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Abstract The currently adopted notion of a tolerance in combinatorial optimization is
defined referring to an arbitrarily chosen optimal solution, i.e., locally. In this paper we
introduce global tolerances with respect to the set of all optimal solutions, and show that
the assumption of nonembededdness of the set of feasible solutions in the provided relations
between the extremal values of upper and lower global tolerances can be relaxed. The equality
between globally and locally defined tolerances provides a new criterion for the multiplicity
(uniqueness) of the set of optimal solutions to the problem under consideration.

Keywords Combinatorial optimization problem - Additive objective function -
Extremal values of tolerances

1 Introduction

Recently, tolerances have attracted more attention from the prospective to improve differ-
ent algorithms for solving computationally intractable classes of combinatorial optimization
problems [3,4,6,9,10]. The roots of these improvements come from, to the best of our
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knowledge, the well known Vogel’s Approximation Method [17] for the Transportation Sim-
plex Algorithm. The tolernaces have been used for a straightforward enumeration of the
k-best solutions [15], for some natural &, including the Max-Regret heuristic for solving the
Three-Index Assignment Problem [1]. The notion of a k-best solution contains the idea of a
complete enumeration of the whole set of feasible solutions in a non-decreasing order of their
objective function values. If such an enumeration has been done for a relaxed version of the
original combinatorial optimization problem, then the first feasible solution to the original
problem (i.e., the problem with nonrelaxed constraints) gives back an optimal solution to
the original problem. The smallest value of tolerances for an optimal solution to the relaxed
problem gives back the second optimal solution within the above mentioned order for the
enumerated values of the objective function.

Moreover, if the smallest value among all tolerances is strictly positive, then the set of
optimal solutions to the relaxed problem contains only one element, i.e., the optimal solution
is unique [4]. In order to check the uniqueness of the optimal solution (see e.g., [16]) we
should compute all upper and lower tolerances and choose the smallest one among all of
them. If an optimal solution to a combinatorial optimization problem is defined on a graph
G = (V, E) with |V| = n vertices and |E| = m edges, then the answers to the following
questions might be useful for the reduction of the computational complexity in finding the
smallest value of tolerances:

(1) is there a combinatorial optimization problem, for which the smallest value of upper
tolerances and the smallest value of lower tolerances are equal,

(i) find necessary and sufficient conditions for a general class of combinatorial optimi-
zation problems, which, if satisfied, will guarantee the equality of smallest upper and
lower tolerances.

The purpose of this paper is to present a theory of global tolerances (i.e., those referring
to all optimal solutions) including all consequences related to commonly known tolerances
[2,4,5,7,11,12].

The paper is organized as follows. In Sect. 2 we discuss additive combinatorial optimi-
zation problems. In Sect. 3 we introduce global tolerances of the ground set elements and
present their principal properties and relationships with commonly known tolerances. Sec-
tion 4 is devoted to the reduction of the initial combinatorial optimization problem to an
equivalent problem with canonical data. In Sect. 5 we prove three main theorems concerning
the (in)equalities between the minimal global upper tolerance and the minimal global lower
tolerance, which naturally includes the notion of nonembeddedness of the set of feasible
solutions. The reduction to the problem with nonembedded feasible solutions is given in
Sect. 6. In Sect. 7 we prove a theorem on maximal values of global upper and global lower
tolerances. Finally, Sect. 8 concludes.

2 Additive combinatorial optimization problems

Let X be a finite set whose number of elements | X| > 2, called the ground set, and .7 C 2%
be a nonempty collection of nonempty subsets of X. Given a nonnegative real valued func-
tion C : X — R, called the cost function (also representing weight, distance, time, etc.), we
denote by f = fc : .¥ — R the set function defined by

f(S)=fC(S)=ZC(x) forall Se.7,

xeSs

which will be called the additive objective function.
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A Combinatorial Optimization Problem determined by the data (X, C,.¥, fc), abbrevi-
ated as COP (X, C, .7, f) or simply COP if no ambiguity arises, is to minimize or maximize
the objective function f on .. In order to be more specific, throughout the paper we con-
centrate on the minimization problem: find sets

S* € . such that f(S§*) < f(S) for all S € .7. 2.1
Any such set $* is a (‘point’ of) minimum of f on . and
f7=f(§7) =min f = min f(S)

is the minimal value of f on ., which is determined uniquely. Another terminology is that
S* from (2.1) is an optimal solution and f* is the optimal value of the COP (X, C, .7, f).
In this respect, it is convenient to say that the collection .7 is the set of feasible solutions of
the COP and to denote by .&* the set of all optimal solutions of the COP (cf. (2.1)). Clearly,
S C S and || > 1. Since f(S*) = f* for all $* € %, this optimal value of the
COP (X, C, ., f) will sometimes be denoted more explicitly as

) = f* = mi S). 2.2
& =r min, F(S) 2.2
Classical examples of the COPs include, among others, the following.

(A) The Traveling Salesman Problem (TSP): given n > 2 cities and distances C(i, j)
between i-th and j-th cities, find a closed tour of minimum length, which enters and
leaves each city exactly once. Formally, let G = (V, A) be a complete directed graph,
where V. = {1,2,...,n} is the set of vertices and A C V x V is the set of arcs
(i, j) € A (also called edges if the graph is undirected). The COP corresponding to
the TSP is determined by the data (X, C, ., fc), where X = A, C : A — Risa
nonnegative (cost, distance) function, ./ C 24 is the set of all cycles S of the form
S = {(@i1,02), (i2,03), ..., (in—1,0n), (in,i1)} C A with all arcs (pairs) in S being
pairwise different (i.e., Hamiltonian cycles) and the objective function f¢ is given by
fc(S) = Z(i,j)es C(, j) for S € .7.

(B) The Assignment Problem (AP): given a complete directed graph G = (V, A) as above
and a nonnegative cost function C on X = A, find a vertex permutation 7* : V — V
such that >_7_, C(i, 7*(i)) is minimal among all such sums corresponding to all pos-
sible permutations of V. Note that a set S C A is a feasible solution of the AP (i.e.,
S e ) ifitis of the form § = {(1, = (1)), (2, 7 (2)), ..., (n, w(n))} for some permu-
tation 7t of V. Clearly, a Hamiltonian cycle corresponds to the cyclic permutation 7 of
V and vice versa.

(C) The Minimal Spanning Tree Problem (MSTP): construct a net of roads of minimum
cost, which connect 7 cities. Formally, let G = (V, E) be a complete undirected graph,
i.e. a graph with the set of edges E and C be a nonnegative cost functionon X = E. A
subgraph T = (V, E’) of G with E’ C E is a tree if it is connected and |E'| =n — 1.
The MSTP is to find a tree T* = (V, E*) such that 3 _p« C(x) is minimal among all
such sums evaluated for all trees.

The union of the collection (or a subcollection of) .7 of feasible solutions to the COP and
its intersection are denoted as usual by

Uy = US:{xeX:xeSforsomeSey}
Se.s
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and

Ny =()S={xreX:xesforal se.s}
Se”

respectively. Since .* C ., we find
Us*CcUy and NI*DNS (2.3)

Informally speaking, if, for example, the TSP is under consideration, then the union U.7 is
the collection of all arcs (edges), each of which belongs to at least one of the Hamiltonian
cycles, and the intersection N.# is the set of all common arcs (edges) for all Hamiltonian
cycles.

The following simple observation concerning the set of feasible solutions will be used
below for the study of the uniqueness of optimal solutions:

UY =N iff |#]=1, and U #n0 iff 7] > 2, 2.4)

where ‘iff” stands for ‘if and only if”. In fact, if |.¥| = 1, then . = {S} for some S € ., and
it follows from the definitions of U.¥ and N.7 that U.¥ = § = N.¥. Now, if U.¥ = N.¥, then
we denote this common value by S and note that S = U.¥ is nonempty (since . # @ and
o ¢ ). We assert that . = {S}: given T € &, wehave T CUY =Sand S=NY C T,
and so, T = S. Supposing || > 2, we find S1, S» € . such that S§; # S, and so,
SITUSS #S1NSHand Uy D STUS D SINS DN, e, UY # N, Finally, if
|| < 2, then |.¥| = 1 (because . # &), and so, by the above, U. = N.7.

A COP is degenerated (or of no interest) if either U.” = N.7 (there is only one feasible
solution) or N.¥ € . (the set N.¥ is always an optimal solution), and so, in what follows
we assume that

|#|>2 and N ¢.7. 2.5)

3 Global tolerances of the ground set elements

In this section we are interested in numerical characteristics of elements x € X, which show
to what extent optimal solutions of the COP (minimizing f = fc) are invariant with respect
to a change of the single cost C(x).

Let the COP (X, C, .7, f) be given.

By the global upper tolerance u(x) (global lower tolerance £(x)) of an element x € X we
mean the maximum increase (maximum decrease, respectively) of the cost C(x) only, under
which optimal solutions of the initial (unperturbed) COP remain optimal solutions of the per-
turbed COP. More formally, given x € X and « € R, we define the perturbed cost function
Cya ' X — Rasfollows: Cy () =C(y)ify € Xand y # x, and Cy o (x) = C(x) + .
Then the global upper tolerance u(x) is the least upper bound of those o > 0, for which any
optimal solution S$* of the COP (X, C, .¥, f) with f = fc is also an optimal solution of the
perturbed COP (X, Cy «, -, fc,,)- The global lower tolerance £(x) is expressed similarly
if we replace the perturbed COP above by the perturbed COP (X, Cy o, -, fc, _,)-

In order to be able to calculate the tolerances, we introduce some further notation. Given
x € X, we denote by x, : X — {0, 1} the characteristic function of the one-point set {x}
(i, x«(y) = 0fory € X, y # x, and x.(x) = 1) and by 8, : 2¥ — {0, 1} the Dirac
measure (or point mass) concentrated at x (i.e., given S C X, we have: 6,(S) = 1ifx € S,
and §,(S) = 0if x ¢ §). Clearly, 6,(S) = ZyES Xx(y) forall § C X.
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Noting that the perturbed cost function Cy 4 is of the form Cy o = C + axx on X for
x € X and o € R, we find that the corresponding perturbed additive objective function fc,,
is given by:

fe i) =D Coa =D CON+a D x:(y)

yes yes yes
= fc(S) +ad:(S) = (f +ady)(S) forall Se.”,

and so, fc,, = f + ad; on .. Now, given x € X, it follows from the definitions of the
global upper and lower tolerances that

u(x) = sup[a = 0 (f +a8,)(S%) = min(f +as,) forall * € y] 3.1)

and

ex) = sup{ot >0 (f —a8,)(S) = min(f — as,) forall S* € y*}, (32)

where ./* = {§* € . : f(§*) = miny f}. Clearly, u(x), £(x) € [0, +00], and these
values are independent of a particular optimal solution S$* € .*.

By virtue of (2.5), the set (U.#)\(N.¥) is nonempty, and the complement of this set in X
is, by deMorgan’s laws, given by

X\[(UZN\(N)] = (X\(UF)) U (NS),
and so, we have the following decomposition of the ground set X:
X = [(U\NNA) | U [(X\(U) U (NS)] = X1 U Xo, (3.3)

where the sets in square brackets on the right, denoted by X; and X3, are disjoint. For the
TSP example, X is the set of all noncommon arcs in all Hamiltonian cycles, and X3 is the
set of all arcs outside of all Hamiltonian cycles, i.e., for any x € X» there is no Hamiltonian
cycle containing x.

In a similar manner, we have two more decompositions:

X=[(USNNA) | U[(X\(UF*) U (NS)] = X3 U Xa4, (3.4)
X=[(UN\NFH) ] U[(X\(UF) U (NF*)] = X5 U Xe. (3.5)

Similarly, for the TSP, X3 is the set of all arcs in all optimal Hamiltonian cycles without
all common arcs (if any) for all not necessarilly optimal Hamiltonian cycles, and X4 is the
set of all arcs outside any optimal Hamiltonian cycle.

The following notation will be needed below: given x € X, we set

Six)={Se:xeS} and S_(x)={Se S :x ¢S} (3.6)

These subcollections of . are disjoint and their union is .. Note that §; = 1 on .} (x)
(provided .77+ (x) is nonempty) and §, = 0 on ._(x) in any case. Note also that if x €
(UA\(NY), then both these subcollections are nonempty. Moreover, if X # U.% and
x € X\(U.¥), then 4 (x) is empty and .¥_ (x) = ., and if N.¥ is nonempty and x € N.7,
then .7, (x) = . and ._(x) is empty.

The following lemma generalizes a result from [12] and shows how global upper and
lower tolerances of the ground set elements can be evaluated.

Lemma 1 Given a COP (X, C, .7, f) and x € X, we have:
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(@) x € (U\NNY) iff u(x) < +o0o, and, moreover, u(x) = jr’pi(n) f—=rs
(b) x € (UA\(NS*) iff £(x) < +00, and, moreover, £(x) = Jr’pi(n) f—f~
+ (X

Proof (a) (=) Let @ > 0 be such that any §* € .* is a minimum of the function f + o8,
on.7 (cf. (3.1)), i.e.,

[ 4+ ady(S*) < f(S) +adc(S) forall Se.7. (3.7)

If there is S* € .* such that x ¢ S* (and so, §,(5*)=0), or S € . is such that x € §
(and so, §,(S) = 1), then, by virtue of (2.1), inequality (3.7) holds for all « > 0. Now,
since x € U.7*, there exists S* € .#* such that x € S*. Since x ¢ N.7, the set ._(x)
of those S € .7, for which x ¢ S, is nonempty. It follows from (3.7) that f* + « < f(S)
forall S € _(x), and so, @ < ap = min»_(r) f — f*. By (3.1), we have u(x) < ap.
The arguments above also show that inequality (3.7) holds for « = « as well, implying
u(x) = o (and so, the sign sup in (3.1) can be replaced by max) and u(x) < +o0.

(a) =) On the contrary, if x ¢ (US*)\(N.¥), then, by virtue of (3.4), we have either
x € X\(Us),ie,x ¢ S* and §,(S*) = O forall S* € .¥*, orx € N.¥, and so, x € S
and §,(S) = 1 for all § € .. It follows from (2.1) that inequality (3.7) holds for all « > 0
implying u(x) = 400, which contradicts the assumption.

(b) (=) Let @ > 0 be such that any S* € .* is a minimum of the function f — «d, on .%/
(cf. (3.2)), i.e.,

FF—ad (S < f(S) —ade(S) forall Se.7. (3.8)

If there is §* € .* such that x € S* (and so, §,(S*)=1), or S € . is such that x ¢ S
(and so, 8, (S) = 0), then, by virtue of (2.1), inequality (3.8) holds for all « > 0. Now,
since x € U.7, the set .74 (x) of those S € ., for which x € S, is nonempty, and since
x ¢ N.*, there exists $* € . such that x ¢ S*. It follows from (3.8) that f* < f(S) —«
forall S € .7, (x), and so, @ < o = min g, () f — f*. By (3.2), we have £(x) < oj.
The arguments above also show that inequality (3.8) holds for ¢« = «; as well, implying
£(x) = o1 (and so, the sign sup in (3.2) can be replaced by max) and £(x) < +o0.

(b) ) On the contrary, if x ¢ (UY)\(N*), then, by virtue of (3.5), we have either
x € X\(U¥),ie.,x ¢ Sand 6,(S) = Oforall S € ., or x € N.Y*, and so, x € S* and
8, (S*) = 1 for all S* € .*. It follows from (2.1) that inequality (3.8) holds for all « > 0
implying ¢(x) = 400, which contradicts the assumption. O

As an immediate corollary of Lemma 1, (3.4) and (3.5), we have:
u(x) = +oo iff x € X4 = (X\(US") U (NY); 3.9
L(x) = +oo iff x € Xg = (X\(U)) U (NIS"). (3.10)

The ground set X and the collection .7 of feasible solutions of the COP under consider-
ation are said to be canonical if

U¥Y=X and NV =0. 3.11)

In this case the COP (X, C, ., f) will also be called canonical. Note that the subcollec-
tions .4 (x) and .¥_(x) of . from (3.6) are nonempty for all x € X. For x € X we
denote by [.¥_(x)]* the set of all optimal solutions of the COP (X, C, _(x), f) and by
f(Z-(x)]*) = min () f its optimal value (which is coherent with notation f(.7*)
from (2.2)); similar meanings apply to [ (x)]* and f ([ (x)]¥).
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In the important particular case of a canonical COP Lemma 1, (3.9) and (3.10) give the
following easier version of Lemma 1:

Lemma 2 Given a COP (X, C, ., f) satisfying (3.11) and x € X, we have:

(@) x € U™ iff u(x) < +oo, and u(x) = f([.7~(x)1*) — f(&);
@) x ¢ US* iff u(x) = +oo;
() x ¢ NI* iff €(x) < 400, and L(x) = f([L+(xX)]*) — f(F7);
) x € NI* iff £(x) = +oo0.

It will be shown in the next section that any COP can be reduced to a canonical COP with
the preservation of the global upper and lower tolerances. Now, under the assumption that
the COP under consideration is canonical, we explore the relationship of the global toler-
ances, introduced above, with the well known tolerances considered for different purposes
in [5,8,11,19].

Suppose thatthe COP (X, C, ., f)iscanonical. Givenx € X, the uppertolerance ug+(x)
(lower tolerance g+ (x)) of x € X with respect to an optimal solution $* € .#* of the COP
is the maximum increase (maximum decrease, respectively) of the cost C(x), under which
S* remains an optimal solution of the perturbed COP. Following the methodology of (3.1)
and (3.2), we find

us+(x) = sup{or > 0: (f 4+ a8)(S*) < (f +ady)(S) forall S € .7},
Lg+(x) = sup{a >0:(f —ad)(S*) < (f —ady)(S) forall S € Y}

The quantities u g+ (x) and £ g+ (x) depend on a particular optimal solution S* of the COP. The
following lemma [5,12] is a local counterpart of Lemma 2, and it is established along the
same lines as Lemma 1.
Lemma 3 Given S* € * and x € X, we have:
(@) x € S* iffug+(x) < 400, and ugx(x) = ;’pi(n)f -5
—(x

@) x ¢ S* iffus-(x) = 400;
(b) x & S* iff Ls+(x) < +00, and Lgx(x) = 51}1i(n)f -
+ (X

b') x € S*iff Lg+(x) = +o0.
The global tolerances are expressed by means of tolerances as follows.

Lemma 4 For each x € X we have:

u(x) Jmin, s (x) an () Jmin, 5x(x)

Proof Since the set under the supremum sign in (3.1) is contained in the set under the su-
premum sign defining u s+ (x), and likewise for (3.2) and €g+(x), by the definition of the
supremum, we find u(x) < ug«(x) and £(x) < £g«(x) for all $* € .*, which proves the
inequalities < for the quantities above.

Now, we establish the inequality > for the upper tolerances. Given x € X, the following
two cases are possible: (i) x € U.#*, and (ii) x ¢ U.*. In the case (i) there exists S} € .#*
such that x € S, and so, by virtue of Lemmas 2(a) and 3(a), we have:

min ug<(x) <ugr(x) = min f — f* =u(x).
s*ey*S()_ sx(x) y,(x)f f (x)
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In the case (ii) we find x ¢ S* for all $* € .%*, and so, by Lemma 3(a’), u g+ (x) = +oo for
all $* € .7*. Now, it follows from Lemma 2(a’) that
min u g« =400 = .
Jmin g (x) = + u(x)
Let us prove the inequality > for the lower tolerances. Given x € X, we have two pos-
sibilities: (i) x ¢ N.*, and (ii) x € N.*. In the case (i) there exists S5 € .* such that
x ¢ S;‘ , and so, Lemmas 3(b) and 2(b) imply

(Join £ (x) < £g;(x) ng)f f (x)

In the case (ii) we find x € S* for all $* € .#*, and so, by Lemma 3(b’), g+ (x) = +oo for
all $* € .77*. Now it follows from Lemma 2(b’) that

min £g+(x) = +00 = £(x). ]
S*e S *

The remaining three propositions of this section expose yet further relationships between
the global tolerances and the tolerances.Note that these propositions are valid for COPs with
no requirements on the set of canonical feasible solutions (e.g., relaxed nonembeddedness).

Proposition 1 Given S}, S5 € .7, we have:

(a) S C S5 iff u5§(x) < uST(x)forallx e X.
(b) ST C S5 if Esf(x) < ng(x)forallx € X.

Proof (a) (=) Since X = SFU(X\S3) = STU(SS\S)IU(X\S3), givenx € X, wehave the
following three possibilities: (i) x € ST, (ii) x € S3\S}, and (iii) x ¢ S7. In case (i) we
havex € Sf and x € §3, and so, by Lemma 3(a), uST(x) =ming ) f—f* = us; (x).
In case (ii) we have x € S} and x ¢ S}, and so, by Lemma 3 (a), (), us; x) <
+00 = ug; (x). In case (iii) we have x ¢ S5 and x ¢ S, and so, by Lemma 3(a’),
uszf(x) =400 = uSi«(x).

(@) (=) Letx € S7. By Lemma 3(a), ug: (x) < 400, and since us; x) < ugs (x), we have
uss (x) < 400, and again by Lemma 3(a), x € S5, which proves the desired inclusion.

(b) (=) We have the same possibilities (i), (ii) and (iii) as in (a) (=) above and we apply
Lemma 3. (i) If x € S} and x € S3, then Zsf(x) = +o00 = ng(x). (i) If x € S5 and
x ¢ Sf, then Lgr(x) < +00 = Lg;(x). (i) If x ¢ S5 and x ¢ Sf, then lor(x) =
ming, ) f — f* = L5 (x).

(b) =) If x € S7, then £5: (x) = +00, and since Lgr(x) =< Lg;(x), then ug; (x) = 400,
and so, x € §5. Thus, $T C 3. O

Proposition 2 Given S* € /%, we have:

@) u(x) =ug«(x) forall x € X iff US* = S* (i.e., S C S* forall S € .7*).
(b) £(x) = Ls«(x) forallx € X iff N.S* = §* (ie., S* C Sforall S € .7*).

Proof (a) (=) Let x € U.s*. By the assumption and Lemma 2(a), u s+ (x) = u(x) <-+00,
and so, by Lemma 3(a), x € §*. Thus, U* C §*, and so, U.* = §*.

(a) &) fuy* = S* then § C S* forall § € .*, and so, by Proposition 1(a), ug«(x) <
ug(x) for all S € .* and x € X. Now, the definition of a minimum and Lemma 4
imply ug+(x) = minge o+ ug(x) = u(x) forall x € X.

(b) (=) Let x € S*. By the assumption and Lemma 3(b’), £(x) = £g+(x) = 400, and so,
by Lemma 2(b’), x € N.*. Thus, $* C N*, and so, $* = N.7*.

@ Springer



J Glob Optim

(b) &) If N* = §* then S* C S forall S € .*, and so, by Proposition 1(b), £s=(x) <
Ls(x) for all § € * and x € X. Now, the definition of a minimum and Lemma 4
imply £g+(x) = minge o+ £5(x) =€(x) forall x € X. ]

The following straightforward corollary of Proposition 2 concerns a characterization of
the uniqueness of optimal solutions of the COP (X, C, ., f).

Proposition 3 Let the COP (X, C, ., f) be canonical.

@) |7*| = 1 iff for some S* € * we have: u = ug+ and £ = £g+ on X.
(b) |.7*| =2 iff forall S* € ./* we have: u # ug+ or £ # L5+ on X.

Proof (a) If |.*| = 1, then * = {§*} for some S* € ., and so, the equalities u = ug=
and ¢ = {g+ follow from (3.1), (3.2) and the definitions of u g+ and £g«. Now, suppose
that for some S* € .* we have u(x) = ug+(x) and £(x) = £g+(x) for all x € X. Then
Proposition 2 implies U.* = §* = N.*, and so, .7* = {§*}.

(b) This is the negation of the assertion in (a). ]

4 Reduction to the canonical problem

The aim of this section is to show that any COP can be reduced to a canonical COP. As a
motivation, we note that it follows from (3.3) to (3.5) and (2.3) that

X4 N Xe = [(X\UF) U] N [(X\USN) U ()]
= [(X\(UF*) N (X\(U)] U [(X\(UF) N (NF)]
U [(N) N (X\UZNIU [(N.7) N (N.79)]
= (X\(U¥) U (NY) = X».

Thus, if X; is nonempty, then (3.9) and (3.10) yield
u(x) = 4oo=£(x) forall xe X4NXe= X,

where X, does not depend on the set .”* of optimal solutions of the initial COP. This means
that elements of X» do not lead to any feasible solution and, hence, may waste the compu-
tational efforts within any optimization procedure. In fact, if x € X\(U.”), then the value
C(x) does not contribute to the sum f(S) = Zye sC(y) forall § € . (note also that
8x(S) =0forall § € .7, cf. (3.1), (3.2)). On the other hand, if N.¥ is nonempty, then, since
S = (N) U (S\(NY)) for all S € ., we have (by the additivity of f)

F(8) = f(N) + f(S\(NF)), 4.1)

and so, f(N.¥) is the common contribution to any sum f(S), where f(N.¥) is independent
of a particular x € N.¥ (note that &, (S) =1 for all S€.¥).

We are going to show that any COP (X, C, .7, f) satisfying (2.5) can be reduced to an
equivalent COP (X', C’, ., f’) with canonical ground set X’ and the set of feasible solu-
tions .7’ (cf. (3.11)) in such a way that the upper and lower tolerances of the initial COP and
the reduced COP coincide in the sense to be made precise below.

In order to do this, suppose that |.7| > 2, N.Y # @ and N.Y ¢ ..

We set X' = X| = (US)\(NY) (cf. (3.3)), and so, by (2.5),

I X'|=vs=InI] <|UF| <|X].
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It will be convenient to introduce the (so called) ‘prime operation’ on .¥ defined as follows:
given § € .7, we set ' = S\(N.Y). We also let

S = A\NF)={S C X:S§ = S\(NY) for some S € ./}. 4.2)

Clearly, .7’ C 2% "isa nonempty collection of nonempty subsets of X’ (note that if § € .,
then S’ = S\(NY) C (U\(N¥) = X’) and, because N ¢ ., we find |.7'| = |.7].
The ‘primed’ cost function C’ : X’ — R, given by C'(x) = C(x) for all x € X', is the
restriction of C (from X) to X’, and so, we keep the notation C for it as well. Finally, the
‘primed” objective function f" = f{. : &’ — R acts according to the rule: if S’ € ./, then
S’ = S\ (N.¥) for some S € ., and so,

£ = fe(S) = D" Cx) = fe(S\(N.F)) = F(S\(N)). (4.3)

xes’

We assert that the COP (X', C, .7, f’) is the desired reduced COP.
Clearly, X’ and .’ are canonical, i.e., U.?’ = X" and N.¥’ = &; in fact,

U = U\ (NY)) = USI\NS) = X'
and
N =N\ (N)) = (NII\(NY) = 2.

Now we study the relations between the optimal solutions of the COP (X, C, .#, f) and
the reduced COP (X', C, .7, 7).
We denote by .7””* the set of all optimal solutions of the reduced COP, i.e.,

S = {s’ €1 " = f(5) = min f/},
where f'* is the optimal value of the reduced COP. As a consequence of (4.1), we have
Lemma 5 (a) If S* € 7% then S* = §S*\(N.Y) € /"* and
= f1(8") = f(S\N) = min f(S\(N7)).
(b) If $"™ € ™, then §* = $”* U (N.Y) € .* and
[f=f1E=fS"uns) = SHEH; F(S" U,

© f*=f0S)+f"

Proof (a) Suppose $* € .7*, i.e., condition (2.1) is satisfied. Let S’ € ./ be arbitrary.
Then there exists S € .7 such that §' = S\(N.%). Inequality f(S*) < f(S) and (4.1)
imply

F(NA) + f(S\(NS) = f(S°) < f(S) = F(NS) + f(S\(NF)),  (44)
and so, (4.3) yields

f1(8™) = fF(S"\(NF)) = FS\(OF) = f/(S). (4.5)

The arbitrariness of S € ./ implies $* € ™, i.e., by virtue of (4.3), f™* = f/(§¥) =
F(S\(N)). Since $* € .7, we have minges f(S\(NF)) < f(S*\(N.¥)), and i
follows from (4.5) that the reverse inequality holds as well, and so, f(S*\(N.¥))
minge.» f(S\(NF)).

—
=
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(b) Now, let S* € % and $* = §™* U (N.Y), and let S € .¥ be arbitrary. Defining
S e " by § = S\(N.¥) and noting that $* = S*\(N.Y) = §"* € ., we find
F1(8™) < f(S), i.e., by virtue of (4.3),

FSNNL) = f1(8™) < f1(S) = FS\(NF)).

Adding f(N.¥) to both sides of this inequality and taking into account (4.1), we get
f(8*) < f(S). The arbitrariness of S € . implies S* € .*, and so, f* = f(§*) =
F(S*U(NS)). Since §* € .7 and §' U (N.¥) € .7 for all ' € .7/, we have

min £(S'U(NY)) < f(§*UNY)) < min (S U(NL)).
S'es! N7
(¢) It follows from (4.4) and (4.5) that f* < f(N) + f/(§’) for all S’ € ./, and so,

¥ < f(nS) + f™*. On the other hand, by virtue of (4.1), given S € ., we find
S\(N¥) € & and

FOL)+ [ < f(07) + F(S\(NF) = f(S),
and so, f(N.Y) + f™* < f*, which was to be proved. O

Lemma 5 can be interpreted in the following way: if we set .7* = .*\(N.%) (similar
to (4.2)), then

S =7, (4.6)

In fact,if §’ € %/, then, by Lemma 5(b), $* = S'U(N.¥) € *,and §' = §* = $*\(NY),
and so, S’ € .*, which establishes the inclusion C. Now, if §' € .#*, then there exists
S$* € * such that 8" = S§*\(N.¥), and so, by Lemma 5, S’ € .#’*, which proves the
inclusion D.

Finally, we show that the corresponding global tolerances for the initial and reduced COPs
coincide for all x € X' = X1, i.e.,

W' (x) =u(x) and €(x)=4£(x) forall x e X/,

where u’(x) is the global upper tolerance and ¢'(x) is the global lower tolerance of x with
respect to the COP (X', C, .7, f/).
Observe that, by virtue of (4.6),

Uy = U™ = (Us™) = U\ (NS)

and, similarly, N."* = (N.7*)\(N.#). Taking into account that N.¥" = @, U = X' =
(U (NY) and N C N.*, it follows that (cf. (3.4) and (3.5))

X5 = (US"NNS) = (USHI\NS) = X3,
X5 = (USNNS™) = [UN\OAN[(OSNNS)]
= (U\((NS) U (NF*) = UA\NSF) = X5
and
(UIS"NNIL™) = [(USNOND\[(NFINNA)] = (U N\NF),

where we note also that (U.*)\(N*) = X3 N X5.
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By virtue of (3.4) and (3.9), it suffices to prove that u’(x) = u(x) only for elements
X € X3 X3, and by virtue of (3.5) and (3.10), it suffices to show that £'(x) = £(x) for all
x € X; = X5. Applying Lemma 1(a),(b), we have

u'(x) = ™ and u(x) = mm x e Xt =X,
(5/,,) ()f I f=r 3

and

' (x min " and £(x min f — f*, x e X.=X;s.
0= <y’>+<x>f / ©=287 >

Now the desired equalities of tolerances will readily follow from Lemma 5(c) if we show
that (see below)

}}nn f=rfing)+ m)ln f, xeXy=Xs, 4.7
and
51;11n f=finsg)+ Ir;m f', xeXy=Xs. 4.8)
' (x

In fact, it follows from (4.7) and Lemma 5(c) that

W'(x)= min f'—f"= mi&)f—f(ﬂy)—f ZEgii(I;)f—f = u(x),

(- (x)
and similar arguments apply to show that ¢/(x) = £(x).

Proof of (4.7). First, we prove the inequality >. If S € ._(x), then S € . and x ¢ S, and
$0, 8 =S\(NY) € S andx ¢ §',ie., S € (S)_(x). By virtue of (4.1), this implies

[ =)+ f1($h = f(NS) + mlIl()f

and the desired inequality follows from the arbitrariness of S. In order to establish inequality <
in(4.7),weletS € (/)_(x).Then S’ € " andx ¢ §’, and so, there exists § € . such that
S = S\(N.¥). We assert that x ¢ S, so that S € .%_(x); in fact, x ¢ S’ = S\(N) implies
x ¢ Sorx € N, and the latter inclusion is impossible because x € X3 = (U*)\(NY).
Now, it follows from (4.1) that

Qi&) [ =1 =0+ f(S),

and it remains to take into account the arbitrariness of S’. ]

Proof of (4.8). (=) If S € .#(x),then S € ¥ and x € S, and so, §' = S\(N.Y) € v".
Since x € X5, we have x ¢ N.*, but (cf. (2.3)) N.* D N.¥, and so, x ¢ N.&, which
implies x € %/, i.e., §" € (/)4 (x). By (4.1), we find

f$) = O+ [($) 2 fON + min [

and it remains to take the minimum over all S € . (x).
(2) If S € (V) (x), then 8’ € %" and x € §', and so, there exists S € .7 such that
S = S\(N.Y). It follows that x € S, S € .%; (x) and, by (4.1),

yrgi(r)l()f < f(® = f(0)+ f1(S),

and it remains to take into account the arbitrariness of 8" € (.%) 1 (x).
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5 Minimal values of upper and lower tolerances

Throughout the rest of the paper we assume that the COP (X, C,.¥, f) is canonical
(cf. (3.11)), | X| = 2 and .| = 2.

The next lemma is a consequence of Lemma 2 and is preparatory for our first main result
(Theorem 1).

Lemma 6 Given a canonical COP (X, C, ., f) and x € X, we have :

@) u(x) =0 iff x € (UL iff £(x) = 0 (in this case |.7*| > 2);
(b) x e NS iff 0 < u(x) < +o0;
(©) x ¢ U* iff 0 < €(x) < +o00.

As for the uniqueness of optimal solutions of the COP, we have:

(@ |-*|=11if 0 <u(x) <+oo forallx € U™
) |-*=1if 0 <L(x) <+oo forall x € X\(N.S*).

Proof (a) Letx e (U")\(N*).Sincex ¢ N.*,thereexists S| € ./* suchthatx ¢ S},
and so, ST € .7_(x), and since x € U.*, Lemma 2(a) implies
0<u(x)= min f— f*< f(S))— f*=0.
S_(x)

Similarly, x € U.#* implies the existence of S5 € .#* such that x € S7, so that we find
S5 € 4 (x). Now, condition x ¢ N.%* and Lemma 2(b) yield

05£(x)=51;1i(n)f—f*ff(Si‘)—f*=0-
+(x

Suppose u(x) = 0. The finiteness of u#(x) and Lemma 2(a) imply x € U.”* and
miny () f = f*, and so, f(S1) = f* for some S € .¥_(x). It follows that S| € ./*
and x ¢ Sj,ie., x ¢ N* Thus, x € (UL*)\(NS*). Now, assume that £(x) = 0. By
Lemma 2(b), we have x € X\(N.*) and ming, ) f = f*, and so, f(S2) = f* for
some S € %4 (x). Therefore, S» € .* and x € S, and so, x € U.¥*. This again implies
x € (UM\(NS™).

(b) (=) By Lemma 2(a), we find u(x) < 400, and item (a) of this lemma gives (by
contradiction) u(x) > 0.

(b) («) Condition u(x) < 400 and Lemma 2(a) yield x € U.#*. Since u(x) > 0, item
(a) of this lemma implies (by contradiction) x € N.*.

(c) (=) Since x ¢ U.*, we have x ¢ N.*, and so, by Lemma 2(b), £(x) < 4o0. It
follows from item (a) above (by contradiction) that £(x) > 0.

(¢) ) Since £(x) < +00, Lemma 2(b) implies x ¢ N.*. Now, condition £(x) > 0
and item (a) above give (by contradiction) x ¢ U.%*.

(d),(e) (=) If |.7*| = 1, then .¥* = {S*} for some §* € ., and so (cf. (2.4)), US* =

S* = N* If x € UY*, then, by item (b) above, 0 < u(x) < +oo; and if
x ¢ N*, then, by item (c) of this lemma, 0 < £(x) < +o0.

(d) («)Foranyx eU.*wehave0 <u(x) <-+00,and so,item (b) of this lemma implies
x eNS*. Thus, US* = N.7* (cf. (2.4)), and so, ./* = {§*} with §* = N .7*.

() &) For any x ¢ N.* we have 0 < £(x) < 400, and so, by item (c) above,
x ¢ U™, It follows that N.* D U.¥*, and so, N.Y* = U.*. Thus, ./* = {§*}
with §* = U*. m}

Our first main result is the following

@ Springer



J Glob Optim

Theorem 1 Given a canonical COP (X, C, .7, f) and S* € ./*, if feasible solutions from
7 are nonembedded (i.e., S1\S2 # @ forall S1, S, € .S, S1 # $2), then

min £ = min £ = min = min . 5.1
yeX\S§* (y) yeX\(NF*) (y) xEUY*u(X) xES*u(X) ( )

Proof First, we show that

L(y) < 5.2
énxl{ls* (y) < mlg u(x). (5.2)
For this, it suffices to verify that for each x € U.* there exists y € X\S* such that £(y) <
u(x). Letx € U.s*. By Lemma 2(a), there exists S; € . (x) such thatu(x) = f(S1) — f*.
By the nonembeddedness, S1\S* # @. Choose a y € S1\S*. Then y € S and y ¢ S*, and
s0, S1 € S (y) and y ¢ N.*. It follows from Lemma 2(b) that

£(y) = min f— f* < f(S1) — f* =u(x).
L)
Now, we prove that

i < i £(y). 5.3
min u(x) < yexril(gly*) ) (5.3)
It suffices to show that foreach y € X\ (N.7*) there exists x € S* such that inequality u(x) <
£(y) holds. If y € X\ (N.*), then, by virtue of Lemma 2(b), we have £(y) = f(S2) — f* for
some S, € .74 (y). By the nonembeddedness, S*\ S, # <. Fix an x € $*\S;. Then x € §*
and x ¢ S, and so, x € U.* and §; € .%—(x). It follows from Lemma 2(a) that

u(x) = mlnf [P f(S) = fF=¢t0H).

The desired equality (5.1) now follows from (5.2) and (5.3) if we take into account that

< d i L(y) < £ U
coyf 00 < mipuCo) and - min, L) < i €O).
Remark 1 1f |.*| > 2, then, by (2.4), U.* # N.*, and so, (U.*)\(N.¥*) contains an
element xo, for which, by Lemma 6(a), we have £(xg) = 0 = u(xo). Thus, all values in (5.1)
are equal to zero. In particular, it is interesting to note that
min £(y) =0= mln u(x) for all $* € .7*.
yeX\S*
Now we study the case when feasible solutions from . are not necessarily nonembedded
(see also Sect. 6).

Theorem 2 Given a canonical COP (X, C, ., f), we have:

min ¢ < min u(x) < min L(y),
yeX\(N.7*) ) =< xeU.7* @) =< yeX\[(N.F$)UUS)] )
where Sy ={Sp € .7 : U C So} (min @ = + 00). In particular, if feasibile solutions .
are nonembedded, then ) = @ and minycx\(n.s+) £(y) = minyey s+ u(x).

Proof Inorder to prove the left hand side inequality, it suffices to show that for each x € U.*
there exists y € X\ (N.¥*) such that £(y) < u(x).

Let x € U.* be arbitrarily fixed. By Lemma 2(a), there exists a set S; € ._(x), i.e.,
S1 € & with x ¢ S, such that u(x) = f(S1) — f*. We have two possibilities: either
|.7*| = 1or |.* > 2.
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First, suppose |.*| = 1, and so, .* = {§*} for some S* € .. Noting that N.* = §*,
we assert that

SIN(NF*) = §\S* # 2. (5.4)

In fact, on the contrary assume that S;\S* is empty, and so, S; C S*. Since §* € ./*, we
have f(S*) < f(S1), and since the cost function C is nonnegative and S| C S*, we find

fSN =D C) <D CR) = f(SH.
zZ€S) zeS*
Thus, f(S1) = f(S*) = f*, and so, S| € *. It follows from x € U* = S* and x ¢ §;
that §1 # S*, which contradicts the uniqueness of the optimal solution S*. The inequality
£(y) < u(x) for some y € X\(N*) will be established in a more general case below
(see (ii)).
Now, suppose |.#*| > 2. Two cases are possible: either (i) S1\(N*) = &, or
(il) S1\(N*) # @ (this includes (5.4) as a particular case).
(1) In this case S} C N.*, and so, S| C S* for all $* € .*. As above, we have
f(8%) < f(S1) < f(8%), implying f(S1) = f(§*) = f* and S € /. Since
x ¢ Sp, then x ¢ N*, but x € U.*, and so, x € (U*)\(NS*). Setting y = x, by
Lemma 6(a), we find

L(y) =L4(x) =0 =u(x).

(i) If S{\(N.F*) # o, we fixay € S;\(N*). Theny € S; and y ¢ N.*, and so,
S1 € 4 (y). By Lemma 2(b) we conclude that

ty) = ﬁf(l},)f_ [P S = ff=u).

This completes the proof of the left hand side inequality.

Now we prove the right hand side inequality. It suffices to show that for each y €
X\[(N*) U (UA)] there exists x € U.* such that u(x) < £(y).

Let y exposed above be arbitrarily fixed. Since y ¢ N.*, by virtue of Lemma 2(b), we
have €(y) = f(S2) — f* for some Sy € Y4 (y), ie., S» € ¥ and y € S,. Now, since
y ¢ U, we have y ¢ Sp for all Sy € 4. Taking into account that y € S,, we find that
S ¢ A, and so, (US*)\S» # @ and it contains an element x. Since x ¢ Sy, we have
S» € .Y_(x), and since x € U.*, by Lemma 2(a), we get

u(x) = min f — f* < f($) — f* = L().
F_(x)
Finally, suppose that feasible solutions from .# are nonembedded. Then for any S € .
we find (US*N\S = | gec oo+ (S*\S) # 2, and so, .7 is empty. O
Remark 2 As it was already mentioned in Remark 1, if |.*| > 2, then

min /£ =0= min u(x);
yeX\(Ns*) (y) xeUs* x)

however, the right hand side inequality in Theorem 2 may be strict as Example 2 below shows.
Thus, Theorem 2 is of main interest when we have only one optimal solution: if .* = {5*},
then

min ¢ < min < min L(y), 5.5
yeXl\S* W) = xes*u(x) T yeX\[S*UUA)] o) (5-5)

where A = A (S*) = {So € .7 : §* C Sp}.
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Inequalities in Theorem 2 may be strict as the following examples show. In Examples 1
and 2 below we set X = {x1, x2, x3, x4}.

Example 1 Let C(x1) = C(xp) = 1,C(x3) = a > 1,C(xg) = b > 2 and ¥ =
{S1, $2, S3, S4}, where S1 = {x1}, S2 = {x1,x2}, S3 = {x1,x3} and S4 = {x4}. Clearly,
the COP (X, C, ., f) is canonical having the unique optimal solution S* = S§; with the
optimal value f* = f(S1) = 1. By virtue of Lemmas 2 and 6, the global upper and lower
tolerances of elements from X are given as follows: u(x1) = f(S4) — 1 =b — 1, u(xy) =
u(x3) = u(xs) = +00, £(x1) = +00, l(x2) = f($2) —1=14lx3) = f($3)—1=a
and £(x4) = f(S4) — 1 = b — 1. It follows that N.¥* = §* = U.* and
min £(y) = min £(x;) =€(x2) =1 <b—1=u(x1) = min u(x),
yeX\S5* i=2,3,4 xes*

and so, the left hand side inequality in Theorem 2 is strict. Note that %y = {S1, S»2, S3} and
U = {x1, x2, x3}, which shows that on the right hand side we have the equality:

min u(x) = u(xy) (x4) yexn\l(lgyo) o)

Moreover, since S| C S» N S3, some feasible solutions from . are embedded into each other.

Example 2 Let C(x;) = C(x2) = C(x3) =1, C(xq4) = b > 2 and .¥° = {81, $2, S3, S4},
where S = {x1, x2}, S$2 = {x2,x3}, S3 = {x1, x2, x3} and S4 = {x4}. The corresponding
COP is canonical with the set of optimal solutions .* = {S}, S»} and the optimal value
f* = f(81) = f(S2) = 2. Again by Lemmas 2 and 6, we have: u(x;) = 0, u(xp) =
f(S4) —2=b—-2, u(x3) =0, u(xg) = 400, £(x1) =0, £(x3) = +o0, £(x3) = 0 and
L(xg) = f(S4) —2=b—-2.Wefind S{US; =83, S1NSH = {x}, S0 ={S3}, UH = S3,
and so,
xenslllblsz u(x)= 13111513 u(x;)=min{0,b —2,0}=0<b —2=1~_(x4) = yén}‘}{lsa £(y),

implying that the right hand side inequality in Theorem 2 is strict. It turns out that the left
hand side inequality is the equality:

min ¢ = min {£(x;) = min{0,0,b —2} =0 = min ,
yeX\(S1NS2) ) i=1,3,4 (xi) { } x651US2u(X)

and that .# does not satisfy the nonembeddedness condition.

Our next example shows that in the case when feasible solutions of the COP are not nec-
essarily nonembedded the minimal values of global upper and lower tolerances may still be
equal while minimal values of ordinary upper and lower tolerances are not.

Example 3 In this example we set X = {x1, x2, x3}, C(x1) =0, C(x2) = 1, C(x3) = 2
and .7 = {81, S2, S3}, where S1 = {x1, x2}, S2 = {x2} and S3 = {x3}. The corresponding
COP (X, C,.7, f) is canonical, &#* = {S}, S5} with S = §; and S] = S is the set of all
optimal solutions of the COP and f* = f(S}) = f(S5) = 1 is the optimal value of the
COP.

First, we calculate the global tolerances. Since U.* = S} and N.¥* = §», Lemmas 2 and 6
imply the following values of global tolerances of elements from X: u(x1) = 0, u(xy) =
f(S3)—1=1, u(xz) = 400, £(x1) =0, £(x2) = 400 and £(x3) = f(S3) — 1 = 1. Thus,

yexl{l(gly*)ﬁ(y) = min{t(xy), £(3)} = 0 = min{u(x1), u(xp)} = min_u(x).
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Now, let us evaluate the tolerances with respect to the optimal solutions S} and S3.
By Lemma 3, we have: usr(xl): min{ f(83), f(83)} —1=0, usf(xz):f(S3)—1 =1,
usr(x3) = 400, £gr(x1) = +00, Lgi(x2) = +00, Lgr(x3) = f(S3) —1 = 1, and
usy(x)) = 400, ugy(x) = f(S3) — 1 = 1, ugs(x3) = +o0, Lss(x1) = f(5) —
1=0, ZS; (x2) = +o0 and ZS; (x3) = f(S3) — 1 = 1. In particular, the equalities in Lemma 4
are clearly seen.

Also, we have:

min £gr(y) = £gx(x3) = 1 > 0 = min{ug(x1), ug* (x2)} = min ugx(x)
yex\sy ! ! ! ! xeSy

and

min Lgr(y) = min{lg; (x1), €55 (x3)} =0 < 1 = ugr(x2) = min ugs (x).
yeX\S3 xesy

By virtue of Proposition 3(b), the inequalities above imply the existence of more than one

optimal solution to the COP under consideration.

The last theorem of this section addresses the case when the cost function of the COP
under consideration is strictly positive.

Theorem 3 Given a canonical COP (X, C, ., f) and S* € ./*, if the cost function C is
strictly positive on X, then
min £(y)< min u(x) < minu(x) < min L(y)
yeX\S* xeU.7* xeSs* yEX\[(NZ*)U(U.S)]
< min £(y).
YEX\[S*U(UA)] Y

where Sy = S(8*) ={Sp € & : §* C Sp}.

Proof In order to prove the first inequality, we show that for each x € U.#* there exists
y € X\S* such that £(y) < u(x). Letx € U.*. By Lemma 2(a), there exists S| € ._(x),
ie., 8] € ¥ and x ¢ Si, such that u(x) = f(S1) — f*. From the strict positivity of C it
follows that S; = S* or S1\S* # @ (in fact, if S1 # S* and S| C S*, then f(S1) < f(5%),
which contradicts the optimality of $*). If §; = S*, we set y = x, and so, condition x ¢ §;
implies y = x € (UY*)\(N*) and, by Lemma 6(a), £(y) = £(x) = 0 = u(x). If
SI\S* # @, we choose a 'y € S)\S*,sothaty € S;andy ¢ S* ie., S| € S (y) and
y ¢ N.*. It follows from Lemma 2(b) that

ty) = lsgii(f}l‘)f — =) = fF=ul).

The second inequality follows from the inclusion $* C U.s*.

In order to prove the third inequality, we show that for each element y from the set
X\[(N*) U (UA)] there exists x € §* such that u(x) < €(y). Let y be as in the previous
sentence. Since y ¢ N.*, Lemma 2(b) implies £(y) = f(S2) — f* for some S» € .74 (y),
ie., S € L and y € S3. On the other hand, since y ¢ U.%, then y ¢ Sy for all Sy € A.
Thus, the inclusion y € S, implies S» ¢ %, and so, S*\S» # @. Choosing an x € S*\S»,
we findx € S*and x ¢ S5, 1.e.,x € UY* and $» € .¥_(x). Now, Lemma 2(a) yields

u(x) = yn,fii(r)lc)f — [P = f(S) = fF =Ly

The last inequality is a consequence of the inclusion N.* C S*. O
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6 ‘Reduction’ to nonembedded feasible solutions

In this section we are going to show that any canonical COP (X, C, ., f) can be treated
as an ‘almost equivalent’” COP (X,C,.7, f ), whose feasible solutions from .¥ C .¥ are
nonembedded. This is particularly important when the cost function C is strictly positive.
We will show that for the ‘tilde’ COP the global upper and lower tolerances are not less than
those for the original COP.

We denote by .7, the set of those elements from .7, which cover some other elements
from . (the subscript ‘c’ stands for ‘cover’):

Fe={Sc €7 : 8. DS for some S €.7, S #S.},
and we assume that .#; is nonempty. The complement of .7, in .¥ is denoted by iz
S =ANSe={Ses:S\S# o foral Se.7, S #Sk

note that sets from .% do not cover any other sets from ..

Clearly, ., U.¥ =.% and %, N.¥ = ©. B

We set X = U.7, , and so, X CX. Thus, Fc2Xisa nonempty collection of nonempty
subsets of X. Since .%, # @ and |.| = |.%| + |.¥|, we have || < |.#|. The ‘tilde’ cost
function C:X —> R, given by 5(x) = C(x) for all x € 5? is the restriction of C from
X to X, and so, we keep the notation C for it as well. Also, the ‘tilde’ objective function
f fc 1.7 — R, givenby f(S) = f(S) forall § € .7, is the restriction of f from .7 to
7, and so, we keep the notation f for it as well.

Now, we study the properties of the ‘tilde’ COP (i ,C, 7, .

The key observation in establishing that the ‘tilde’ COP is canonical (and some other
properties) is the following

Lemma 7 For each S, € .7, there exists S € .7 such that S C Se.

Proof Let S, € 7. By the definition of .7, there ex1sts S1 € ¢ such that §; C S, and
S1 # S.. IfS; € Y we are through. Now, let S| ¢ 7. Then S € 5”0, and so, as above,
there exists S» € . such that S C S7 and $7 # S;. Again, if 7 € .7, then we are through,
and if $7 ¢ i then Sy € .7, and so, there exists S3 € . such that S3 C S, and S3 # S».
We proceed this way further on constructmg decreasing sets from .. If for some step we
have found S € .% such that S C --- C S» C 81 C S, then we are through. Otherwise,
since .7, is a finite set, on a k-th step we end up with a one-point set Sy = {x} € . such that
Sk C Sk—1 C -+ C 81 C S;. Itis clear that S; € ., which completes the proof. O

We assert that the COP (X, C,.7, f) is canonical: in fact, Uy = X _(by the defini-
tlon) also by Lemma 7, for each S, € .7 there exists S e .7 suchthat S C Se, and so,
Ny cScs,, implying N.¥ C N., and

=(NL)NINS)=NS = 2.

Clearly, feasible Eolutions from .# are nonembedded.
We denote by (.)* the set of all optimal solutions of the ‘tilde’ COP, i.e.,

Py ={Se T J* = r& =min s},
7

where f* is the optimal value of the ‘tilde’ COP. The interrelations of optimal solutions are
contained in the following
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Lemma8 (a) If S* € * is unique, then S* € (A)*.
(b) (5”)* S*N S
© f*=f"

Proof (a) First, we show that S* € . On the contrary, assume that S* € .7.. Then there
exists § € . such that § C $* and § # S§*. Since C > 0, then (as in the proof of
Theorem 2) § € %, which contradicts the uniqueness of S*. Now, for any Se. s we
have S € .7, and so, by (2.1), f(S*) < f(S),ie, S* € (7)*

() (C) Let $* € (A)*, ie., S* € .7 and f(S*) < f(S) for all S € .7. Now, let
Se.s=.9U.5 be arbitrary. It suffices to verify the inequality f (S*) < f(S) only
for § € ... For such an S, by Lemma 7, there exists S € .7 such that § C S, and so,
f(5%) < £(S) < S (S). Thus, S* € .*, implying §* € .7* N.7.

b O If S* € #*N .7, then S* € #* and S* € .7, and so, for any S € .7 we have
Se & and f(§*) < f(S). ie., §* € (9)*.

(c) Since f* = min g f, f* = mingy [ and .¥ C ., then f* < f* On the other hand,
the arguments in (b) (C) show that if S* € (9% ie., f* f(S*) then f(S*) < f(S)

forall S € ., and so, f* < f*. O

Finally, we establish the relationships between the global tolerances of the original COP
and the‘tilde’ COP.
By Lemma 8(b), we find

U =U(*N.S) CUL* and N(H)* =N NS)DNS™

If x e U(*N i) then, taking into account that (57) x)=_(x)N 57 by Lemmas 2(a)
and 8(c), we have for the global upper tolerance u(x) with respect to the COP (X,C,.7, f):

#x)= min f—f*= min _f—f* and u(x)= mlnf .
(A)-x) S (x)NS

In a similar manner, if x € X\(N(Z* N.9)), then (%) 4 (x) = .4 (x) N.¥ and
(x)= min f—f*= min _f—f* and £(x)= Sr,pi(n)f — "
Sx

(L) +(x) L (NS

Thus, we have shown that
u(x) <(x) and £(x) <€(x) forall x € X.

A simple remark is that if x € U(Y)* is such that .%7_(x) C 5’ then u(x) = u(x), and
similarly for £(x) = E(x) if 74 (x) C .

In a particular case when C(x) > Oforallx € X, wehave * C 7 (and s0, (9)* = .7%).
In fact, if (on the contrary) S* € ., for some S* € .*, then there exists S € .77, S # S¥,
such that S C §*, and so, f(S) < f(S*), which contradicts the optimality of S*.

7 Maximal values of upper and lower tolerances

The case of maximal values of global upper and lower tolerances is more intricate and
involved. However, we have the following partial result (cf. Theorem 4). In the next theorem
we employ notations introduced before Lemma 2.

Theorem 4 Let the COP (X, C, ., f) be canonical such that its feasible solutions from .
are nonembedded, and let S* € ./* be the unique optimal solution of the COP. We have:

@ Springer



J Glob Optim

(@) if (xg (U[y,(x)]*))\s* = X\S%, then yg}(a\)g*ﬁ(y) < )rcré%)iu(x);

. * *

®) if s*c J (NOL0). then maxu(o) < max £0).

yeX\S*

Proof (a) It suffices to show that for each element y € X\S* there exists x € S* such
that £(y) < u(x). Let y € X\S*. By the assumption, there exists x € S* such that
y € (U[Y, (x)]*)\S * (the set on the right is nonempty due to the nonembeddedness
of feasible solutions .), and so, there is S| € [._(x)]* such that y € S; and y ¢ S*.
Since S € .74 (y), it follows from Lemma 2(a), (b) that

ux)=f([L- ) - f(&) = Qi(l)lc)f —fr=fES) - fr
Z;}lin f=1 =T WMI) = f(7) = L().
T+ ()

(b) It suffices to establish that for each element x € S* there exists y € X\S* such
that u(x) < €(y). Let x € S*. By the assumption, there exists y € X\S* such that
x ¢ N[ (»)]*, and so, there is S» € [ (¥)]* such that x ¢ S, i.e., S» € S (x).
Now, it follows from Lemma 2(a), (b) that

L) =fIAWM) — [ = ;}li(r;) f=rr=fS)—-r
+
= min f = 7= [(7-OF) = [(77) = ulo).
This completes the proof of Theorem 4. O

8 Conclusion

In this paper the theory of global tolerances of the ground set elements is developed and
the relationship with the commonly known tolerances is clarified. We show that it suffices to
study the global tolerances only for canonical combinatorial optimization problems. For such
problems (in)equalities for the minimal and maximal values of global upper tolerances and
global lower tolerances are established under the assumption of nonembeddedness of feasible
solutions as well as without it. We prove a new criterion characterizing the uniqueness of
optimal solution of the combinatorial optimization problem under consideration: the optimal
solution is unique if and only if for some optimal solution the upper and lower tolerances are
global ones. Examples are presented illustrating the sharpness of our results.
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