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Abstract

Solving routing problems efficiently is instrumental in minimizing operational
costs in logistics. These routing problems are hard to solve and often take a lot of time
to find a good solution. In this thesis, we present a methodology that tackles the chal-
lenge of efficiently solving recurring instances of the Vehicle Routing Problem with
Time Windows by recycling solutions. By making more problem-specific assump-
tions, we introduce a solution recycling approach that can leverage shared solution
structures across similar instances. This accelerates the solution-finding process. We
implement our methodology in the framework of constraint programming and show
that such a methodology is actually useful and is a concept that is yet unexplored in
combinatorial optimization.
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Chapter 1

Introduction

The Last Mile delivery problem involves the delivery of physical goods by a delivery com-
pany from their depots to the consumers’ homes. In fact, often the most challenging and
expensive part of the delivery process is the last mile delivery, often accounting for about
53% of the total cost to move goods [1]]. A significant part of these costs can be directly at-
tributed to expenses spent on fuel. It is important for such companies to route their vehicles
more efficiently to save money against rising fuel costs.

The abstraction of such routing problems is the Vehicle Routing Problem (VRP). The
VRP is a class of combinatorial optimization (CO) problems in the field of operations re-
search that asks “What is the optimal set of routes for a given set of vehicles that need to
visit a set of locations?”. Readers familiar with the famous Travelling Salesman Problem
(TSP) in computer science, can quickly draw a parallel to the VRP as it is a generalization
of the TSP with multiple salesmen. An example instance of VRP and its solution can be
seen in Figure The challenging part of solving the VRP comes from how the problem
scales as we deal with bigger instances.

Consider the simplest case of the VRP with one vehicle, where we have to find the
shortest path starting from an initial point, visit several cities and return to the initial point.
This is essentially the Travelling Salesman Problem. If the number of cities to visit is
small, say 5, there are only 60 solutions we need to evaluate to find the optimal solutiorﬂ
However, if we have to visit 15 cities, the number of solutions we need to evaluate quickly
blows up to 653837184000 possible combinations. In reality, we often deal with hundreds,
if not thousands, of cities that need to be visited. Using a naive brute force algorithm,
small toy instances can be solved very quickly (in the order of milliseconds), but realistic
instances can take a long time (in the order of thousands of years) with the most powerful
of computers to find an optimal solution.

Obviously, we do not have the luxury of spending that much time, and we need smarter
and more efficient ways to solve the VRP. This is without considering that in a real-world
use case, we often have to deal with other restrictions, such as the load limit of every vehi-
cle or customer preferences. The nature and frequency at which we encounter these routing
problems have led to numerous developments in the field of VRP and combinatorial op-

(N—1)!

I'Number of solutions for the TSP with N locations = 5




1. INTRODUCTION

(a) VRP instance (b) VRP solution

Figure 1.1: A VRP instance and its solution with 1 depot (node 0), 16 locations to visit
using 4 vehicles.

timization itself. The methods to solve the VRP range from exact methods, which focus
on finding optimal solutions, to heuristical and metaheuristical methods, which focus on
finding good feasible solutions quickly but do not guarantee optimality.

The existing approaches to solving the VRP focus on solving each instance indepen-
dently of other instances, i.e., information from solving one instance is not used in any
capacity to solve other instances. It is inherently assumed that each VRP instance is its
own problem, and the solution for one instance does not provide any information to solve
another instance. This assumption is reflected in how many famous VRP benchmarks are
randomly generated [2] [3].

However, in reality, VRP instances are not completely random and often exhibit cer-
tain patterns of similarity. These similarities can arise from recurring customer locations,
time constraints, spatio-temporal correlations, and other factors attributed to seasonal and
geographical changes.

For example, consider the case of a small logistical company that has to repeatedly
solve routing problems every day as part of their operations. Our goal is to develop a
methodology that can efficiently solve these types of recurring VRP instances by reusing
and recycling solutions from solved instances. We posit that such recurring VRP instances
have a pattern of similarity that is reflected in the solution space as well. Therefore, we may
use solutions from a solved instance, which can provide valuable information when solving
another instance.

In pursuit of such a methodology, we encounter some problems, the first of which is:
how do we define similarity between VRP instances? There exist similarity metrics like
the Jaccard Index, but it is not obvious how to apply such metrics in this context since we
also need to take into account problem-specific information like the geographical layouts of
customer locations.

Furthermore, recurring instances might have a pattern of similarity, but they are funda-
mentally not the same problem. So what kind of information can we recycle from a solved
instance to solve a newer instance? This involves identifying a solved instance that is simi-
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lar to the current instance we are trying to solve and extracting useful insights that can guide
the search process.

Finally, not all solved instances might provide valuable insights. If the goal is to reuse
and recycle solved instances to provide valuable information, can we identify and store only
the most valuable instances that provide good information?

We attempt to answer these questions by developing a Solution Recycling Methodology
for a variant of the VRP, the Vehicle Routing Problem with Time-Windows (VRPTW). We
chose the VRPTW because it strikes a fine balance between real-world requirements and
academic experimentation. Furthermore, we develop our methodology in the framework
of Constraint Programming (CP), a paradigm to solve optimization problems such as the
VRP(TW) by defining a model of the problem as a set of constraints that need to be satisfied
and using specialized constraint solvers to solve the model. We would like to point out that
our methodology is not limited to just the VRPTW or CP and can be expanded to other
variants and optimization paradigms as well.

The rest of the thesis is organized as follows: In Chapter[2] we lay more context by dis-
cussing the related works in the field and the state-of-the-art methods to solve the VRP and
its variants. This is followed by Chapter 3] where we formulate the VRPTW problem and
discuss in more detail the nature of the problems we consider. We introduce our method-
ology in Chapter 4] and evaluate it in Chapter [5] Finally, we conclude the thesis by talking
about the limitations of methodology and how future work might address those issues in
Chapter|[6]






Chapter 2

Related Work

The Capacitated VRP (CVRP) was first introduced by Dantzig and Ramser [4] as the " Truck
Dispatching Problem” in 1959, with the goal of finding optimal routes for a fleet of gasoline
delivery trucks between a terminal and the service stations supplied by the terminal. The
goal was to find routes for the fleet of vehicles such that each service station is visited and
is supplied the required amount of gasoline, while minimizing the total travel distance by
all the vehicles.

In their work, Dantzig and Ramser provided a Linear Programmin (LP) formulation
to solve the truck dispatching problem. The Simplex Method to solve LPs was already dis-
covered by Dantzig, which, despite its exponential worst-case complexity, is rather efficient
in practice. Despite that, the integral constraints in the original formulation by Dantzig and
Ramser meant that this formulation could not be solved, with the authors remarking At
the present time there exists no general application method for solving discrete variable
problems”. Following this, a number of heuristical approaches to solving the CVRP were
explored.

One of the most famous heuristical algorithms to solve the VRP was the Savings Al-
gorithm, introduced by Clarke and Wright [S)] in 1964. The Savings Algorithm defines the
savings for a pair of nodes as the reduction in cost that is achieved when two nodes are
visited in a single route. The algorithm then iterates through the decreasingly sorted pairs
of nodes and attempts to merge routes that contain the pair of nodes. Despite being a greedy
approach, the Savings Algorithm is able to produce good feasible solutions very quickly.

The research into exact algorithms to solve the VRP starting gaining traction after the
work by Christofides et al. [6], who proposed a Mixed Integer Programmin (MIP) for-
mulation that made use of tighter lower bounds on the objective of the VRP. By this point,
MIP models could be solved by Branch and Bound methods, which can find optimal in-
teger solutions. Branch and Bound methods work by recursively splitting the MIP into
sub-problems and effectively pruning the search space using the upper and lower bounds of
the sub-problems. The MIP formulation by Christofides et al. [6]] makes use of the fact that
the objective value of a solution to the TSP is a lower bound on the objective value of the

IProgramming here refers to the assignment of values to variables
2Mixed Integer Programming is Linear Programming where some variables are constrained to be integers.
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VRP.

Later in the 1980s, G. Laporte and Y. Nobert [7] [8]] [9] use branch and bound techniques
augmented with the cutting planes approach (by Gomory [10]) to exactly solve bigger in-
stances of the VRP. Since then, the best known approaches to exactly solving the VRP are
based on tighter bounds, with the best known exact implementations being by Fukasawa
et al. [[11] and Baldacci et al. [12], which can solve instances of size up to 135 nodes opti-
mally. However, even the best exact solution methods do not scale well with the size of the
problem.

This led to the rise of metaheuristics in combinatorial optimization. Particularly local
search methods were being developed. Local search methods start with an initial solution
and attempt to search the neighborhood of the solution for other solutions. For example,
Croes [13]] proposed the 2-opt heuristic for the TSP, which swaps two nodes in a route.
These types of simple transformations allow us to search the immediate neighborhood of
a solution. The 2-opt swap creates another valid solution, but not necessarily a better one.
These types of transformations are usually coupled with hill-climbing strategies, where
repeated transformations on an initial solution are performed and only solutions with better
objectives are accepted.

This, however, has the downside of being stuck in a local optima or a plateau in the
search space. To combat this, Tabu Search [14] [[15] [[16] was introduced, which allows the
search procedure to accept solutions with worse objectives and discourages coming back
to the previously visited neighborhoods by remembering the solutions in a memory table.
This was successfully implemented to solve the VRP by Gendreau et al. [[17].

Another powerful approach to escaping local optima is Simulated Annealing (SA). Sim-
ulated Annealing is a probabilistic technique that uses a global temperature parameter to
guide exploration in the search space. Parallels can be drawn to the Epsilon-Greedy algo-
rithm in Reinforcement Learning (RL) literature. It has been successfully used to solve the
VRP in the seminal work of Kirkpatrick et al. [[18]].

The above-mentioned metaheuristics have one common drawback: they can only search
for solutions in the neighborhood of the current solution. Variable Neighborhood Search
(VNS) was introduced by Mladenovi¢ and Hansen [19] to address this issue. VNS works
by finding a local optima in a neighborhood and then moves to a closer neighborhood by
transforming the solution.

Large Neighborhood Search (LNS) [20] is another method that explores different neigh-
borhoods in the solution space by repeatedly destroying and repairing parts of the solution.
This allows the algorithm to jump to a completely different neighborhood in the search
space. Its extension, the Adaptive Large Neighborhood Search (ALNS), was used by Ropke
and Pisinger [21]] [22] to solve different variants of the VRP.

Another powerful class of metaheuristics are the so-called population-based metaheuris-
tics. A common theme among this class of metaheuristics is that instead of only considering
a single solution, they maintain a population of feasible solutions. At each iteration, a new
population is evolved from the current population, and a set of good solutions from both
populations is selected and allowed to survive to the next iteration. Methods such as Evolu-
tionary Algorithms (EA) or particle swarm optimization are classic examples.

Hybrid Genetic Search (HGS), introduced by Vidal et al. [23]] [24] is a state-of-the-art



method to solve common variants of the VRP. HGS combines ideas from two subfields of
metaheuristics: evolutionary algorithms and local search methods.

Algorithm 1 HGS-CVRP

1: Initialize population with random solutions improved by local search;

2: while number of iterations without improvement < [y and time < Ty;4x do
3 Select parent solutions P, and Ps;

4 Apply the crossover operator on Py and P, to generate an offspring C;

5 Educate offspring C by local approach;

6:  Insert C into respective subpopulation;

7
8

if C is infeasible then
With 50% probability, repair C (local search) and insert it into respective subpop-
ulation;
9:  end if
10:  if maximum subpopulation size reached then
11: Select survivors;
12:  endif

13:  Adjust penalty coefficients for infeasibility;
14: end while
15: Return best feasible solution;

Algorithm [T shows the overall HGS algorithm for the CVRP. It can be seen that the
algorithm repeatedly applies evolutionary strategies to maintain a good set of candidate
solutions and local search heuristics to improve candidate solutions. The authors also in-
troduce problem-specific heuristics to search different neighborhoods in the solution space.
The HGS has been able to solve instances of large sizes (n = 1000) and outperform other
competing methods, even contributing to finding new best-known solutions for benchmark
instances.

The HGS has also been successfully modified to solve the VRPTW problem with ad-
ditional heuristics by Kool et al. [25]. Unfortunately, we could not find an open-source
implementation to compare our method against. While we do not expect our method to
outperform state-of-the-art methods, it would be interesting to see how the quality of the
solution compares between methods.

De Smet and Wauters [26] take a more practical route and use multithreading to speed
up search in metaheuristic algorithms. They note that the solution evaluation phase in local
search methods can be parallelized and present an incremental method to evaluate different
solutions. They implement this in the Java-based OptaPlanner constraint solver [27].

We had already briefly mentioned MIP formulations for solving optimization problems.
Another exciting paradigm to solve combinatorial optimization problems is Constraint Pro-
gramming (CP). Specifically, optimization models for CP can be defined similarly to those
of MIP formulations. An optimization problem takes the following form in CP:

* A set of decision variables which represents the variables we want to find assign-
ments for.
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* A set of domains on the decision variables which represent the range of values the
variables can take.

* A set of constraints on decision variables which together represent the set of valid
variable assignments for the optimization problem.

* An objective function which represents the quantity we want to optimize the decision
variables for.

Constraint solvers also effectively search the solution space by splitting the main prob-
lem into sub-problems, albeit differently than MIP solvers. MIP solvers guide search by
solving the linear relaxation of the problem and pruning infeasible solutions by calculating
bounds on the sub-problem. In contrast, constraint solvers perform logical inferences to
reduce the domain of variables, effectively pruning the search space.

Another stark contrast is in how these methods prove optimality. MIP solvers prove op-
timality by calculating the lower bound and mathematically showing that no better solution
exists, whereas constraint solvers prove optimality by showing that no better solution than
the current one exists, effectively performing an enumerative search through the solution
space.

Finally, MIP requires that the optimization problem be linear in nature (linear con-
straints and an objective function). CP, on the other hand, does not have any of these re-
strictions and can model any constraint or objective function.

A major reason for using CP is its flexibility in defining certain constraints. For example,
the AllDifferent() constraint enforces that all the decision variables in a set of variables
be distinct and has special propagation techniques to remove infeasible values in variable
domains. This allows us to move away from mathematically defining constraints and instead
logically defining them.

Both CP and MIP are widely used across industry and academia, and commercial and
open-source implementations exist for both. A lot of the heuristic and metaheuristic ap-
proaches described in the previous section are used in conjunction with CP to solve opti-
mization problems. CP with local search heuristics has also been successfully applied to
solve the VRP and its variants [20] [28] [29]] [30].



Chapter 3

Problem Setting

The goal of this chapter is to accurately describe the problem we focus on. The first part of
the chapter will focus on defining the VRPTW and introducing the dataset we use, which is
important in establishing the practical context we consider. The second part of the chapter
will focus on the problems that emerge as a consequence of trying to develop a solution-
recycling methodology.

3.1 The Vehicle Routing Problem with Time-Windows

The VRPTW can be formulated as a graph G = (N, E), where

* N ={ng,ny,---,ny} are the nodes of the graph with ng representing the depot and
ny,ny,--- ,ng representing the customer locations.

* E={(n,nj) n;,n; € N} is the set of edges that represents a link between any two
nodes n; and n; with travel time 7 ;.

o V={vy, -+, v} is the set of homogenou{] vehicles.
e W= {(s1,e1),(s2,€2), "+, (sn,en)} is the set of time windows associated with each
node.

Each customer node should be visited, or we incur a huge penalty if a node is not
visited. The goal is to find a set of routes for each vehicle that start and end at the depot
while minimizing the total travel time of all the vehicles and the incurred penalties.

This formulation might be slightly different from other VRPTW formulations where
all the customer nodes have to be visited. We loosen this restriction since, in reality, the
working hours are limited and it may not be possible for all the locations to be visited,
which might render the problem infeasible.

Furthermore, this formulation can also be considered a multiobjective optimization
problem, where we would like to minimize the total travel time while maximizing the num-
ber of customers visited. The introduction of the penalty term allows us to directly optimize

"Homogenous refers to all vehicles having the same speed.
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the linear sum of these two quantities. We suspect our methodology can also be applied to
the multiobjective case, but we consider the simpler case for experimentation.

We also point out that in this case, minimizing the total travel time is equivalent to
minimizing the total distance traveled since travel time is directly proportional to distance.

3.1.1 The Belgian Dataset

We use the Belgian road-km/road-time/air data used in De Smet and Wauters [26], specif-
ically the belgium—tw—dlo—n2750—k55.vrpE] instance. We use this dataset because the
customer locations correspond to real locations on the world. This is ideal for our research
as it allows us to simulate real-world operations.

The instance describes a multi-depot routing problem with 10 depots, 2750 orders, and
55 vehicles. The depots are assumed to operate for 12 hours, from 07:00 to 19:00. Each
order is serviced by visiting the location of the order within the time window specified by
the customer.

For the sake of simplicity, we divide the operating hours into 24 discrete half-hours,
0-23, and convert the locations from latitude-longitude to a simple x-y coordinate systenﬂ
We do not directly work with this instance but instead use it as an underlying distribution to
randomly sample smaller VRPTW instances with a single depot.

We limit the size of instances we consider to around 100 locations or orders, 10 vehicles
with 50 km/hr speed on average. While randomness is useful for simulation, it is not a
desirable quality for experimentation and reproducibility. Therefore, we generate pseudo-
random VRPTW instances by using a seed value to control randomness and an approximate
number of orders to control the size of the instances.

Formally, we define a VRPTW instance [ as a 5-tuple I = (seed, O,d, k,speed), where:

* seed is a random integer associated with the instance.
* O={01,02,---,04} is the set of orders;

— g = 0] is the number of orders in the instance.

- 0;.x € [0,265) is the x-coordinate of the order location.

[
- 0.y €]0,216) is the y-coordinate of the order location.
- 0;.s € [0,24) is the time window start of the order.

- 0;.e € [0,24) is the time window end of the order.
* d is the depot location.
* k is the number of vehicles.

* speed is the travel speed of all the vehicles, assuming all vehicles have the same
speed.

10



3.2

Problem — Solving Recurring Instances

Instance seed=0, number of orders = 102

Instance seed=1, number of orders = 94
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If we fix d, k, speed, and by only changing the seed, we generate semi-realistic instances
of the routing problems faced by a small-scale logistic company on a daily basis. We justify
this assumption by pointing out that in reality, the depot, number of vehicles, and vehicles
themselves do not change frequently, and the main difference is the different orders that have
to be serviced every day. It is unrealistic to assume that all vehicles have the same speed.
This is done purely for ease of problem formulation, and we note that our methodology can
be extended to the heterogeneous vehicles case as well.

Furthermore, our sampled instances still reflect the underlying spatio-temporal correla-
tions present in the original instance (belgium-tw-d10-n2750-k55.vrp). This is ideal as
it is a reasonable simulation of real-world operations. Figure [3.1] visually represents two

example instances.

3.2 Problem - Solving Recurring Instances

The overarching goal of this thesis is to effectively solve recurring VRPTW instances in a
practical context. A core assumption that is made in pursuit of this method is that similarity
in instances corresponds to similarity in their solution space. The idea is that if we have
solved a similar instance before, we can use that experience to guide the solution process

for a new instance with similar characteristics.

For example, an observation could be that a specific vehicle route is always used to
service orders in a specific geographical region. If we have a new instance with orders
from that geographical region, instead of solving the whole problem, we can leverage our
experience by recycling the routes we have used before as a partial solution. This can
massively reduce the search space while searching for a full solution.

However, this only works when we can identify some similarity between the instances,
as we cannot simply use any instance to create partial solutions.

2The dataset is available at http://www.vrp-rep.org/datasets/item/2017-0001.html [31]]
3This is done using PyProj [32], a coordinate transformations library for Python
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3.2.1 Problem P1 - Similarity between instances

The first of our problems is to identify similar instances, which requires defining similarity
in this context. There is literature on similarity in the context of VRP. For example, it is
quite common to define two solutions as similar if their objective values are closer to each
other. Other definitions also include the number of common arcs between two solutions.
However, we are mainly interested in identifying similarity between instances.

We have loosely used the term similarity to describe instances that have a pattern. Since
all the orders are being sampled from an underlying instance, every instance can be con-
sidered similar to each other. This is not particularly useful, so we turn to a more rigorous
definition of similarity.

If we consider instances to only differ by their set of orders, we already have well-
defined metrics, such as the Jaccard Index, to measure similarity. The Jaccard Index for two
instances /; and I, can be defined in the following way:

. ‘11.0ﬂ12.0| . ‘11.0ﬂ12.0|
N ‘I].OU12.0| N |11.0’+‘]2.0|— ‘I].0012.0|

If we already have similarity metrics, what is the issue? The problem lies in the fact how
the intersection between two sets (|/;.0 UL.0)) is calculated. In our case, the intersection
roughly translates to the number of common orders between the two instances. Since our
instances are randomly generated, it is very unlikely that any two instances will have orders
in common. While not impossible, the number of common orders between two instances
will likely be zero. This, again, is not very useful. So the first problem we encounter is:

J(I, D)

How can we define a better similarity metric between instances?

3.2.2 Problem P2 - Recycling a Solution

Assuming that we have solved a similar instance previously, how can we make use of that
solution to efficiently solve a newer instance?

One way to achieve this is to construct a feasible solution for the instance we are solving
by using information from the solved instance. Constructing an initial solution (typically
with a poor objective) and then using other algorithms to search for better solutions is a sta-
ple of solving combinatorial optimization problems. The main advantage an initial solution
provides is an upper bound on the objective. Therefore, with an initial solution provided
as a hint, a constraint solver can strictly search for better solutions than the initial solution,
which can potentially reduce the search space. With this information in mind, the problem
we face is:

How can we construct an initial solution from a solved instance?

3.2.3 Problem P3 - Limited Cache

Assuming that we have solutions to the above problems, we can easily implement a method
that stores solved instances in a cache. Every time we solve a new instance, we can quickly

12



3.2. Problem — Solving Recurring Instances

look for a similar instance in the cache and recycle its solution. The problem rears its head
when our cache gets very large from solving a lot of instances. The first problem is that
looking through the cache for similar instances presents a small but significant performance
overhead that can add up. Secondly, the cache might also get polluted with very random or
niche instances that are not necessarily similar to the other instances and therefore have no
reason to be present in our cache. The problem we face is:

How can we keep a limited cache of solved instances that are useful?

13






Chapter 4

Methodology

In this chapter, we provide our approaches to solving the problems introduced in the previ-
ous chapter. We start by introducing a constraint model for the VRPTW, which will serve
as the foundation on which we develop the rest of our methodology. Following that, we
address each of the problems and present our overall methodology.

4.1 Constraint Optimization Model for the VRPTW

Defining the VRPTW in a CP framework requires reimagining the problem as a set of
decision variables that represent the solution and constraints on these decision variables
that represent the feasibility of the solution. The CP solver will take this model and try to
find valid assignments for our decision variables that satisfy our constraints.

4.1.1 Definitions

* A node corresponds to a location on the map. We work with the node indices set
N = {no} UNp UNsU Ng where:

— ng = 0 is the null node, which is the starting and ending point of the route.
This corresponds to the depot in our case, but it is better to abstract this away if
vehicles have different starting points (for example, in the MDVRP case). All
the routes start and end at the null-node; therefore, it is the only node that can
have multiple incoming and outgoing arcs, whereas all the other nodes can only
have one incoming and outgoing arc.

- No ={1,2,---,q} are the order-nodes corresponding to the indices of the or-
ders.

- Ns={1+g¢, - ,1+q+k} are the vehicle-start-nodes.
- Ng={l+q+ l_c, e 14qg+ 2I_c} are the Vehicle—end—nodeﬂ
— 7i=|N| = 1+ g+ 2k denotes the total number of nodes.

IBoth vehicle-start-nodes and vehicle-end-nodes correspond to the depot in this case.
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4. METHODOLOGY

Each node is identified by its node index.

* The vehicle indices set is represented by {v/} U{1,2,---k}, where vy = O represents
the fake-vehicle to hold all the unassigned orders, i.e., customer orders that will not
be serviced. Therefore, the total number of vehicles (including the fake vehicle) is
denoted by k.

* The distance-matrix, d;y;, contains the L1 distance between each node and every
other node. The distance from node i to j is given by the entry d; ; = d; ;. The distance
from/to the null-node to/from every other node is 0, i.e., do; = d;o = 0,Vi € N — {no}.

* Similarly, the time-matrix, #; = g%, contains the travel time between each node
and every other node.

4.1.2 Decision Variables

» S;€[0,i—1] VieN,is variable that represents the successor of any node i. Each
node can have only one successor, except the null-node (ng), whose successors are
the vehicle-start-nodes (Ng). Every vehicle starts its journey from the respective ve-
hicle start node and then travels along the connected successors until it reaches its
respective vehicle end node.

e P,c]0,i—1] Vi€N,is variable that represents the predecessor of any node i. Each
node can have only one predecessor, except the null-node (ng), whose predecessors
are the vehicle-end-nodes (Ng).

1 ifS,-:jande:i
0 otherwise

a travel arc exists between two nodes i and j. It is a redundant variable to the succes-
sor and predecessor variables, this redundancy allows us to define some constraints
much simpler.

= Vi, j € N, is aboolean variable that represents whether

* Vi€ [0,k—1] Vi€ N, is the index of the vehicle serving any node i. The vehicles’
start nodes (Ns) and end nodes (Ng) are served by themselves.

1 if node i is unassigned . . .
o U; = . £ Vi € N, is a boolean variable that represents if a
0 otherwise

node is unassigned.

* A; €1]0,23] Vi€ N, represents the arrival time at any node i. As a reminder, we
consider the 12-hour shift as 24 half hours. By restricting the arrival time to the
domain [0,23], we implicitly enforce the constraint that the arrival time at all nodes
(including the depot) should be within the 12-hour shift.
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4.1. Constraint Optimization Model for the VRPTW

0  if node i is unassigned
o T= { tst Bhed ¢ [0,max(tz7)] Vi€ N, represents the travel time

tp,; otherwise
from predecessor of node i to node i only if node i is assigned. The travel time (if
assigned) is given by the L1 distance between the two nodes.

4.1.3 Constraints

* The successor of vehicle end nodes and the predecessor of vehicle start nodes, re-
spectively, is the null node.

$;=0 Vi € Ng

i 4.1
P, = 0 Vie Ng
* The successor or predecessor of a node cannot be itself.
Si#i
Pi#i Vie N—{np} 4.2)
Xii # 1
* The channeling constraints between successors / predecessors and x.
(Si:j) < XiJ ViGNS—i-No,VjEN—{n()} (43)
(P,=Jj) < Xj; VieNo+Ng,VjeN—{n} '
* The vehicle serving its start node and end node must be the vehicle itself.
Vi=i—g—1 Vie N,
S $ 4.4)

Vi=i—q—k—1  Vi€Ng

* The vehicle serving a node must be the same vehicle serving the successor or prede-
cessor of the node.

Vi:VS,- Vi e Ng+ No

) 4.5)
Vi="Vp, Vi € No+ Ng
* If an order is unassigned, it must be served by the fake vehicle.
(Vi=0) <= U; Vie No (4.6)

* Time from the predecessor is derived from the time matrix and only calculated for the
assigned nodes.

T =

{O = U Vie N—{ny} 4.7)

Ipi < -U;
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4. METHODOLOGY

Arrival time of all vehicles at their start node should be 0.

A;=0 Vi € Ng 4.8)

* The arrival time at a node is the arrival time at the predecessor node plus the time
taken to travel from the predecessor.

A =Ap +T; VieN— {I’Lo} 4.9)
¢ The arrival time at a node should be within its time-window.

0;.s <A; <o,.e Vie N—{no} (4.10)

* The final constraint is the AddMultipleCircuit which takes as input a set of arcs and
corresponding binary variables to prevent subtours from forming, i.e., routes that do
not start or end at vehicle start or end nodes, respectively.

AddMultipleCircuit{(i, j,x; ;); Vi,j€EN; i=j#no} 4.11)

4.1.4 Objective Function

A q A A
Minimize Y Ti+Y UixY Y (4.12)
i=0 i=1 i=0 j=0
The first term in the objective function represents the total travel time of all the vehicles.
The second term represents the total penalty for unassigned orders, with the penalty for
each unassigned order being very high. In this case, the penalty is the total sum of the
time-matrix.

4.1.5 Example — Solving a small VRPTW instance

Putting together everything we discussed in this section, we solve a small VRPTW instance
sampled from the Belgian dataset to optimality using our CP formulation.

Instance seed=0, num_orders=22, num_vehicles=4 Solution with Total Travel Time - 19.4 hours
200 - 200 -
(0, 10} 2.8)
175 4 175 4
19,200 7,19) 39 |us.2
: 1}71) 22) ' é 35
B 4,20, 3 B 9.8 12
150 (4, 35,2](&' 0 ° 150 (98 (102 T
. . {2.13) - Q)
125 - 125
Lo 2 (11,276 188190 les @8 hea [
(2,14} (3, 16) (2.3) : (7.8)
100 4 (8.17), 100 4 19.9)
75 75
414 6160 fa.9) wle
50 50
.:12, 20) 12.8)
25 1 (14,23), (1,11) 254 (1a1) (7.4
0 T T T T T 0 T T T T T
0 50 100 150 200 250 0 50 100 150 200 250
(a) VRPTW instance (b) VRPTW solution

Figure 4.1: An example VRPTW instance and its solution.
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4.2. A heuristic for Similarity

Figure shows an instance with 22 orders and 4 vehicles whose speeds are 50 km/hr.
The instance is visually represented in Figure with their corresponding time windows.
Figure 4.1b| shows an optimal solution to the instance with a total travel time of 19.4 hours
(970 km) and no unassigned penalty. It is interesting to note that even though we have 4
vehicles, the optimal solution only uses 3 vehicles to complete all the deliveries.

4.2 A heuristic for Similarity

Defining similarity for instances starts with the orders that make up an instance. Intuitively,
we can consider two orders to be similar if they are close to each other spatially and tem-
porally. Two orders are close spatially if the distance between them is less than a threshold.
Two orders are close temporally if their time window starts are less than a threshol

We formalize this by defining two thresholds: the Dygyges and Trgres, which represent
the distance threshold and the time threshold, respectively. With these thresholds, we can
define a binary notion of similarity, S,,4., between two orders o; and 03;

Sorder(01,02, DruRES, Trures) = (|01.x — 02.x| + |01.y — 02.y] < DTHRES)
A (lo1.s —02.5| < Trures)

B { 1 if 01 and 0, are close spatially and temporally

0 otherwise
4.13)

Consider two VRPTW instances, /] and I,. Every order in I} can be compared with every
order in /; to find similar orders in the other instance. This presents us with another problem:
each order in /; can have multiple similar orders in ;. To have a more rigorous notion of
similarity, each order in /; should only be mapped to one other order in /;. Furthermore, the
number of these mappings should be unique, so we consider the maximum number of such
mappings possible.

To do this, we can consider /; and /> to form two exclusive sets of order nodes, and
the similarity metric given by Equation .13 can represent edges from /; to I,. This forms
a bipartite graph like the one seen in Figure Now the goal is to find the maximum
matching containing as many of these edges as possible, such that each node is at most on
one of the edges.

This is the Maximum Cardinality Matching problem in graph theory, and there exist
polynomial-time algorithms, such as the Hopcroft-Karp algorithm [33]], to efficiently solve
this problem. Based on this, we present our overall algorithm for calculating similarity
between any two VRPTW instances /; and I, in Algorithm[2] Algorithm[2]creates a bipartite
graph from the orders of the two instances, with the edges representing similarity between
orders (see Equation . Then we use the Hopcroft-Karp al gorithrrﬂ to find the maximum
number of matching orders between I; and I,. We then use this instead of the number of
common orders to calculate the Jaccard Index between /1 and I,.

2We can also choose to use the time window ends similarly.
3Provided by networkx [34]], a python library for graph analysis.
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4. METHODOLOGY

o
ONIRG
o ‘3

I1 - orders 12 - orders

Figure 4.2: Bipartite graph with edges represented by similarity between orders in /1 and
12.

Algorithm 2 Algorithm to calculate similarity between two instances

Input 1y, I, Drures, TrHRES
. Initialize edges = [].
: for 01 in 1.0 do
for 0, in 1.0 do
if Sorder(01,02, DrhrEs, Trures) then
Store the edge from 0 and o, in edges
end if
end for
end for
Create a bipartite graph G with ;.0 and ;.0 as the disjoint sets and the edges repre-
sented by edges.
10: num_pairs = maximum cardinality of G using the Hopcroft-Karp algorithm.

) num_pairs
11: return [11.0]+|1.0| —num_pairs

R e A A S e
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4.3. Recycling Solutions

It is interesting to note the effect Dryres, Trures have on our similarity heuristic. If
we set these thresholds to a large value, then we will observe a lot of similarity. If we set
these thresholds to a small value (0), then we fall back to the naive Jaccard Index definition
proposed in the previous chapter. Therefore, setting these thresholds to reasonable values
requires experimentation, which is presented in the next chapter.

4.3 Recycling Solutions

We turn our attention to the second problem we have to tackle: constructing a solution for an
instance from a similar solved instance. We will assume that we have two similar instances:
Leache, an instance that we already know the solution for, and I, the instance we currently
aim to solve. The goal is to create an initial solution for /., from I.,cp.. We present our
algorithm, which produces a valid initial set of routes, in Algorithm 3]

Algorithm 3 Algorithm for Recycling a solution
Input Icurre Icache
1: Create a Bidirectional map, (cache_curr_map), of orders from I, to I 4cp using the
Hopcroft-Karp algorithm.

2: Initialize new_routes = ||

3: for cached_route in 1,04, .routes do

4 Initialize arr_time for the new route to 0.
5. Initialize the vehicle location v_loc = depot.
6
7
8
9

Initialize new_route = [|
for cached _order in cached_route do
if curr_order has a match in cache_curr_map then
arr_time += travel_time(v_loc, curr_order)

10: if arr_time is within curr_order time window, and we can reach the depot before
the shift ends then

11: append curr_order to new_route

12: update v_loc to curr_order.loc

13: else

14: arr_time -= travel _time(v_loc, curr_order)

15: end if

16: end if

17:  end for

18:  append new_route to new_routes

19: end for

20: return new_routes

Algorithm[3|starts by using the Hopcroft-Karp algorithm to create a bidirectional map of
orders from I, to I 4cn.. Earlier, we used the Hopcroft-Karp algorithm to find the number
of such pairs to find similarity between two instances (see Algorithm [2)), but here we are
interested in the pairs themselves. We greedily create a new route for /., by assigning
orders to vehicles (routes) by looking at how a similar order was assigned in I.4cp.. We
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4. METHODOLOGY

make sure that our new route is valid by only adding an order to the new route if it can be
reached within its time window and the vehicle can reach the depot afterwards, before the
shift ends. Finally, we return all the vehicle routes that were constructed.

This initial route is not good by any measure, as only a fraction of the orders in the in-
stance will be routed. While this route can be used for variable and value selection strategies
in the CP solver, we go one step further and constrain the decision variables (successors,
predecessors, and vehicles) to the initial route for the orders that are present in it. By doing
this, we lose any guarantee for optimality, but what we gain is a massive reduction in the
search space. Therefore, the CP solver only has to solve for the assignments of the remain-
ing orders. Intuitively, this can be thought of as having the CP solver search for solutions in
promising regions of the search space, dictated by the solution of /,,.pe.

With the problem of measuring similarity and constructing an initial solution addressed,
we have the necessary tools to develop a methodology to efficiently solve recurring VRPTW
instances.

Algorithm 4 Solution Recycling Methodology
Input VRPTW instance I, cache of solved instances cache

: Calculate the similarity between / and all the instances in cache

. if we find similar instances in cache then
Choose a candidate instance from cache by doing a similarity weighted sampling.
Construct an initial solution as hint (see Algorithm [3) using the candidate instance.
Solve instance I with the CP solver using the initial solution as hints.

else
Solve instance / without hints.

end if

: Update the cache with 7 and its solution.

: return The solution for instance /.

R A A S ey

—
=]

Algorithm {4| presents our overall methodology. We take in as input the instance that
needs to be solved and a cache of solved instances (which is none initially). We look
for similar instances, based on a similarity threshold, to the current instance in a cache of
solved instances. If there are similar instances, we choose a candidate instance by randomly
choosing one based on its similarity to the current instance. We use this candidate instance
to construct an initial route and use these routes as hints to solve the instance. Finally, we
save the instance and its solution before returning the solution.

This methodology is designed to repeatedly solve instances, so as we solve more in-
stances, we also have more instances to recycle solutions from. One thing we do need to
take into account is the minimum similarity of candidate instances. This is another threshold
that needs to be tuned based on experimentation.

4.4 Probabilistic Caching

In the previous section, we implicitly assumed that the cache has an unlimited size. How-
ever, evaluating the similarity between all the cached solutions does have a polynomial
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4.4. Probabilistic Caching

overhead that can add up when the cache is large. Therefore, we also need to limit the
number of cached solutions that are stored.

This presents a problem where we need to choose which instances to hold in the cache.
A naive strategy is to only cache the last p instances. However, with instance data in our
hands, we attempt to keep only the most relevant instances. We already assume that our
instance has spatial and temporal correlations. We further assume that there exists an un-
derlying probability distribution that influences the instances. The main idea is to use a
probabilistic model to approximate this underlying probability distribution.

The advantage a probabilistic model offers is that we can query the model to see how
likely an instance is. For example, given an instance / and a hypothetical probabilistic model
that approximates the underlying distribution over instances, we can query the model to ask
how likely instance I is. We can expand this idea to our cache of instances and only keep a
limited number of instances that have a higher likelihood.

We use the Bayesian Gaussian Mixture Model (BGMM) as our probabilistic model. The
BGMM allows us to approximate the posterior distribution of instances based on previous
data. Each instance is considered as a set of orders, and each order itself is a 4-dimensional
vector (R*). We train a BGMM in 4-dimensions with an infinite number of clusters and a
full covariance matrix using a single instance (seed 0) of 1000 orders.

Practically, the number of clusters is chosen probabilistically, which depends on the
instances themselves. A full covariance matrix allows the BGMM to fit any sort of distribu-
tion. To evaluate if the BGMM is trained, we also do some posterior predictive checks. The
first predictive check is a visual inspection of the samples generated by the trained BGMM
(see Figure[d.3).

We can note that the attributes of the sampled orders (location, time windows) are what
we expect. Even though the BGMM generates unlikely data, for example, some time win-
dow starts are less than 0, we can still conclude that it is a reasonable model for querying
likelihoods.

The second check is a randomized check to see if the likelihoods of true instances (an
instance generated from our dataset) are always higher than the likelihoods of a random
instance (generated randomly). The pseudocode of this check is given in Algorithm 5]

Algorithm 5 Random testing of BGMM
Input Trained BGMM

1: while True do

2:  Generate a true instance from the Belgian dataset.

3:  Generate a random instance of the same size.

4. if Likelihood of random instance is higher than the likelihood of the true instance

then
5: return Test failed
6: end if

7: end while

With a trained BGMM to evaluate the likelihood of any instance, we present the fol-
lowing extension to our Solution Recycling Methodology: specifically, an extension to line
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Figure 4.3: Distributions of different attributes of orders sampled from a trained BGMM

[ in Algorithm [l The Probabilistic Caching algorithm shown in Algorithm [6] calculates
the likelihoods of all the instances in the cache and only retains the instances (and their
solutions) based on their likelihoods, as dictated by the BGMM.

Algorithm 6 Probabilistic Caching
Input Instance I, cache, p

1: Calculate the likelihood of all the instances in cache and I by querying the BGMM.
2: Do a likelihood weighted sampling of p instances with replacement.
3: Update the cache with only the p chosen instances.

This chapter presented our approaches to solving the problems introduced in Section

[3:2]to put together a solution recycling methodology. The next chapter evaluates the effec-
tiveness of these approaches.
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Chapter 5

Experimental Evaluation

We presented three main ideas in the pursuit of developing an effective method to solve re-
curring VRPTW instances. To test our claim of being effective, we formulate the following
questions in regard to the problems we discussed in Section [3.2]

P1Q1 - What effect does Dryres and Tryres have on our similarity metric?
To answer this question, we perform experiments comparing the similarity between a num-
ber of VRPTW instances and investigate the influence on similarity for different values of
Dryres and TrygEs.

P2Q1 - Does our solution recycling methodology allow the solver to quickly reach
a first solution?
This question helps answer the influence recycling solutions have on the solver. The claim
is that with our constructed initial solution, the solver would be able to quickly reach a first
solution. To answer this question, we compare the time it takes for a solver to reach the first
solution with and without our initial solution hints.

P2Q2 - Is our solution recycling methodology effective?
Perhaps the most important question we have to address in regard to this thesis. To answer
this question, we directly compare the objectives reached by a solver augmented with our
methodology (with an infinite cache) against a simple solver.

P2Q3 — How does our methodology influence decision-making for a small com-
pany?
This can be considered an extension of the previous question, which helps answer how our
methodology would have influenced the operations of a small company. To answer this
question, we break down the objective into its components: the number of orders that are
delivered, and the total time traveled by a vehicle. We compare the performance of our
methodology against a simple solver in regard to these metrics.

P3Q1 - How does the probabilistic cache influence the cache hits?
The claim is that the probabilistic cache will keep a few relevant solutions in the cache. To
test this claim, we compare the probabilistic cache against a naive cache, which only keeps
a cache of the latest instances it has solved. We are interested in seeing how the cache hit
rate compares against the two cache types.

All our testing was done on a DelftBlue [35] computer node with 12 cores and 512 MB
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memory per core, except where specified. We use OR-tools [36] to model the optimization
problem and solve the problem with the CP-SAT solver. The BGMM implementation was
provided by Scikit-Learn [37]. The VRPTW instances that were experimented with have
the following properties.

» Approximate Number of orders in each instance = 100
* Number of vehicles = 10

* Vehicles’ speed = 50 Km/hr

We define the following strategies which solve recurring VRPTW instances.

1.

5.1

Baseline Strategy - As the name implies, the baseline strategy stands as the control
of our experiment. It directly corresponds to the CP model we describe in chapter 3]
This strategy has a time limit of 1 minute to solve an instance.

. Caching Strategy (infinite cache) - This is an extension to the baseline strategy with

our solution recycling methodology. We use this strategy with an infinite cache (no
cache size limit) to answer questions P2Q1, P2Q2, P2Q3. This strategy has a time
limit of 1 minute to solve an instance.

Caching Strategy (finite cache) - In a similar vein, this is an extension to the baseline
strategy with our solution recycling methodology with a finite cache size p. It simply
keeps the last p solved instances and their solutions. Used to answer question P3Q1.
This strategy has a time limit of 1 minute to solve an instance.

Probabilistic Caching Strategy (finite cache) - This is an extension to the baseline
strategy with our solution recycling methodology with a finite cache size p. It queries
a trained BGMM to keep only the p most likely instances. Used to answer question
P3Q1. This strategy has a time limit of 1 minute to solve an instance.

. Best-Known Strategy - This strategy is basically the baseline strategy, but with a lot

more computational resources (24 cores, 12 GB of memory) and 6 minutes to solve
an instance. This serves as a stand in for a hypothetical optimal strategy. The best-
known strategy can be used to compare how close each strategy gets to an optimal
solution.

Experiment 1 — Similarity of Instances

We compare the similarity of 100 instances (seed 0-100) against a combination of Dryges =
[20,25,30] and Tryges = [0,1,2]. Figure shows the heatmap and the corresponding
distribution of similarity values between each pair of instances.
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Figure 5.1: Comparison of threshold values on Similarity between instances.
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5.1.1 Discussion

As we expected, increasing the threshold values increases the similarity between instances.
This is explicable given how heavily our measure depends on the definition of what makes
two orders similar. If we increased the threshold values, we would naturally see an increase
in the number of matches that could be made between two instances.

As aresult, rather than an objective measure, problem-specific information has a signif-
icant influence on the similarity values. We chose Dryges = 25 and Trgres = 1 for further
testing our methodology. This is done for two main reasons: a distance threshold of 25
corresponds to the distance traveled by any vehicle in 30 minutes, and a time threshold of 1
corresponds to 30 minutes. Essentially, we consider orders to be close if they are 30 minutes
apart, spatially and temporally.

5.2 Experiment 2 — Solution Recycling Methodology

We compare the baseline, caching strategy (with infinite cache) and the best-known strategy
against each other on 200 instances (seed 0-200). Our results are presented in Figure[5.2]

5.2.1 Discussion

We can clearly observe from Figure that the caching strategy reaches a first solution
faster than the baseline solver. This shows that our methodology lets the solver quickly
reach a valid first solution, answering question P2Q1.

To answer question P2Q2, we can observe the objective values of the first and last
solutions of each strategy from Figure[5.2b] Not only does the caching strategy reach a first
solution faster, it also finds a much better first solution compared to the baseline strategy.
The trend is continued in the overall best solution, where the caching strategy outperforms
the baseline method and, in fact, performs much closer to the best-known strategy. We
can conclude from this experiment that our methodology is indeed effective. We further
investigate the influence our methodology has on the components that make up the objective
value.

We can answer question P2Q3 by looking at Figure and Figure We can see
that even though the caching strategy has a higher total travel time, it delivers much more
orders than the baseline strategy. Compared to the best-known strategy (which delivered
every order in all 200 instances), the caching strategy performs very closely. The caching
strategy spends about 1586 more hours on travel time but delivers 5665 more orders than
the baseline strategy over 200 instances.

We believe the reason our methodology works is that recycling a solution allows the
CP solver to search for solutions in a promising neighborhood in the search space based on
experience. Even though we lose the guarantee of optimality, our methodology performs
close to optimal. This may suggest that similar instances have similar neighborhoods in the
search space. By providing a partial solution to the CP solver, it can quickly leverage that
information to search for more promising solutions.
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Figure 5.2: Comparison of solutions by different strategies.

5.3 Experiment 3 — Probabilistic Caching

We compare the caching strategy and the probabilistic caching strategy with a finite cache
size of p = 20. The same 200 instances (seed 0-200) are used in this case, with the only
difference being the limited cache size. The only real difference between the two strategies
is the instances they cache. The caching strategy naively keeps the last 20 solved instances,
whereas the probabilistic caching strategy consults the BGMM for likely instances.
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Figure 5.3: Comparison of cache hit rate

5.3.1 Discussion

To answer question P3Q1, we can look at Figure[5.3] We can observe that our naive caching
strategy was able to perform much better than the complex probabilistic strategy, showing
that our probabilistic caching method was not as effective as we thought it would be.

One theory is that the likelihoods of the instances are so small (in the order of e—3%)
that they do not contribute to anything in the probabilistic cache. In essence, the likelihood
weights do not mean anything, and we simply perform a random sampling with low weights.

The main conclusion we can draw from this experiment is that simpler methods, like
naive caching, are often effective against more complex methods.
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Chapter 6

Conclusion and Future Work

In this thesis, we have introduced a novel approach to address the challenge of efficiently
solving recurring instances of the VRPTW by recycling solutions. We hope our approach
inspires more solution recycling approaches in heuristic and metaheuristic research, as it is
an approach that has not been extensively explored in the field of combinatorial optimiza-
tion.

We began by establishing a clear understanding of the types of instances we are target-
ing. Through careful consideration of the problem characteristics and practical context, we
defined a set of semi-realistic instances that mirror the routing problems faced in the real
world.

A main part of our approach was redefining similarity tailored for the VRPTW. By defin-
ing and using this metric, we are able to systematically compare instances and assess their
potential for sharing common solution structures, even though our metric is not necessarily
an objective measure.

We have also shown that we are able to leverage this commonality in solution structures
by defining a very simple solution recycling algorithm. This commonality allows us to reuse
solutions from similar instances as a starting point for solving new instances.

A significant limitation of our methodology is that it requires custom heuristics that
make a lot of assumptions about the problem data. For example, the similarity heuristic
we use is heavily shaped by the nature of the instances we consider. Real-world problems
require much more constraints and have a lot of variability, and it is not trivial to apply our
methodology. A more well-suited intuition could be to approach similarity from a graph
theory perspective.

Furthermore, we only evaluated our methodology against smaller instances. It would
be interesting to see if our assumptions hold against larger instances as well. It might be the
case that larger instances have an enormous solution space where our definition of similarity
will break down. Consequently, this would also break our recycling heuristic.

Based on these two main limitations, our methodology suffers from generalizability.

A future work that should be explored is the use of our recycling methodology with
metaheuristical methods. The benefits of recycling solutions integrated with a metaheuris-
tical algorithm by building upon a partial solution might allow the algorithm to effectively
search a promising neighborhood in the solution space.
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6. CONCLUSION AND FUTURE WORK

For example, in step |1| of algorithm (1} instead of initializing a population with random
solutions, part of the population can be recycled solutions, allowing the HGS algorithm to
potentially search for solutions based on experience.

Because we recycle solutions from the method (exact or metaheuristic) that produced
the solutions in the first place, there might also be algorithm-specific information that can be
given to the algorithm itself. Generalizing our methodology would allow a primitive form
of experience-based learning across a wide variety of algorithms.

We believe there is work to be done in introducing a more generalized method that can
be applied to any combinatorial optimization problem where it makes sense to reuse and
recycle solutions. In conclusion, we encourage the broader adoption of solution recycling
as a powerful tool for solving challenging optimization problems.
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