. Once the system is described, the optimization can be performed. In
Chapter 5, a MILP and Benders’ decomposition approach are taken and the results analyzed.
Hereafter, the problem will be defined as a model predictive scheduling (MPS) problem, which
is again recast into a MILP problem formulation and evaluated (Chapter 6). Finally in Chap-
ter 7, the perturbed system will be described in and solved using a Monte Carlo algorithm.

Chapter 8 discusses the most important findings by reviewing the different models shortly.
Additionally, the final conclusions of this Master’s thesis are presented and recommendations
for future research are done.
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Chapter 2

The Container Terminal

In this chapter, a brief introduction to the container terminal is provided. Possible layouts of
container terminals are considered and a short overview of a few common handling equipment
will be presented. Finally, some dimensions and typical handling times regarding the terminal
are mentioned, such that it is clear how fast the designed scheduling method should be able
to schedule in an on-line application.

2-1 Layout and dynamics

The system of the container terminal will be partly modeled. In the AGV dispatching problem
only the quay area up until the yard is relevant. This means that the hinterland operations
are disregarded. The container ships dock at the quay area where quay cranes (QCs) unload
the cargo. While doing so, the QCs can move along the quay. The automated guided vehicles
(AGVs) travel also along the quay underneath the QCs to pick up the containers. Hereafter
AGVs transport the containers to the yard [11]. When a container is transported from the
quay side to the yard, it is named a discharge job (or ship-to-yard (S-Y) cycle). It is however
also possible that the container is retrieved from the yard and loaded onto the vessel. This
is then called a loading job (or yard-to-ship (Y-S) cycle). The path that an AGV follows, is
predefined and will not be examined any further. When an AGV arrives at the yard, it takes
position at a transfer point or lane to get (un)loaded by a yard crane (YC). This crane will
eventually store the container in a stack in the yard.

Most yards have one of the two typical layouts, which are either blocks that run parallel to
the quay or blocks that are perpendicular to the quay as can be seen in Figure 2-1 [3]. In
this thesis, the perpendicular layout with transfer points will be assumed when modeling the
system. However, it should be kept in mind that other layouts are not uncommon in container
terminals.
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Figure 2-1: Parallel (left) and perpendicular (right) layout of seaport container terminals.
2-2 Handling equipment

Different kinds of handling equipment can be used to transport the containers. Part of the
operations are often automated in large container terminals, but this is not a necessity. The
handling equipment that is assumed in this work will be discussed.

2-2-1 Quay side

At the quay side, the container ships are loaded and un-
loaded by QCs, depicted in Figure 2-2 [12]. These cranes
serve deep-sea vessels (capacity up to 13.000 TEU), but
also the smaller feeder vessels (capacity 100 TEU to 1200 vz S
TEU) [2]. There are different types of quay cranes [13]: = w’i

single-trolley cranes and dual-trolley cranes. In this work | }!;‘_g‘“
it is assumed that the QCs are single trolley cranes, which '
move the containers between ship and shore [14]. Another
assumption is that these cranes place the containers on the
ship or directly on an AGV and that they only move one

20 or 40 feet (1 TEU or 2 TEU) container.

Figure 2-2: QCs serve vessels at
shore.

2-2-2 Transport technologies

The AGV, shown in Figure 2-3 [15], is chosen as the hor-
izontal transport mean. The AGV is a passive transport
mode, since they need to be served by a crane and are

not able to lift containers themselves. It is not possible to
decouple the processes of the AGV and QC.

The automated guided vehicle

Figure 2-3: A loaded automated An AGV system exists of two main subsystems: hardware
guided vehicle (AGV) transporting a and software [16]. The hardware includes the physical com-
two TEU container. ponents, e.g. the controllers, sensors, guidance devices, etc.
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The software embodies the algorithms for systematically managing the hardware resources
to obtain the highest efficiency. It is hard to provide conclusive specifications of an AGV,
since they neither contain the same hardware nor software. Usually, an AGV is diesel-electric
or battery-powered and can carry either one 40/45 feet container of maximal 40 tonnes or
two 20 feet containers with a combined weight of 70 tonnes. The dimensions of an AGV are
approximately 15 by 3m. The forward as well as the reverse speed is maximal 6m/s, while in a
maximum curve this speed is 3m/s [6]. Acceleration and deceleration are both approximately
0.5m/s?. A last important point to mention is the (possible) tank capacity of 1400 liters and
the fuel consumption of 81/hour, providing an operation radius of 175 hours. Since the in-port
time of a vessel is usually around 24 hours, it is admissible to ignore refueling of the vehicles
in simulations.

2-2-3 Yard side

Depending on the layout of the terminal, different kinds
of YCs can be used. In this work it is assumed that rail-
mounted gantry (RMG) cranes (see Figure 2-4) [17] serve
the AGVs in transfer points. Often two or more cranes are
employed at one block to avoid operational interruptions in
case of technical malfunctions and thereby increasing the
productivity and reliability of the whole system. YCs can
be man-driven, but in the highly automated seaports, there
are autonomous gantry cranes in use, such as in Thames-

Figure 2-4: RMG th
port, Rotterdam and Hamburg [3]. Alg\L/'; in the yard. cranes serve The

2-3 Dimensions and performances

It is hard to present general numbers that define a container terminal, due to: fast develop-
ments in the container terminal equipment, the various different layouts that are possible and
the wide spectrum of investments in harbors to stay competitive. It is however possible to
give a good indication of how fast or accurate the equipment is in most (leading) container
terminals. Data is used from various simulations of container terminals, such as the Delta
Sealand (DSL) container terminal of Europe Container Terminals (ECT) Rotterdam at the
Maasvlakte and the newest ECT terminal at the Maasvlakte 2 [18].

A vessel can carry up to 18.270 TEU (Maersk Line Denmark). However, more frequently they
will be around 13.000 TEU and with a typical length of approximately 350m. On deck the
containers can be stowed 8 tiers high and 17 rows wide, in the hold 9 tiers high and 15 rows
wide. These vessels are typically served by four to six QCs.

The performance of the QCs depends on the specifications and crane type. Simulations have
been done with a cycle time of approximately 66 seconds (DSL terminal of ECT Rotter-
dam) [18], but also with a QC cycle time of 80 or 90 seconds [19].
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In literature, the cycle time of a YC is often taken as two to four minutes, which are opera-
tional data collected from container terminals in Singapore and Hong Kong [20]. The exact
time depends highly on where the container needs to be stacked or retrieved, since the yard
can have large dimensions.

Every container terminal is unique, but a typical large scale terminal with perpendicular
layout contains approximately:

e 10 QCs performing on average 30 moves per hour,
e 50 AGVs

e 20 to 30 YC modules, performing on average 10 to 15 moves per hour

and has a quay length of approximately 800m. The designed method should be able to provide
a schedule for this problem size.



Chapter 3

Max-plus Algebra & Max-plus-linear
Systems

Since max-plus-linear (MPL) systems are used in the approach to the AGV dispatching prob-
lem, it will first be explained why this approach is convenient. Hereafter, the related theory
will be reviewed in this chapter. First the semantics of max-plus algebra are discussed. Here-
after, max-plus-linear-, switching max-plus-linear- and stochastic switching max-plus-linear
systems are explained, expanding the complexity of the system in each step.

3-1 Max-plus algebra

The AGV dispatching problem can be modeled using discrete-event systems. These are
event-driven dynamical systems, which means that their dynamics are due to asynchronous
occurrences of discrete events. The state transitions are initiated by occurrences rather than
a clock [21]. When max-plus algebra is applied to the scheduling of AGVs, it is possible to
create a max-plus-linear (MPL) system, which is linear in the max-plus algebra. The class
of MPL systems consists of discrete-event systems with synchronization but without concur-
rency or choise between rival transitions (Petri net theory) [22]. Synchronization requires
the availability of several resources at the same time and all preceding operations need to be
finished to start a new operation (concurrency) [23]. Using the max-plus algebra can be of
great advantage, since [24]:

1. nonlinear systems can be presented as linear systems in the max-plus algebra,

2. it provides a structured way to determine bottlenecks in the system such as critical
cranes and AGVs and it provides good initial scheduling variables. A system-theoretical
approach based on eigenvalues and eigenvectors can be taken to determine the critical
cycles,

3. there is a close relation between MPL models and a graph representation of a system,
such that graph based methods can easily be used in the scheduling procedures,
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4. when an AGV is late and delays become a problem, the MPL system can switch to
a different mode, which changes the order of events to resolve delays. When an MPL
system can switch modes, it is called switching max-plus-linear (SMPL) system. With
max-plus algebra, the best switch can be calculated by using eigenvectors,

5. MPL models are often written implicit, but can easily be transformed into an explicit
form, which might result in a faster computation time.

3-1-1 Semantics of max-plus algebra

Max-plus algebra uses mainly two operators, namely the maximization operator ¢ and the
addition operator ®. The definitions of these are

x @y =max(zx,y) and rTRQY=x+Yy (3-1)

for x,y € R, := RU{—o00} [25]. The symbols used for the maximization and addition oper-
ators resemble the conventional addition and multiplication symbols respectively. Therefore,
the operator & is also named maz-plus-algebraic addition and ® the maz-plus-algebraic mul-
tiplication. As in conventional algebra the max-plus-algebraic multiplication ® has a higher
priority than the max-plus-algebraic addition @. An important difference with respect to the
conventional algebra is that there is no inverse operation in the max-plus algebra.

The zero element for @ is € := —oo. Using this definition, it holds that max(x, —0c0) =
max(—00,x) = x, so that:

rTPe=cPr==x and TRe=—eRQx =c¢.

The unit element is e = 0. All components of the max-plus algebra have been defined, which
is the set (R., ®,®) [26]. The max-plus algebra is now denoted as:

Rz’;‘ - {RE7 697 ®7€7 6}.

It is also possible to take the power of 2 € R by using r € R and is denoted by z®" [22]. This
operation corresponds to rx in the conventional algebra, since

¥ =rRr®..Qr=r-2
for all r € Z4. In Example (3-1) some numerical examples are listed.
Example 3-1.
1®3®e =max(l+3,—-c0) =4

(
e®2®5 =max(0+2,5) =5
23 =3 x2 =6

The algebraic properties of @ and ® are listed in Appendix A.
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3-2 Matrix operations

The max-plus algebra can be extended to matrix operations [26]. The elements of a matrix
A are denoted by:
a;=[A] S 1<i<n, 1<j<m.
ij

The sum of the matrices A, B € RI*™ is defined as

(A @ B)ij = aij @ bij = max(aij, bij) (3-2)
for all 7, 5. The matrix product of A and C € R**P is defined as

m
(A®C); = 9:91 aip ® cpj = 1£2Xm(aik + cij) (3-3)

for all 4,j. In Eq. (3-3), C can be either a matrix (p > 1) or a vector(p = 1). The scalar
multiple of a matrix A is defined componentwise as

(C &® A)zg =cR®a;; = Cc+ ag; (3—4)

for all 4,j. Note the analogy with the conventional definitions of matrix sum and product.
Lastly, there exists the max-plus dot product [26], which will not be used. An example of a
matrix addition and matrix multiplication in the max-plus algebra is given in Example (3-2)
(adapted from Duinkerken (2005) [27]).

vl ol

The matriz addition of A and B is:
11
13 2]

(e@)@®(1®3) (exe)d(1®1)
1Iel)e(23) (I1ee)d(2®1)

Example 3-2. Let

el 16h¢

AOB=1 13 941

The matrixz product of A and B becomes:

104 92

A®B= 285 @3

:{g g]

It should be noted that, opposite to the scalar max-plus algebra, the matrix multiplication
fails to be commutative. Suppose the A and B matrices of Example (3-2). Indeed:

1 2] ,[4 2
B®A—E J%E J-A@B

A
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Analogous to the zero element, there is a max-plus-algebraic zero matrix (£,xm)i; = € for all
i, 7. Furthermore, the n x n identity matrix E,, in max-plus algebra is defined as (E,,);; = 0
for all @ and (E,);; = ¢ for all ¢, j with i # j. Here it holds:

Adé&(n,m)=En,m)®A=A for AecR"™"

ARE(m,m)=E(n,n) A=A for AecR"™m.

3-3 Max-plus-linear systems

Discrete-event systems in which there is synchronization but no concurrency can be described
by a model of the form:

x(k) = A @x(k — 1)@ B @ u(k) (3-5)
y(k) = C @ x(k) (3-6)

with A € R, B € RI*™ and C € RV (ny is the number of inputs, n, the number of
outputs), which are called max-plus-linear time-invariant discrete-event systems, or max-plus-
linear (MPL) systems for short [23]. The components of the input, output and state are event
times and k an event counter instead of a clock cycle. The AGV dispatching problem is sched-
uled using only the state and system matrix A. In the state x(k) the starting times of events
at k are stacked. In the A-matrix the handling times are stored. The equations of the system
can be derived using graph theory, as will become clear in the next section. For the theory to
determine stability, controllability and observability it will be refered to Van den Boom et al.
(2012) [28] and Gazarik et al. (1999) [29], but is not relevant to the AGV dispatching problem.

A simple MPL system for the container terminal is already designed by Contu et al. (2011)
[30], describing only one QC, one YC and one AGV. Boetzelaer (2013) [31] expanded the
framework to multiple cranes and AGVs with continues variables, modeling the system dif-
ferently than will be shown in this work.

3-3-1 Relation to graph theory

In Section 3-1 it is stated that one of the great advantages of MPL systems is the relation to
graph theory, which is consequently widely incorporated for system designing purposes. This
is due to the definition of such an MPL system, that is closely related to a graph. The entries
of the A-matrix in the system equation as in Eq. (3-5) describe the graph and its weight on
its edges. For example (adapted from Heidergott et al. (2005) [26]), when the A-matrix is as
follows:

e 15 ¢
A= e 14},
10 ¢ 12

the directed graph contains three nodes V(Acx) = {1,2,3}, because Aoy € R3*3. For the
elements that are €, the directed graph does not have any connections, otherwise it has a
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directed edge. In the case of the given A -matrix, there exist edges between (1,3), (2,1),
(3,2) and (3,3), with weights 10, 15, 14 and 12 respectively. So the set of edges is A(Acx) =
{(1,3),(2,1),(3,2),(3,3)}. The graph representation can be seen in Figure 3-1. Note that for
an arc (7,7) in graph G(V, A) = G(Aex) the weight of arc (4, j) is given by aj;. This is due to
the max-plus equations arising from the system x(k) = A ® x(k — 1). For example, from the
equation

zi(k) = (e@z1(k - 1)) © (15 @ 22(k = 1)) ® (e @ 23(k — 1))

it follows that there is a directed arc from zo(k — 1) to x1 (k).

10

o e

15 14

Figure 3-1: Directed graph representation of the matrix A,.
The graph depicted in Figure 3-1 consists of two elementary circuits p = ((1, 3), (3,2),(2,1))

and ¢ = (3, 3), whereof the weights can be determined by:

|plw = as1 +az3+a12=10+14+15 =39

|q]w = ass =12.

The length of a path is the number of nodes it contains (|p|; = 3 and |g|; = 1 in the example).

Critical circuits

Figure 3-1 consists of two elementary circuits. A circuit is a closed path and it is elementary
when every node has only one incoming and one outgoing arc. If the weight is defined as

/-1
Y4
Vw = ®a77h+k77h+k+1 = N® ) (3-7)
k=0

then the average weight of a circuit can be determined by

h/‘w 1 ®¢

== xu® =p. (3-8)
vle ¢

The elementary path with the maximum average weight is called the critical circuit. Now

let C(A) denote the set of elementary circuits in G(A), then the maximal average circuit

weight and thus the critical circuit is:

fe = max -——. (3-9)
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Critical circuits are important to determine, since they are usually the bottlenecks of the
scheduling problem and delays in these circuits might spread to the overall system. When
the system is in operation, the critical circuits should always have the highest priority, since
they are normative for the overall time that is needed to unload and reload a container ship
(the makespan).

3-4 Switching max-plus-linear systems

The MPL system describes only one mode, or a single path in the system. In the container
terminal, a mode corresponds to one assigned QC, one assigned AGV and one assigned YC.
When there are more cranes and/or AGVs, more modes need to be introduced, creating
a switching max-plus-linear (SMPL) system. The switching between modes changes the
structure of the A-matrix, which is done with max-plus binary selection variables (Section 3-
4-1). Tt also allows to break synchronization and change the order of events [25]. Every
container that is transported by a different combination of QC, AGV and YC gets a unique
AUF) _matrix describing the route and determining the time specifications of the container
along the equipment. Eq. (3-5) is adapted to formulate the SMPL system for a container
terminal:

x(k) = A0 (k) @ x(k — 1) (3-10)

in which the matrix A¢®)) is the system matrices in the ¢-th mode. Each mode ¢ corresponds
to a required set of synchronizations and an event order schedule. The switching between
modes can be formulated in a switching rule (Appendix A). The fact that SMPL systems
can handle a large amount of modes ¢ in limited time can also be seen in research to train
scheduling [7,32].

3-4-1 Max-plus binary control variables

The SMPL system can contain many different A-matrices, all describing a different path. As
mentioned in Chapter 2, a typical dimension of a container terminal with a reasonable size
is ten QCs, 50 AGVs and 20 YCs. This implies that for every isolated container within the
system, there are 10 x 50 x 20 = 1000 paths that need to be described in the model. To
select the right path, binary control variables will be used. Instead of making 1000 different
A-matrices, it is then possible to select the right entry of just one matrix. Suppose that it is
possible to define straightforward the binary control variables for the QCs, YCs and AGVs,
which are in the sets a, b and ¢ respectively. Then the max-plus binary control variables
would be:

a={ay,...,a1}
b={by,....;b20}

Cc = {Cl, ...,050},
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where
e if 7 is selected b e if j is selected
a; = ) j = oo
‘ € if ¢ not selected ! € if j not selected
e if h is selected
Chl =
€ if h not selected.

The max-plus binary variables e and € are equivalent to the plus-times binary variables 1 and
0 respectively. For an extensive example on max-plus binary control variables, it is referred
to Appendix B.

3-5 Stochastic switching max-plus-linear systems

The SMPL system is deterministic when

e the switching is determined by a deterministic switching rule and

e all variables of the system are deterministic [33].

Accordingly, there can be two kind of uncertainties in the system. In the AGV dispatch-
ing problem the switching variable is not perturbed, such as in e.g. telecommunication net-
works [34]. In the container terminal system, the optimal schedule is determined, leaving no
room for switching to a different mode to reconsider the order of events. Therefore, only the
parametric uncertainty needs to be taken into account.

The parametric uncertainty is present in the system matrices, which are perturbed by noise
(fast changes in the system matrices and variable disturbance) and modeling errors by as-
sumption (slow changes or permanent and constant errors in the model variables). Two cases
could be distinguished related to the characterization of the perturbation, which is either (1)
bounded or (2) stochastic [21]. In the bounded case, it is assumed that it is not known how
the uncertainty behaves and therefore the worst case scenario is assumed for every step. This
is a safe choice in modeling the system. Due to the worst case assumption, it guarantees
that all AGVs and cranes will be on time when no major external events happen such as
the breakdown of equipment. This reduces the importance of on-line scheduling, but would
adversely result in a slow scheduling scheme where QCs, AGVs and YCs have large waiting
times. When stochastic perturbation is considered, it is possible to describe the behavior
of the perturbation by a distribution function. A stochastic approach will lead to a tighter
schedule than the bounded case. However, this also means that AGVs and cranes can be
delayed and on-line scheduling will be important since it should resolve the delays.

The advantage of a tight schedule with minimal waiting time for the equipment is of such
importance that the pros of the stochastic perturbation outweigh the pros of the bounded
perturbation. Therefore, stochastic uncertainty is considered when the container jobs are
modeled. A distribution of the perturbation becomes an assumption in the model of the
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system and can be of wide variety. Ideally, the stochastic switching max-plus-linear (SSMPL)
system is used to model the uncertainty, which is commonly additive for noise and model
errors in plus-times linear systems. The plus operator in conventional algebra is equivalent to
the max-plus multiplication operator, making the noise multiplicative in the SSMPL model
[33,35]. The resulting SSMPL system description:

x(k) = AR)(B, (k) @ x(k —1) (3-11)

where A (E,(k)) is the system matrix with the uncertainty vector E, (k). An example is pro-
vided in Appendix C, where an MPL, SMPL and SSMPL model are derived for a production
system (adapted from [25]).

Now that the theory on max-plus algebra and MPL systems is explained, the model of the
container terminal can be designed.



Chapter 4

Model of the System

The main goal of exploring the possibilities and future perspectives for scheduling AGVs
in an autonomous container terminal using MPL systems will be realized by optimizing a
prediction model. The model is created by deriving the equations from a Petri net (PN)-like
representation.

4-1 Model

The construction of the model can be divided into three steps, namely

e creating a graphical representation,
e deriving model equations,

e introducing binary control variables.

Each will be explained in the following sections.

4-1-1 Graphical representation

The model is constructed by using Petri net theory due to the relation between graph the-
ory and MPL systems. A Petri net (PN) is a logical representation of the dynamics of a
discrete-event system that presents the ordering of events in a plant [36]. A PN can either be
timed or untimed. An untimed PN consists of a finite set of places P (circles), a finite set of
transitions 7' (bars) and a set of directed arcs connecting the places and transitions. The PN
represents the state of the system by the distribution of tokens in places. Usually, tokens are
denoted by dots. A transition t is state-enabled when each upstream place contains at least
one token, whereafter the transition can fire. When the transition is executed, an upstream
token is removed and placed in (one of) the downstream place(s). In an untimed PN only the
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order of events is specified, regardless of time aspects. However, in most applications time
has to be considered, whereby a timed PN is obtained. The arrival times of the tokens in
places are remembered in the state x(k).

The system is modeled using three subcycles, namely the QC subcycle, the AGV subcycle
and the YC subcycle. When two subcycles interact with each other, a synchronization occurs.
In these subcycles, the following transitions occur:

e ¢;: the AGV moves to the crane of the pick-up location (AGV cycle),

e t4: the AGV moves to the crane of the drop-off location (AGV cycle),

e {9: the QC moves to the ship to pick-up or drop-off a container (QC cycle),
e t3: the QC (un)loads the AGV (QC/AGYV synchronization),

e {5: the YC moves to the yard to pick-up or drop-off a container (YC cycle),
e t5: the YC (un)loads the AGV (YC/AGYV synchronization).

Every transition ¢ has a corresponding delay 7, which describes the time that a transition
takes. Ome full cycle is the discharge or loading job of one container. Therefore, every con-
tainer gets a new event step counter k. When k is a discharge job, the AGV gets loaded by
a QC and unloaded by a YC. When k is a loading job, the AGV gets loaded by a YC and
unloaded by a QC. In Figure 4-1 a general directed graph is given. Only one AGV, one QC
and one YC is included. Expanding the graph with multiple AGVs and cranes is however
easily done by adding arcs or nodes. The representation is not exactly equal to that of a PN,
but the idea is equivalent. The arrays are transitions with a delay 7 and the dots are places p.
Whenever a place p is true, it receives a token. The filled dots need two places to be true and
thus denote a synchronization. The open dots need only one token. The maximum time of
two places to receive a token (causing a synchronization) is the time before a next transition
is triggered.

To put the theory into perspective, suppose that only discharge jobs are considered. The
process is explained using five nodes in Figure 4-1.

1. The QC picks up the container k from the vessel (1a) and moves it to the quay. When
this is done, node 1 receives a token. Also the AGV needs be ready to receive the
container and should move to the QC (1b). When this latter transition is complete, a
token is placed at node 1. In the next transition (2a) the QC places the container on
the AGV, which can only take place when both tokens are received.

2. The second node does not require a synchronization. It represents the moment that
both the QC and AGV are ready to proceed. The QC will commence its next cycle and
the AGV proceeds cycle k by moving the container to the yard.

3. Node 3 is again a synchronization node, following the same steps as node 1. The YC
has just stored a container in the yard. Whenever it has moved back to the transfer
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e} event
time e synchronization event

ship -->»  QC movement
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— YC movement

YC to yard YC to yard

Figure 4-1: Graphical representation of the container terminal system.

point, node 3 receives a token. Node 3 receives also a token whenever the AGV has
reached the yard. Only when it has received two tokens, the next transition can fire
and the YC starts picking up the container from the AGV.

4. When the transition fires, node 3 is abandoned. Node 4 is reached with a certain delay,
whereafter both the YC and AGV are ready to proceed. The YC will end cycle k& by
storing the container in the yard. The AGV will perform a next cycle and moves to the
quay, reaching point 5.

5. Node 5 is comparable to node 1 and exists in a new cycle.

System analysis

In Section 3-3-1 the concept of critical circuits is explained. Using the handling times provided
in Chapter 2 it is possible to determine the critical cycles in this system. First, the weights of
the three cycles have to be determined. Suppose there is one QC, one AGV and one YC. The
distance between the quay and yard equals 100m and the AGV average speed equals 2m/s.
The following holds:

e weight of the QC cycle: wgc = 120s (based on 30moves/h, including (un)loading time),

e weight of the YC cycle: wy ¢ = 240s (based on 15moves/h, including (un)loading time),

2
o weight of the AGV cycle: wagy = 2?1(10781 + (2 x 15s) = 130s (when time loss for

(un)loading is 15s).

The graph in Figure 4-2 results from the statements about this simple system. The A-matrix
that belongs to this configuration is

120 65
A= [65 240]



20 Model of the System

26/83

26/83

Figure 4-2: Graph of the container terminal system for a single mode (bold, black) and multiple
modes (cursive, red). Node 1 and node 2 belong to the QC and YC synchronizations, respectively.

and the figure shows that {(1,1)}, {(1,2), (2,1)} and {(2,2)} are the circuits of the system. Now
the critical cycle is the YC cycle, since max (120,240, 130) = 240. However, when multiple
modes are considered, the ratio YC/QC typically is about two to three in a container terminal.
Let us suppose there are three times more YCs than QCs. Furthermore, as an approximation,
the number of AGVs is usually taken about five times the number of the QCs. However, pre-
sume that the travel distance might reach 800m, putting the weight on arcs (1,2) and (2,1) to

800 1
<2 + 15) X 5 These new weights for the multiple modes are displayed in red in Figure 4-2.

Interesting to point out is the shift of critical circuits. Now
wgce = 120s, wy o = 80s, waay = 54 to 166s.

Depending on which route the AGV takes, either the circuit of the QC or that of the AGV
is critical. The boundaries on the system make it impossible to influence the time of the
QC cycle. However, by assigning the AGVs correctly, the schedule can be minimized. This
emphasizes the importance of solving the AGV dispatching problem.

4-1-2 Model equations

The model equations can directly be obtained from the graph in Figure 4-1. The general
framework that is used as guidance for the definition of equation parameters has been for-
mulated by Van den Boom et al. (2014) in [21]. It is designed for discrete event systems
with semi-cyclic behavior. This type of behavior is specified by a periodically repeated set
of operations. In semi-cyclic behavior the set of operations may vary over a limited set of
possible sequences of operations. For now there is neither scheduling nor synchronization
considered in the model design. A distinction can be made between four set of equations,
since there are four cycle types:

1. only discharge jobs are considered ("ship-to-yard, ship-to-yard (SYSY)"),
2. only loading jobs are considered ("yard-to-ship, yard-to-ship (YSYS)"),
3. jumbled cycles: A discharge job is preceded by a loading job ("YSSY"),

4. jumbled cycles: A loading job is preceded by a discharge job ("SYYS").
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The previous container jobs of the QC, YC and AGV in cycle k are independent of each other
and therefore the cycle types of the different resources should be considered separately.

The equations can describe two possible discrete-time model forms: an implicit- or explicit
model. When the model is explicit, the current cycle k only depends on the previous cy-
cles. When it is implicit, the current cycle k depends on the previous cycles as well as on
the current one. The implicit model requires less constraints and will therefore be an ad-
vantage in the MILP formulation. Since it will become clear that the number of constraints
grow exponentially with the size of the problem, the implicit model is applied to keep the
MILP proportions as small as possible. For a more extensive analysis on this statement, the
interested reader is referred to Appendix D.

Deriving the discharge job equations

A job j is defined as the allocation of the j-th container from ship to yard in a discharge cycle.
The event counter k is the allocation of the container from ship to yard at time event k. Every
future job j for j = 1,..., N, has p; = 6 operations with the starting times in %, (k + j). Job
j has corresponding sequences of resources R; = (75,1, ...,7jp,) and processing times in cycle
k: Tj(k) = (151(k), ..., Tjp; (k)). For container k, the following state is proposed:

Z1(k) : starting time AGV travels to next QC location,

(
Zo(k) : starting time QC retrieves container from vessel,
Z3(k) : starting time QC loads AGV,
Z4(k) : starting time transportation container by AGV from quay to yard,
Z5(k) : starting time YC crane unloads AGV,
Z6(k) : starting time YC stores container in the yard,

71 (k) : time it takes AGV to travel to QC location,
To(k) : time it takes QC to retrieve container from vessel,
73(k) : time it takes QC to load AGV,

: time it takes YC to unload AGV,

(k)
(k)
(k)
74(k) : time it takes AGV to transport container from quay to yard,
(k)
(k) : time it takes YC to store container in the yard.

The travel times are variable, whereas all QC and YC handling times are assumed constant.
The equations are however still derived as if the handling times of the cranes can vary, since
the SSMPL model will consider perturbed QC handling times. Moreover, in this fashion the
YC handling times could easily be adjusted when the constant value would be substituted
by a varying parameter depending on the container job location. An estimation of the AGV
travel times can be made using its relation to the traveled distance and its speed, while ac-
counting for some time loss due to delays.

When the states are assigned to the nodes, a new representation is obtained, as depicted in
the directed graph of Figure 4-3.
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Tﬁ(k — 1)

Figure 4-3: Graphical representation of the system cycles with corresponding states & and elapsed
time 7.

The following matrix inequality can be derived using the graph in Figure 4-3:

fl(k) 5 I3 e £ 5 I3 1'1(k;) g € 5 £ Téa)(k — 1) £ il(k - 1)
Za(k) 3 € 3 € e € Zo(k) € € T?E‘Z)(k —1) ¢ e B féz)(k -1)
25(k) mi(k) (k) e € S P EE1C0) I £ E € € © 23" (k= 1)
24(k) € e mn(k) e e € Z4(k) € € € € € € Za(k—1)
25(k) € € e mk) e e 25(k) c ¢ c c e Téy)(k 1) icé“)(k -1)
26(k) € € € e (k) e 26(k) c e c c c c iéy)(k —1)
(1)

where (¢), (a) and (y) denote the dependence of (k — 1) with the previous subcycles of the
current QC, AGV and YC, respectively. It was already established that the synchronization
points are in Z3 and 25, where a maximum operator is applied. The states can be reduced by
successive substitution of the equations in the two synchronization points. The previous cycle
of the selected QC, AGV and YC are called respectively (k — pg), (K — pa) and (kK — py),
were P the maximum of previous considered cycles: {ug, pa, py} < P. Now Eq. (4-1) can
be used to obtain:

21(k) = 75(k — pa) ® w5(k — pa),
Ta(k) = 73(k — Q) ® x3(k — o),
Z4(k) = 73(k) @ z3(k),

Z6(k) = 75(k — pa) ® x5(k — pa).

The synchronization points can be described by the time that the QC can begin with loading
the AGV:

and when the YC is able to start unloading the AGV:

T5(k) = 2y (k) = 73(k) @ Ta(k) ® 2(k) @
T5(k—uy)®T@(k—ﬂy)®£@y(k—uy). (4—3)
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Notice that at the synchronization points, several equations can describe the same nodes,
such as 21 (k) and Zg(k — pa). It is possible to write Eq. (4-2) and Eq. (4-3) in matrix form
as:

k)| o | e e | |dqk)
[QY(k) = i 7'3(/6‘) ®7’4(k‘) le ® Ay(k) @
k) @k —pno) e o [Tk —1Q)| o
I € € Ty (k = nq)
eimk) ®msk—pa) | [Folk - pua)
=S € ]® Ty (k—pa) @
I e ok — py) i
| e ! 75k — py) @ T6(k — py) ? fY(/f—My)] 4

(k) > Ao @%(k) © Ay @X(k — @) © Apy @X(k —pa) © Ayy @ X(k — py) (4-5)

and is reformulated as
x(k) > A ®@x(k). (4-6)

The main issue with Eq. (4-5) is that the states consist of the synchronization events at just
one QC and one YC. To address this issue, new states are defined containing the starting
times of the synchronization of all QCs with an AGV to be loaded at event k and all YCs
with an AGV to be unloaded at event k. The model will have the following state:

z1(k) [ starting time last synchronization of QC7 with some AGV |
ooy (k) | starting time last synchronization of QCx with some AGV (4-7)
ZQcoy,, (k) | | starting time last synchronization of Y'C with some AGV
|Zqoy+yey (k)| [starting time last synchronization of Y'Cyy with some AGV |

where the number of QCs are n =1, ..., N and the number of YCs are m =1, ..., M.

When the state expands, the A-matrix naturally expands, too. When & € RIV+M)*1 thep
A e RINHM)X(N+M) with the entries expanding in their own block matrix as in Eq. (4-
4). In Ag there is a non-max-plus zero element in the lower left block matrix. This element
describes the relation between the AGV travel time from any QC to any YC. Therefore, when
expanding Ay, all elements in Ag{2, 1} equal 73(k) @ 74(k). The same reasoning pattern can
be used for the matrix A, ,{1,2}. On the contrary, A,,{1,1} and A, {2,2} describe when
the cranes themselves are ready for their next job. When expanding the state, the elements
will only be on the diagonal of A, ,{1,1} and A, {2,2}.

Deriving the loading job equations

The equations that have been derived are only applicable when subsequently discharge jobs
are in order. It is also possible that loading jobs are performed, whereof the equations are
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derived in a similar fashion. The difference is the definition of the states, model variables 7
and the relations between them. They now get the following meaning:

#1(k) : starting time AGV travels to next YC location,

Zo(k) : starting time QC stores container on vessel,

Z3(k) : starting time QC unloads AGV,

Z4(k) : starting time transportation container by AGV from yard to quay,
Z5(k) : starting time YC crane loads AGV,

Z6(k) : starting time YC retrieves container from yard,

71 (k) : time it takes AGV to travel to YC location,

(k)
(k) : time it takes QC to store container on vessel,
(k) : time it takes QC to unload AGYV,
T4(k) : time it takes AGV to transport container from yard to quay,
(k) : time it takes YC to load AGV,

(k)

: time it takes YC to retrieve container from the yard.

Using Figure 4-3 the equations can again be derived in a systematic way, following the same
procedure as for the discharge moves, obtaining

21(k) € € € € € € 21(k) € € Téa)(k -1) ¢ € € #1(k—1)
ao(k) e e k) e e e k)| e € € £ e el @0k -1)
#3(k) S| e ¢ ¢ (k) e S P Z3(k) o ¢ TQ(Q)(k -1) € € e c jg“)(k -1)
&y (k) e € ¢ e 1s5(k) € Z4(k) € € € € € € Z4(k —1)
f‘g(k‘) Tl(k) 33 &€ & £ Tﬁ(k) ’f‘;(k) £ £ £ £ £ £ ’f‘gy)(k _ 1)
i@(k‘) £ 5 3 £ 5 3 :f?s(k) e £ e c Téy)(k _ 1) e f?(i(k _ 1)
(4-8)

Finally, the minimal realization of the inequality (Eq. (4-9) and Eq. (4-10)) is retrieved.
Again, the synchronization points are the time that the QC can start to unload the AGV:

23(k) = 2q(k) > m2(k — pq) ® T3(k — p@) ® 2q(k — pg) ®
(k) ® 15(k) @ 2y (k) (4-9)

and the time when the YC can start to load the AGV:

25(k) =2y (k) > (k) @ 13(k — pa) ® 2go(k — pa) @
T6(k) @ 75(k — py) @ Ty (k — py) (4-10)
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or in matrix form:

lgz@(k)l 2 [eink) @7 (k) ] o
Y

] . (4-11)

Again the states and the A-matrix can be expanded when the system includes more than one
mode.

Jumbled cycles

The QCs, YCs and AGVs can enter a discharge job or a loading job. However, when the
discharge equations are inspected closely, it becomes clear that there is an indirect assumption
that every discharge job is preceded by a discharge job. Considering the loading job equations,
there is an indirect assumption that every loading job is preceded by a loading job. Therefore,
a new distinction is made when discharging jobs are preceded by loading jobs, obtaining:

A

2q(k) > mo(k) @ T2(k — pg) @ T3(k — pg) @ 2q(k — pg) ®
1(k) @ m3(k — pa) ® 2q(k — pa) (4-12)

2y (k) > m3(k) @ Ta(k) @ 2g(k) &
75(k — py) @ Ty (k — py) (4-13)

and when loading jobs are preceded by discharging jobs, obtaining:

tq(k) = m3(k — png) ® gk — ng) @
7'4(]€) & 7'5(]€) ® i’y(k) (4—14)

Ty (k) > 11(k) @ T5(k — pa) @ By (k — pa) @
75(k — py) @ 16(k) @ T6(k — py) ® Ty (k — py). (4-15)

The states are subsequently expanded again just as the A-matrix. Surely, not all entries of
this expanded A-matrix should be finite, since not all cranes are handling a certain job k.
The entries of those which are not selected should become minus infinite. This issue will be
addressed by adopting max-plus binary control variables, to be discussed in Section 4-1-3.

One last equation needs to be added. The eight inequalities (defined in Eq. (4-2, 4-3, 4-9,
4-10, 4-12 — 4-15)) add handling times to the active states, while the nonactive states should
not change. Therefore, the following inequality holds:
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(k) > E@x(k—1), E ¢ RVFM)x(N+M) (4-16)

where E the max-plus unity matrix. In this manner, the synchronization times of all cranes
are "'remembered", regardless if they are active in cycle k£ or not.

4-1-3 Binary control variables

Now that new cranes are added to the state, the serving cranes should be selected, since only
these should receive a new ready time for their synchronization in job k. Max-plus binary
control variables are already briefly discussed in Section 3-4-1. These variables are used to
select the correct entries in the A-matrix. As became clear in Eq. (4-4) and Eq. (4-11),
the A-matrix has four distinctive block matrices, existing for four cycles (A, Aoy Ayy and
A, ). The block matrices are referred to as

A — l {*gq,;,A,qz ] ) (4-17)

The max-plus binary control variables should be placed such that it is possible to uniquely
select every path in the system. A distinction can be made between the max-plus binary
control variables:

e category I — those which select the right elements in the block matrices of A,

e category II — those which make the proper part of an equation within an element
of a block matrix the maximum,

e category II ~ — those which select the right previous cycle.

Accordingly, the following max-plus binary control variables can be introduced:

Category I — variables which select the correct element in the block matrices

e a(k): selects the serving QC in cycle k (in Aqq, Agy),
o b(k): selects the serving YC in cycle k (in Ayq, Ayy),

o c(k): selects the previous crane of the AGV serving in cycle £ (in A).

Category II — variables which maximize the correct part of the equation within an element in
a block matrix

e dg(k): selects the cycle type of the serving QC in cycle k (in Aqq, Ayq),
e dy(k): selects the cycle type of the serving YC in cycle k (in Aqy, Ayy),

o da(k): selects the cycle type of the serving AGV in cycle k (in A).
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Category III — variables which select the correct previous cycle

e mq(k): selects the previous cycle (k — pg) of the serving QC in cycle k (in Aqq),
e my(k): selects the previous cycle (k — py) of the serving YC in cycle k (in Ayy),

e my(k): selects the previous cycle (k — pa) of the serving AGV in cycle k (in A).

Here, the cycle type can be either "SYSY'® (dy), "SYYS'® (dy), "YSYS"®) (d3) or "YSSY"®)
(dg). These four cycles are equivalent to (1) discharge job followed by a discharge job, (2)
discharge job followed by a loading job, (3) loading job followed by a loading job or (4)
loading job followed by a discharge job. Since the previous cycles of the QC, YC and AGV
are independent from each other, the cycle type of the QC (dg), YC (dy) and AGV (da)
are also independent from each other. Moreover, it is stated that the m, max-plus binary
variables "select" the previous cycles. This regards the cycles in the following equation:

(k) >Ajpzk) o A1 x(k—1) G Asx(k—2) ... 8 Ap @ a(k — P) (4-18)

where P the number of previous cycles that are considered.

All possible paths are described for (k — P) up to k. By defining all these possibilities, only
the right path needs to be selected with the max-plus binary control variables. Making this
effort beforehand is convenient, since then the actual scheduling becomes less cumbersome.
In the following example, the max-plus binary control variables are placed in the A-matrices
for a small case.

Example 4-3. Suppose there are two QCs, three YCs and P = 2. The structure in the
A-matriz of the maz-plus binary variables - category I will be

a1 ®c1 a1 ®c i a1®@c3 a1 ®cq a3 cs

The structure of the second category that is defined, corresponds to the earlier derived equations
with dy for Eq. (4-2)-(4-3), ds for Eq. (4-9)-(4-10), dy for Eq. (4-12)-(4-13) and dz for Eq. (4-
14)-(4-15). As an exzample, let us consider Aqq(1,1) for any p € {1,..., P}:
Agap (L) = (n(k)@ms(k—p) @da,) ® (ra(k) @ 73(k —p) @ g, ) & .
(rs(k = p) @ dg,) @ (ra(k — p) @ T3k — p) @ dgy,) @ .. (4-20)
(ra(k) ® T2k — p) @ 73(k — p) @ do, ) -
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The structure of category III will be

mQp@®@myp®map .. MQp DMy dmay
_MQp D Myp DMAp ... MQpDMypyDmay
Aprir= | mQp®myp®mayp ... MmQp My, ®may p=12 (4-21)
mQpEmyp®Smap ... MQpPMmypdmay
mQp@myp©map ... MmQpDmypSmay

Note the differences in using multiplication @ and addition ® in the first and third matriz.
When ® is used, an element is only selected when all control variables select. When @ is used,
only a single control variable needs to select to have a non-zero element in the matriz. A

When a binary control variable activates an element of the desired path through the system, it
equals the unit element e. It then adds zero to the handling times (e.g. consider the matrices
of Example (4-3)). When the binary control variable inactivates, it equals the zero element
—0o0, such that the element will never be a maximum. To use this latter control variable other
than in the notations is unwise. Computations using oo can result in an indeterminate form
(such as 0o — 0o or 0 x co) which are undefined. Instead, the parameter 3 is used to resemble
—00, which is defined as:

B << 0. (4-22)

Predefined and scheduling variables

A last observation on the max-plus binary control variables is that a distinction can be made
between predefined and scheduling control variables. The predefined ones are known in the
optimization, while the scheduling max-plus binary control variables are unknown beforehand.
These latter are used to assign jobs to the AGVs. The work queue determines which QC, de-
noted by a(k), and which YC, denoted by b(k), should be selected in the particular container
job k. It indirectly determines which previous QC cycle mq(k) and previous YC cycle my (k)
are selected. Furthermore, the information on the cycle type for the QC and YC (dg(k) and
dy (k)) in cycle k is available by using the work queue in combination with mg (k) and my (k).

Unknown max-plus binary control variables are c¢(k), ma(k) and da(k). Both the previ-
ous crane c(k) of some AGV and the previous cycle m4(k) basically schedule the AGVs.
Subsequently, the cycle type of the AGV d (k) can be calculated.

4-2 Model reduction

Writing all the inequality constraints down that the SMPL equations directly impose, re-
sults in an enormous amount of inequality constraints and variables. Since the aim is to
be able to determine a schedule on-line, the computation speed matters. It is therefore wise
to reduce the model as much as possible, since otherwise two main problems can be identified.



4-2 Model reduction 29

1. Creating the matrices can take a long time (matter of seconds to minutes for large
cases!). Fortunately, most of the MILP formulation is generated only once and can be
reused.

2. More importantly, the solution time of the optimization depends on the number of
constraints and variables. When the optimization need to satisfy less constraints or
variables, it is likely that the solution time is faster.

By taking a closer look at the equations, it can be seen that the first part of Eq. (4-3) equals
the first part of Eq. (4-13) and the second part of Eq. (4-9) equals the second part of Eq. (4-
14). Therefore, these parts of Eq. (4-13) and Eq. (4-14) can be removed. The model can be
reduced even more by assuming that 7o and 7 remain (possibly) variable and that:

e the time a QC takes to (un)load an AGV is the same in every cycle k: 13(k) = 73,

e the time a YC takes to (un)load an AGV is the same in every cycle k: 75(k) = 73,
and knowing that:

e the travel times to a begin location (71(k)) and between cranes (74(k)) never appear
in the same constraint. One general 7, replaces the two travel times,

e the movements of the AGVs are not mapped directly.

The first three points reduce the number of handling time parameters (7-s) in the system to
suppress the size of the MILP vectors to be introduced in Chapter 5. The last provided point
is less obvious. It would be possible to map the movement of every AGV such that it is stated
within the constraints that an AGV performed in cycle k. Every constraint that contains a
travel time 71 or 74 would then be repeated V times, if V would be the total number of
AGVs in the system. If the AGVs are unspecified, the constraints do not have to be repeated
(as was already implied when defining the binary control variables). It is not necessary to
use different travel time indications for every vehicle (7,1, ..., 7y, v). It is then however not
possible to track the movements of the AGVs directly, but these can still be calculated by
using the previous served cycle of the AGV m4 and the work queue.

Initially, the number of constraints and handling times equaled:

NTeonstr = (ANP +4MP 4+ N?VP + M?VP +4NMV + ANMVP + N + M) x N,
nrhand = (V+ N+ N+V + M+ M) x (N, +V),
where N, the number of jobs that are to be scheduled: the prediction horizon. For a medium
sized container terminal of five QCs, fifteen YCs, 25 AGVs and 40 previously considered
cycles, this would result in 8.410.800 constraints. When the AGVs are not mapped, the
number of constraints equal
Nreonstr = (ANP +4MP 4 N?P + M?P + ANM +4NMP + N + M) x N,
Nhand = (1+ N +1+1+1+ M) x (Ny+ V).

! computer specifications in Section 5-3
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Only 382.800 constraints are left of the medium sized container terminal case. When double
inequality constraints are removed, the number of constraints equal

Nreonstr = (ANP +4MP 4 N?P + M?P + 2NM +4NMP + N + M) x N,

and only 380.550 constraints remain for the example case. This latter reduction in constraints
introduces two new optimization variables due to the selection of cycle types:

nrvar:(N+M+4+P>)XNp — (N+M+6+P))XNP
The exact formulation and meaning of these two new variables is to be discussed in Section 5-

1-1, Eq. (5-8) and 5-9.

Sparse matrices

The use of sparse matrices reduces the memory capacity that is necessary. In sparse matrices,
only matrix elements unequal to zero are stored, while all matrix elements that are equal to
zero are disregarded. The effect on the memory usage is shown in Table E-1 and Table E-2
in Appendix E.



Chapter 5

MILP & Benders’ Decomposition

Now that the model is defined, there are numerous ways to solve the problem. One conve-
nient method is recasting the problem in a MILP formulation and using a (MILP) solver to
obtain an optimum. Another approach to retrieve an optimal schedule is through Benders’
decomposition, which is often used in stochastic programming. First, the MILP is generated,
wereafter the Benders’ decomposition is explained. The third part of this chapter shows the
results of both the optimization approaches.

5-1 MILP framework

Since the model contains real and integer parameters to optimize, the problem is defined as
a mixed-integer programming (MIP) problem. Moreover, since the problem is formulated in
the max-plus algebra, it is also linear. Therefore, a mixed-integer linear programming (MILP)
problem formulation can be used with integers that are either known variables (w) or to-be
scheduled variables (z). When g (defined in Eq. (4-22)) is placed before the matrix-vector
multiplication, binary variables can be used. Instead now "select" corresponds to zero and
"do not select" corresponds to one. This results in the MILP form:

min J(x,2z)

)

subjected to

Ex + fFz < BO + JKw
EeqX + fFeqz = Beq® + fKeqw (5-1)
x e R"™, zeZ™.
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Here, the parameters x, z and © are:

[2(k + N, —1)] 0k + N, —1)
: : z(k+ Np—1)
xz(k+1) O(k+1) :
x(k) = (k) . k) = o(k) o z(k) = -
z(k—1) O(k — 1) z(k+1)
. : Z(k)
| 2(k-V) | k- V) |
where
[ (k) ] (k) |
_i' ] ’7’271(]{7) :
QC} (k) Cn4+m (k)
. o0 (k) ma, (k)
2(k) = | Feon ()| o v dk)=|
Tyc, (k)
. 75 ma, (k)
_@chw(k)_ Tﬁ,ls(k) dAl:(k)
[76.m (), I s (k) |

Note that, even though P (P > V') previous cycles are considered, the state and time vector
only acknowledge k — V' cycles. Including the constraints proposed later in this section, this
allows V number of paths through the system, hence there are V AGVs.

In the vectors described, x is the state, z are all the unknown and to-be-scheduled max-plus
binary control variables and ® the time vectors. Furthermore, the parameter w:

wik) = [wlk + Ny~ 1) o wlk+1) w(k) wk-1) .. wk-V)]
with w(k):
wik) = [aa(k) .. anlk) B o bu(k) mo,(R) ... mop(k)
my (k) . my,(R) dgu(k) .. dgu(k) dwi(K) ... dy(k)]

describes all the known max-plus binary control variables for every container job. If the above
definitions of the variables are examined closely, it can be seen that there exist six d4 in the
unknown vector z(k). The fifth and sixth d4 are as follows:

das =da, Dda,
dag = da, Dda,

and became a necessity due to the merging of the equations to reduce the model size.
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To easily obtain the matrices E, F, K and B for the MILP framework, the A-matrix is param-
eterized (Example (5-4)). In the parameterization the following is defined: the job number
(¢j), the position in the A-matrix (7,7), the previous cyclus (), the index of all 7, stored

in three columns {61 62 93], the index of all known binary selection variables, stored in

{wl w? w?’} and the index of all unknown binary selection variables in [21 22 z3].

Example 5-4. Let us consider the model equation Eq. (4-2):

Tq(k) =2 (k) @ 73 @ 2q(k — pg) ®
T1(k) @ 75 @ By (k — pa).

This equation satisfies the two inequalities:

‘%Q(k) > 1(k) @3 ® .@Q(k — /’LQ)v
io(k) > (k) @ 75 @ &y (b — pa).

Suppose there is one QC with state (r1) and two YCs (x9 and x3), P = 2 and only one
container job j is considered (N, = 1). Following from Eq. (5-1):

k3
352 [ Ty (k ] 2
@ﬁ(ﬁ)l) ngk; wfiglzl)c)
x(k) = |aa(k =1, ©F)=| |, k)= |ma(k) (5-2)
k2 il e
Bl —2) o2k, daq ()
23k —2)) | day (k)

w(k) = [ai(k) bi(k) ba(k) mou(k) mou(k) my (k) my,(k)

dou(k) do(K) dgy(k) dou(k) dwi(k) dy(k) dy(k) dv,(k)] . (5-3)

Remembering that maz-plus binary parameter 'a" selects the QC, 'b" the YC, "'mq " the pre-
vious QC cycle, "my " the previous YC cycle, "dg" the QC cycle type and "dy " the YC cycle
type, the parameterization for the inequality following from Eq. (4-2) is shown in Table 5-1.
All ¢; = 1 for every row in the table. The second inequality that follows from Eq. (4-2)
introduces more constraints and is shown in Table 5-2.
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i j p 6! 0 63 | w! w? w? V2 22 28
11 1Rk =2 =3 0, ,aq/(k)=1 mg(k)=4 dj(k)=8 0 0 0
L 2im) =2 =3 0 k=1 mo(k)=5 do(k)=8 0 0 0]
1 1 1|k =2 =3 0 :a{(k)zl me, (k) =4 dp, (k) =9 0 0 0
112 k=2 m=3 0 dk)=1 mo,(k)=5 do,(k)=9,0 0 0]
11 1| #4k =2 =3 0 d(k)=1 m) (k)y=4 d)(k)y=10,0 0 0
11 2\ mk=2 =3 0, ak =1 mg(k)=5 do(k)=10, 0 0 0
1 1 1|3k =2 =3 0 :af(k)zl me, (k) = 4 dg4(l€):11: 0 0 0
1 1 2|4k =2 =3 0 la]f(k:)zl mZ)Q(k):5 d%‘l(k:):ll[ 0 0 0

Table 5-1: Parameterization of the first part of Eq. (4-2).
cli j p 01 62 6% 1wl w? Wl 22 8
1|1 2 1|1 4 0,1 0 0,2 4 6
11221 4 0'1 0 0'2 5 6
1/1 3 1|1 4 011 0 013 4 6
11 3 2[1 4 0,1 0 0,3 5 6
112 1|1 4 01 0 0'!2 4 7
1/1 2 2(1 4 011 0 012 5 7
1/1 3 1|1 4 0,1 0 0,3 4 7
113 2|1 4 0!'1 0 0!3 5 7
1f1 2 11 4 01 0 02 4 8
1/1 2 21 4 0.1 0 0,12 5 8
11 3 1|1 4 0,1 0 0,3 4 38
1/1 3 2|1 4 0'1 0 0'3 5 8
1/1 2 1|1 4 01 0 012 4 9
112 2|1 4 0,1 0 0,2 5 9
113 11 4 0!1 0 0!3 4 9
1/1 3 2|1 4 011 0 013 5 9

Table 5-2: Parameterization of the second part of Eq. (4-2).

A

The parameterization of the A-matrix is useful, since it prescribes most of the constraints in
the MILP problem. Its columns can be created when the number of QCs and YCs, P and N,
are known. In Example (5-4) it is clear that the values in several columns are pointers to the
vectors of x, ®, w and z. This way, it is not obligated to define any specific information on
the model parameters and therefore it serves as a general framework that only needs N, M, P
and Np.

If all the model equations are parameterized, the number of constraints equals:

Np—1
Weonstr = > (4 x N xmin(P,V +j) +2 x N x M + (N + M) x min(P,V + ) ...
§=0

+ 4x M xmin(p,V +j) + N+ M). (5-4)
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The constraints describe every allowed path in the system for every container job j. This
includes all the resources (QCs, YCs) with AGVs traveling all paths, which is illustrated in
Figure 5-1. The figure reinforces what Eq. (5-4) also shows: the number of defined paths (and
thus constraints) grow rapidly when the container terminal size increases.

QCy YC,

cycle k-2

cycle k-1

cycle k

Figure 5-1: All paths described by the A-matrix parameterization for one container job j when
there are one QC, two YCs and P = 2. The paths of the QC and YCs are green and red,
respectively. The AGV paths occupy the largest number of directed arcs, which are drawn in blue.

Beside the constraints that arise from the parameterization of the A-matrix, several other
important constraints are necessary to define. These will set boundary conditions which the
optimization should satisfy.

5-1-1 Constraints

In the previous section, most inequality constraints are already obtained by recasting the
model into the MILP framework of Eq. (5-1), describing every possible travel path in the
system. The equality constraints that determine the restrictions and relations between the
binary variables are introduced next (remember that zero corresponds to "select" and one to
"not select").

1. Per cycle k, only one previous crane ¢ can be selected
alk+j)®..@cnsmk+j)=N+M-1 V. (5-5)
2. Per cycle k, only one previous cycle m 4 can be selected

ma,(k+7)®...0ma(k+j)=P—-1 5. (5-6)

3. Per cycle k, only one cycle type of d4, to d4, can be selected

da,(k+j)®..®@da,(k+7)=3 vj. (5-7)
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4. Whenever da, or dg, is selected, d 4, is also selected (arising from model reduction)

_dAl(k+.7)®_dA4(k+J)®dA5(k+.7):_1 Vj (5_8)

5. Whenever da, or da, is selected, d 4, is also selected (arising from model reduction)

_dAQ(k+j)®_dA3(k+J)®dA6(k+j):_1 Vj (5_9)

6. Per cycle k, there is only one outgoing arc from a node in the previous cycles to cycle k

ma,(k+7—1)@ma,(k+75—2)®..
®@ map(k+j—min(V +j,P)) =min(V 4+ j5,P) — 1 V5. (5-10)

7. Last V cycles in x(k) equal the initial state X;n
T
[2(k=1) . 2k =V)] =i

8. First entry in z(k) equals zero, a dummy variable due to the parameterization

Z1 = 0 \V/]
9. Every cycle can be a termination cycle for an AGV and can result in a sink node

T
S= 51 ... 5N;,+V} = NTpodes — MTAGVs = Np.

To match the binary control variables to the correct cycle, inequality constraints are intro-
duced:

1. A particular crane ¢ belongs to previous cycle k+ j — p

—ma(k+j)@—ak+j) < i .. —map(k+j)@-alk+i) < f
—ma, (k+7) © —enem(k+35) < vy o mmap(k+7) © —enpm(k+J) < vy

(5-11)
where

C

Vp, Vj.

0 if crane v° served in cycle k+j — p
—1 if crane v¢ did not serve in cycle k +j — p

2. A particular cycle type d4 belongs to previous cycle k + j — p (inequality constraint)

—mAl(k—i-j)@—dAl(k—i—j) < l/ii —mAp(k-f-j)@—dAl(k?-i-j) < I/fl
—may(k+7) @ —da,(k+35) < vf . —ma,(k+))© —da(k+j) < vf
(5-12)
where

Vp, Vj.

d 0 if cycle of AGV v¢ corresponds to dg
—1 if cycle of AGV v does not correspond to dy
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5-1-2 Performance index

The performance index describes the cost of the schedule, which should be minimized. How
this is calculated exactly, depends on the objective of the optimization. An obvious objective
would be to minimize the makespan (the last synchronization of the last performing QC). It
is e.g. also possible to minimize the sum of the last QC times or the AGV travel distance (an
"ecological" approach regarding fuel consumption). For the model that is presented so far,
several performance indices will be evaluated.

e The last synchronization times of the QCs. Several possibilities are reviewed, namely
(I) minimizing the sum of these times, (II) minimizing the maximum of these times
(makespan) and (IIT) making trade-offs between the two possible objectives. The per-
formance index that is obtained:

T,2,ln Z,2,tn N)

ER)

N
min J = min (Asum > &k + Np) + Amaz max B (k + Np)> . (5-13)
ne

n=1

(I) To minimize the sum of the last QC synchronization times, A = 0 and the first
N elements in x(k) are weighted by Asym = 1.

(IT) To minimize the maximum of the last QC synchronization times, A4 = 1 and
Asum = 0. To obtain the maximum time, a new variable ¢, is introduced, where

tn Z:ﬁl(k—i-Np)@...@:ﬁN(k—i-Np) (5—14)
Accordingly, the inequalities for the MILP formulation become:

th > Z1(k + Np)

t, > CEN(kZ + Np).

(ITI) The trade-off between the average performance of the QCs (sum) and the worst
performance (max) is done by setting Asym = 1 and A\jpge = [0.25 0.50 0.75 1}.

e The last synchronization times of the YCs. Again, different possibilities are analyzed:
minimizing the sum and the maximum of the YC times and finally making trade-offs
between the two possible objectives. Exactly the same weights are used as in the
minimizations of the QC performances, except now the minimization is done over the
YC synchronization times:

M
min J = min (Asum Z ENgm(k+ Np) + Apaz  max );%N+m(l<: —i—Np)) . (5-15)

Z,2,tm Z,2,tm me(l,...,
m=1

The last YC synchronization times are weighted by Agyn and the new variable that is
introduced for the maximum YC synchronization time now becomes:

ti > Gt (b + No) & oo @ G (k + Np). (5-16)
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e Instead of considering the minimization of the makespan, which is financially profitable,
it is also possible to minimize the fuel consumption (financial and ecological lucrative).
This objective can be formulated by the AGV travel distance:

ta=Ty(k) @ ... @ Tp(k + Np), (5-17)

were T, (k) the selected travel time for (k). New inequality constraints are introduced,
since all 7, are not directly expressed in the equations. The new inequalities become:

Tq(k) = 7o (k) @ a(k) © c(k), (5-18)

were T, (k) corresponds to the time between a(k) (the assigned QC) and c(k) (the crane
at which the selected AGV terminated its previous cycle). Only the travel distance to
the container job is taken into account, since the travel distance between the cranes
in a container job is not variable. The minimization of purely the travel distance then
becomes:

min J = min t4. (5-19)

z,tq z,tq

This distance objective is weighted to the maximum QC synchronization time in the
ratios 1:1 and 1:10.

It should however be noted that the minimization of the objective functions cannot be imple-
mented exactly the same as the theory prescribes. This due to the formulation of the model
equations. These describe from which time on a synchronization can take place by means of
the inequality sign, which means that it might happen later. Only due to the minimization, it
is ensured that the fastest synchronization time possible is used. Therefore, all the elements
of x(k) should at least have very little weight in the minimization, regardless if they belong
to the theoretical objective function or not.

5-1-3 Search algorithms

Before the results are discussed, the used solvers are reviewed quickly. At first, five different
solvers are considered:

e the standard integer linear programming (ILP) solver of MATLAB,
e the GNU linear programming kit (GLPK) solver,

e the coin-or branch and cut (CBC) solver,

e the Gurobi solver and

e the CPLEX Tomlab solver,

To solve the MILP problem, most modern solvers use the same methodology. They start by
preprocessing the problem by presolving the problem and using heuristics. The MILP problem
is solved by a branch-and-bound algorithm. When the solver applies cutting planes during the
branch-and-bound algorithm, it solves the problem with a branch-and-cut algorithm [37,38].
The interested reader is referred to Appendix F for more information on the branch-and-cut
algorithm, the presolving and heuristics.
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5-2 Benders’ decomposition

Another approach to obtain an optimal schedule is to use Benders’ decomposition [39]. This
method also uses cutting planes, only now they need to be defined explicitly. They can be
generated by a cut generation linear program (CGLP) which has a feasible solution that de-
fines a family of inequality constraints [40]. Suppose in general, all continuous variables are
called x and all integer (or binary) variables are called z. The Benders’ decomposition con-
verts a MILP with continuous variables x and integer variables z to a problem only involving
integer variable x and a single continuous variable 1. Here, 1 describes the contribution of
the continuous variables in the objective function, thus n = cOTijl,X. This problem is called
the master problem and solves the primal problem with the relaxation in the (z,7) space.
This temporary optimal solution (z*,7n*) is sent to the dual slave problem, where is z* the
temporary optimal AGV assignment and n* a temporary optimal cost. The dual slave prob-
lem is linear and finds the optimum x* such that (x*,z*) is feasible for the original problem
and such that n* = Cz;;j,xX*- When the objective of the dual slave problem does not coincide
with *, an optimality cut is added to the master problem. When the objective equals n*,
the optimum has been found and the algorithm terminates.

In some systems it is possible that the dual slave problem is infeasible. Instead of a Benders’
optimality cut, a Benders’ feasibility cut is added to the master problem. Since in the de-
fined container terminal system feasibility of the dual slave problem will not be an issue (it is
supposed that there is always enough time available), this latter cut will not be considered.

The Benders’ decomposition is not often used when solving MILP problems. However, it is
a commonly applied method in stochastic programming, which is to be explained in Chap-
ter 7. The advantage is the decomposition between the integer and real variables. Since the
stochastic variables will be introduced in the dual slave problem, which is an LP problem,
the multiple realizations can be solved fast.

5-2-1 Benders’ cuts

The standard MILP problem is given in terms of previous named matrices on the left side.
At the right side, the matrices are reformulated such that the notation stays clear.

mincly x(k) + ya(k)  minch x(k) + (k)
subjected to
—BF1z > B10©; + fK1w Fiz>b
—0BF2z + Eox > B20Os + fKow Foz+Eox >r (5—20)
z€{0,1} z€{0,1}
x>0 x>0

and will be referred to as the original problem. The first set of inequalities contains all
constraints on solely the binary variables z. The second set contains all other constraints
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described in the previous section.
The Benders’ decomposition states that the solution in the following problem will be equiva-
lent to the original problem:

S i
II;IUH cobj,zz(k) +n

subjected to

Flz > b
n> 7l (r — Faz) (5-21)
z € {0,1}

and is denoted as the primal problem. As seen before, i takes into account cg;)j7xz(k) and
set II contains the vertices of the polyhedron D, defined by

T T
7" Eg < Cobj,x

7> 0. (5-22)

An iterative solution method is applied that uses cuts to reduce the solution space. The
Benders’ decomposition iterates between the master and dual slave problem.

1. Solve the master problem:

. T
min Cop; o 2(K) + 1

subjected to

F1Z Z b
< Benders’ cuts > (5-23)
z€{0,1}

with initially no Benders’ cut at all. The master problem is a relaxation of the primal
problem that keeps the integrality constraints. Now let a temporarily optimal solution
to the master problem be denoted by (z*,n*).

2. Solve the dual slave problem:
max ' (r — Faoz")
™
subjected to

T T
m Eo < Cobj,z

>0 (5-24)

which is a linear problem and therefore the result can be obtained fast.
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3. Let the optimal of the maximization in formulation (5-24) be denoted as ¢* and the
optimal vertex as . If (* < n*, the algorithm terminates, since the solution is feasible
and optimal for the primal problem. Otherwise, the Benders’ optimality cut is added to
the current master problem and another iteration is initiated. The Benders’ optimality
cut:

n>7l (r—Faz). (5-25)

If the maximization of the dual slave problem and the Benders’ cut are examined more
closely, it becomes clear that only the constraints that are crucial and determinative for
the synchronization times are penalized in the optimality vector 7 per subproblem. It then
becomes clear that the master problem chooses different schedules such that n will remain
zero. Therefore, most (as not all) feasible schedules are searched without the lower bound
71 increasing. Once it cannot find a costless schedule anymore due to the Benders’ cuts, the
algorithm finds the optimal solution fast, since it already gathered all necessary constraints.
A typical evolution of the lower bound 1 and optimal solution (new try upper bound) ¢* can
be seen in Figure 5-2.

Progress of lower bound n and upper bound ¢
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C *
n
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o
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o
T
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objective value master/dual
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0 I I I I I I ]
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iteration

Figure 5-2: Typical progress of lower bound and temporarily solution of the classical Benders'
decomposition.

Castillo et al. (2006) [41] proposed a different Benders’ cut. They suppose that not only the
continuous variables are variable in the subproblem, but also the integers. However, by fixing
the integers by the constraints z = z*, they can be treated as continuous. The dual problem
and subproblem are defined slightly different [42]. They propose the Benders’ cut:

n> chLZX + Anaz(z — 27). (5-26)

This Benders’ cut "remembers" the cost c£j7xx for the schedule z*. In the system of the
container terminal the cut does not solve the earlier denoted problem. However, keeping
these cuts in mind, a new proposal for an algorithm can be done. The algorithm considers
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the jobs one by one, adding a cost to the calculated schedules. Since these will be included in
the optimization for the next job, the search space will be reduced considerably. The master
problem now becomes:

min c:‘)bfzzl + !
subjected to

Fi'z! > bt

pt >l (el — Fylal).

Here only the first job is calculated and the cuts are retrieved by the classical dual slave
problem. Additionally, the cost is calculated by a linear optimization, deriving cibijl and
t; = 1 when z7 = 1 and ¢; = —1 when z} = 0, obtaining:

1< 1T x1_ 1T 1 _ %1
V> cCogynz U (z =2,

The second job:

min cgbfZZQ +n? ot

subjected to
F1%z% > b?
72 > 2 T(r? — Fyla?)
> C})bjT,zZ* L 1Tl g 1y,
Where the problem is exactly the same, but formulated for two jobs. The additional variable
v introduces a cost for the first job assignment. Again, a cost is calculated for the first two

jobs c?)bj@x2 and corresponding 2. This creates v?, which will be used instead of ! in the
optimization for the next job.

5-3 Results of the SMPL model - MILP approach

The MILP problem was implemented in MATLAB 2014b (64-bit version) and the computa-
tions are done on a computer using the Windows 7 Professional 64-bit operating system. It
has 4 Intel® Core™ i5-3570 processors with a clock speed of 3.4 GHz. The random access
memory (RAM) of the computer is 8192 MB, while MATLAB has a memory usage of at most
8735 MB.

The solution to the MILP problem returns the cost of the optimization, highly depending
on the handling times that are used in the optimization. The AGVs can be tracked and the
QC waiting times calculated, but can differ considerably when the handling times and AGV
travel times are adjusted. The handling times are shown in Table 5-3.

The settings that are used in computing the results are given in Table 5-4, unless otherwise
indicated.
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(k) =1 =80, 75 = 15,
T3 = 10, 76 = 160.

Table 5-3: Handling times of the QCs and YCs, with 7 as defined in Section 4-1-2.

tc [ 1721314 .,5,6,7,8 .9 10,11,12,13,14,15 16 17,18
N |27 27373747475 576 6.7 7 8./8'9!9"10!10
M 3[41515[617[8[819110111111[12113114[14115[20
V 3,69 12,15,15,18 ,21 , 24,27 30,30 ,33,36,39,42, 45 50
P |5 10!15 2025 25,30 35,40 45|50 50 |55 60 | 65| 70 | 75 | 85
N, [ 15115115 115 115 115 115 115 115 115 115 115 115 115 1 15 1 15 1 15 ' 15

Table 5-4: The specifications of the test cases used in the experimental runs, where tc the test
case, N the number of QCs, M the number of YCs, V' the number of AGVs, P the previous
considered cycles and IV, the number of container jobs on the horizon.

The AGV travel times depend on the layout of the terminal, which is chosen parallel and with
the distances as in Figure 5-3 and an average speed of 2.5m/s, taken into account accelerations
and delays. The work queue is presented in Table 5-5 (unless otherwise indicated).

~Q 1 1 ~a 1 2
Vesse S0m Vesse

F. 0 B 0 B O @ B B M

100m

800m

Figure 5-3: Container terminal layout for all the test cases, unless otherwise indicated.

container jobs: 1 to ¢ e.g [1 2 3 4 5}T
QC work queue: repeat 1 to NV e.g. [1 2 1 2 I]T
YC work queue: repeat 1 to M e.g [1 2 3 1 2}T
cycle type discharge jobs d; e.g. [1 1 11 I}T

Table 5-5: Work queue for all the test cases unless otherwise indicated.
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Figure 5-4: The AGV routes resulting from solving the system described in Appendix G.

First, some simple schedules are produced and their correctness verified by hand calculations,
of which an example is provided in Appendix G. In Figure 5-4 it is shown how the AGVs
move through the system in time. Next, the MILP formulation is considered ("the MILP

approach").

With this algorithm, an optimal schedule for all the test cases is derived with
the parameters given above. The following can be established:

e how the number of constraints increases with the complexity of the problem,

how the number of variables increases with the complexity of the problem,

which solver provides the fastest solution time,

how the solution time is affected by the complexity of the problem,

whether different objective functions return different objective values.

When these aspects have been considered, the model and the optimal schedules are evaluated
by varying and analyzing the effect of the parameters

Np:

V.

o P:

the number of container jobs,

the number of AGVs,

the number of previous cycles that are taken into account,

e work queue: mixing discharge and loading jobs.

5-3-1 Analysis MILP approach - terminal size, solvers and objective functions

One of the goals in this thesis is to design a scheduling algorithm that can be used on-line.
Therefore it needs to be fast. The speed of the optimization depends mainly on the size of
the problem and the applied solvers.
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Terminal size

Since the max-plus model describes every path in the system, the complexity grows rapidly
as the problem size increases. Two meaningfull benchmarks are the number of constraints
and the variables that need to be optimized. When the test cases defined earlier are used, it
becomes clear that the number of constraints grows quadratic in the number of QCs N and
YCs M. Even though an increasing number of AGVs does not directly influence the number
of constraints (as it does not appear in Eq. (5-4)), it determines how many previous cycles
should be taken into account. It therefore determines the magnitude of P, which causes
the number of constraints to increase rapidly. The number of variables grows linear with
respect to the number of QCs, YCs and P, as becomes clear with the definition of vector z
in Section 5-1. This is illustrated in Figure 5-5.

Number of constraints for all test cases
T T T T T

108

10*

nr of constraints

0 2 4 6 8 10 12 14 16 18 20
test case number

Number of variables for all test cases
T T

4000 T T T

nr of variables
= N w
o o o
o o o
o o o

O(D
N
N
o

8 10 12 14 16 18 20
test case number

Figure 5-5: The number of constraints and variables of the eighteen test cases with increasing
terminal complexity.

Solvers

Many different solvers can be used to obtain the optimal schedule. Five different solvers are
tested for their computation speed. The GLPK solver already takes over five minutes to solve
the second test case. The standard MATLAB MILP solver and CBC solvers also perform
not nearly as good as the Gurobi and CPLEX (Tomlab) solvers, as can be seen in Figure 5-6.
Whenever there is no solution time drawn for a solver, it means that the solution time was
over five minutes.

The only two solvers that are able to obtain an optimal schedule for the largest test case
within the deadline of five minutes are the Gurobi and CPLEX solvers. Both the solvers re-
turn the same objective values for all test cases, implying that they found the true optimum
of the problem.

From now on, all optimizations will be done using the Gurobi solver, since it performs best.
The CPLEX solver performs approximately just as good, but requires a license, while the
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Solution times Gurobi and CPLEX solvers

10
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Figure 5-6: The performances of the different solvers. The upper plot shows the performance of
the slower GLPK, CBC and standard MATLAB solvers. The lower plot shows the results of the
faster CPLEX and Gurobi solvers. Solution time increases when the terminal size increases.

Gurobi solver provides a free academic license. It should be noted that the best performing
open-source solver is the CBC solver.

Objective function

Interesting to see is if and how the performance index influences the results. In Section 5-1-2
the different objective functions are explained. First, let us look at minimizing the last per-
forming QC ("max minimization") versus the sum of all the last synchronizations of the QCs
("sum minimization") (Eq. (5-13), Jmaz * Admaz = 1, Asum = 0 and Jsym @ Amaz = 0, Asum =
1).

The results for the test cases appear to be exactly the same, excluding test cases 13 and
16. Figure 5-7 shows that QCs in test case 13 and QCg in test case 16 have different syn-
chronization times when the performance index is adjusted from max minimization to the
sum minimization. As expected, the summation has the best overall performance. In this
objective, all last QC synchronizations have the same weight in the optimization, in contrast
to minimizing the maximum, where only one QC has priority (Eq. (5-14)).

However, when more container jobs are scheduled in one single simulation, the differences
between QC synchronization times become larger. The priorities of the objective functions
distinguish themselves as more choices become available in a simulation, of which an example
is given for test case 4 in Table 5-6. The ratio in the last column is that of the average
synchronization time to the maximum synchronization time. The highest ratio is that of the
performance index minimizing the maximum QC time. This objective suppresses the max-
imum, but compensates by increasing other QC synchronization times. Another important
aspect is that of the computation time. In Figure 5-8 it can be seen for several test cases that
there is a considerable difference in computation time.
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Last synchronization of QCs in test case 13
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Figure 5-7: The last synchronization times of all the QCs for test cases 13 and 16 when the max
minimization and sum minimization are implemented as performance index.

test case 4 (N, = 15) test case 4 (N, = 30)
QC; QC; QCjz, ratio QC; QCy QCjz , ratio
sum 810 810 828 ' 0.986 sum 1260 1318 1360 ' 0.965
max 810 810 828 | 0.986 max 1290 1332 1318 , 0.979
trade-off | 810 810 828 ' 0.986 trade-off | 1260 1318 1360 ' 0.965

Table 5-6: The last synchronizations of the QCs in test case 4 using three performance indices
(sum, max and A4 = 0.5). When the prediction horizon increases, the difference becomes
visible.

The different tested objective functions that minimize the YC synchronization times also show
almost exactly the same results in the test cases. None of the differences effect the makespan.
More jobs will most probably result in larger differences, as is seen for the QC objectives.
When the QC objective is compared to the YC objective, the QC objective performs better.
In eleven of the 90 cases (18 test cases x 5 trade-offs) it obtained faster synchronizations up
to 155 seconds, but none of them influencing the makespan.

A last objective function describes the minimization of the travel distance of AGVs, deriving
very different results. The computation time increases drastically, far exceeding 300 seconds
for the largest case, while also the makespan is often much larger when only the travel
distance is considered, which is shown in Table 5-7. The performed simulations use A4z =
1, Asum = 1 and the weight on minimizing distance t43: A¢q = {1, 10}. All results can be
seen in Appendix 77. It is concluded that this objective function is not preferable to that of
minimizing the QC or YC synchronization times.
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Figure 5-8: The solution computation times for test cases 11 to 15 and 18.

tc|lwg=11]wg=10
1 1% 6%
0% 37%
8 6% 21%

Table 5-7: The percentage loss when the travel distance objective is compared to the QC
objective function.

5-3-2 Analysis MILP approach - varying parameters

The effect of varying the number of jobs (horizon), AGVs and P is studied. Lastly, also the
difference in cycle types will be considered.

Scheduling horizon

To determine how many jobs should be scheduled, a trade-off should be made between the
solution computation time and how far ahead in time one wants to schedule. Due to the
perturbation in the container terminal system, it will not make sense to schedule 2 hours
ahead. However, to obtain some overall optimum, it will be necessary to extend the number
of jobs to a certain horizon. Table 5-8 shows the number of jobs that are tested IV, and the
scheduled horizon in seconds, the solution computation time ¢,,;, how long it takes on average
for the next job is ready at the quay side j! (based on 90s cycle time of QC) and the fraction
of jobs per QC j7.

There are different approaches to choose the horizon. It is possible to compute as much as
possible jobs within a certain time, but a better approach might be to schedule a number of
jobs for every QC. A minimum amount would be two jobs per QC, preferably more. However,
there is a maximum amount that should be scheduled, which depends on:

1. whether the computation time exceeds the scheduled time,
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Table 5-8: Table that describes the horizon per number of QCs.
that an AGV is scheduled for approximately every next 2 to 3 jobs per QC. Test cases were
1-3-5-7-9-11-13-15 and 17.

N7 E N, 7l [ N 7 teall [ N 7 teald
2 45 5 = 225s 2.5 | 0.02 10 = 450s ) 0.23 15 =675s | 7.5 | 0.19
3 30 5 = 150s 1.7 1 0.08 10 = 300s 3.33 1 041 15 = 450s 5 0.34
4 225 || 5=113s | 1.25 | 0.08 10 = 225s 2.5 | 0.28 15 = 338s | 3.75 | 0.68
5 18 5 = 90s 1 0.22 10 = 180s 2 0.51 15 = 270s 3 1.39
6 15 5 = T5s 0.83 | 0.14 10 = 150s 1.67 | 2.73 15 =225s | 2.5 | 16.4
7 129 || 5=64.3s | 0.71 | 0.90 10 = 129s 1.43 | 4.00 15 =193s | 2.14 | 20.3
8 | 11.25 || 5 = 56.3s | 0.63 | 0.53 10 = 113s 1.25 | 7.54 15 =169s | 1.88 | 20.9
9 10 5 = 50s 0.56 | 1.99 10 = 100s 1.11 | 15.25 | 15 =150s | 1.67 | 33.4
10 9 5 = 45s 0.5 | 291 10 = 90s 1 16.88 | 15 =135s | 1.5 | 69.6
N jt [S} Np Jf tsol[s] Np ]f tsol[s]

2 45 20=900s | 10 | 0.49 25 =1125s | 12.5 | 0.66

3 30 20 = 600s | 6.67 | 0.61 25 =750s | 8.33 | 1.00

4 | 22,5 || 20 = 450s ) 1.35 25 =563s | 6.25 | 1.91

5 18 20 = 360s 4 2.62 25 = 450s 5 3.72

6 15 20 = 300s | 3.33 | 26.9 25 =375s | 4.17 | 28.3

7 12.9 || 20 = 257s | 2.86 | 36.0 25 =322s | 3.57 | 54.1

8 | 11.25 || 20 = 225s | 2.5 | 45.7 25 =281s | 3.13 | 90.9

9 10 20 = 200s | 2.22 | 66.36 | 25 = 250s | 2.78 | 108

10 9 20 = 180s 2 87.19 | 25 = 2258 2.5 | 136

The red number indicate

2. whether the scheduled time exceeds a certain point in time that is crucial for the relia-
bility of the schedule due to uncertainties in the system (0.5 hour) or

3. whether the hardware of the system that runs these simulations or the MATLAB mem-
ory capacity are unable to handle the complexity.

tc | Np | limit || tc | Np | limit || tc | IV | limit
1| 40 2 7 1100 2 13140 | 1&3
2 | 40 2 8 | 100 2 141 30 | 1&3
3 | 60 2 9 | 90 | 1&3||15]20|1&3
4 160 2 10 70 | 1&3 (16|20 | 1&3
5 | 80 2 11 50 | 1&3|17]20 |1&3
6 | 80 2 12 50 | 1&3 | 18|20 | 1&3

Table 5-9: The maximum horizon per test case and the nature of its limitation.

The minimum horizons are marked red in Table 5-8. The maximum horizon for test cases 1

to 8 is scheduling half an hour (limitation 2). For test cases 9 to 18 this is not possible due to
memory issues and too long computation times. The maximum number of scheduled jobs can

be seen in Table 5-9, with the limitations from the above summation. It should be pointed
out that in all test cases initially half an hour was scheduled, causing memory issues in test
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cases 9 to 18 (limitation 3). A horizon just within the capacity of MATLAB resulted in too
long computation times (limitation 1).

Number of AGVs

It is expected that the number of AGVs strongly influences the QC waiting times, as seen in
Section 4-1-1. Therefore, one AGV per QC will cause enormous QC waiting times, while four
AGVs are more than enough to serve the QCs on time (optimal performance assumed). This is

exactly what results from simulations with six new test cases, where N = [1 2 3 45 6}

and where the number of AGVs equals: [N 2N 3N 4N} and M = 3N, P = 2V and
N, =4N.

All QC synchronization times
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Figure 5-9: A typical representation of all the last QC synchronizations for an increasing number
of AGVs (from top to bottem: 3-6-9-12 AGVs).

To exclude the possibility that the horizon is too short to notice any delays, the simulations
were repeated with N, = 8N. Lastly, to also exclude any dependence on the repetitive
sequence of the work queue, the YC sequence is randomized. A typical result of increasing
the number of AGVs can be seen in Figure 5-9, were the QC finished its last job in the blue
dots and synchronizes at the red circles. The red lines are the QC wait times, which reduce
when the number of AGVs increases.

Number of previous cycles

To study the number of previous cycles, the same test cases are used as in the evaluation
of the number of AGVs (with the number of AGVs equal to 2N). Analyzing the results
leads to the conclusion that considering more than 1.5 x V' cycles back does not enhance
the performance any more. It would however increase the model complexity and hence the
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computation time. An example of a result can be seen in Figure 5-10, where there are four
AGVs and the synchronization times of the two QCs are shown. When P < 1.6 is chosen,
the optimization loses freedom in the scheduling of the AGVs and the performance becomes
worse. As an explanation, suppose P = V and the initial scheduling sequence for three
container jobs is: AGVy - AGVy - AGV3. The constraint Eq. (5-10) combined with Eq. (5-6)
ensures that every AGV, every path through the system continues, except when it terminates
at a sink node. Assuming that none of the AGVs terminate at a sink node, the next jobs
have to be performed in the repetitive sequence of AGV; - AGVy - AGV3. This will result
in an unfavorable schedule.
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Figure 5-10: The synchronization times when P is varied. When P = 4 = V and when
P =5 =1.25V there are many delays, which are completely resolved when P > 6 = 1.5V.

Cycle types

When comparing the parameters, only discharge jobs are considered. It is however also
possible to mix the discharge jobs with loading jobs. As can be seen in Figure 5-11, this
causes delay in the QC synchronizations. In this particular test case, which is representative
for all the simulations, the following parameters are used:

N=3 M=9, V=9and P=18.

Even if the number of AGVs is increased, the delay still remains. This can be explained by
considering the definition of the model, which does not allow any job order switching. The
importance and impact of this limitation will be explained in the next section.
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Figure 5-11: The QC synchronization times for only discharge jobs and for shuffled cycle types.

5-3-3 Switching job orders

In the definition of the model, it is not possible to switch the job order, since Eq. (4-18)
shows:

z(k) > Ag@zk)dA1@x(k—1) D As@x(k—2)D ... 5 Ap @ x(k — P)

hence it always holds that (k) > {z(k — 1), z(k —2), ..., z(k— P)}.

Delay type I — YC

Now suppose there is a discharge job (k 4 7) which has to be stacked in the yard by YCa.
The container is expected to arrive at time t; = 1500s, while the crane itself is ready at
to = 900s. The next job assigned to YC; is the discharge job (k+ 11), arriving at the yard at
t11 = 1000s < t7. Now the YC will wait with performing (k + 11) until it finishes (k + 7) (as
Eq. (4-18) prescribes), even though it easily can perform (k + 11) without losing time in job
(k+ 7). These situations cause delay at the yard side, occupying an AGV for an unnecessary
long time. Important is to realize that this flaw is in the model, whereby it loses accuracy in
describing the dynamics of the system, since in a container terminal, the YC probably decides
to perform job (k + 11) first.

Delay type II — QC

A second delay that can occur is at the quay side. From the simulations (Figure 5-11) it is
clear that when a QC performs a loading job preceded by a discharge job (thus cycle type
2), the discharge job has a slow synchronization. Apparently, the AGV lags the fastest QC
synchronization time, concluding that the AGV starts traveling too late. To solve this issue,
the YC-AGV synchronization should happen earlier, implying that the delayed job should
move up in the work queue of the YC. This might result in extra waiting time for an AGV
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performing another job, but it should be kept in mind that delay for a QC is the most unfa-
vorable situation in the container terminal.

There are two courses of action that can be taken. A full switching scheme could be im-
plemented, where new constraints are defined and new binary variables introduced for all
job switches that are allowed. These are then directly introduced into the MILP problem,
increasing the number of constraints and variables tremendously. Another method would be
to only allow switching when the predicted schedule shows a long waiting time for a QC or
YC. In this threshold switching, recalculation is needed to determine if a job switch improves
the schedule. The switching of jobs is highly recommended, but not further explored in this
work. More information on the switching schemes is provided in Appendix H.

5-4 Results of the SMPL model - Benders’ decomposition ap-
proach

Figure 5-2 (Section 5-2) already explained the problem when the classical Benders’ decom-
position is implemented. Due to the relaxation of the constraints, the Master problem is
able to find an unconstrained schedule most (or all) of the time. Hereby, there are too many
iterations that need to be computed by the algorithm to obtain an optimum in as little time
as the MILP approach. Alternative Benders’ cuts are proposed.
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Figure 5-12: The difference regarding the solution times and number of iterations between the
classical and alternative Benders' cuts for a simple case of one QC, two YCs and two AGVs.

Figure 5-12 shows the results when there are only one QC, two YCs, two AGVs and P = 3.
For very little jobs, approximately 7, the classical Benders’ cuts perform better. However,
when the number of container jobs increases, the alternative cuts perform much better. For
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example. for 20 jobs it takes 1.29s, while the classical cuts result in 111s. The number of
iterations progresses in the same manner as the solution time, since they are related. Again,
the alternative cuts perform worse when using a very small prediction horizon, but better
than the classical cuts when the horizon increases.

From these results it is concluded that the alternative cuts might reduce the problem, but
they do not solve it. Trying larger cases, such as test case 1 (defined in Page 43) with N,, = 10
container jobs results in a computation time of more than 1.5 hours. The method performs
thus not nearly as good as the MILP approach, which solved the largest test cases within 20s.
The Benders’ decomposition will not be considered any further as a solution algorithm.

Lastly, it should be noted that the correctness of the implementation of the Benders’ decom-
position is checked by comparing the objective and resulting schedules to those of the MILP
approach. Since they return the same schedules, the correctness of the implementation of the
Benders’ decomposition approach is verified.



Chapter 6

Model Predictive Scheduling

In the previous chapter, it is explained that the schedule is not reliable when a large horizon
is chosen. Since an on-line scheduling method is desired, rescheduling is necessary. To obtain
this, model predictive scheduling (MPS) is used, which in the container terminal system has
several important advantages [21,43].

e The computation time might increase such that it cancels out the time gained by the
optimization or even deteriorate it. MPS uses a receding horizon principle to avoid this
negative effect on the computation time.

e Moreover, it can use a part of the previous solution as an initial guess to the new
optimization, deriving the optimal schedule faster in the new optimization than in the
initial problem.

e [t handles constraints in a systematic way during the design and implementation of the
controller.

e [t enables reactive operational scheduling. Based on a model, it is possible to opti-
mize the performance by rescheduling using new state information, which makes the
schedule more accurate.

In the MPS method there are five important parts recognizable that coincide with those in
MPC, namely a process (and potentially a disturbance) model, the performance index, the
constraints, the optimization and the receding horizon principle. Only the latter needs to be
added to the existing SMPL model.

6-1 MPS for the SMPL model

When MPS is applied, a receding horizon is added to the problem. This means that the
optimal schedule for a prediction horizon of N, jobs is calculated, where after the horizon



56 Model Predictive Scheduling

is shifted NV, event counters k£ and a new schedule is retrieved. When the schedules are
obtained off-line, the shifting horizon eases the computational burden, since smaller horizons
can be used to schedule the same amount of jobs. When the SMPL-MPS model runs on-
line, information on the state (QC and YC synchronization times) can be obtained and used
to predict a more accurate schedule. In this case, only the first N, AGV job assignments
are implemented (Figure 6-1). Subsequently, the horizon is shifted, new state information is
obtained and the schedule is recalculated. Due to the shift in horizon, the same number of
jobs are scheduled for every recalculation (excluding the recalculations restricted by the finite
amount of containers at the end of the overall schedule).

prediction
horizon, N,
| subschedule 1 | ‘

hsficzeo(in% { subschedule 2 | ‘ t=1

t=2 | subschedule 3 |

|
t=3 ‘ subschedule 4 | ‘
t=4 | subschedule 5 l

|

true schedule

Figure 6-1: Receding horizon principle. The implemented schedule is represented in green,
merged from the blue calculated schedules.

The SMPL-MPS system is described as:
x(k) =A®@x(k—1). (6-1)

This model introduces the new event counter k, with which the state evolves as:

x(k + N,)| x(k + Ny + 1N,)]
x(k—1) = x(k) xX(k+1) = x(k —|— tN,) (6-2)
_x(k;P)_ _x(k—P+LNT)_

for. =1,2,3,... and for IV, the prediction and [V, the receding horizon. The tuning parameters
of the SMPL-MPS approach are the rpediction horizon N, the receding or rescheduling
horizon N, and the trade-off variables Mgy and Aoz

6-2 Results of the SMPL-MPS approach

The following was analyzed for the off-line SMPL-MPS model:

e effect of A\ on the makespan,
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e the computation speed using initial guess,
e the trade-offs regarding receding and prediction horizon,

e the difference in makespan when MPS is applied and when not.
The last analysis will consider the value of the SMPL-MPS model on-line, when state in-

formation becomes available. The MILP approach is used to do the numerous simulations
necessary to test the SMPL-MPS approach.

Effect A on makespan

The same performance index is used as in Eq. (5-13):

N
min J = min Asum ; Zn(k 4+ Np) + Amaz DA% En(k+ Np) | - (5-13)

Earlier it is seen that taking the performance index equal to the summation or to the maximum
of the last QC synchronizations times makes no difference in the makespan. It is verified if
the same applies to the receding horizon approach. The considered objectives are again:

1. summation of the last QC synchronization times (Agym = 1, Amaz = 0),
2. maximization of the last QC synchronization times (Asym = 0, Apaz = 1) and

3. a trade-off where the weight of the maximum time is Apqp = 0.2 X N and Mgy = 1.

This time, there is a clear difference between the objective values, due to the larger horizons.
The max minimization gives the fastest makespan, since it minimizes the last synchronizing
QC. The trade-off performs slightly better on average and performs still very well in minimiz-
ing the makespan. This due to the implementation of minimizing the last synchronizing QC,
but also suppressing all the last QC synchronization times. The summation performs best
on average QC synchronization times, but much worse on the makespan, since it contains no
weight to minimize the last synchronizing QC (Anar = 0 for Eq. (5-13)). A trade-off between
the average and maximum QC synchronization times appears to be the best objective value.
A good overall performance is desired, but the maximum synchronization time should be
bounded.

QC;y QC2 QC3 QCs QC; QCg QC; QCg QCo QCyg | average | max , ratio
sum 1463 1529 1598 1344 1410 1655 1680 1643 1669 1592 1558 ' 1680 ' 0.928
trade-off || 1432 1520 1564 1442 1621 1529 1634 1643 1627 1633 1565 : 1643 : 0.952
max 1548 1614 1598 1617 1585 1529 1588 1599 1584 1596 1586 ' 1617 ' 0.981

Table 6-1: The max, sum and trade-off objective functions return different predictions for the
last QC synchronization times of test case 17.

In Table 6-1 the last synchronizations of the QCs in test case 17 are presented. The last
column of the table shows the fraction "average sync/maximum sync'. This clarifies the ex-
planation regarding the effect of the objective function on the system. The first objective
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(summation) has the largest deviation and lowest ratio. Only the summation is minimized,
while the maximum is totally disregarded (Asym = 1, Amaz = 0 in Eq. (5-13)). The second
objective (maximization) suppresses the maximum synchronization time, but compensates on
others. It therefore has the largest ratio and the smallest differences in synchronization times.
Now Asum << 1 and Ajap = 1 in Eq. (5-13), minimizing the maximum synchronization time.
The trade-off is in the middle of these two discussed objectives, as is expected. In the equa-
tion, it shows that both the average performance as well as the maximum are minimized,
since Agym = 1 and A = 0.2 X N.

In Appendix J the results of the different objective functions for test cases 1, 2, 8, 9 and 17
are shown in a figure (Figure J-1) and in Table J-1.

Computation speed

The first optimization is exactly equal to the one performed in the previous chapter. However,
in all the optimizations that follow due to the receding horizon, an initial guess can be provided
to the optimization. This initial guess is the optimum of the previous optimization. Due to
this, the computation speed increases about five to six times, disregarding some exceptions
in which the optimization has difficulty finding an optimum (Figure 6-2).
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Figure 6-2: The decreasing computation time in the receding horizon approach for the test cases
2 and 3.

Trade-offs N, and N,

To decide which prediction horizon should be used, the same three reasons apply as did in
Section 5-3-2. The prediction horizon for test cases 1 to 8 stays restricted to the maximum
planning horizon of 30 minutes that is assumed. The other test cases can be calculated
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faster, but they were already using almost all of MATLAB’s assigned memory. Therefore,
Table 5-8 still applies. It is no coincidence that the horizon does not increase. It is already
stated that test cases 9 to 18 are limited by computation time, which are long since the
cases are large and the computer and MATLAB run out of (RAM) memory. It is no sur-
prise that the maximum memory capacity is almost immediately reached when increasing IV,,.

Regarding N,, if it is chosen too large, it might happen that unfavorable choices are made
at the end of the schedule, which cannot be corrected any more. This is verified using dif-
ferent NV, in the test cases, for example test case 1, as can be seen in Figure 6-3. In this
simulation 100 container jobs are scheduled and the first 40 are shown, where N,, = 25 and
N, = {5, 10, 15, 20, 25}. After twelve jobs (the sixth of QCs) the schedules start to deviate.
Apparently, when N, = 5 is used, the schedule is faster than all the other implemented N,..
The derived schedules when using N, = 10 and N, = 15 are exactly the same and perform
worse than when N, = 5, but better than when N, = {20,25}. Lastly, the worst option is
using N, = N, since it is impossible to resolve unfavorable choices at the end of computing
one horizon.

Synchronization times of QC, for different receding horizons
2500 -

—N=5
—N=10"

N =15
—N=20
—N=25

2000 -

__ 1500

time [s

1000 -

0 I I I I I I I ]
0 5 10 15 20 25 30 35 40

container job

Figure 6-3: The synchronization times of QC, in test case 1 for the first 40 jobs.

A trade-off should be made between a high computational burden but better guarantee for an
optimal schedule (small NN,) and a lower computational burden but most probably a slower
schedule. Besides this consideration, the computation speed should also be taken into account.
For test case 1 and N, = 25 the algorithm is fast enough to calculate every five container
jobs. However, this will not be the situation in test case 18.

Comparing the SMPL-MPS approach to the SMPL model

The true optimum can be found by calculating the true schedule at once (the green schedule
in Figure 6-1). When a receding horizon is added, the computational burden is lowered
by computing smaller subschedules. However, it has its downsides (as was pointed out in
choosing N,). For badly chosen combinations of N, and N,, the schedule will not remain
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optimal. An example can be seen in Figure 6-4, where the first 85 container jobs are showed
of the same simulation as in the previous section. From the figure it can be concluded that
using a receding horizon changes the schedule, depending on the choices of receding horizon
N, and prediction horizon N,,. In the figure, the prediction horizon is 25 jobs when two QCs
are performing, which is a large horizon. As already concluded; NN, = N, is not a convenient
choice. Again, there occurs a delay after 25 to 30 jobs, since the optimization made an
unfavorable schedule to minimize the makespan of the first 25 jobs. The algorithm is not
able to correct the schedule. The other simulations perform almost the same as the optimal
schedule, except for very small deviations.
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Figure 6-4: The synchronization times of QC; in test case 1 for the optimal schedule and the
schedule that is derived using MPS.

State information in on-line scheduling

When the SMPL-MPS method is used for on-line scheduling, the information on the states
can be used when a new schedule is calculated. In the beginning of this chapter, it is stated
that this is one of the main advantages of using MPS, increasing the accuracy of the schedule.
This is verified as follows:

e a predicted schedule is obtained using the SMPL model,

noise is added to the AGV travel times (described in Chapter 7),

the obtained SMPL schedule is simulated (with noisy travel times) as an LP problem,
deriving the "true schedule",

a predicted schedule is obtained using the SMPL-MPS model,

the obtained SMPL-MPS schedule is again simulated with the same noisy times, deriving
a second "true schedule".

In this work it is assumed that on the moment of rescheduling (say & + ¢) all information on
previous states are available, due to time limitations. It should be noted that this is a wrong



6-2 Results of the SMPL-MPS approach 61

assumption, but the idea of using state information still applies when less data is available.

The verification was done for test cases 1 (N, = 50), 8 and 17 (N, = 25). In these simula-
tions many different paths can be chosen in the system due to either many vehicles or a large
prediction horizon. In test cases 8 and 17, the large amount of previous cycles P implies that
a considerable amount of state information can be used. In test case 1, P = 5 and therefore it
was necessary to use a larger distribution for the noise in the real data to make the differences
noticeable. Four schedules for each test case are obtained and presented in Table 6-2 with the
sum and maximum of all QC times. The table supports the claim that using state information
increases the accuracy of the prediction, since the SMPL-MPS prediction is closer to the real
values than the SMPL prediction. The true schedule is faster for the SMPL-MPS model than
for the SMPL prediction.
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test case 1

SMPL | true schedule | SMPL-MPS | true schedule
QCy 3148 4280 3877 4140
QC, 3153 4308 3876 4097
sum 6301 8588 7753 8237
max 3153 4308 3877 4140

test case 8
SMPL | true schedule || SMPL-MPS | true schedule

QCy 901 1018 940 1018
QC, 919 997 838 922
QCs 863 929 874 933
QCy 829 945 830 945
QCs 810 914 956 959
sum 4322 4803 4438 4777
max 919 1018 956 1018

test case 17

SMPL | true schedule || SMPL-MPS | true schedule
QCy 630 665 673 703
QC, 829 849 739 47
QCs 633 668 770 778
QCy4 759 791 648 675
QCs 795 837 701 712
QCs 673 747 824 846
QCr 796 827 805 838
QCsg 821 869 814 834
QCy 839 853 832 853
QC1o 668 793 843 850
sum 7443 7899 7649 7836
max 839 869 843 853

Table 6-2: The QC synchronization times of test cases 1, 8 and 17 for the SMPL- and SMPL-MPS
prediction model and their true schedules.



Chapter 7

Stochastic Switching Max-plus-linear
Model

In the SMPL model, some parameters in the system are assumed to be constant. However,
there is a lot of perturbation in this system. Lets consider the variable parameters as defined
in the SMPL model:

e 7,: the AGV travel times between cranes,
e 79: the QC container handling times,

e 75 the YC container handling times.

The aim is to consider stochastic perturbed AGV travel times. Therefore, these will be noisy
in the SSMPL model. Varying QC times will also be considered. The YC handling times are
still assumed to be deterministic.

In the SMPL system, both real-valued variables and binary variables are present. The optimal
schedule can be obtained when a MILP problem is formulated and optimized. However, for
the SSMPL system, the optimization curve in the MILP problem will become a polynomial
of high order and therefore a numerical integration would be time-consuming. Deriving an
analytical equation that describes this polynomial will again be very time consuming, as will
be the calculation of the optimum due to the complexity of the system. Therefore, a proper
alternative would be to settle for a near-optimal solution. When "just" a near-optimal solution
is desired, there are multiple manners to solve the problem, e.g. using an approximation
method for computing the expected value of max-plus systems [44], an ordinal optimization
or randomized algorithms such as the Monte Carlo algorithm. These algorithms do no longer
require the exact polynomial curve of the MILP framework.
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7-1 Monte Carlo method

In this thesis, a Monte Carlo algorithm is implemented to avoid the analytical burden of cal-
culating the expectation of the performance index by obtaining an empirical mean. For this,
a certain number of realizations should be created to make sure the computation is efficient.
The stochastic disturbances in these multiple realizations are chosen randomly, according to
the distribution of the stochastic variables [45]. After the determination of the number of
realizations, the optimal schedule is determined over the R number of realizations.

Assume random variable set © and a probability density measure P on ©. J is measurable
with respect to the probability function P. The expectation of the performance index J can
now be expressed as:

EJ = /@ 7(0)dP. (7-1)

The Monte Carlo algorithm approximates Eq. (7-1) by using the empirical mean:

. 1 &
EJ:= z::l J(6,), (7-2)

where all 6, are independent, identical distributed (i.i.d.) samples from ©: ¥ = {6y, ...,0,}. In
words, Eq. (7-2) means that the empirical mean of the cost function is stated to be equal to

the average of R realizations, were every realization has a unique set of distribution variables
0.

Of course, if R = 1 is chosen, there is no guarantee that the empirical mean is close to the
expected value. If R — oo the empirical mean EJ converges in probability to the "real" E.J.
This can be seen when the error is introduced. Since stochastic systems are considered, the
error is expressed in a confidence interval:

- (Var J)?
Prob (|EJ —EJ| <) >1- S (7-3)
where € is the error and Var J the variance of J. Now if R — oo, then for all € > 0.
Prob (|EJ —EJ| <) - 1. (7-4)

Thus the probability that the absolute difference between the empirical mean and the expected
value is smaller than e, is (almost) one. Commonly used confidence intervals are 95% or 99%.
Suppose 95% reliability of the estimation procedure is desired and ¢ = 0.05 is chosen, then:

(Var J)?

95>1-—
0952 0.05R

(7-5)
When both the confidence interval and error are chosen and additionally the variance of the
performance index is calculated, the number of samples R can be obtained. The variance is
not calculated analytically for the same reasons as the real expected value is not calculated.

Therefore, it needs to be determined experimentally. Next, an explanation of the distribution
of the variables is given.
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7-1-1 Weibull distribution

Nor in literature, nor common knowledge provides a specific distribution for the container
handling times in a terminal. It is however possible to obtain a likely distribution by reason-
ing. When there is a lack of accurate information about the distribution of a variable, the
Gaussian or uniform distribution are widely accepted. It is however argued that the Weibull
distribution fits the problem better. This distribution is more often used in scheduling prob-
lems [7,32].

The QC will never exceed its optimal performance. The added time here is zero: eg. On
average, it will perform slightly above its optimal performance, say €, /; seconds. Suppose
that in the worst case, the QC takes twice the optimal handling time (adding e,. to the
optimal handling time). The uniform distribution would not be very accurate. It is highly
doubtable that the optimal, average and worst performance occur the same rate. Furthermore,
the average performance is not the average of "optimal performance + worst performance’,
such as a Gaussian distribution implies. Moreover, the distribution is asymmetric and it
should be skew with the mean closer to the optimal performance (positive skew). A convenient
choice for a distribution is that of Weibull, since it fits the description of the desired shape
and is also used in similar types of problems, such as train scheduling [46,47]. An example
of the distribution can be seen in Figure 7-1. Note that the average performance per hour is
the mean. The blue area and green area under the curve are equal.

Example of Weibull distribution

normalized probability
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Figure 7-1: Example of a Weibull distribution with the additive noise e, divided in optimal
performance e, average performance loss per hour e, /5, , and worst performance e, 4.

The same reasoning can be used for the AGV travel time, only now the time that is lost
during the journey should depend on the distance the AGV travels. Since a linear relation
between the AGV travel time and distance will be assumed, the lost time depends linearly on
the AGV travel time. Now e, /, and ey in Figure 7-1 is not a hard number, but for example
respectively 20% and 200% of the travel time (0.27" and 27).
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The probability density function of a Weibull distribution is described as:

T pwb_l k
M - e(fx/nwb) T Z 0
(@5 Mwbs Pwb) = b \ b

0 x < 0.

(7-6)

Here, pyp € (0,00) is the shape parameter and 7, € (0, 00) the scale parameter. The former
determines the shape of the distribution, the latter determines how wide the distribution
spreads. A number of combinations will be evaluated, all satisfying the defined eg, g, /5, and

Cwe-

7-1-2 Performance index

The only objective that will be considered is that of minimizing the makespan. The YC
optimization has a slightly worse performance and the AGV travel distance has a very un-
favorable effect on the makespan. Therefore, these will be disregarded. To determine the
objective of the optimization of the SSMPL model is then straightforward. First of all, an
optimal average performance is desired. Minimizing this component of the cost function aims
for a minimum makespan most of the time. Due to the stochastic nature of the model, it
however might happen that the performance in few cases is far from optimal. Even when the
probability of such an event is very low, it would still be disastrous for this system. Therefore,
a second, weighted cost is added to the performance index: the weighted worst case scenario.
The minimization of the performance index will be formulated as:

R
%BJ:%E ;;tr—l—)\rm?xtr forr=1,...,R. (7-7)
Here A, is the weighting factor. If A, is chosen much larger than one, the minimization of the
performance index will focus on minimizing the worst case. If A\, = 1, the trade-off between
the average performance and worst case scenario is equal. Logically, when 0 < A\, < 1, the
average performance has more weight in the minimization of the performance index. Lastly,
if A, =0, minimizing J equals the minimization of the average performance.

The parameters in the cost function:

e R: number of realizations
e t.: maximum QC synchronization time of the last cycle of one stochastic realization:
t, = maxz;(k+ N,) for ie(1,...,N) (7-8)
7
Earlier it was already explained that all cycles k+ 7 in a realization should have some weight in

the implemented optimization. This is again neglected in the formulation of the performance
index. To clarify the expressions above, a small example is given.
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Example 7-5. Suppose the number of realizations R equals 2. The weight )\, is set to 0.5.
There are two QCs and one YC, thus x(k) € R3*1. Then

1
min J = min (2 (t1 +t2) + 0.5 max (¢, t2)>

t,x,z t,x,z

Suppose in respectively the first and second realization, the states regarding the QCs become:
~ 1150
~ 11390

B

. _ |z=1(k+ N
forr=1: z._1(k+N)= [xlr:l(k—&—]\f
:L‘17r:2(k+N
(

Tor=2(k + N

~— — N

forr=2: x.—o(k+ N)= [

Then t1 and to are calculated as follows:

t1 > z1=1(k+ N)

t1 > xo,—1(k+ N)

te = z1,=2(k + N)

to > x9,—2(k + N)
thus

t1 > 1390

to > 1340

If the variable t,. is introduced for the worst case, it is obtained that:

thus
twe > 1390

The minimization of the performance index then becomes:

1
Tmin = 5 (1390 + 1340) + 0.5 x 1390
= 1365 + 695 = 2060

7-2 Results of the SSMPL model

The distribution functions will be defined and the number of realizations necessary to approxi-
mate the mean of the expected value is determined. This will be a trade-off between accuracy,
problem size and solution times. Lastly, the SMPL and SSMPL models are compared.
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Distribution function

To determine the parameters of Eq. (7-6), the shape of the Weibull distribution is chosen
by analyzing a number of plots and set to be p,, = 2. The second parameter in Eq. (7-6)
can be fit such that the mean of the distribution is about 20s for the QC (1, = 23) and
0.2 x T for the AGV. The noise e can be added by using the MATLAB function wblinv.
This function contains an analytically expression of the inverse of the cumulative distribution
function (CDF) and selects the noise related to the given (random) points between 0 and 1,
as is clarified in Figure 7-2. Note that the chance of 50 < e < 80 is very slim, while it is very
well possible that 15 < e < 25.

L Example of noise selection from the CDF
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Figure 7-2: The noise is chosen by picking a random number between 0 and 1, here 0.5655. The
additional time e corresponds to the projection on the x axis following the chosen distribution.

Number of realizations

Now that the distributions are defined, the number of realizations can be determined. Of
course, more realizations results in a better estimate (see Eq. (7-5)), but choosing a large
number of realizations results in memory problems and long computation times. The maxi-
mum number of realizations for the largest test case equals 12. The Monte Carlo algorithm
increases the number of constraints by approximately:

T constr (SSMPL) &~ R X 7 eonstr (SMPL). (7-9)

Therefore, some simple cases are defined to be able to make a large number of realizations.
The alternative cases are shown in Table 7-1, where also handling time adjustments are done.

In Figure 7-3 it can be seen that the number of realizations influences the accuracy of the esti-
mation. When 250 realizations are used, the makespan is much more reliable than when only
5 realizations are used. However, due to the memory restrictions, the number of realizations
in the Monte Carlo algorithm is chosen to be 10 (Figure 7-3).
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test alternative | QCs | YCs | AGVs | P | N,
1 1 1 1 2 5
2 1 2 2 515
3 2 4 4 8 )

Table 7-1: The newly defined alternative test cases to simulate with large number of realizations.

Makespan for 100 runs with 5 and 250 realizations
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Figure 7-3: A typical representation of the makespan in 100 simulations when 5, 10 or 250

realizations are used (alternative test case 2).
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In Figure 7-4 the development of the standard deviation can be seen, which is empirical
determined. To check how valid one simulation with a particular number of realizations is,

Standard deviation and computation time for increasing number of realizations
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Figure 7-4: The empirical standard deviation of the makespan decreases with the number of

realizations for all alternative test cases (here case 2).
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100 simulations are done for this certain R (R is the number of realizations). When R is low,
it is expected that the mean of all ¢, (as defined in Section 7-1-2) has a larger deviation than
when R is high. Low R causes large fluctuation in the first part of the performance index
(the mean of t,) in Eq. (7-7), resulting in a less reliable estimation. When the number of
realizations in increased, more samples are taken from the distribution and the estimation is
less dependent on unfortunate distribution choices for one single realization. The trend in
Figure 7-4 is therefore expected. The figure also shows the increase in computation time. For
this small test case, the runtime of the solver is still below one second, but again the trend is
typical for larger test cases.

SSMPL model results

First, the influence of the distribution of the QC and AGV handling times is tested by using
different Weibull parameters. The performance index is analyzed and the results of the SMPL
model are compared to those of the SSMPL system.

The influence of the amount of noise on the QC and AGV are tested by increasing the expected
time loss up to respectively 20s and 0.2% per move. With the shape parameter p,, = 2, the
mean is 7, 14 and 20s for the QC and 0.1% and 0.2% for the AGV.

Makespan for increasing expected mean of the QC handling times
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Figure 7-5: Makespan for increasing expected mean of both QC (top) and AGV (bottom)
handling times. The dotted lines represent the standard deviation in the 100 simulations, while
the horizontal lines represent the nominal values.

As the expected mean of the distribution increases, the makespan also increases. Secondly,
the makespan objective is more scattered when the stochastic variables are taken from a wider
distribution. Another observation is that the makespan is more often larger than the nominal
makespan (with purely the expected means). This is due to the max-plus algebra, were
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synchronization can only occur when two preceding events are finished. For the preceding
handling times, only one of the following four situations results in a faster schedule:

e the crane handling time slower + the AGV travel time slower — synchronization later,
e the crane handling time slower 4+ the AGV travel time faster — synchronization later,
e the crane handling time faster + the AGV travel time slower — synchronization later,

e the crane handling time faster + the AGV travel time faster — synchronization earlier.

A last important remark is that the schedule is always less tight than that of the optimal
performance. Applying multiple realizations with distributed variables will most probably
result in a more robust schedule. When the variables are deterministic, the algorithm can
choose an AGV that is exactly on time. When the variables are distributed, the algorithm
"realizes" that this decision might result in a delay and can handle accordingly.

Performance index

The performance index is discussed in Section 7-1-2 and is a trade-off between optimizing the
average performance of all realizations and limiting the worst case. In the container terminal
system the optimization of solely the worst case will not be convenient. The trade-offs that
are investigated are A\, = {0, %, 0.5, 1, 10}. The same set of stochastic variables is used in
the optimization to compare the A,-s fairly.

In test case 1, the results for A, = {0, %} are equal and the resulting schedules of A\, =
{0.5, 1, 10} are also the same. In Figure 7-6 the difference is displayed when the worst case
scenario is taking into consideration (black line) or when it is (almost) disregarded (blue line).
The gain in reducing the absolute maximum is large when the worst case is weighted in the
performance index, while it only slightly compensates on the average maximum. In the lower
plot in Figure 7-6 it shows that minimizing the worst case also results in a slight decrease
in average QC synchronization times. This might be a coincidence, since this criteria is not
included in the performance index. Figure 7-6 is typical when multiple sets of distributed
variables for test case 1 are analyzed.

The same analysis is performed for test cases 8 and 17. In test case 8, no difference appears
when the objective function is adjusted. This can be explained by the ratio of AGVs to
QCs, which is high. Therefore, the AGV cycles are not critical and the makespan can not be
influenced by varying weights in the objective function.

In test case 17 there is no difference in the maximum synchronization times. The choices in
the optimization are "too obvious" to the Gurobi solver, since the relative high number of
AGVs (V' = 45) to the schedule container jobs (IV, = 15). Interesting to see is that, while
the maximums remain equal, the average QC synchronization times differ. This is possible,
because the sum of the last QC synchronizations is not specified in the objective function. In
Appendix K, Figure K-1 shows the average QC synchronizations.
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Figure 7-6: The maximum and average QC synchronization times in test case 1, when the
performance weight A, is varied. Ag = {0, %} and A\; = {0.5, 1, 10},

Validation of the model

The SSMPL model is presented in this chapter. To estimate the value of the stochastic
approach, the difference is discussed by calculating schedules using three different models and
verifying their results in a number of "real-case" simulations. The models that are simulated
are:

e the SMPL approach assuming optimal performance,
e the SMPL approach assuming nominal performance,

e the SSMPL approach using stochastically distributed variables (Monte Carlo approach).

Since noise and modeling errors by assumption are multiplicative in the max-plus algebra,
the SSMPL system results in a MILP problem of the form:

X1 Fq @1 €] K,
diag (Ey,...,Er) | 1 |+8|  |z<diag(By,....Br) | ¢ |+ | |+6| ¢ |w (7-10)
XR Fr Or €eRr Kr

where only the AGV travel times are perturbed.
Initially, test cases 1, 8 and 17 are tested, using the following system properties:

® Aoz = 1, Asym = 0 in the performance index of Eq. (5-13),

e only the AGV travel times are perturbed by noise,
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e this noise is distributed as described on Page 68,
e )\, = £ in the performance index of Eq. (7-7),

e the number of realizations for the Monte Carlo algorithm is 20 (test case 1), 15 (test
case 8) or 10 (test case 17),

e the prediction horizon is N, = 25 (test cases 1 and 8) or IV, = 15 (test case 17).

In Chapter 5 it is argued that the performance index Eq. (5-13) should be a trade-off
(Asum > 0). This is however not realized, due to the formulation of the variable ¢, in Eq. (7-8).

When the three derived schedules are simulated in 1000 real cases, it immediately becomes
clear they are exactly equal in test case 8. A plausible explanation is that the AGV cycles are
not critical. In Chapter 5 it is argued that the QC waiting times are resolved when V' = 3N-
4N. In the test case, V = 4.2N and the AGV travel times are relatively short compared to
those of e.g. test case 17. By reducing the AGV speed to 1.5m/s, it is ensured that its cycles
become critical. A second observation is that it is not possible to simulate sufficient container
jobs to notice differences in QC; to QCs for test case 17.

The actual performance should be measured by the average maximum QC synchronization
times, due to the formulation of the performance index. For both test cases 1 and 8, the
SSMPL approach resulted in the lowest times. The standard deviations are relatively low in
test case 8. It is possible that the AGV cycle is often still not critical or too few choices are
in the optimization. When using nominal values, a better performance is obtained than when
optimal values are assumed. Based on the three test cases (test case 17 showed the same
trends as can be seen in Appendix K) it is concluded that using distributed values indeed
enhances the performance. This is probably due to the avoidance of situations where the
AGYV is just in time to pick up a container at a crane.

The question arises if the Monte Carlo algorithm is (too) conservative in avoiding these "just
in time" situations, especially since the number of realizations is low for test case 17. To in-
fluence the choices made by the algorithm, the variables are adjusted such that they are less
distributed. A probability density function (PDF) is introduced (p,, = 20 and corresponding
Nwy) that has a sharp peak at 20% travel time. The results can be seen in Appendix K,
Table K-1. Since the adjustment did not result in considerable enhanced performance, the
number of realizations is sufficient and the original approach does not need adjustment.

Lastly, it should be noted that the performance on the sum of the QCs in the SSMPL approach
might be worse than that of when nominal values are assumed (Table 7-2). This is related to
the objective function.

7-3 MPS for the SSMPL model

The previous explained advantages of introducing a receding horizon still applies to the sys-
tem. When this schedule is used on-line, state information can again enhance the performance
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test case 1 || Optimal | Nominal | SSMPL

QC mean 1960 1961 1958
U std 25 26 22
QC mean 1960 1954 1951
2 [ std 24 24 20
sum mean 3920 3915 1909
std 48 48 41
mean 1964 1963 1959

max —td 24 25 21

test case 8 || Optimal | Nominal | SSMPL

mean 1206 1201 1200

Q1 g 6 3 0
mean 1081 1085 1080

QC2 =g 3 7 0
mean 1109 1080 1109

QCs —q 11 1 13
mean 1098 1081 1080

QCs —5q 15 5 0
mean 1101 1083 1081

Qs —a 18 8 3
m mean 5594 5530 5550
st std 27 12 13
N mean 1206 1201 1200

Max s 6 3 0

Table 7-2: The average times and standard deviations for the QC synchronizations in test cases
1 and 8. The average summation and maximum of all 1000 runs with their standard deviations
are also shown.

and the SSMPL-MPS method is obtained. Important to note is that this method has slight
differences with respect to the SMPL-MPS approach. When a job enters in the horizon,
new noisy travel times are introduced. For jobs that are already defined in the previous
horizon k, the handling times remain equal. The on-line and off-line approach need different
implementations:

e Off-line: The SSMPL optimization uses R realizations, which all have unique states
Xr, as shown in Eq. (7-10). These states will be used as initial condition for the next
optimization, when the horizon shifts.

e On-line: The true state is calculated using an LP optimization, which serves as the
initial condition in the rescheduling.

Earlier, it is argued that it is not convenient to schedule far ahead in time, due to the
perturbations in the container terminal system. Now that these uncertainties are introduced
in the model, great deviations at the end of schedules for a large amount of jobs are to be
expected for the off-line scheduling.
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7-4 Results of the SSMPL-MPS approach

As seen in Eq. (7-9) the problem size of the Monte Carlo algorithm is even larger than
the SMPL approach. This restricts the prediction horizon and number of realizations to
e.g. N, =15 and R = 10 for test case 17. In the following simulations, test case 1 is used. It
allows more realizations, larger prediction horizon and showed the best results in Section 7-2.
Based on these results, A\, = 0.5. Additionally, the prediction horizon is chosen as IV, = 25,
the number of realizations R = 20 and the rescheduling horizon as N, = 15 (considering the
trade-offs made in Section 6-2).

Receding horizon

State information in on-line scheduling
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Chapter 8

Conclusions & Recommendations

In this final chapter, the SMPL, SMPL-MPS, SSMPL and SSMPL-MPS models are shortly
discussed and the most important conclusions from this work are drawn. Finally, recommen-
dations are done for future research.

8-1 Conclusions

From the results of the SMPL-, SMPL-MPS, SSMPL- and SSMPL-MPS approaches, conclu-
sions are drawn, suggestions are made and design rules are formulated.

Most of the MILP inequality constraints are derived by obtaining the model equations using
graph theory and by the parameterization of the introduced max-plus binary control variables.
This proved to be an effiecent method. However, due to the formulation of the model and
max-plus binary control variables, small problems already result in enormous matrices. This
often causes memory problems. As long as the model is derived as explained in Section 4-1
and it is desired to describe all possible path in the system, this problem remains and is a
drawback of this method.

8-1-1 SMPL model

An optimal schedule for the SMPL model is calculated using the MILP- and Benders’ decom-
position approaches, both discussed next.

MILP approach

General design rules can be formulated from the analysis of the parameters in the MILP
formulation.
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Conclusions & Recommendations

e The Gurobi and CPLEX solvers perform best for a MATLAB implementation, not

guaranteeing the same result for other programming languages. A disadvantage is that
they require a license, which might be costly to the user. The CBC solver is the best
open-source solver, but does not perform satisfiable. The solvers highly influence the
solution times.

The best performing objective function is the optimization of the QCs. A trade-
off (Asum = 1 and 0 < Apaz > 0.5) between the sum and the maximum of last QC
synchronizations is recommended (Table 5-6). The value of A4, should not be chosen
too large, since an overall optimal performance is desired when a receding horizon is

added to the SMPL model.

In this work, the prediction horizon depends on computation time, scheduled hori-
zon in time and the capacity of hardware to solve the problems. This is explained in
Section 5-3-2 and shown in Table 5-8 and Table 5-9. If it is assumed the hardware is
sufficiently advanced to solve the schedule without being limited by the computation
times or memory capacity, the most important criteria to choose the prediction horizon
is the scheduled horizon in time. This depends on the the accuracy of the prediction and
the cycle time and number of QCs. A larger prediction horizon might be used when a
high accuracy in prediction is obtained, when e.g. a terminal is not busy and AGVs are
seldom delayed. If the QC cycle time is low or the number of QCs high, the prediction
horizon increases with respect to when the QC cycle time is high or the number of QCs
is low. This due to the number of container jobs that occur in the same amount of time.

The number of AGVs influence the dynamics of the system enormously. If too little
AGVs are available, the QCs have large waiting times (Figure 5-9), which is very unde-
sirable. To anticipate on the investment in unnecessary capital, too many AGVs should
also be prevented. If the system is deterministic, an estimation of the number of AGVs
can be made by (assuming sufficient amount of YCs):

cycle time QC_ cycle time AGV
N -~ 4

(8-1)

where N the number of QCs and V' the number of AGVs. The left part of the equation
represents the average time interval of which a container job is ready at the quay.
Choices of the cycle time could be the average or maximum (utterly conservative) cycle
time. This can be verified using the results of the simulations (Figure 5-9). When the
average AGV cycle time is used (including a penalty for delays), the optimal number of
AGVs can be found as follows:

cycle time AGV = (average QC — Y C travel time) * 2 4+ 73 + 75
120 _ 461
3 TV
V =11,5
V =~ 3,8N

as Figure 5-9 shows. In conclusion, the number of AGVs necessary to reduce QC waiting
times relates to their own cycle time, the number of QCs and their cycle times.
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e For the number of previous cycles, P = 1.6V is recommended as setting. Larger
P will not enhance performance, but will increase the computational burden. When
P < 1.6 is chosen, the optimization loses too many freedom in its scheduling, as is
explained in Section 5-3-2.

A last important remark is that it is highly recommended to use sparse matrices in the
implementation of (all the) SMPL model(s), reducing the memory usage.

Benders’ decomposition approach

The results of the Benders’ decomposition approach are disappointing. When this method is
compared to the MILP approach, it performs much worse. The Benders’ decomposition ap-
proach reaches the same optima in simulations as the MILP approach, but uses much longer
computation times (Figure 5-12). Alternative Benders’ cuts are proposed, but it is concluded
that they do not solve the problem that is adduced.

8-1-2 MPS for SMPL model

Using MPS proved to be sufficient for two main reasons:

e since it will not be accurate to schedule hours ahead, a smaller prediction horizon can
be adapted, reducing the computation times,

e new state information can be taken into consideration when a new horizon is scheduled,
increasing the accuracy.

The computation speed might reduce approximately six times (Figure 6-2). The possibility
that an optimization continues for longer time than expected should always be taken into
account. The newly introduced scheduling parameter N, (discussed in Section 6-2) and the
already defined parameters Asym, Amaz and N, are considered. Lastly, conclusions are drawn
from the off-line and on-line validation of the SMPL-MPS approach.

e The same conclusions as in the SMPL model can be drawn for the performance index.

e In the MPS approach, rescheduling horizon N, is closely related to prediction
horizon NN, where N,, should be chosen as explained in Section 8-1-1. The rescheduling
horizon should not be taken too small, since this will result in higher computational
burden without increasing the performance. Choosing a large ratio N, /N, will result
in a performance drop, due to unfavorable choices made at the end of one (horizon)
schedule. The next optimization should be able to correct for these choices by shifting
the horizon before it is reached. From simulations it is obtained that N, /N, = 4/5 can
still result in delays, while N, /N, = 2/3 performs approximately equal to the SMPL
approach. It is therefore advised to take the ratio 1/3 < N, /N, < 2/3.
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e In the off-line validation, there is no state information available. It should be verified
that the SMPL-MPS approach calculates an optimum that is approximately equal to
the optimum of the SMPL model. With the correct N,./N,, ratio this appears to be the
case. As is concluded, the MPS implementation usually reduces the simulation time,
but using this validation it is also assured that the optimality of the schedule is not lost.

e In the on-line validation, new state information is available. Using this state in-
formation is of great advantage. In test case 1, approximately one hour is scheduled,
where the on-line SMPL-MPS model reduces the makespan approximately five minutes
compared to the off-line method. Increasing the accuracy of the prediction is valuable
to this model and measurements on the state are highly recommended.

8-1-3 SSMPL model

In the SSMPL approach an optimal schedule is derived, using a Monte Carlo algorithm
which introduces (Weibull) distributed variables for the AGV travel times. The Monte Carlo
algorithm uses multiple realizations (changing the performance index) to avoid choices in
which the AGV is just in time. An important disadvantage of the algorithm is the increasing
problem size by the number of realizations. From the analysis in Section 7-2, numerous
conclusions can be drawn.

e The Weibull distribution is recommended, since it has matching properties with the
expectation of the distribution of the variables, as argued in Section 7-1. The Weibull
parameters are an indication for the shape of the distribution function. In this work,
the average AGV travel time is 20% above the optimal travel time. These values are
also an indication and container terminal specific.

e A very important consideration is that of choosing the number of realizations. More
realizations provide a better estimation of the performance index. A proper design tool
is relating the number of realizations to the variance of the performance index, using:

(Var J)?

Prob (|BJ —EJ| < ¢) > 1 - Fa

(7-3)
and shown in Figure 7-4. General accepted values are ¢ = 0.05 and a 95 or 99% confi-
dence interval. The variance of the performance index should be determined empirically.
Due to memory issues in this work, it is not possible to use more than 10 realizations
for large terminals, which is relatively little.

e In the performance index, a trade-off is made between minimizing the worst case
scenario and optimizing the overall performance, as Eq. (7-7) shows. It is recommended
to use 0.5 < A < 1. The average performance is the primal objective, since an overall
optimal performance is desired. However, the worst case scenario in the container
terminal system would be disastrous and should have weight in the minimization.

e By validating the SSMPL model it becomes clear that the SSMPL approach has the
most optimal performance compared to the SMPL model (nominal and optimal AGV
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travel times assumed). The addition of distributed variables is highly recommendable,
since it showed this positive influence on the schedule robustness when AGVs are the
critical cycle.

8-1-4 MPS for SSMPL model

Als dit nut heeft om nog naar te kijken

8-1-5 Final conclusion

In the beginning of this thesis, the following research question is formulated:

What are the current possibilities and future perspectives for scheduling AGVs in an auto-
mated container terminal using maz-plus-linear systems?

Two important criteria are emphasized: the approach should be fast, such that it can be used
on-line, and it should be robust, such that it considers the uncertainties in the system. The
research question is answered by exploring several methods that take the two criteria into
account; the SMPL-, SMPL-MPS-, SSMPL- and SSMPL-MPS approaches. The SMPL-MPS
approach provides schedules within seconds for large container terminals, satisfying the speed-
criteria. The SSMPL system appears to be more robust, but takes longer to compute. Since
the SSMPL performed better in the validation, it is recommended to implement distributed
variables.

In conclusion, the possibilities are explored and show promising results, but are not refined
sufficiently to use in the industry. A recurrent problem is the memory capacity, which can
be resolved by using more advanced hardware. With the ongoing developments in hardware
and (MILP) optimization algorithms, this issues will probably be solved in the near future.
Lastly, assumptions are made on the exact dynamics and the distribution in the container
terminal. Several resources provide different crane handling times, e.g. the company TBA,
Duinkerken et al. (2000) [18] or Steenken et al. (2004) [3].

8-2 Recommendations for future research

Recommendations are made for future research, of which first the most important ones are
presented.

e The importance of job order switching is explained, but is not implemented due to time
restrictions. Major gaps in QC synchronization times occur when the cycle type is 2:
"SYYS". A solution is suggested and further explained in Appendix H, which should
resolve the delays.
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o In the rescheduling of the (S)SMPL-MPS schedules, the assumption that all state infor-

mation is available is false. The implementation should be adjusted such that only part
of the states contain the true synchronization times and the remaining part is estimated.
It should also be taken into account that the rescheduling takes time, during which the
system continues. The jobs that occur during this rescheduling, should be introduced
as equality constraints in the rescheduling.

While comparing the SSMPL model to the optimal and nominal SMPL cases, the vari-
able t, of the Monte Carlo performance index is formulated as:

tr = maxz;(k+ N,) for ie(l,..,N). (7-8)

From analyzing the SMPL system, it is concluded that the best performance index is a
trade-off between minimizing the maximum and the sum of the last QCs. It is therefore
suggested that t, should be formulated as:

tr =Y xi(k+Np) for ic(l,..,N),

or it should be a combination of the two equations discussed.

An important direction for future research is the implementation of the Benders’ de-
composition method. If this method works properly, it has a great advantage over the
MILP approach in solving the SSMPL. The (hard to solve) binary variables are decou-
pled from the noisy handling times. Since the multiple realizations only occur in the
dual slave problem, of which the optimization is very fast, more realizations might be
implemented than is possible in the Monte Carlo algorithm. A possible explanation to
the bad behavior in this work, is suggested by Fischetti et al. (2015) [48]. They argue
that the convergence behavior of the optimization heavily depends on the method used
for generating the next point to cut. These methods can have good theoretical conver-
gence properties, but fail to be efficient when only one single cut has to be generated.
They suppose that the iteration method is weak in polyhedral terms, because the role
of the cut is not to let integer points emerge as vertices of the LP relaxation, but to
exclude a large subspace from further considerations. They propose multiple solutions,
using different cutting schemes that stabilize the cut loops.

The distribution of the QC handling times and AGV travel times should be determined
by obtaining test data, which should improve the accuracy of the model.

The handling times of the YC can be estimated better. Instead of assigning a constant
variable, it should depend on the location at which a container is stored or retrieved.
These locations are available beforehand and implementation should improve the model
accuracy.

The rescheduling horizon can be defined in a number of jobs, which is discussed in this
work, or in time, which still should be considered.

The optimizations variables could be parameterized, reducing the number of variables
that need to be optimized by the MILP solver [21]. This might result in faster compu-
tation times. An example would be parameterizing {c;...cs0} for the AGV selection
by 2¢~1 < 40 < 2¥ — w = 6 newly defined max-plus binary variables with their adjoint
values.
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The following recommendations are made on the model implementation and suggestions are
done for practicality.

e It might be beneficial to model the system from the cranes’ perspective, assigning k
to every cycle that a QC or YC handles a container. This approach would introduce
more event counters k. On the other hand, both cycle types 1 and 3 ("SYSY" and
"YSYS") would have the same dynamics for one event k and are thus equal. Moreover,
introducing the possibility to transport multiple containers on one AGV would become
less troublesome. Instead of coupling a QC cycle k + ug to some YC cycle k + py, four
cycles should be coupled, e.g. k + ug 1, k + pg2, k + py,1 and k + pyo.

e It might be possible to reduce the number of constraints imposed by the model equa-
tions. Four cycle types are introduced, resulting in a fast growing problem size. The
time that a quay crane (QC) takes to (un)load an AGV is separated from the time that
a YC needs to (un)load an AGV. Also in e.g. cycle type 4 ("YSSY") this time is taken
twice, representing "unloading AGV" and "loading AGV" (Eq. (4-14)). These differences
are relatively small and might be irrelevant when the noise in the system is considered.
Their relevance should be verified and it should be considered if these small differences
might be better modeled as noise. If this is feasible, it might decrease the problem size
tremendously, which removes the memory issues and possibly decreases solution times.

e When on-line scheduling is implemented correctly, it is possible to evaluate and take
advantage of the true data. While the schedule is running, the mean of the distribution
should be adjusted to that of the true data, obtaining a better estimate.

e Since the solution time of a schedule fluctuates in some cases, it might be safe to
calculate a short prediction horizon, ensuring that the calculation time never exceeds
the scheduled time. The calculation of this short prediction horizon can be done in
every rescheduling, or can kick in when the initial calculation exceeds a certain time.

e [t is recommended to optimize the implementation of the algorithms. A certain ordering
of the constraints which are supplied to the MILP, can reduce the time that the solver
needs to optimize the schedule. Furthermore, it is important to write the code in such
a way that the programming language computes and handles the large matrices fast, as
can be seen in Appendix L.
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Appendix A

Additional Theory on Max-plus
Algebra

The properties of the max-plus operators and the switching rule for SMPL are discussed in
this appendix.

A-1 Algebraic properties of the max-plus operators

When calculations are done on the system described in the max-plus algebra, it is important to
know the properties of the operators @& and ®. The following properties will be of importance
in this thesis [26]:

Associativity:

Vz,y,z€R.: 20 (ydz)=(rDy) Dz,
Vr,y,2z€R.: 2@ (y®z)=(2Qy) Q2

Commutativity:

VJ:)yERE: x@y:y@l‘,
Ve,y e R. 1 2Qy=yQx.

Distributivity of ® over ®:
V,y,z€Re: 2@ (yo2)=(z0y) & (z®2).

Existence of a zero element:

VreR,: 2Pe=cPx=ux.
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e Existence of an identity element:

VieR,.: zQe=e®@z=uz.
e The zero is absorbing for ®:

VieR,: 2Qe=ecQzx=c¢.
e Idempotent of &:

VreR,: x®x==x.

A-2 Switching rule

The moments of switching are determined by a switching mechanism. A switching variable
z(k) is defined in Eq. (A-1), which can depend on the previous state x(k — 1), previous mode
£(k — 1), the input variable u(k) and/or an additional control variable v(k):

2(k) = ®(x(k — 1), 6(k — 1), u(k),v(k)) €R™. (A-1)

The space R™ can be partitioned in n,, subsets Z(), i = 1,...,n,,. For every different mode
((k), k is in a different set z(k). Switching will be necessary in the optimization, but can also
be used when a large delay occurs and when changing the job order of cranes can resolve this
problem.
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Max-plus Binary Control Variables

In this appendix, an example is provided to clarify the use of max-plus binary control variables
in the models that are designed.

Example B-6. Suppose there are two QCs (n = 2), three YCs (m = 3), three AGVs
(V = 3), 5 container jobs that need to be handled (N, = 5) and 5 previous containers are

considered. The latter results in P = [p(k +1) pk+2) p(k+3) plk+4) pk+ 5)} =
[3 4 5 5 5} , since there are V initial cycles k. The handling times are as follows:
e 7 = 100: time QC stores / retrieves container in / from ship,
13 = 20: time QC (un)loads AGYV,
75 = 30: time YC (un)loads AGYV,

76 = 270: time YC stores / retrieves container in / from yard,

___1YC YO, YOy

QCq : 140 100 140 |: AGYV travel time matriz
QC2 ' 210 170 130

°
~
I

Further, the work queue is given in Table G-1 and the initial state:

k | QC| YC | cycle type | AGV
-2 1 3 D 1 E—92 k-1 & ]
-1 2 1 D R T
90 90 180
0 1 2 D 3
e e B e Sl e 0 90 90
1 2 3 L ¢ Tinit =
0 210 210
2 1 2 D ?
3 9 1 I P 0 0 300
y 1 9 I 2 | 290 290 290 |
5 2 1 D ?

Table B-1: Work queue of this example
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Fork=1:
a= :al ag} = :z-: 0} since QCs serves job (k+1)
b= :bl by bg} = :a € 0} since Y3 serves job (k+1)
mg = :le mQ, ng] = :5 0 5} since QC performed in (k — 1)
my = :my1 my, my3} = :z-: € O} since YC performed in (k — 2)

dg = :dQ1 dg, do, dQJ = :a 0 ¢ 8} since QCy has cycle type 2

dy = :dY1 dy, dy, dYJ = :5 0 € 6} since YC3 has cycle type 2.

Now there exists the possibility to select the AGV that terminated previous cycle at either Y,
YC5 or YC5. The work queue shows that k 4+ 1 is a loading job. Therefore, it is convenient
to select the AGV that is already at YCs, thus AGVy. It is then obtained that:

c= {cl Ccy €3 €4 05} = {5 € € € 0} since AGVy comes from the fifth crane
ma = {mA1 ma, mAJ = {5 € O} since AGVy served in (k — 2)
dg = {dAl da, da, dA4] = {5 0 ¢ 5} since AGV71 has cycle type 2.

It now is possible to calculate the value of k4 1:

zg,(k+1) € € € ¢ € zg, (k+1)
1@y (k+1) € e & ¢ a2(kJ?lSiE)(Zf’l()k&ly);kH) 2@y (k +1)
ryv(k+1)| 2 |e ¢ ¢ ¢ € ® |ry;(k+1)| @
Ty, (k +1) € € € € € Ty, (k +1)
zy,(k+1) E € € € € Ty, (k+1)
e € € € ¢€ zg, (k)
e e € € € xQ, (k)
e € e € €|®|ay(k)|®
e € € e ¢ Ty, (k)
E € € € e Ty, (k)
€ € € € € zg, (k—1)
< az(k+1)+2$(klf1))++d%(k+1) € & ¢ rQq(k —1)
€ € e e e ®|ank-1)|a
€ € € € ¢ Ty, (k —1)
€ € € € € Ty, (k —1)
€ € € € € zg, (k
€ € € € € xQ, (k
€ € € € € ® |y, (k
€ € € € Ty, (k
c e T1(k+1)+75(k—pa)+ c 75 (k—py ) +76 (k—py ) +76 (k+1)+ Ty (/{7
ca(k+1)+mag (k+1)+day (k+1) by (k-+1)myy (k+1)+dy, (k+1) 3
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e € € ¢€ € zg, (k+1) e € e € ¢ 180
e € e € 200415 zQ,(k+1) E e € € ¢€ 90
>le € ¢ ¢ € @ |zy(k+1)| & le ¢ e € €| ®|210| &
e € € ¢ 5 Ty, (k+1) £ € € e € 300
€ € € ¢€ € Ty, (k+1) e € € € e 290
-5 E € € € 90 e € € € € 90
e 10 € ¢ ¢ 90 e € € € € 0
E € € € €| ®|[2100 & |e € € € € ® |0
E € € € € 0 € € € € € 0
E € € € € 290 e e 0415 & 154160+ 160 290
e e c e ¢ zg, (k+1) 180
e € e ¢ 215 zQ,(k+1) 100
>le € € € €| ® 210 @ (210
€ € € & ¢ 300 300
E € € € € 625 625
180
840
> 1210
300
625
For k + 2:
a= -al ag} = -O 5]
b=[b by bg} =[e o s}
mQ = [MQ. MQ, sz} = _5 0 5]
my = |My; My, in”} = ¢ 0 5}
dQ = _dQ1 dQQ dQ3 szJ = _0 € £ E}
dy = _dyl dy2 dY3 dy4} = _0 g € 8} .

Now there exists the possibility to select the AGV that terminated previous cycle at either
YCy, YOy or QCy. Suppose, AGVy (coming from YC) is selected to serve this job, then:

c:[cl co Cc3 ¢4 C5:| :[8 e 0 ¢ 5}
mA:[mAl ma, MA, mAJ:[s e 0 6}

dA:[dAl dA2 dA3 dA4} :[0 e £ 8}.
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It is verifiable that:

v

Y

e c el [ugk+2) 20, (k+1)
€ e e & ¢ TQo (k + 2) TQo (k + 1)
ki 2 @kt OE® jan(k+1)) @
a1 (k+2)+ba (k+2)+dy, (k42) € € € € Ty, (k +2) Ty, (k +1)
€ € € € € Ty, (k +2) Ty (k+1)
1o (k+2)+73(k—
a1(k—',-;)(—kjnci:(l:—f&)ﬁgc;j(k-i—% €€ < < xq, (k)
€ € € € € zQ, (k)
5 € € € el ® |zy (k) | @
= € €y kﬁéﬁfnﬁj}ﬁ% +§§1)(J;c+2) € oy, (k)
£ £ € £ € 2y, (k)
€ ¢ c4(k4:21)(ijn2j: (ﬁ’;)ffjj(mz) € € zq,(k—1) zqQ, (k —2)
€ € € € zQ,(k —1) zQ,(k —2)
€ € £ e el ®|an(k—1)| ®ER |2y (k —2)
€ € € € € Ty, (k—1) Ty, (k —2)
€ € € € € Ty, (k —1) Ty, (k —2)

(10480 + 180) @ (15 + 130 + 210)
840
210
(10 4+ 110 + zg, (k + 2)) @ (15 + 160 + 300)
625

355
840
210
475

625

Following the same fashion, k + 3,k + 4 and k + 5 can be calculated. Suppose AGVs3, AGV,
and AGVy are chosen, respectively. Then the states evolve as:

(k43 k+d k45 ]
355 935 935
930 930 1100
545 545 1220 (B-1)
475 810 810
| 625 625 625 |

dit overlapt met appendix hand calculations: richt dit deel op binaire variabelen of haal k+3

tot k+5 weg.

A



Appendix C

Example of MPL models

In this appendix an MPL, SMPL and SSMPL model for a production system are proposed.

Example C-7. To follow a logical procedure, this example is divided into three parts. First,
an MPL system is created. Secondly, a new mode is added and thus an SMPL system is then
obtained. Lastly, the uncertainty in the parameters is considered and the SMPL system is
extended to an SSMPL system.

d3 =6
tsg =0 M3 t7 =0
x3 (k) ds = 0
Ms o
dyg = 4
tg =0 M, tg=1
zo (k) x4 (k)

Figure C-1: The production system with five machines that is considered in Example (C-7).

The MPL system

A production system exists of five machines: My, My, M3, My and Ms. The input is fed into
machines My and Msy. The products go from My to Ms and from Ms to My. Both products
will be assembled instantaneously in My, see Figure C-1. u(k) is the time instant at which the
system is fed for the k™ time, y(k) = x5(k) is the time instant at which the k™ product leaves
the system and x;(k) is the time instant at which machine i starts a process for the k™ time.
The variables t; are the transportation times and d; the processing times. It is assumed that
each machine starts working as soon as possible on each batch. For example, My can start
working when
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1. it has finished its previous batch:
ﬂfl(k‘) 2 Il(k} - 1) +d1,

2. the new material has been transported to the machine:
xl(k) > u(k) + 1.

One of these two conditions takes more time than the other and should become equality:
z1(k) = max(zi(k — 1) + di, u(k) + t1).

In the same fashion, the system equations of xo,x3, x4 and x5 could be calculated:
xo(k) = max(zo(k — 1) + do, u(k) + to)

and

1) +ds,z1(k) +dy +t3 + ts5)
1) —l—dg,xl(k — 1) + 2d;1 + t3 +t5,u(k) +di +1t1 +t3 +t5)
x4(k) = max(z4(k — 1) + dy, v2(k) + do + t4 + t6)

x3(k) = max(x3(k
(3(
(@a(
= max(x4(k — 1) + d4,$2(k) — 1) + 2dy + t4 + tﬁ,u(k:) +dy +tg+ts + t6>
(3(
(3(

= max(z3(k —
x5(k) = max(xs(k) + d3 + t7,x4(k) + dy + tg)
= max(x3(k — 1) + 2d3s + t7,x1(k — 1) + 2d; + d3 + t3 + t5 + t7,
w(k) +dy +ds + t1 + t3 + t5 + t7,
w4(k —1) 4 2dg + tg, w2(k — 1) 4 2da + dy + t4 + ts + ts,
w(k) +do +dy +ta + 4+t + tg).

When these resulting equations are written in max-plus algebra, such as in Eq. (3-5) and
Eq. (3-6), the matrices A,B and C can be obtained:

dy € € 15 e €
€ do € € €
A= 2dy +t3 + ts € ds £ £
€ 2ds + t4 + tg € dy €
2dy +ds+ts+ts+t7r 2da+dy+ta+te+ts 2ds+tr 2dy+ts ¢
1 € ¢ € ¢
e 3 € € ¢
=12 € 6 € €
e 6 € 4 ¢
8 11 12 9 ¢
t1 4
to 1
B= di 4+t +t3+ 15 =15
do+1ty+1ts+1g 4
max(dy +d3 +t1 +t3 +ts +tr,do + ds + to + ta + t6 + tg) 11

C::8 11 12 9 s}.
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The MPL system is now obtained.

The SMPL system

Now suppose that the system is interconnected and the batches of machines My and My can
proceed to either Mg or My, depending on which batch is completed first. The products coming
from machine My and Ms are directed to a switching device Sy, that feeds the first product
in the k™ cycle to the slowest machine. Since the processing time of My is longer than that
of My, it is fed to Ms. The second batch is fed to the fastest machine My to reduce the
overall production time. Now there exist two scenarios; the first one when My is fed to Ms:
x1(k) + dy < x9(k) + do, the second one when My is fed to My: x1(k) +dy > xo(k) +de. The
first scenario will be referred to as "mode £ = 1", the second scenario will be referred to as
"mode ¢ = 2".

The first mode is already considered in the first part of this example, except now A = AW,

B =BW gnd ¢ = CcW,

The second mode results in the following equations:

z1(k) = max(z1(k — 1) 4+ dy, u(k) + t1)
xo(k) = max(zo(k — 1) + da, u(k) + t2)
x3(k) :max(xg(k 1) +ds, xa(k) 4+ do + t4 + t5)

= max(x3(k — 1) + ds, zo(k — 1) + 2da + t4 + t5,u(k) + do + ta + t4 + t5)
x4(k) = max(xq(k — 1) 4+ dy, z1(k) + di + t3 + t6)

= max(x4(k — 1) + dg,z1(k — 1) + 2dy + t3 + te, u(k) + di + t1 + t3 + tg)
x5(k) = max(xs(k) + d3 + t7,xa(k) + dg + tg)

= max(x3(k — 1) + 2d3 + t7,x2(k — 1) + 2da + d3 + t4 + t5 + t7,

u(k) + do + ds + ta + t4 + t5 + t7,

x4(k — 1)+ 2dy + tg, 21(k — 1) + 2dy + dy + 3+ te + ts,
u(k) +di +dy+t1 +t3+ te + tg).

When these equations are again written in max-plus algebra, the system matrices can be
obtained for the second mode of the SMPL system:

dq € € €
€ do €
A(Q) = € 2dy + tg + t5 ds 15
2dy +ts + tg € € dy €
2dy +dg+t3+tg+ts 2do+dg+ty+ts+1t7 2ds+it7 2ds+ts €

N oM M
M O W M
M O O M

—_
[\
—_
[\

O =M O M

M M M M M
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t1 4

to 1

B® = dy +tg +t4+t5 = |4
di+1t1 +1ts+te 5)

10

max(dg + d3 + to + tg +t5 + t7,d1 + dg + t1 + t3 + te + tg)

C(z):[7 12 12 9 g}.

The SMPL system with £ = {1,2} is now obtained.

The SSMPL system

In the SMPL model, the system matrices contain d; as well as on t;. Suppose the switching
between modes is deterministic and the processing time and the transportation time are both
stochastic due to variable transportation times t; and processing times d;. Furthermore, sup-
pose there are no constant deviations, so no model errors. Now it cannot be assumed that d;
and t; are constant for every k, but they should depend on k: d;(k) and tj(k). The equations

for both modes:

2 (k) = max(zs(k — 1) + ds(k — 1), 21 (k) + di.(k) + t3(k) + t5(k))
= max(x3(k — 1) + ds(k — 1),

z1(k —1) +di(k — 1) + di(k) + t3(k) + t5(k),
u(k) + di(k) +t1(k) + t3(k) + t5(k))
o (k) = max(za(k — 1) + da(k — 1), 22(k) + da(k) + ta(k) + to(k))
=max(zq(k — 1) + dy(k — 1),

zo(k —1)+da(k —1)
u(k) + do(k) + ta(k)
28" (k) = max(ws(k) + ds(k) + tr(k

= max(z3(k — 1) + d3(k
(

+ dao(k) + ta(k) + to(k),
te(k))

da (k) + ts(k))

k),
k) +

+ta(k)
k

+ o+

), a(
—1)+d3(
r1(k —1) +di(k — 1) + di( t3(k) + ts(k) + t7(k),
u(k) + di(k) + ds(k) + t1(k) + ts(k) + ts(k) + t7(k),

z4(k — 1) + da(k — 1) + da(k) + ts(k),

xo(k — 1)+ do(k — 1) + do(k) + dg + ta(k) + te(k) + ts(k),

u(k) + do(k) + da(k) + ta(k) + ta(k) + te(k) + ts(k))

k) + ds
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and for £ = 2:

2P (k) = max(ws(k — 1) + ds(k — 1), 22(k) + da(k) + ta(k) + t5(k))
= max(x3(k — 1) + ds(k — 1),

o(k — 1) + da(k — 1) + da(k) + ta(k) + t5(K),
w(k) + do(k) + ta2(k) + t4(k) + t5(k))

22 (k) = max(za(k — 1) + dy(k — 1), 21 (k) + di (k) + t3(k) + te(k))
= max(x4(k — 1) + da(k — 1),
1(k=1)+di(k—1)+ di(k) + ts(k) + te(k),
u(k) + da(k) + t1(k) + ts(k) + te(k))

X

X

2 (k) = max(ws(k) + ds(k) + tr(k), 2a(k) + da(k) + ts(k))
= max(x3(k — 1) +ds(k — 1) + ds(k) + t7(k),
T (k—l)—i—dg( —1)—|—d2( )+d3( ) t4(k})+t5(k})+t7(k),

2

u(k) + do(k) + ds(k) + to(k) + ta(k) + t5(k) + t7(k),

xa(k — 1)+ da(k — 1) + dua(k) + ts(K),

z1(k—1)+di(k— 1)+ di(k) + da(k) + t3(k) + te(k) + ts(k),
u(k) + di(k) + da(k) + (k) + ts(k) + te(k) + ts(k)).

—1
-1

Putting the equations in maz-plus-linear notation for both modes £ = 1 and £ = 2 results in
the matrices presented below.

System matrices mode ( = 1

The system matrices A, B and CO for the first mode ¢ = 1 for the SSMPL system:

di(k—1) € € 3
e da(k —1) € €
AWM = ik — 1) + dy (k) + ta(k) + t(k) o ds(k —1) e
€ da(k — 1) + da(k) + ta(k) + te(k) € dy(k —1)
di(k — 1) + di(k) + d3(k) + t3(k) + ts5(k) + t7(k) da(k — 1) + d2(k) + da(k) + ta(k) + te(k) +ts(k) ds(k — 1) +ds(k) +tz(k) da(k — 1) + da(k) + ts(k)
t1(k)
) ta(k)
B = di (k) + t1(k) + t3(k) + t5(k)
dg(k‘) + tg(l{i) + t4(k) + t6(l€)

max(dl(/{) + dg(kt) + tl(/{) + tg(k) + t5(k) + t7(k) dg(k?) + d4(k‘) + tg(/{) + t4(k‘) + t6(k) + tg(k))

di(k — 1)+ di(k) + ds(k) + t3(k) + t5(k) + t7(k) g
do(k — 1) + da(k) + da(k) + ta(k) + te(k) + ts(k)
cW = d3(k — 1) 4 d3(k) + t7(k)
da(k — 1) + da(k) + ts(k)

£

momomomo;
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System matrices mode ( = 2

The system matrices A B® and C? for the second mode ¢ = 2 for the SSMPL system:

di(k—1) 3 £ € €
AP = dy(k — 1>+‘ii<f>fi4<k> ts(k) (zg(ki 1 :
di(k — 1) +di(k) + t3(k) + to(k) € dy(k—1) €
di(k —1) +dy(k) + da(k) + ta(k) + te(k) +ts(k) da(k — 1)+ da(k) + dz(k) ta(k) +t5(k) +t7(k) da(k—1) +ds(k) +t7(k) da(k —1)+da(k) +ts(k) e
t1(k)
ta(k)
B® = da(k) + to(k) + ta(k) + t5(k)
dl(k‘) + tl(ki) + t3(k) + tg(k)
max(da(k) + d3(k) + t2(k) + ta(k) + ts(k) + t7(k), di(k) + da(k) +t1(k) +t3(k) +te(k) + ts(k))
T
di(k — 1)+ di(k) + da(k) + t3(k) + te(k) + ts(k)
do(k — 1) + da(k) + d3(k) + ta(k) + t5(k) + t7 (k)
c® = ds(k — 1) + d3(k) + t7(k)
da(k — 1) + da(k) + ts(k)

£

All the stochastic, variable parameters can be gathered in the uncertainty vector E,(k):

Eyu(k) = {dl(k —1) di(k) da(k—1) do(k) ds(k—1) ds(k) da(k—1) da(k)

ti(k) ta(k) ts(k) ta(k) ts(k) te(k) t7(k) ts(k)r

Note that since the variables t; and d; are depending on event counter k, it is not possible to
substitute the values given in Figure C-1 in the system matrices of the SSMPL model. A



Appendix D

Implicit vs. Explicit Models

In Section 4-1-2 it is stated that an implicit model would result in less constraints in the
MILP formulation. In this appendix this statement will be clarified.

Suppose Eq. (4-2)-(4-3), Eq. (4-9)-(4-10), Eq. (4-12)-(4-13) and Eq. (4-14)-(4-15) are all
considered for the MILP inequality constraints. Furthermore, only the binary variables
{di,...,d4} are taken into account, with which a cycle type for the QC, YC and AGV can be
selected. The cycle types are: "SYSY","SYYS","YSYS" and "YSSY". The inequality expres-
sions that are then obtained for the QC synchronization:

zQ(k) > 12(k) @ T3(k — pq) @ 2 (k — p) ® dg,

zq(k) > T1(k) @ T5(k — pa) @ 2y (k — pa) @ da,

zQ(k) = m3(k — pg) ® zo(k — pe) ® dg,

zQ(k) > ma(k) @ 75(k) ® vy (k) ® da,

zQ(k) = mo(k — png) ® m3(k — pq) ® vk — 1) ® do,
zQ(k) > ma(k) @ 75(k) ® 2y (k) ® da,

zQ(k) = m2(k) @ T2(k — p@) @ T3(k — p@) ® 2 (k — ko) ® dg,
zq(k) > (k) @ 13(k — pa) @ 2Q(k — pa) ® da,

for the YC synchronization

xy (k) > m3(k) @ Ta(k) @ xg(k) ® da,

zy (k) > 75(k — py) @ 16(k — py) @ zy (b — py) @ dy;

zy (k) > 11(k) @ 5(k — pa) @ vy (k — pa) @ da,

vy (k) > 75(k — py) @ 76(k) @ T6(k — py) @ wy (b — py) ® dy,
vy (k) > 11(k) @ T3(k — pa) @ 2Q(k — pa) ® day

zy (k) > 16(k) @ T5(k — py) @ zy (k — py) ® dy,

xy (k) > 13(k) @ Ta(k) ® (k) ® da,

xy (k) > m5(k — py) @ oy (k — py) ® dy,
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and finally it should hold that
x(k) > x(k —1).

These seventeen constraints follow from the implicit model, that is also used for the SSMPL
system. The implicit model can be reduced to fifteen constraints when assumed that (I) 73
and 75 are constant variables and (II) if there is no distinction made between the traveling
times to and from a departure crane (71(k) = 75(k)). The inequality constraints imposed by
the A-matrix parameterization for the implicit model are now as follows:

zQ(k) = 13 @ 12(k) @ zq(k — pg) ® do, (D-1)
zQ(k) > 15 @ Ti(k) @ vy (k — pa) @ da, (D-2)
zQ(k) > 3@ xg(k — po) ® dg, (D-3)
zQ(k) =2 5 @ 1i(k) @ 2y (k) ® (dAz ® day) (D-4)
1Q(k) = 73 @ 12o(k — p@) @ xqQ(k — Q) ® dg, (D-5)
zqQ(k) = 13 @ 2(k) @ T2(k — po) ® 2ok — pg) ® dg, (D-6)
1Q(k) = 3@ (k) @ 2k — pa) @ da, (D-7)
and
xy(k> > T3®T1(]€)®CCQ( ) (dAl ®dA4) (D—S)
wy(k) > 75 ® Tﬁ(k ny) ® .%‘y(k /J,y) ® dy, (D—Q)
xy (k) > 5@ 11(k)@xy(k — pa) @da, (D-10)
xy (k) > 15 @ 16(k) @ 16(k — py) @ vy (k — py) @ dy, (D-11)
zy (k) > m@1(k) @2k — pa) ®da, (D-12)
$y(k‘) > 715 7’6(]{3) ® l’y(k‘ ,uy) ® dy3 (D—13)
xy(k‘) > 715 $y(k‘ ,LLy) X dy4. (D—14)
and
z(k) > x(k —1). (D-15)

To obtain the explicit model, the inequalities containing dependence on the current cycle k
of the unreduced implicit model are substituted by the following expressions:

e For the SYSY-cycle (dy):

3(k) @ Ta(k) @ T (k) ® da, >
3(k) @ Ta(k) @ m2(k) @ T3(k — p@) @ vk — pg) ®dg, ®
m3(k) @ Ta(k) @ T1(k) @ T5(k — pa) @ 2y (k — pa) @ da, -

e For the SYYS-cycle (da):

(k) @ 75(k) @ wy (k) @ da, >
T4(k) @ 15(k) @ T1(k) @ 5(k — pa) @ xy (b — pa) @ da, @
T4(k) & T5(k) (= T5(k — uy) X TG(k‘) X Te(k — /Ly) X l’y(k — uy) X dyz.
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e For the YSYS-cycle (d3):

7'4(k) ® 7'5(k) & xy(k) X dA3 >

T4(k) ® 75(k) ® 11 (k) @ T3(k — pa) @ 2Q(k — pa) ® day @

Tu(k) @ 15(k) @ 16(k) @ 15(k — py) @ 2y (k — py) @ dy,.

e For the YSSY-cycle (dy):

The first assumption (73(k) = 73,75(k) = 75) can also be valid for this model.

3(k) @ a(k) @ 2 (k) @ da, =
m3(k) @ 4 (k) ® 2(k) © T2 (k — p@) @ T3(k — pq) ® xq(k — pg) ® dg, &

73(k) @ Ta(k) @ 11 (k) @ T3(k — pa) © 2g(k — pa) © da,.

However,

the second assumption can not be used, since 71 and 74 can exists in one constraint. The
inequality constraints imposed by the A-matrix parameterization for the explicit model now

become:

and

and

zQ(k) = 13 @ 7a(k) ® gk — pqQ) ® dg,

k) > (k) ®@zy(k—pa)@da,

Q(k) = 3@ zq(k — po) ®dg,

(k) > 15 @75 @ T1i(k) ® Ta(k) @ 2y (K — pa) ® da,
)
(

8

8

8

8

(k)
(k)
(k)
(k)
ok) > 1501 @71(k) @ 16(k) @ T6(k — py) @ zy (k — py) @ dy,
Q(k) > @1k — pg) ® gk — pQ) ® dg,
(k)
(k)
(k)
(k)

8

8

Qk) > @715 @T1(k) ®Ta(k) ® xg(k — pa) ® da,

(k) > @15 11(k) ®@16(k) ® 2y (k — py) @ dys

rQ(k) > 13 @ 12(k) @ Ta(k — @) ® vo(k — o) ® dg,
zg(k) > 3@ T(k) ®@xg(k — pa) @da,

8

xy (k) > 30 13 @ 11(k) ® T2 )®xQ(kz—uQ)®dQ1

) ( k
zy (k) > 5013 @ 11(k) @ T4(k) @ vy (k — pa) @ da,
xy (k) > 15 @ 16(k — py) @ zy (k — py) @ dy,
xy(k) > 5 @711(k) @y (k — pa) @da,
) = 75 @ 76(k) @ T6(k — py) @ zy (b — py) ® dy,
k) > m@Ti(k)®@xg(k — pa) ®da,
) 2 75 @ 16(k) @ vy (k — py) ® dy,
zy (k) > 13 ® 73 @ 11(k) @ T2(k) @ T2(k — p@) ®@ 2 (k — pg) @ dg,
zy (k) > @1 71(k) @ ma(k) @xg(k — pa) ®da,
)

vy (k) > 15 @ oy (b — py) ® dy,.

x(k) > x(k —1).
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Since there are 21 inequalities describing the MILP constraints for the explicit model, it is
already clear that the implicit model (fourteen inequalities) results in less constraints for the
MILP problem.

Assuming that there exist P previous cycles, the number of constraints of the implicit model
are:

N e impl = (4NP +4AMP +4ANMP + PN? + PM? +2NM + N + M) X Npaw  (D-37)

Assuming that there exist p previous cycles, the number of constraints of the explicit model
are:

e capl = (4NP L 4MP +8NMP +2PN% +2PM? + N + M) X Nomas (D-38)

There is however one downside when the implicit model is used. The number of variables that
need to be optimized is namely slightly larger. This is due to the merging of the constraints.
In the inequality constraints D-5 and D-9 the variables (da, ® da,) and (da, ® da,) exist,
respectively. In the MILP formulation, these are denoted by the new variables d 4, and d 4.
This on their turn introduce 2 X N4, new inequality constraints. However, due to these
inequalities, the extra variables directly follow from d; to dy (Equations 5-8 and 5-9). The
number of variables that need to be optimized in respectively the implicit and explicit model:

N1y impt = (N + M + P +6) X Ny (D-39)

Ny eapl = (N + M + P 4+ 4) X Npag (D-40)

In Table D-1, the number of constraints and variables for all test cases (t.c.) are represented.
It can be observed that the difference in the number of constraint far exceeds the difference
in the number of optimization variables.

Nr of constr. Nr of var. Nr of constr. Nr of var.
t.c. | Impl. | Expl. | Impl. | Expl t.c. Impl. | Expl. Impl. | Expl.
1 | 4560 | 7.125 | 240 , 210 10 | 299.070 | 551.040 | 1005 , 975
2 | 11.760 ' 19.290 | 330 ' 300 11 | 415110 ' 771.270 | 1110 ' 1080
3 | 28.950 1 49.620 | 435 1 405 12 | 415.110 | 771.270 | 1110 1 1080
4 | 38400 , 66.120 | 510 |, 480 13 | 557.610 | 1.043.100 | 1215 , 1185
5 | 71.400 '126.150 | 615 ' 585 14 | 663.165 ' 1.244.115 | 1305 ' 1275
6 | 83.910 1 149.415 | 630 ' 600 15 | 855.330 1 1.612.995 | 1410 1 1380
7 | 136.875 | 247.695 | 735 | 705 16 | 920.805 | 1.737.045 | 1485 | 1455
8 | 159.450 | 288.945 | 810 ! 780 17 | 1.158.030 | 2.194.125 | 1590 | 1560
9 | 237.675 1 435.825 | 915 1 885 18 | 1.816.980 ' 3.468.450 | 1815 1 1785

Table D-1: For all eighteen test cases (t.c.), the number of constraints and variables are decided
for the implicit as well as the explicit model, assuming that there are P previous cycles.

The same difference becomes clear in Figures D-1 and D-2. The absolute difference in the
number of constraints increases, while the absolute difference in variables stays equal (since
this is 2 X Npqez). This means that the relative difference in variables reduces.
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Figure D-1: The number of constraints in the MILP formulation for eighteen test cases for the
implicit and explicit model. The problem is always bigger with an explicit model and this problem
size grows rapidly.
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Figure D-2: The number of optimization variables in the MILP formulation for eighteen test
cases for the implicit and explicit model. The absolute difference stays the same in all test cases.

The relative difference in constraints reduces, too. This can be seen in Figure D-3. To
understand why the relative difference decreases in the beginning and less in the larger test
cases, the equations Eq. (D-37) and (D-38) are considered. When the test cases become
larger, the following terms have the most weight in the equations:

4NMP (~50%), N?P, M?P and 8NMP, 2N?P, 2M?P,

since have either one squared crane- or two cranes multiplied by P (which grows rapidly).
For larger cases, also N?P and 2N?P have little weight in the final amount of constraints.
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Very roughly, the relative difference in the number of constraints is mainly determined by

ANMP + M?P ANMP + M?*P 1

SNMP + 2M2P ~ 2 x (ANMP + M2P) 2

Assuming the relations between the parameters that are defined in the test cases, the relative
difference will thus be approximately 0.5.

Relative difference in the number of constraints

T T T T T
Il Relative difference

o o o o o o
) w > o o ~
T T T T T

constraints implicit / constraints explicit
2
T

0 2 4 6 8 10 12 14 16 18 20
test case

Figure D-3: The relative difference in the number of constraints for the implicit and explicit
model. The difference shrinks, but appears to reach a value around 0,5 for the larger test cases.



Appendix E

Sparse Matrices

When an MPL system is formulated in a MILP framework, the amount of zeros in the MILP
matrices can be huge. Since the matrices are very large, they take a considerable amount of
memory capacity. To reduce this amount as much as possible, the matrices that consist of
mostly zeros, should be implemented as sparse matrices. This will reduce the memory usage
considerably, as can be seen in Table E-1.

type size bytes | bytes per element
diagonal matrix 10.000 x 10.000 | 8 x 108 8
diagonal sparse matrix | 10.000 x 10.000 | 4 x 10° 24

Table E-1: Difference in memory usage of a conventional matrix and sparse matrix. The last
column shows the bytes used per matrix element.

The differences for the specific case of the container terminal MILP formulation can be seen

in Table E-2.

test case E Esparse F Fsparse
1 24.480 5.032 24.480 6.104
10.833.680 153.784 | 2.424.320 170.552
17 303.149.200 | 1.063.608 | 32.687.392 | 1.131.800

Table E-2: Difference in memory usage (bytes) of conventional and sparse matrices for the
specific container terminal MILP matrices E and F.
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Appendix F

Search algorithms

MILP solvers use in general the same methodology, of which presolving, heuristics, the branch-
and-bound search methods and cutting planes is explained.

Branch-and-bound

At first, the problem is solved by removing all the integrality constraints (those on the binary
variables). These constraints allow MIP models to capture the discrete nature of the system.
The LP problem that arises, is called the LP relaxation of the original MIP problem. Then
a constraint is added of a variable that is restricted to be integer, but whose value in the
LP relaxation is fractional. This variable becomes the branching variable and two sub-nodes
arise in the search tree (Figure F-1). These sub-nodes both become a new MIP problem,
that is solved again by relaxation and the branching of a integer variable. Note that the LP
relaxation returns an infeasible solution to the original MILP at first. When a feasible solution
is found to the original MIP problem, the node is designated as fathomed (permanent leaf in
the search tree). Thereby, the solution is denoted as incumbent. Only if the solution has a
better objective, the incumbent is updated by the current incumbent and its objective value.
The final optimal solution is found when the difference between the minimum objective value
of all current leaves and the incumbent objective value equals zero.

Cutting planes

Cutting planes tighten the formulation by disregarding undesirable fractional solutions, with-
out actually computing them. They do this during the solution process, without creating
additional sub-problems. For a more thorough explanation it is referred to the Gurobi docu-
mentation [37].
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Figure F-1: The search tree where every node is a new MIP which can be branched again. The
the leaf nodes denoted in blue are (not yet) branched. The red node is fathomed and a feasible

solution for the problem.

Presolve

Presolving reduces the size of the problem by solving variables that follow directly from the
constraints and removing the inequality constraints.

Heuristics

Heuristics are used to find good incumbents in a fast manner. This is desirable since (I) it
might be impossible to solve the problem to provable optimality if the MIP is too difficult
and (II) it helps with the search process and a node being fathomed. If the objective value of
the incumbent is lower, the more likely it is that the value of an LP relaxation will exceed it.



Appendix G

Model Verification by Hand
Calculations

To verify the model, numerous simulations are verified by hand calculations. In this appendix,
an example is provided of such calculation.

Example G-8. Suppose there are 2 QCs, 3 YCs, 3 AGVs and N, = 5. Furthermore
r=|n 7 7w =[80 10 15 160] and

T=1|QC, 130 110 180

QCy ' 200 140 190

The work queue and inital states are as follows:

k | QC| YC | cycle type | AGV
=3 1L D ! k-1 k—2 k—3]
2| 2 2 D 2 A A
130 35 35
1| 1 3 D 3
ol 211 D~ R I 35 0
' it 175 175 175
1 1 2 D ?
185 185 10
2 | 2 3 D 2 290 0 0
3| 1 1 D 2 L |
4| 2 2 D 2

Table G-1: Work queue and initial AGV
dispatching for this example.
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For the first cycle k:

.@g(k}) > T+ 73+ @2<k — 2) &)

To(k) + 75 + {@3(k — 3), 24(k — 2),25(k — 1)}
a(k) > 80+10+35 @

{200, 140,190} + 15 4+ {175, 185,320}

The values between brackets are respectively {AGVy, AGVa, AGV3}. AGV3 would result
in a very slow time for the QC synchronization. Furthermore, even though AGVy can start
traveling soonest, the travel from YCy to QCs is quite long. Therefore, it would be 50 seconds
faster to use AGVsy. Therefore, this latter option is most probably fastest, thus

2(k)

2 125 @ 140 + 15 + 185
2(k)

>
> 340
and

.ﬁ3(k¢) > 13+ Tv(ki) + fg(k‘)@

75 + 76 + 23(k — 3)

10 4 200 + 340 15+ 160 + 175
550

The next job k + 1 is performed by QCy (Z1(k+1)) and YCy (24(k+1)):

52‘1(1{24-1)2 7'2—{-7'3—{-.@1(]{3—1)@
To(k+ 1)+ 75 + {Z3(k — 3),23(k), 25(k — 1)}
#1(k+1) > 80+ 10+ 130 @ {130,130,180} + 15+ {175,550, 320}

Selecting AGV1 would result in the fastest synchronization time, obtaining

&

((k+1)> 220 & 130+ 154175
((k+1)> 320

>

The Y5 synchronization time then becomes

Ty(k+1) > m+7(k+1)+21(k+ 1)@
75 + 76 + Ta(k — 2)

Za(k+1) > 10+ 110 + 320 ®15+ 160 + 185
Za(k+1) > 440
For job k + 2

Zo(k+2) > 1o+ 73+ Zo(k) @
Tv(k + 2) + T5 + {i‘4(k + 1),.@3(16), i‘5(k — 1)}
Zo(k+2) > 80+10+ 340 @ {140,200,190} + 15 + {440, 550, 320}.
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AGVy will not be the best choice. However, between AGVy and AGV3 there is a difference

of 70 seconds. Therefore, AGV3 is chosen.

Zo(k+2) > 430 & 190 4 15 + 320
Zo(k+2) > 525

The Y(Cs synchronization time then becomes

T5(k+2)> 13+ 7y(k+2)+ 220k +2)®
T5 + Té —l—i‘5(k‘ — 1)

Z5(k+2) > 10+ 190 + 525 @15 + 160 + 320
Z5(k > 725.
For job k + 3

T1(k+3)> n+m+ai(k+1) &
Tv(k-l-?)) +T5+{i‘4(k+1),i3(k),i‘5(k+2)}

#1(k+3) > 80+10-+320 & {110,130, 180} + 15 + {440, 550, 7251}

Choosing AGV1 gives:
21(k+3)> 410 & 110 + 15 4 440
Z1(k+3) > 565

The YO synchronization time then becomes
23(k+3) > w4+ 71(k+3)+21(k+3)D

T5 + Te + f?g(k)
3)> 10+ 1304565 @ 15+ 160 + 550

Z3(k+3) > 725.

For job k+ 4

Zo(k+4)> o+ 713+ 22(k+2) @
To(k +4) + 75 + {&4(k + 3), £3(k), 5(k + 2)}

Zo(k+4) > 80+ 104525 @ {200,200, 190} + 15 + {725,550, 725}

Choosing AGVy gives:

To(k +4)
Zo(k +4)

615 @ 200 + 15 + 550

>
> 765

The Yy synchronization time then becomes

Ty(k+4) > 3+ 7(k+4)+ 22k +4)D

75 + 76 + Ta(k + 1)
Za(k+4) > 10+ 140 + 765 @15 + 160 + 440
2a(k+4) > 915.
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The states thus become:

k' k+1 k+2 k+3 k+4]

Tinit = | 550 550 550 725 725

and is compared to the result of MATLAB. It is not possible to guarantee the implementation is
correct by checking various small test cases. However, since they return the same result as the
hand calculations, it can be stated that the implementation is correct with highly probability.
This scheme is also visible in Figure 5-4.

A



Appendix H

Job Order Switching Schemes

Switching of job orders most probably decreases the overall makespan. The two proposed
switching schemes, full- and threshold switching, are elaborated on next.

Full switching scheme

Example H-9. There are three jobs: k, k+1 and k+2. In the current formulation:
r(k+2) >z(k+1) z(k+1) > z(k). (H-1)
To switch the order of events, the following should all be defined

z(k+1)>x(k) g0 z(k+2)

>x(k+1) =91 x(k+2)>x(k) — g2
(k+1) g0 zk+1)>z x

(k? + 2) — g21 !L’(k) > (k‘ + 2) — g20 (H—Q)

for every crane. Besides the numerous extra constraints, it introduces three new maz-plus
binary control variables g1g, go1 and gog with their complements. A

A more general notation for the inequalities in Eq. (H-2) would be

x(k +7)
x(k +1)

zk+i)+7+w+z+g j>i

>
>xk+j)+7+w+z+g 1> 7,

where 7 some handling time, w a combination of known - and z a combination of unknown
max-plus binary variables.

Example (H-9) shows that the number of constraints and variables will increase when switch-
ing is added to the system. Instead of constraints for just the two state-inequalities Eq. (H-1),
described in parameterization M (Section 5-1), it needs constraints for all six state-inequalities
of Eq. (H-2). The number of these state-inequalities equals Ngyitch X (Nswiteh — 1), where
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Ngwiter, the horizon in which job switching is allowed. Note that this concerns the state-
inequalities and should be multiplied according to Eq. (5-4) to obtain the real number of
constraints.

Another crucial point illustrated by Example (H-9) is the increase in control variables. The
number of variables necessary equals % (N switeh X (Nswitch — 1)) These should be added (not
multiplied) to the existing set of max-plus binary variables, each selecting a different set of
constraints corresponding to different state-inequalities.

Due to the explained growth in constraints, this method will not be advised to implement.
Memory issues are already a concern in the suggested SMPL model and it is therefore supposed
that the full switching scheme will fail for the large (and possibly the medium) test cases.

Threshold switching

For the threshold switching it is not necessary to introduce more constraints. Instead, the
schedule is calculated just as explained before, where after the state is analyzed. When it
appears that a crane has a large waiting time, a switch in job order is considered for only
a small part of the system. After the switch, the schedule is recalculated to check if the
switch results in a faster schedule. The threshold switching looks more promising since it
avoids memory issues, but is also convenient since large delays and thus possible switches are
uncommon.

Before specifying how the switch would occur, the delays are studied, starting with the QC
delays (type II) for which minimum waiting times are crucial. A delay might arise when a QC
switches from serving discharge jobs to serving loading jobs. Accordingly, a delay happens
only every now and then, since the QC serves the job types in batches (containers are unloaded
off the ship, before placing containers back on the vessel). It finishes loading an AGV and
starts waiting for its next job, say (k+ j). This job starts at the yard side, were the YC starts
to retrieve (k + j) after it finished its last job (k + ¢*). Hereafter, the container is placed on
the AGV (75 seconds) and the AGV transports this container to the quay (7, seconds). If
there is a delay, the YC should perform job (k + j) earlier and it should be moved up in its
job sequence (while leaving the QC job sequence untouched). The ideal time for job (k + j)
to leave the yard side is:

Ty cideal(k + 7) = 2qc ideat(k 4+ 7) — to(k + J) — 75.

When there is a delay, Zyc(k + j) > Zyciideat(k + j) is true and job (k + j) should be
substituted directly before the job for which it holds:

Tyc(k+1) < Zyciidear(k + 7)- (H-3)
Suppose the job sequence of a YC changes as follows when (k + j) is delayed (red):

k+ites — k+i — kt+ita —  k+j — k+ji+a
k+iteq — k+j —  k+i — k+itq — k+j+0
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Job switching can easily be done by defining the three jobs that are affected:
1. the delayed job (k + j), now after (k +17+<_1),
2. the job performed by the YC directly after (k+j), say (k4 j+61), now after (k+i+<1),

3. the switch job (k + ¢) for which Eq. (H-3) holds, now after (k + j),

and defining (k + ¢ + ¢1) as the job performed by the YC directly following after (k + ).
The matrix E and B from Eq. (5-1) should be adjusted:

1 1 o0 0 ol Zyc(k+j+61) o]
for E: 0 0 -1 1 0 ® | dyelk+i+ae) | < NE
0 0 0 -1 1 Tyolk +i) 0
L _ Zyc(k+i+¢-1) L
1 0 1 0 ol Eyc(k+7+01) o]
0 -1 0 0 1 yo(k+7) 0
for Eswitch : 0 0 1 1 0 & jYC(k +i+ gl) < 0
i’y(j(k‘ —l—i)
0 1 0O -1 0 R . 0
L _ _asyc(k+z+§—1)_ L

The matrix B follows exactly the same scheme.

The above switching methodology is focused on the QC delay, type II. Switching jobs when
the YC is delayed (type I) uses the same methodology, except now the delay occurs at (k+1)
Furthermore, (k + j) = (k + i+ <1) and Zyciidear(k + ¢) is described with the inequality
constraints in the model equations. Hence obtaining:

k+ite, — k+i — k+j — k+j+0d
k+i+tey — k+j — k+i — k+j+0

while the MILP is perturbed as follows (B follows again the same scheme):

1 1 0 0] trok+7+0) 0
for B : 0 -1 1 0|® ngC(Z“) < 8 ,

0 o0 -1 1| | Fvelbti)

L . yc(k+i+¢-1) 0

10 1 0 Zyc(k+j+61) 0

tyvolk + 0

for Bapiren - 0 -1 0 1|® ‘Z‘;g((kiz)) <o

0 1 =10 X .

L ] Zyclk+i+¢-1) 0

Since for both delay types only YCs orders are switched, there will be no problem in the QC
job sequence as it is constant, such that problems regarding (un)loading orders and QC drives
are prevented.
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Appendix |

Performance Index Travel Distance

Minimizing the travel distance is one of the objectives that is considered. The results are
shown in the tables below. The traveled distance is indeed lower when it is minimized, while
it compensates on the QC synchronization times.

test case 1

mean max distance [m]
Aa=0 1095 1143 X
Ag=1 1112 1165 2060
A¢g =10 | 1161 1262 2020

test case 8

mean max distance [m]
Ad =0 657 721 X
Aa=1 693 781 1980
Ag =10 791 956 1740

Table I-1: The average and maximum QC synchronization times when the traveled distance of
the AGVs is the objective.
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Appendix J

Performance Index SMPL-MPS

The three different performance indices that were simulated for test cases 1, 2, 8, 9 and 17:
1) summation of the last QC synchronization times,

2) maximization of the last QC synchronization times and

3) a trade-off where the weight of the maximum time is A = 0.2 x N.

The last QC synchronization times of test case 17 are presented in Figure J-1, showing the
difference between the maximization and summation objectives. The summation has higher
synchronization times for some cranes than the maximum objective. On the other hand, due
to the much lower synchronization times for other cranes, the average is minimal.

1700 Last QC synchronization times for different objectives in test case 17

sum
° max
16507] - trade-off °
o L]
o o ° ¢
1600 - @ ~ _ o . Q
e} O e]
°
15500
@ . ©
@ 1500 -
=
1450 - °
1400 -
1350 -
1300 1 1 1 1 1 1 1 1 |
2 3 4 5 6 7 8 9 10
QC

Figure J-1: Last QC synchronization times for three simulations in test case 17 using the objective
functions as described above.

Especially interesting in Table J-1 is the ratio between the last synchronizing QC and the
average performance. In the small cases, the amount of different routes are limited. However,
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when the cases are large there are many paths through the system. The first objective
(summation) has the largest deviation and lowest ratio. Only the summation is minimized,
while the maximum is totally disregarded (w = 1, A = 0 in Eq. (5-13), repeated below).
The second objective (maximization) suppresses the maximum synchronization time, but
compensates on others. It therefore has the largest ratio and the smallest differences in
synchronization times. Now w << 1 and A = 1 in Eq. (5-13), minimizing the maximum
synchronization time. The trade-off is in the middle of these two discussed objectives, as
is expected. In the equation, it shows that both the average performance as well as the
maximum are minimized, since w, =1 and A =0.2 x N.

z,z,tn z,2,tn nel ne(l,...,N)

N
min J = min (wn Z Zn(k+ Np) + X max  Z,(k+ Np))

test case 1
QC; QC, | ratio
sum 5762 5808 : 0.996
max 5768 5783 , 0.999
trade-off | 5768 5783 ' 0.999

test case 2
QC: QGCq ; ratio
sum 4590 4500 : 0.980
max 4590 4500 , 0.980
trade-off || 45690 4500 ' 0.980

test case 8
QC: QC2 QCs QCs QCs | ratio
sum 2396 2409 2438 2353 2432 : 0.987
|
|

max 2386 2404 2438 2404 2381 , 0.985
trade-off || 2391 2409 2438 2353 2432 ' 0.986
test case 9
QCi QC; QCs QCs QCs QCg | ratio

sum 2092 2214 2353 2277 2330 2317 : 0.962

max 2200 2314 2305 2299 2247 2312, 0.985
trade-off || 2101 2318 2249 2296 2332 2290 ' 0.971

test case 17

QC; QC; QC; QCs QCs QCs QC; QCs QCy QCyg , ratio
sum 1463 1529 1598 1344 1410 1655 1680 1643 1669 1592 : 0.928
max 1548 1614 1598 1617 1585 1529 1588 1599 1584 1596 , 0.981

trade-off || 1432 1520 1564 1442 1621 1529 1634 1643 1627 1633 ‘ 0.952

Table J-1: Varying the performance index for the test cases 1, 2, 8, 9 and 17.
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Results of the SSMPL approach

In Chapter 7 the objective of the SSMPL model is studied and the model is validated. Addi-
tions to the results provided in the chapter can be found here.

K-1 Additional results on the performance index analysis

The average synchronization times of test case 17 can differ without influencing the objective
function. This is due to the formulation of the performance index, where the average syn-
chronization per realization is not defined. The differences in average QC performance per
realization can be seen in Figure K-1.
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Figure K-1: When the performance weight ), is varied, the average QC synchronization times
are different in test case 17.
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K-2 Additional results on the model validation

The SSMPL model is validated by calculating a schedule when optimal, nominal and dis-
tributed values are assumed. It is claimed that the results for test case 17 show the same
trend as the results for test case 1 and 8. This is supported by Table K-1 (Page 123), which
shows that the SSMPL has the best performance when the 1000 "real cases" are simulated.
An additional column is presented, where the distribution in the Monte Carlo algorithm is
adjusted as is described in Section 7-2. The performance of this new approach is not consid-
erably better or worse.

Sum objective (tc 1) Sum objective (tc 17)

E 7451 I
— +
—2000 | + 1 =Ty T —
2 ‘ | 2735 | ‘
) E [3) ‘ i
£ 19507 ‘ E ] E 730} E E
1900 L - ] 725 e i
nominal SSMPL nominal SSMPL
Max objective (tc 1) Max objective (tc 17
2050 i ‘ 7 7
- S g20f T -
g2 1 Zeo| 1
(0] (] 780+
E 1950} E E £ E E
= : ! = 7601 : :
1900 - —+ 740} o o
nominal SSMPL nominal SSMPL

Figure K-2: Box plots of test cases 1 and 17 showing the distribution of simulating the "real
cases".

Figure K-2 shows the box plots of the "real cases" of test case 1 and 17. The median is the
central red mark and the box represents the value of 25% to 75% of the data. The whiskers
extend to the most extreme data points (not considering outliers, which are denoted sepa-
rately). The SSMPL approach seems less scattered than when nominal values are assumed,
since the both the box and the whiskers cover less area of the y axis. Test case 1 shows this
more clearly than test case 17. Also the whole plot of the SSMPL model appears lower than
that of the nominal values, visualizing the trends found in Table K-1.
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test case 17 || Optimal | Nominal | SSMPL | SSMPLx
mean 720 720 720 723
Q1 g 0 0 0 7
mean 722 722 720 720
QC2 —4q 3 3 0 0
mean 732 720 720 720
QCs —q 7 0 0 0
mean 720 720 720 720
QCs —q 0 0 0 0
mean 720 720 720 720
QCs 0 0 0 0
QC, |mean 731 731 728 728
6 [ std 19 19 17 17
qQc, |mean 771 765 771 765
T std 32 18 32 18
QC mean 47 741 731 741
8 [ std 26 26 13 26
QC mean 746 730 726 732
9 [ std 17 15 12 10
QC mean 724 733 734 723
10 ™ std 6 7 7 6
mean 7334 7302 7290 7291
sum
std 48 40 39 38
R 783 733 772 772
std 27 19 19 19

Table K-1: The average times and standard deviations for the QC synchronizations in test case
17. The average summation and maximum of all 1000 runs with their standard deviations are

also shown.
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Appendix L

Programming Importance

In the results it is shown how much time the problem formulation takes (t3). It is interesting
to note that these obtained times, of course, highly depend on the programming structure.
When not enough attention is spend on the implementation, it can have a major impact
on the speed of the calculations that need to be done. To illustrate the importance of the
implementation, the extend of the impact on the calculation speed is explained by an example.
The first time all test cases were formulated, the following code was written:

% Generate theta vector of MILP formulation
1_M = length(M);

Mt = M(5:7);

for 11 = 1:1_M

o\

number of ineqg constr of matrix A
taus in column 5 to 7 of M

o

o°

create for every constraint tau
ii = M(11,2); AGV arrival crane
jj = M(11,3); AGV departure crane
tauk = [T(ii, jj);tau2(ones(n,1),:);tauld;taub;taub (ones(m,1),:)];
% taus for only cycle k+N_max

o\

oe

o\

tau = [0;repmat (tauk, (N_max+v),1)]; % tau for whole state

Mt (11,:) = tau(M(11l,5:7)+ones (1,3)); % select desired values from tau
end
theta = [Mt(:,1)+Mt(:,2)+Mt(:,3);N_max]; % add all values of tau

o°

last value for sink node:
(N_max+v) possible sink nodes
— v occupied sink nodes = N_max

o\

oe

For every constraint that is imposed by the parameterization of the A-matrix a new vector
0 is created. In this 6 vector the value of all 7y depend on the travel time of this one specific
constraint. When it is kept in mind that the number of constraints grow rapidly, as is seen
in the results, it becomes clear that the for-loop runs immensely often. It even creates a
new 6 vector when there is no travel time in the constraint at all. The written code may be
relatively short, but it describes a big effort.

To avoid any unnecessary work, another code is written that should speed up the calculation
of the known 6 vector in the MILP formulation. The parameterization of the A-matrix (the
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M-matrix) indexes the positions of #. First the indices of all 7; and their indices in M are
derived. An incorrect and initial vector for 6 is defined, since the traveling times are all set
to zero. Then only for the constraints that contain a traveling time, the correct time is added

© 00 O Uk W=

N B = e e e e e e
= O © 0 O Otk Wi~ O

to the initial vector 6, obtaining the correct vector.

% Generate theta vector of MILP formulation

taul_pos = (0:N_max+v—1)* (3+n+m)+1; % position of taul in every cycle k
M_pos = []; % list to store all taul positions M
for 11 = l:1length(taul_pos) % find all positions of taul in M
[posl,pos2] = find(M(:,5)==taul_pos(1l1l));
M_pos = [M_pos;posl]; % store all positions
end
taus = [0;repmat ([0;tau2(ones(n,1),:);taud;taub;tau6(ones(m,1),:)],N_max+v,1)];

o
°

create vector taus, 0 for all taul

thetal = taus (M(:,5)+1)+taus (M(:,6)+1)+taus (M(:,7)+1);

for 11 = l:1length(M_pos)

o
°

o
)

select desired values from taus
for all taul positions

thetal (M_pos (11),1) = thetal (M_pos(1l1l),1)+T(M(M_pos(1l1l),2),M(M_pos(11l),3));
% select 0 in taus, add the correct
% traveling time from matrix T
end
theta = [thetal;N_max];

o° o

o\°

last value for sink node:
(N_max+v) possible sink nodes
— v occupied sink nodes = N_max

The following table shows how the formulation times of the two implementations. They both

grow rapidly, but the difference is tremendously large.

nr ty, ; th, nr | tp ; th,

1 0,124 | 0,0484 | | 10 | 20,0 | 0,1079
2 10,253 10,0508 | | 11 | 36,2 ' 0,1292
3 10,679 10,0548 | | 12 | 36,2 1 0,1291
4 10,947 | 0,0568 | | 13 | 65,8 | 0,1541
5| 223 10,0640 | | 14 | 93,1 ' 0,1755
6 | 2,89 10,0733 | | 15 | 161 1 0,2118
7 ] 6,00 10,0780 | | 16 | 186 | 0,2292
8 | 7,37 10,0824 || 17 | 311 ! 02711
9 | 13,7 10,0954 | | 18 | 842 10,3989

Table L-1: Formulation times of the MILP problem for both implementations.
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List of Acronyms

AGV
CBC
CDF
CGLP
CPLEX
DSL
ECT
GLPK
i.i.d.
ILP
LP
MILP
MIP
MPC
MPL
MPS
PDF
PN

QC

automated guided vehicle

coin-or branch and cut
cumulative distribution function
cut generation linear program
CPLEX

Delta Sealand

Europe Container Terminals
GNU linear programming kit
independent, identical distributed
integer linear programming

linear programming
mixed-integer linear programming
mixed-integer programming
model predictive control
max-plus-linear

model predictive scheduling
probability density function

Petri net

quay crane

Glossary
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RAM random access memory
RMG rail-mounted gantry
SMPL switching max-plus-linear

SMPL-MPS switching max-plus-linear model predictive scheduling
SSMPL stochastic switching max-plus-linear

SSMPL-MPS stochastic switching max-plus-linear model predictive scheduling

SYSY ship-to-yard, ship-to-yard
SYYS ship-to-yard, yard-to-ship
S-Y ship-to-yard

TEU twenty feet equivalent unit
YC yard crane

Y-S yard-to-ship

YSSY yard-to-ship, ship-to-yard

YSYS yard-to-ship, yard-to-ship
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