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Abstract

Split cuts are arguably the most effective class of cutting planes within a branch-and-
cut framework for solving general Mixed-Integer Programs (MIP). Sparsity, on the
other hand, is a common characteristic of MIP problems, and it is an important part of
why the simplex method works so well inside branch-and-cut. In this work, we evaluate
the strength of split cuts that exploit sparsity. In particular, we show that restricting
ourselves to sparse disjunctions—and furthermore, ones that have small disjunctive
coefficients—still leads to a significant portion of the total gap closed with arbitrary
split cuts. We also show how to exploit sparsity structure that is implicit in the MIP
formulation to produce splits that are sparse yet still effective. Our results indicate that
one possibility to produce good split cuts is to try and exploit such structure.

Mathematics Subject Classification 90C11 (Mixed integer programming)

1 Introduction

Cutting planes are fundamental in solving mixed-integer linear programs (MIPs).
Over the last 25 years, commercial solvers have accomplished remarkable progress,
achieving a machine-independent speed-up of the solution process by more than a
factor of 450,000 [10]. General-purpose cutting plane techniques, such as Gomory
Mixed Integer (GMI) cuts and Mixed Integer Rounding (MIR) cuts, are arguably the
most important contributors to this progress (see, for example, [12]).

To study the impact that a particular family of cuts may have, both theoretically and
computationally, a common approach is to consider the closure of those cuts. Given
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a family of cuts, its closure is defined as the intersection of all cuts belonging to the
same family that are obtainable from the original MIP formulation. On the theoretical
side, topics range from determining the polyhedrality of closures [17] to analyzing
their strength [8]. On the computational front, several authors proposed strategies
to empirically evaluate the strength of different closures by computing the amount
of integrality gap they close: we thus have computational evaluations of the Chvatal
closure [22], the split closure [6], the projected Chvatal-Gomory closure [14], the MIR
closure [19] and the lift-and-project closure [13].

We focus on the results on the split closure (or equivalently the MIR closure), which
consider the class of all split cuts [17], since these are the cuts that are most useful
in practice to solve MIPs [12]. Besides efforts on efficient generation of strong split
cuts (see for instance [2,18,24,25]), the split closure was shown to be a very tight
approximation to the convex hull of all feasible solutions in the corresponding MIP
[6,25]. On average it closes more than 75% of the integrality gap on MIPLIB 3.0 [11]
instances. The purpose of this work is to determine what will be the effect on this
integrality gap if we restrict ourselves to a subset of split cuts defined by its sparsity
properties. In the following discussion we motivate such choice of restriction.

Sparsity is a natural condition that helps in the linear algebra routines of the simplex
method [28], thus it is a desirable property of cutting planes for MIPs. Indeed, in almost
every cut generation procedure described in the articles we mentioned above, specific
heuristics are implemented to impose sparsity in the cuts, e.g., introducing a penalty
term in the objective of a cut generating problem to make the resulting cut sparser [22],
applying a coefficient reduction algorithm to reduce the number of nonzeros the split
cut [18], and discarding all dense cuts to ensure that only sparse cuts are added [24].
The effect of sparsity has also recently been noted in a computational study by Walter
[29] where it is shown that equivalent, but denser versions of the same cuts negatively
affect performance of MIP solvers. Due to all this interest, there has also been some
recent work to analyze theoretically the strength of sparse cutting planes [20,21].

While cut sparsity is desirable, it is not entirely clear how to impose a limit on it
in a cut separation algorithm for split cuts. On the other hand, seeking sparsity in the
split disjunctions may lead to more tractable algorithms. For instance, lift-and-project
cuts [4] correspond to splits with the sparsest possible disjunctions, having only one
nonzero element. They are a strong subclass of split cuts, and are easy to separate. For
this reason, we chose to focus on sparsity of the split disjunctions in this work.

In theory, there is no guarantee that sparse disjunctions yield sparse cuts. Further-
more, there is no guarantee that sparse disjunctions are useful. As an example, consider
a polyhedron P := {x € R" : % <xi+x2+4+---4+x, < %}. The split closure for P
is an empty set, since P is included in the split 0 < x1 + --- 4+ x, < 1. However, if
we consider only disjunctions with strictly fewer than n nonzeros, the corresponding
closure will be P, i.e. there are no such split cuts.

On the other hand, our computational experiments confirm the natural intuition
that, for typical sparse formulation, sparse disjunctions yield sparse cuts. Moreover,
as mentioned above, lift-and-project cuts [4] are examples of split cuts arising from
sparse disjunction, and they have been shown to be useful computationally.

One additional motivation to study the effect of sparsity is the recent result of
Bergner et al. [9] where they show that several benchmark instances have an almost
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block-diagonal structure called arrowhead, that is, a structure with several blocks that
are linked only by few linking variables and constraints. This shows that not only are
these benchmark instances sparse (on average, MIPLIB 2010 [27] instances only have
1.62% density), but in many cases such sparsity has an identifiable structure that can
be exploited. In fact, Bergner et al. [9] show that computing the convex hull of each
“block” can, in many instances, lead to better dual bounds than CPLEX can give. There-
fore, searching for split cuts based on those blocks seems like a good idea. We note that
such a block structure immediately leads to some level of sparsity of the split disjunc-
tions by focusing only on the variables/constraints in each block to generate the splits.
The main contributions of this work can be stated as follows:

— We implement an approximate separation routine based on the work on Balas and
Saxena [6] that separates only split cuts whose split disjunctions are sparse and
whose split coefficients are small

— We show, empirically, that in spite of those restrictions, the gap closed by this
subclass of split cuts is still quite significant (on average 92% of the split closure
gap).

— Finally, we consider split cuts computed only from individual blocks of the arrow-
head structure of the instances. We show that they also largely preserve the strength
of general split cuts, in terms of gap closed.

These results help shed some light into what are important classes of split cuts that
we can focus our attention on studying.

In the rest of this paper, we present in more details such results. Section 2 lays out
the basic approach of Balas and Saxena [6] for the separation of split cuts, and briefly
introduces the automatic decomposition of Bergner et al. [9]. In Sect. 3, we detail
the implementation of our split cut separator. In particular, we describe exactly what
measures we took to obtain cuts that are numerically stable and effective, while being
verifiably valid. Section 4 presents the results of our computational experiments.

2 Background
In this section, we formally present the background necessary to explain our exper-

iments. We start by introducing how to optimize over an approximation of the split
closure and then discuss the developments related to the arrowhead decomposition.

2.1 Optimizing over the split closure
Consider a general MIP:
minfe'x : Ax =b, x € Z} xR 7} (MIP)

where A € Q™" has full row rank, ¢ € Q" and b € Q™. The linear programming
relaxation of (MIP) is

min{c'x : x € P} (LP)
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where P = {x € R’} : Ax = b}. For any (7, mp) € Z" x Z such that r; = 0 for
Jj = p+ 1, asplit disjunction is defined as

T

tlx<m Vvl

x >my+ 1.
An inequality o " x > g valid for P"7) where
P —conv(fx e P x <m}U{x € P:m'x >m+1})

is called a split cut [17].

The problem of finding a violated split is N'P-hard in general [15]. Following
Farkas’ Lemma, a most-violated split cut alx > B for P70) can be found by
solving the Cut Generating Linear Program

min o« x — B
st.a = ATy + 5 — yom
a=A"z+41+z0m
B=0b"y—yomo (CGLP(r, 9))
B=0b"z+z0(mo+ 1)
normalization condition

v,z eR", s, eRY, yo.20 € Ry.

A derivation of (CGLP(r, p)) and in-depth discussion of the normalization con-
dition were presented in [23]. The following remark on the nonnegativity of the
multipliers y and z is useful in simplifying our CGLP.

AAAAA

that

0 if $; >0andz; >0,
e —Jj if yj <Oandz; >0,
S if y; >0andz; <0,

—yj—2z;if yj <0andZ; <O.

Then
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o
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is also an optimal solution (assuming that it, too, satisfies the normalization condition).
Moreover, we have that y* > 0 and z* > 0.
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Therefore, we may assume w.l.o.g. in (CGLP(r, 7p)) that all multipliers are non-
negative since, as we will see below, our normalization allows it. In all subsequent
discussions we assume y, z € RY.

The split closure C is defined as

c= (] pPm.

(,10)EL" XL :
j =0,Vj>p+1

Balas and Saxena [6] implemented an iterative procedure that alternates between a
Master Problem and a Separation Problem to find

min{c'x : x € C}.
At each iteration, the Master Problem is a linear program of the form
min{c'x:x € P, a'x > B, t € T} (MP)

where {a'x > B’ : t € T} is the set of all split cuts generated by the Separation
Problem so far. If & is an optimal solution to (MP), the Separation Problem then
finds a valid cut violated by X, or proves that * € C. The Separation Problem is a
mixed-integer nonlinear program obtained from (CGLP(r, 7)) with normalization
yo + zo = 1, and allowing (r, 77p) to vary over Z" x Z. Formally, the separation
problem is stated as:

min o' — B
s.t.a = ATy +s5 — yo

a=A"Tz4+1t+z07

Ty
B=0b"y— yomo (SP)
B=b"z+z0(m0+1)

1 =yo+z0

y,zeRY, s,t eRY, yo,20 € Ry
(r,m0) € Z' X Z, mj =0, j=p+1.

In [6], (SP) is shown to be equivalent to a parametric mixed-integer linear program
with scalar parameter 6,

min MILP(6)

0<6<1
where MILP(0) is given by
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T

min s’ — 0% — 7o)

stAlw+s—t—m=0
blw—my=1-6 (MILP(9))
weR", 5.t eR
(r,m0) € Z" X Z, m; =0, j=p+1.

Therefore, the optimum to (SP) can be approximated from above by solving a finite
sequence of problems MILP(6) with varying values for 6.

2.2 Automatic detection of double-bordered block-diagonal structure

The idea of exploiting block-diagonal structure in sparse matrices has been widely
discussed in the contexts of numerical linear algebra and mathematical programming.
One motivation is that the diagonal blocks usually give rise to small independent sub-
problems well suited for parallel processing. Applications include solving systems of
linear equations arising from a discretization of a continuous domain, LU and QR fac-
torizations, and decomposition-based solution methods for structured (mixed-integer)
linear programs. In general, the constraint matrix A of (MIP) does not admit a block-
diagonal form, but it can be put into a k-way double-bordered block-diagonal form

D! F!
D? F?
. : (DB-k)
Dk F*
Al A2 ... Ak G

for some k > 1. This is sometimes informally called the arrowhead form. The con-
straints associated with rows in A’ are called linking constraints, and the variables
associated with columns in F' are called linking variables.

Given a sparse matrix, Aykanat et al. [3] considered the problem of obtaining
a DB-k form by permuting its rows and columns. They reduce the matrix permutation
problem to that of graph and hypergraph partitioning. However, even when the number
k of blocks is fixed, computational experiments show that the resulting DB-k forms
demonstrate significant variability and are very sensitive to input parameters. To cope
with this, Bergner et al. [9] proposed to use a proxy measure to automatically detect
the “best” DB-k form, for the purpose of applying Dantzig-Wolfe reformulations to
general MIPs. Figure 1 shows a few examples of MIPLIB instances, with black dots
representing nonzero coefficients of the constraint matrix. The bottom row shows a
rearrangement of the columns/rows of the matrix evidencing the DB-k structure.

As mentioned in the Introduction, the motivation to look at the DB-k structure is that
[9] showed Dantzig-Wolfe decomposition using DB-k structure was able to improve
the dual bounds obtained by CPLEX on several IP instances. This means that com-
puting the convex hull of each block would produce significant improvements. This
observation, combined with the fact that split cuts give a “reasonably good” approxi-
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seymour

10teams-DB-3 arki001-DB-5 gesa2-DB-4 seymour-DB-2

Fig.1 Original problem structure versus its DB-k forms

mation of the convex hull [6], suggested to use split cuts derived from each block in
our experiments. The resulting improvements were probably due to the DB-k decom-
position based on the sparsity pattern of the constraint matrix, as evidenced by [7],
where the idea of [9] was implemented using different random Dantzig-Wolfe decom-
positions and results showed that such other decompositions are “rather unlikely” to
produce strong dual bounds.

3 Implementation

In this section we outline the computational details of our implementation. We follow
the idea of Balas and Saxena [6] to approximate the optimal value of (SP) by solving
a sequence of parametric MILPs. Features prefixed by an asterisk (*) were already
present in [6]. Note that two of the following features (sparsity constraint and structure
constraint) are used only in specific experiments, as indicated later. The others are used
in all experiments, but we carry out additional computations in the appendix, to detail
their individual benefits.

*Parameter grid We denote by © the set of values of 6 for which MILP(6) will be
solved. A uniform parameter grid @ of points between 0 and 0.5 is created. The initial
size of @ is ¢, and we increase the number of grid points whenever necessary following
the criteria in Algorithm 2.

*Stabilizing objective To avoid unnecessarily weak cut coefficients (see [6] for a short
discussion), we replace x in the objective of MILP(9) with
Xj =max{x;,8}, Vj,
for § a small positive constant.
*Cut strengthening Once a feasible solution (w, 5, , 7T, 77() to MILP(O_) with anegative

objective value is found, we feed (7, ) to the corresponding Cut Generating Linear
Program (CGLP(w, mp)) with normalization
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eTy—l—eTz—i—eTs—i-eTt—i-yo-i-Zo:K

for a fixed positive constant «. This normalization is shown in [23] to produce stronger
cuts than the normalization yo 4+ zo = 1 used in deriving MILP(6).

*Cut lifting We work in the subspace of the variables that are not at one of their bounds
in the incumbent solution, and lift the resulting cuts to the full space following the
approach described in [5]. Note that for the purpose of determining the variables that
are at a bound, we take the original value of the incumbent & before the applications
of the stabilizing objective described above.

*Set covering In an effort to impose some orthogonality in the set of split disjunctions,
every time a split (7, 7g) is found, we solve the set covering problem

14

p

min min{x; — [X;], [x;] —X;}z;: Tir. i>1,Vr e S

o) Zl { j L]J |—j-| ]}Z] Zl [7j#012j =
J= J=

(StCVIP(%, S))

where S is the set of splits already discovered, and Ijx.o; = 1if k # 0, Ijx20) = 0 if
k = 0. Let Z be an optimal solution to (StCvIP(%, S)), then we impose 7; = 0 for all
j € {j : Zj # 0} when solving the next MILP(6).

Fractionality constraint Split disjunctions (7, 7rg) where 7 ! % is too close to either 1

or o + 1 usually give rise to weak split cuts. To avoid that, we impose the bounds

T

c<m'x-np<l-o (Conl)

for a small o > 0.
Sparsity constraint To impose the condition that 7 is sparse with at most M nonzero
entries, we introduce binary variables r € {0, 1}” and constraints

p
~Urj<m;<Urj, ¥Yj=1,....p, and Y rj <M, (Con2)
Jj=1
where U is an artificial upper bound on the magnitude of the components of 7.

Structure constraint Given a DB-k form of the constraint matrix A, to compute split
disjunctions whose support lie entirely in a block D, we simply impose that:

Ti=s; =t =0, Yj¢Cl
e ”é. (Con3)
w; =0, Vj¢R

where C' and R’ are column and row index set of D', respectively. In practice, by
fixing these variables, we are performing separation for a relaxation of the original
problem, constructed as follows. All the linking constraints and all the constraints
from other blocks are discarded. As a result, variables from other blocks do not appear
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anymore. The linking variables are kept but, by fixing the corresponding disjunc-
tion coefficients to zero, we are effectively disregarding any integrality constraint
on them.

Validity check For every split cut « ' x > f generated from CGLP with splits (i, 70),
we provide another certificate for the validity of the cut. Let

T T

,31 = min{aTx ' x <m} and ,éu = min{aTx cwox >+ 1.
xeP xeP

Then it should always hold that 8 < min{ ,él, ,3”}. If the inequality fails to hold, then
the cut is invalid and we discard it. This may be the case due to numerical issues within
the LP or MIP solver.

Cleaning up cut coefficients To prevent cut coefficients from being too large or too
small, once a split cut is returned by CGLP(7r, ), we scale the cut so that the great-
est absolute value of cut coefficients equals 10*. Furthermore, after scaling we set
all cut coefficients whose absolute value is less than 107° to zero. In general, set-
ting a nonzero cut coefficient to zero may strengthen the cut and make it invalid,
but since our tolerance is small, the effect is small as well. Nonetheless, the valid-
ity of the cut is always subsequently certified by the independent checker. Note
that this scaling process also serves as an implicit dynamism control, i.e., the ratio
between the greatest and the smallest absolute value of cut coefficients is no greater
than 1010,
The cut generation procedure is summarized in Algorithm 1.

Algorithm 1: Cut Generation(x, @, y, T)

Input: Incumbent solution X, parameter grid @, upper cutoff limit < 0, time limit T, minimum cut
violation € > 0, required properties of split disjunctions (Conl)—(Con3). Polyhedron
P={xe ]Rf"_ 1 Ax = b} describing the constraint set of (LP).

Output: A set K of split cuts violated by X.

1K< 0,8 <@
2 for 6 € © do

3 Solve StCVIP(x, S) and impose partial orthogonality if needed. Add applicable supplementary
constraints to MILP(6), as indicated: fractionality (all experiments), sparsity (second and third
experiments), structure (Conl)—(Con3) (third experiment).

4 Solve MILP(#) with time limit 7.

5 if Found a feasible solution (t, 7wg) to MILP(6) with objective value < y. then

6 Perform cut strengthening to get cut alx>B.

7 Perform cut lifting on cut alx > B.

8 Perform cut cleaning on cut alx > B.

9 if o TR — B < —c then

10 B < mig{a-rx cxTx < w0}, Bu < min{aTx 7 x> o + 1}. B* < min{B;, Bu}-
Xe xXe

1 if B < B* then

2 | K< KUfaTx>p).S<Suin)

13 return /C.
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Time limit on the MIP solver Mixed-integer linear programs are much harder to solve
than linear programs in general. As aresult, even finding a feasible solution to MILP(6)
can be extremely time-consuming. We observed that this is frequently the case, in
particular, when separating a point that is close to the closure we aim to optimize over.
Therefore, a deterministic time limit of 800 ticks (roughly 1 s) is set for each MILP(6)
we process. We use CPLEX’s deterministic time [16] (ticks) so that the results are
reproducible and comparable across different machines.

Dynamics At each iteration, if no cut is generated because we could not find a feasible
solution to MILP(6), we increase the time limit to 48,000 ticks (roughly 60 s) and the
upper cutoff limit of the objective value. If there is no improvement in the optimal
objective value of the Master Problem for a while (see Algorithm 2), we increase
the number of grid points and add more cuts per iteration. Furthermore, in order to
control the number of cuts presented in the Master Problem, we delete all cuts that are
nonbinding in the incumbent solution every five iterations.

Global time limit The whole process is terminated if the entire computation time
exceeds a global time limit.

Details of the iterative procedure are described in Algorithm 2. Recall that the
algorithm would be an exact separation algorithm only if MILP(6) was solved for all
0<6 < % Since (like Balas and Saxena [6]) we discretize the interval, we get an
(outer) approximation of the split closure. More precisely, the numbers we report are
lower bounds on the gap closure corresponding to the first split closure.

Algorithm 2: Overall cut generation loop

1 Initialization.
Choose initial parameter grid size ¢, upper objective value cutoff limits
y1 < y2 < 0, deterministic time limits t; = 800 ticks, o = 48,000 ticks. Set
iteration counter Tter = 0. Denote k the number of blocks in a given DB-k
from; if no decomposition is available, set k = 1.

2 TimeLimit < 71, Cutoff <« yi.

3 Tter < Iter + 1. Solve (MP) and obtain optimal solution x. Denote n the
number of consecutive iterations where no improvement in the optimal
objective value is made. Delete nonbinding cuts if necessary.

4 if n = 100 then return x.

5 Update parameter grid size in the current iteration.
if 0 <n <39 thens < 201"z else s < 16t.

6 Set parameter grid @ uniformly with |@| <« s.

7 Separation.
for j =1, ..., k do Generate a set KD of cuts following
CutGen(x, @, Cutoff, TimeLimit) for block j.

8 if |JS_, KU # ¢ then Add cuts to (MP), go to 2.

9 else if TimeLimit= 7|, Cutoff= y then TimeLimit <« 1, goto 7.

10 else if TimeLimit= 1, Cutoff= y; then Cutoff <« y»,goto7.
11 else if TimeLimit= 15, Cutoff= y, then return x.
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4 Computational experiments

In this section we first discuss the practical setup for our experiments, then present our
computational results. We implemented our code in C, with IBM ILOG CPLEX 12.7.1
as black-box MIP and LP solver. The computations were conducted on an assortment
of machines with x86_64 architecture CPUs. In order to ensure reproducibility, all
machines used the same single-threaded binary code, and all time limits made use of
CPLEX’s deterministic time feature [16], aside from the global time limit.

4.1 Choice of model parameter values

The values of various model parameters used in the computation are summarized in
Table 1. An asterisk (*) indicates that the parameter does not apply to all experiments.
We also present below a brief motivation for our choices.

In their experimental analysis, Balas and Saxena [6] noted that the split disjunctions
they computed generally featured two interesting characteristics. Although not being
intentionally restricted,

(i) most split disjunctions had a support of size between 10 and 20, irrespective of
the size of the problem; and

(i1) most split disjunctions did not have very large coefficients, with the average coef-
ficient size per iteration typically being less than 5.

We chose the sparsity parameter of M = 10 to reflect the lower end of that spectrum.
When attempting to limit the size of the split coefficients, we chose bounds U = 1
(e, =1 <m; < 1,forall 1 < j < p) since these would be the simplest splits
obtainable. When only sparsity constraints were enforced, we set U = 100 (i.e.,
—100 < m; < 100, forall 1 < j < p) to allow for splits with somewhat larger
coefficients.

At each iteration, the initial parameter grid size depends on whether a DB-k form
of the constraint matrix is supplied or not. If no DB-k form is given, we set t = 80,

Table 1 Model parameter values used in computation

Measure Parameter Value
Maximum number of nonzero components in 7 (*) M 10

Bounds on \rrjl, 1<j<p® U 1 or 100

Initial number of grid points (without DB-k form) t 80

Initial number of grid points (with DB-k form) t 20
Normalization constant K 10*

Minimum nonzero objective coefficient ) 1074

Upper cutoff limits of objective value V1,72 —1073,—107
Minimum cut violation € 107°
Fractionality bound o 0.025

@ Springer



306 R. Fukasawa et al.

Table2 Gap closed as a

percentage of the best known Relative gap closed (%) # Instances
gap closure (from [6,19]) =~ 100% 9

> 99% 20

> 90% 26

> 50% 29

< 1% 25

and 80 MILP(@) are processed; if a decomposition is given, then we set ¢+ = 20 for
each of the k blocks, and therefore 20k MILP(0) are processed in total.

For the fractionality bound o on the set of split disjunctions, a natural value could be,
for example, the integrality tolerance 10~°. Although more split cuts may be obtained
by using such a loose bound, we impose a rather strict 0.025 bound instead. In practice,
this led to more gap closed per iteration on average and more gap closed overall within
our time limits. Adding a fractionality bound also helped preventing MILP(6) from
yielding unviolated split disjunctions due to numerical errors.

4.2 Computational results

4.2.1 First experiment: how does our implementation compare with the best
available results?

To check whether our implementation was reasonable, we first tested it on the MIPLIB
3.0 [11] instances, in a configuration where it approximates a straightforward split cut
separator, i.e., without any sparsity or structure constraints on the split disjunctions.
Artificial lower and upper bounds 100 are applied on the disjunction coefficients
(U = 100), which allows for a reasonably large subset of all disjunctions to be
considered. The entire computation time for each instance is limited to 24 h, including
the time taken to check cut validity.! At termination, we measure the final percentage
of integrality gap closed, which is then compared with the best of the bounds given
in [6] and [19]. For each instance, we look at that percentage of gap closure divided
by the best of the analogous results in [6] and [19]. We do this comparison on the 57
instances where the best known gaps are strictly positive. Table 2 shows the number
of instances that fall within various categories based on this ratio. In particular, on 9
instances, we closed more gap than the best available result, and on 26 instances we
closed at least 90% relative gap.

On the other hand, we closed less than 1% relative gap on 25 instances. As shown
in Fig. 2 where each dot represents an individual instance, those are generally the
instances that have the most integer variables. While there are many plausible expla-
nations for our poor performance in this large set of instances, an important one is
that the parameters in our code were not fine-tuned for this experiment, but rather for
the experiments considering sparsity. When changing the values of parameters such

! Note that neither [6] nor [19] have any cut validity procedure and also that [6] has no time limit on their
experiments
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Fig. 2 Gap closed as a percentage of the best known gap closure (from [6,19]), versus number of integer
variables

as the number |®@ | of grid points and the fractionality bound o, we were able to close
significantly more gap on these 25 instances. The purpose of this experiment was
to determine if our implementation was comparable with earlier ones, which seems
to be the case to some extent (more convincing evidence is provided by subsequent
experiments).

While we use the same algorithm as Balas and Saxena [6] in theory, the large
number of implementation choices one has to make in practice can result in wide
variations on individual instances. Part of our objective with this paper is to more
thoroughly document one such set of choices. On the other hand, we show in the
appendix that a modified, but equivalent, implementation of the separation routine
can lead to significantly more gap closed, which is more consistent with the results
reported by Balas and Saxena [6]. However, since devising a better ad-hoc separation
routine for arbitrary split cuts was not the goal of this work, we proceed with our
original implementation in all subsequent experiments.

4.2.2 Second experiment: how does sparsity help?

In this section, we evaluate the relative strength of split cuts (i) whose split disjunctions
are sparse and (ii) whose split coefficients are also small. We ran our implementation
again on the MIPLIB 3.0 instances, first with the additional sparsity constraint obtained
by setting M = 10. Note that the “structure constraint” described in Sect. 3 is not used
yet in this experiment. Then, we additionally considered 1 bounds on the disjunction
coefficients (that is, setting U = 1). As was the case earlier, a time limit of 24 h was set
for all computations. Table 3 shows the details of our results. The first column of the
table shows the best gap given in [6,19], followed by results obtained with arbitrary
disjunctions, sparse disjunctions, and sparse disjunctions with &1 bound, respectively.

In each setting, column % time checking shows the percentage of the total compu-
tation time that was spent checking cut validity, and column NR shows the number of
rounds of cutting planes that were added. Observe that on a few large instances, the
time spent on checking took most of the computation time. For example, in comput-
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Fig.3 Number of MIPLIB 3.0 instances versus gap closure in three different settings

ing the gap closed by sparse disjunctions with &1 bounds on the instance air04, of
the 24 h spent, only 5% contributed to the actual computation. The remaining 95%
was all dedicated to the verification of cut validity. We should thus expect that the
bound obtainable on these large instances should be greater than the result shown in
Table 3, had we chosen a longer time limit. Nonetheless, by restricting ourselves to
split disjunctions with at most 10 nonzero coefficients, we still obtained significantly
better results in terms of relative gap closed on instances that have a large number
of integer variables, as opposed to the poor performance we observed with arbitrary
disjunctions. To help visualize the impact of adding this additional sparsity constraint,
we plot in Fig. 3 the number of MIPLIB 3.0 instances on which at least x % integrality
gap was closed, for x € {10, 20, ..., 90}, for each of the three computational settings.
This outcome could be surprising at first since, in theory, this new experiment involves
restricting the set of potential cuts. However, recall that we are solving a hard problem
for each separation, under strict time limits. With the sparsity constraints added, we
get a weaker set of cuts, but each computation becomes faster, yielding better results
overall.

Besides allowing for more gap closed in less time, another related interesting effect
to observe is the sparsity of the cuts produced. Observing that sparse disjunctions do
not necessarily lead to sparse cuts, Fig. 4 compares the densities of cuts (i.e., proportion
of cut coefficients that are nonzero) obtained from different sets of split disjunctions.
For each of the 60 MIPLIB 3.0 instances, we computed the average cut density by
considering all the cuts that were used to obtain the results in Table 3. This resulted in
60 average cut densities for each set of split disjunctions. We then plot the distribution
of these average cut densities in Fig. 4. The horizontal lines in the figures represent the
range of densities (with outliers omitted), the rectangles represent the 25—75 percentile
interval and the solid vertical line represents the median. We consider as “outliers”
cuts that are extremely dense, as determined by the following. Let » be the difference
in density between the 25th and 75th percentile. Any cut with density of more than
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Fig.4 Distribution of cut densities with different experimental settings

1.5r above the 75 percentile is considered an outlier. Observe that sparse disjunctions
did indeed lead to sparser split cuts in general: While the median density was 0.433
with arbitrary disjunctions, it dropped to 0.141 with sparse ones, and 0.126 with sparse
=+1 disjunctions.

While the results above tend to indicate that the sparsity of the cuts follows the
sparsity of the splits, Table 9 shows that this is not always the case. In that table, for
every split cut, we compute the percentage of its nonzero cut coefficients that came
from nonzero split coefficients (corr_n). In other words, if split (7, 7,) generated cut

alx < B, we compute /% Iiooigg)ﬁ’ 20 For the purposes of that table, we ran the

experiments using M = 10 and U = 1. Also, we only counted integer variables in
the percentage above. The results show that, for some instances, as much as 97% of
the cut coefficients come from terms with zero split coefficient, which indicate that
sparsity of the cuts does not follow the sparsity of the splits. Nonetheless, on average,
that number is 47%. While still high, notice that the experiments on that table were
done based on splits of at most 10 nonzero elements. This implies that, on average,
the cuts generated have at most 20 nonzero coefficients, so while sparsity of the cuts
does not follow directly the sparsity of the splits, the two seem correlated, but further
investigation is needed to corroborate this.

Moreover, in the case of block decompositions, most of the cut coefficients did
come from the block used for separation: This is shown, also in Table 9, by the
percentage of nonzero cut coefficients that came from inside the current block (corr_b),

. . . . i jiot; nd jeC!
i.e., for a block with column indices C*, we compute ltj:0;70 and jeC'y| “/@90? #%}jl eC }l. On average,
=

that percentage, varies from 94% for DB-2 to 92% for DB-5. Note that in Table 9,
NA corresponds to instances without a corresponding DB-k decomposition and NC
correspond to no cuts being found.

To better evaluate the strength of the split cuts in the most restricted experiment (i.e.,
disjunctions with at most 10 nonzero 1 coefficients), we also run the experiments
for a very long time (one week), and recomputed the gap closed on MIPLIB 3.0
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Fig.5 Distribution of gap closed with time limit of one week (U = 1, M = 10)

instances. The resulting average integrality gap is 69.0%, accounting for 92% of the
75.2% average for the best in [6] and [19]. Figure 5 shows a breakdown of the 57
instances whose best gap is strictly positive, according to the relative gap closed in
this case. Surprisingly, we lost almost nothing (at most 2%) on more than half of
MIPLIB 3.0 instances. Furthermore, we closed at least 90% relative gap on more than
two thirds of the instances.

Our conclusion from this experiment is twofold. First, split cuts based on sparse
disjunctions with small coefficients are almost as strong as general split cuts. Secondly,
they tend to be sparser.

4.2.3 Third experiment: how does structured sparsity help?

Problem-specific DB-k forms provide a natural way to exploit sparsity. The potential
advantages of generating split disjunctions whose support lies entirely within individ-
ual blocks are to produce split cuts that are both sparse and mutually orthogonal—two
vital characteristics that make a cut effective. Moreover, working with small blocks
in a DB-k decomposition may potentially reduce the computational time required to
find a violated cut. In principle, there is no reason to expect the support of useful dis-
junctions to be, in general, limited to a single block, and restricting ourselves to such
a narrow class of cuts can result in a much weaker cut family. However, Bergner et al.
[9] show that computing the convex hull of these blocks can lead to significant bound
improvements, so using split cuts from those blocks may also lead to significant bound
improvements. The experiments in this section were designed to try and quantify these
improvements and the tradeoffs of using blocks.

We use GCG 2.1.1 [26] as a black-box tool to generate the required DB-k forms
on MIPLIB 3.0 instances, and then implement our model with the additional struc-
ture constraint (Con3) on the disjunctions, as described in Sect. 3. Furthermore, for
comparison purposes,

— we have kept the sparsity parameter M = 10 and coefficient bound U = 1 on split
disjunctions;

@ Springer



314 R. Fukasawa et al.

— for each instance with a given decomposition, we adhered to that decomposition
in all iterations, i.e., we didn’t change the structural requirement on disjunctions
from one iteration to another;

— we ignored all linking constraints and linking variables by setting the correspond-
ing multipliers to zero;

— the time limit was set to one week.

Table 4 shows the final gap closed by restricting split disjunctions with the struc-
tures given by DB-k forms for k = 2, 3, 4, 5 (GAPk). The first four columns of Table 4
are the result from previous section, with the same one week time limit, obtained
by using disjunctions with M = 10 and U = 1 but no structure constraint (GAPn-
odb). The last column represents the highest gap closed between all DB-k forms. We
removed from the table three instances where the gap closed without DB-k was zero
(pkl, stein27, steind5) and eight instances where no DB-k form was found for
any k € {2,3,4,5} (air03, cap6000, mas74, mas76, mod008, nw04, p0033,
rentacar).

Note that the set of split cuts we used to obtain the results on Table 4 is extremely
restrictive: (i) the corresponding disjunctions have at most 10 nonzero coefficients
which are either 1 or —1, and (ii) the cuts are obtained by aggregating only rows and
columns that belong to a single block in a DB-k form. Despite being so selective, these
cuts close a significant amount of gap in most cases. In fact, of the 49 instances left,
the average gap closed without DB-k is 75% and the best gap closed among all DB-k
is 57%.

The above averages indicate that, while using DB-k forms lets us close a significant
amount of gap in absolute terms, the results are comparatively weaker than for the
full split closure in many cases. This suggests that using DB-k decompositions may
not always pay off. To try and discard bad decompositions, we filtered the results
in Table 4. The results are summarized in Fig. 6. For a given DB-k decomposition
and a value of p, we first removed from the DB-k results the ones obtained from a
decomposition where either the percentage of linking constraints or variables were
above p percent. Then, for each remaining instance, we computed the relative gap
closed (RGAP) as:

GAPk

T ——— (RGAP)
GAPnodb

The following statistics are shown in Fig. 6 for the instances remaining after filtering:

Average (bold line)

— 10-th percentile (dashed line)
Median (solid line)

25-75th percentile (shaded region)

Note that, while in principle (RGAP) should be always at most 100%, due to time
limits, it is possible that the result from (GAPnodb) is not as high as it should be,
resulting in (RGAP) above 100%. The results in Fig. 6 show that eliminating DB-k
forms with a high number of linking variables or constraints is indeed a good indicator
to filter out results where split cuts from DB-k form do not close too much gap.

@ Springer



315

Split cuts from sparse disjunctions

000 000 0 000 000 000 0 000 00 65°0L 191 1S gdxey
YN 000 0 000 VN 000 0 000 10°0 LY'SL SL1 68'86 zab
000  ¥ro6ll 81 80'96 100 16'99 691 $8'66 100 oLTel we L0'96 o ¢gesab
100 00'8C 611 L8'S6 100 90°0¢ 061 L8'S6 100 vTHs 6T 1096 gesab
200 0$°T 991 £9'8¢ 000 89'61 el 09 100 6L°LE LT 66'66 o gesab
200 8T8 1T $6'66 €00 8€°0C 61 L6'66 100 1€°9¢ LLT 00001 zesab
LY'0 750 €0z 07001 80°¢ zro §cz 07001 $6'9 80°0 8LE  0T00T ush
000 000 €1 £€0°S9 000 000 81 91°06 650 000 el 67'86 TdbnT3
6v°0 80°0 61¢ 95°¢8 80°0 vS'1 vLT 9TH8 100 00891 (443 98°66 93oUXTy
100 00891 LLT 81°€L 100 00891 00T 05°59 00 00891 €97 66TL 3973
VYN VN VN VYN 000 100 0 000 9919 00891 0¥ 0S°L £0S03s%eT
00T 000 06 v1°T6 0L0 10°0 (43 £9°66 we 000 0€eT ¥9'86 Inobs
100 60T 8€1 YTEL 100 PELY 961 LS'S6 100 1211 60¢ ¥8°66 T3TNuop
8TY €0 €9 08°0 08°0 89°¢ L LLO vLO 00891 £€6¢€ 86'8 jutouep
0TST 00891 L9z $T0 Y9t 00891 0z 170 91'9¢ 00891 6 vgo  drugouep
000 000 0 000 000 000 0 000 $9°0 e 611 6919 0009de0
€€¢ 000 91 6L°61 000 000 1 6L61 zro 98°0 L 95°S ZpusTq
T 000 8 v6'16 00 1o 06 10°T6 €00 670 (444 LST6 STTRq
0001 000 9 YL OL 00701 000 €8 YL OL 0T0 800 18 €LSL eeTTeq
00 €0Th 1L1 8¢°¢E €10 9.8 St €0°¢€ vT0 v$'Te 9¢T 19T TOO T3
VN VN VN VN 000 10'1 0 000 0591 00891 0LE €5°€9 soxTe
VN YN VN YN St'L TO0IT 1L 19°6t 9¢’L9 00891 STs LS'68 poxTe
€6°L 00891 L08 007001 L69 00891 9601 66'96 0S+1 00891 STl 9L'¢6 sures30T

SuryoaYyd (CY) Suipuiq paso[d SunyoaYyd (CY) Suipuiq pasopd SunyoaYyd (C)) Surpuiq Paso[d

auIly, % aurry, SN # dep ouILy, % aurry, SN # den ouILy, % aur, SN # dep
¢€-da -aa ¥-da IO Qdur)su

A[uo y-gqa 10§ smno yds [F osreds 10J pue ‘amso[d yds [[nJ oy} 10 paso[d den)  d|qe|

pringer

as



R. Fukasawa et al.

316

80°0 88°¢E £€6¢€ YIvy SO0  T8LOT 61¢ 00Ty 800 00891 £6T 66'89 Jnox
vLT 100 SI1 0T'8Y €0°0 81°C L81 07’89 000 SL'LOT 919 SI'SL ubx
VN 000 6 96'0C VN 000 6 96'0C S0°0 IS¢ 69¢ 00001 o T39ub
100 0¢'l w ST 000 vI'T €T 7T 91'0 19C 0£C 00001 T3°9Ub
000 91°0 0 000 SI'0 00891 79¢ 60'8L vT0 00891 61% 60'8L ntb
86°0 €0°0 981 08°26 010 €70 6S1 €L°€6 000 65°€8 961 78°S6 sznoegodd
€570 €00 691 8T6 01°0 80°0 881 €5°66 000  8SHEl 81 v0'L6 egodd
200 19°L1 LTy 6698 100 LL'T9 80Y 67'88 100 €9'611 L9¥ 6T'L8 96Lzd
000 €6'L91 L8C £8°68 000 €LPIT 8LT 0206 000 00891 69€ LE'96 8¥750d
650 000 [4S 88°¢8 970 100 6L IS¢ 000  0S6YI (43| Sv'86 zgzod
100 6€°01 €01 00°0S 000 8'8L €6 487 100 00891 291 1€°1L 10Z0d
S0°0 89°0 L11 8¢°68 200 0g'y 191 80°€6 000  067TEl 91 6v'56 qoTbpou
S80 00891 96zl 1526 60 00891 6CI1 (AN} 8L'0 00891 SI11 Sess TTOoPOW
VN VN VYN VN 000 T 0 000 9¢'6 8L'T ¥8¢ 00001 oTOPOW
TTo 00891 861 80°69 SE0 00891 L9Y 0679 LT1 00891 we 1169 o3
9’0 00891 8SLE vE€9 €90 00891 860C €TSS 80 00891 S61C T$°€T 137!
000 000 0 000 0r'0 ST0 143 000 100 00891 (43 7991 L0PSTU
00°S 000 LT ss9T eeel 000 St 8146 811 200 891 00001 90°sTU
VN 000 0 000 VN 000 9 000 100 €I'LS 91T 6’18 €00STW
00T 000 [4S 7661 00’1 000 9 79°CS 000 89'69 €01 91'9L nast
VN VN VN VN 700 780 €T 70 €60 00'891 661 £6'8 ARTZSTT
L9l 000 61 8¥'€S 00T 000 61 81'€S 0s°cl 100 ISk 00001 05Z50qu3

BLLs BELIG) (C)) Suipuiq pasopd SunyoaYyd (C)) Suipuiq paso[d Sunyoayd C)) Supuiq Pasod

s, % s, s # dep s, % s, S # den sy, % s, S # dep
¢-da -ga ¥-dd IMOYIM Qoueisuy

ponunuod {9|qel

pringer

as



317

Split cuts from sparse disjunctions

000 VN VN VN VN VN VN VN VN L0G03S®e3
€9°66 €T 000 €6 98°¢6 €e'e 000 86 9598 anobs
LSS6 200 w1 o€l 8709 200 95°¢ LET 95°69 TITNWOP

080 I18°LE S0°0 €8 TLo $6'9 S0°0 0¢ 0€0 juTouep

§T0 Troe 00891 9T §T0 L6°LT 00891 vIT A drugouep

000 000 000 0 000 000 000 0 000 0009deD
6L61 000 000 €1 6L61 000 000 L1 6L°61 ZpusTq
1026 STl 000 86 €898 LSO 100 €S 66'88 STTeq
YLOL 0001 000 9¢ 99°0L 000 000 68 YLOL eeTTeq
8¢€E 99°0 68°C 981 1€ 60 LLO €L1 1€ T00TI®

000 VN VN VN VN VN VN VN VN S0aTe
19°6 VN VN VN VN VN VN VN VN v0aTe

00001 LT 00891 s6cl 00001 Tee 00891 SIyl 00001 swes30T
(y-9a) Sunyeyd (©) Surpurq pasopd Sunjooyd C)] Surpurq paso[o
de3 wn 9, iy, s # den QwIL% i, s # den
1s9g ¢-aa -dd QoueIsuy
LET T8¢ 09T 96°€S vE'T €0°0% L1T €T¢S 6T'S 15706 98¢ 09°6L oSerony
120 91°0 LST 65 L 200 60 sel S8°€L 000 1+'ce L1T 918 zuda
T 000 SIl SSHe 061 100 681 81°8L €0 110 88% 00001 Tuda
6£°¢ 90°0 €L §991 €501 S0°0 LO1 80°61 S0 00891 S0¢ £€6'8C yrems
00°€T 00891 80L 68°€S 08°'1T 00891 6t v6°SE L9'81 00891 6€01 96'LS Inoukss
50 920 6v¢ €L'68 0r'0 L0 433 €L°68 100 9 e SL'68 yoraes
SunyoaYd C)) Surpuiq Paso[d Sunyoayd (C)) Suipuiq Paso[d SunyoaYd (C)) Supuiq paso[d
s, % s, s # deo s, % sy, s # dep s, 9% s, s # dep
€-9d zga Y- INOYIA dour)suf

ponunuod {9|qel

pringer

as



R. Fukasawa et al.

318

14879 VN 000 0 000 VN 000 0 000 T0Z0d
80°¢6 S9°0 SO0 611 79°¢€8 8¢€°0 01°0 8¢l L8'S8 qotbpou
16726 001 007891 L1T1 19°06 €0'l 007891 88¢1 10°68 TTOopPOoW
000 VN VN VN VN VN VN VN VN 0TOoPOW
167CL 61°0 00891 £6¢ 16CL 00 00891 (349 ¥8'69 o3{ur
£6'S9 960 007891 091¢ £6'S9 650 00891 9SLT w09 S13Tu
000 VN VN VN VN VN 000 0 000 LOPSTW
1S°L6 66 000 [43 1S°L6 00°01 000 6¢ ¥1°89 90PsTW
000 VN 000 0 000 VN 000 0 000 €0osTW
w9°Cs 000 000 S (YA 4 000 000 LE 86°8¢ nasT
¥T0 VN VN VN VN VN VN VN VN ARTZSTT
8¥°¢€S A 000 61 8¢S L9'1 000 6l 8¢S 052509u3t
000 000 000 0 000 000 000 0 000 gdxey
000 000 000 0 000 000 000 0 000 zab
8096 100 168 80¢ 1209 00 65T 8¢C 9S° 91 o~ gesab
£0'96 100 LSTE 06¢ £0'96 000 S9'LY 90¢ ¥8'C6 gesab
09'vY 100 €9y S9! 09'8¢ 10°0 €L°01 191 6S°'8¢ o7 zeseb
L6°66 100 69'1C 60¢ ¥6'66 wo £r'0 €6¢ S6'66 zessb
0001 61°6 00 6¢ 0001 LY'6 ¥0°0 08¢ 02001 usb
9106 000 000 14 £8'Sy 000 000 4 SO'L TdbnT3
9818 08¢ €00 cly 98’18 SOl S0°0 99¢ v y8 939UXTJ
8I°¢EL 100 8¢l [4S LL'ST 10°0 1°R14 06 e I9013
(r-ga) Sunyoayd (C)) Surpuiq Pasofd Sunyoayd C)) Sutpuiq Paso[d
de3 auin 9, iy, S # den Bl A iy, S # den

Ised ¢-da -aa Qoue)suy

ponunuod {9|qel

pringer

as



319

Split cuts from sparse disjunctions

pringer

A's

€L'9S 1844 Sree ¥9¢ 60°¢€S we 1s71¢ 8¢ 8¥'o1 a3erony
65 VL 091 10°0 81 8€°99 ¢co 00 43! LS zuda
81°8L 98T 000 S8 Wy 81°0 €00 101 S %3 Tuda
8061 Irie 100 (irq} 8LCI 6S°1¢ 100 L8 9T'11 yiems
87°09 Y0vC 007891 816 8%°09 €T 00891 181 £99S Inoukes
€L'68 LO'T 80°0 LTy €L°68 680 S0 (454 £L°68 yoT13Ss
wiL €00 S'y91 €IS oL S00 0°€e [4:14 SL'1y anox
0789 VN VN VN VN SL'e 000 9l 98'6¢ uba
96'0C 000 000 9 96°0¢ VN 000 9 96'0C o~ T38ub
Sv'c 000 €eC 6¢ 06’1 000 8¥'¢ w SY'e T3sub
60'8L 000 91’0 0 00°0 1€°0 8€°CL 96 60°8L ntb
€L'E6 00T 00 G81 90°68 e w00 141 LEE6 swnoegodd
65°S6 L0T 100 10 81°S6 LSO 00 P81 65°S6 egodd
6C'88 100 16°L1 8Ly 098 200 Prel (0129 LTS8 9sLed
0206 000 88°911 443 0T'88 000 00891 cle £L°68 8750d
88'¢8 08°0 100 93 L8'€8 000 000 01 ! zgzod
(r-ga) Sunyoayd C)) Supuiq Paso[d Sunyoayd (CY) Surpuiq Pasod
de3 awn 9 iy, s;nd # den QwILL % iy, SN # den
1sodq ¢-da -ga Qoue)suy

ponunuod {9|qel



320 R. Fukasawa et al.

RGAP RGAP
100% 100%
50% i 50%
"ttt "ttt
20 40 60 80 100 20 40 60 80 100
@kr=2 (b)k=3
RGAP RGAP
100% \ 100% \
50% 50%
"ttt ettt
20 40 60 80 100 20 40 60 80 100
(€) k=1 @k=>5
RGAP

50%

(e) best

Fig. 6 Distribution of relative gap closed for DB-k forms for several values of p

The above results show that the gap loss is not too big when restricting ourselves
to split cuts from DB-k form. We now try to understand how structured sparsity helps
to produce more effective cuts. Table 5 shows the average support size in the first 100
disjunctions (of a given type) obtained by our implementation, and the correspond-
ing average cut density, for instances 10teams, mkc, and seymour. We picked
10teams as an extreme example where, without utilizing a DB-2 structure, highly
sparse disjunctions (8.3 nonzero entries, which accounts for only 5% of the 1800
integer variables) have produced almost completely dense cuts. Instance mkc and
seymour were picked because they represent reasonably large instances that are also
in MIPLIB 2003. We observe that, as expected, exploiting the DB-2 structure yields
sparser cuts. Furthermore, the last row of Table 5 shows that disjunctions with arbitrar-
ily many nonzero entries that are much denser still lead to sparse cuts when exploiting
problem structure.

In Fig. 7 we compare the distributions of average cut densities on the 40 MIPLIB
3.0 instances whose DB-2 forms have at most 50% linking variables or constraints.
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Table 5 Disjunction and cut density for three example instances

Instance Disjunction type Average support size Average cut density (%)
of disjunctions (#)

10teams M=10, U =1 8.3 95.5
10teams M =10, U = 1, with DB-2 8.2 54.6
mkc M=10, U =1 9.4 12.6
mkc M =10, U = 1, with DB-2 9.2 3.8
seymour M=10, U =1 9.8 9.6
seymour M =10, U = 1, with DB-2 8.2 3.7
seymour M = +o00, U =1, with DB-2 255.2 10.3
Sparse
disjunctions
with {~1,1}
coefficients
Structured
sparse
disjunctions —
with {-1,1}
coefficients
0.00 0.05 0.10 0.15 0.20

Density of cuts

Fig. 7 Distribution of cut densities for DB-2

We picked DB-2 as a candidate for comparison because this is the simplest DB-k
decompostion, having just 2 blocks. Other decompositions that contain more blocks
all demonstrate a similar pattern. The 50% threshold was applied so that instances
whose DB-k forms have a high number of linking variables or constraints are excluded
from comparison. As discussed earlier, split cuts based on these decompositions are
unlikely to close much gap, regardless of how sparse they are. The cut densities
in category “Sparse disjunctions with {—1,1} coefficients” are computed based on
the cuts obtained in the previous section, and the cut densities under “Structured
sparse disjunctions” are computed based on the results with DB-2 forms. As seen in
Fig. 7, block structures lead to the sparsest cuts: Even comparing with the disjunctions
(M = 10,U = 1) that previously led to the sparsest cuts, it further decreased the
median of cut densities from 0.067 to 0.047, and the 75 percentile from 0.115 to
0.080.

Finally, we illustrate one more potential advantage of using split cuts based on DB-k
forms. Figure 8 shows the evolution of the average gap closed in terms of runtime of
our cut procedure and in terms of number of cuts added in our cut procedure. It can be
seen that the split cuts obtained by using DB-k forms converge faster to a gap closer to
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Fig.8 Evolution of average gap closed

the final gap both in terms of time (Fig. 8a) and in terms of number of cuts (Fig. 8c).
The gain in terms of time is even more pronounced if we focus on large instances, that
is, instances with at least 1000 variables, among which at least 50 are integer (Fig. 8b).
The grey lines labelled “DB-k*” in Fig. 8 represent the average gap closed had we
chosen for each instance the DB-k form that closes the most gap after adding up to
500 cuts. While it is hard to completely attribute these gains to a few factors only, we
note that the most apparent difference between these cuts and those generated earlier
is their higher degree of both sparsity and orthogonality.

4.2.4 Results on MIPLIB 2003 instances

Our final set of experiments was to run our code on larger instances than were previ-
ously available in the literature. For this purpose, we ran our code on MIPLIB 2003 [1]
instances. However, since these instances are typically larger than the ones available
in MIPLIB 3.0, we were able to run our code only using the parameters M = 10 and
U = 1 and imposing a time limit of two weeks. Table 6 shows the results for those
instances that are in MIPLIB 2003 but not in MIPLIB 3.0. Since there are no previ-
ous split closure numbers for those instances, we compare against the lift-and-project
results of Bonami [13]. Compared to lift-and-project, significantly more gap can still
be closed with the split closure approximation that does not exploit DB-k structure.
Also, note that, even though the average results for DB-k based cuts are not as good,
there are some instances where these results are significantly better than any of the
other approaches, closing as much as 100% of the gap.

5 Conclusion

The main motivation for this work was to search for subsets of split cuts with promising
computational properties. Our approach was to develop a tool that can empirically
answer the following question: How much can we restrict the set of split cuts that
we separate over, while retaining enough of the strength of the first split closure?
While our tool is rather general (it can be seen as a continuation to Balas and Saxena’s
separation algorithm [6]), the specific restrictions that we explore aim at two desirable
characteristics: First, we want sparse cuts, because they are beneficial to the linear
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algebra that underlies MIP solution methods. Secondly, we want cuts that are computed
from different parts of the constraint matrix, and involve varied subsets of the variables.
The latter point corresponds to generating cuts that are (approximately) mutually
orthogonal, to as high a degree as possible, and it has been observed [6,25] to be
favorable in getting tighter relaxations with fewer cuts.

Our experiments show that explicitly enforcing sparsity of the split disjunctions,
and bounding the magnitude of their coefficients, yields one such promising family
of split cuts. We observe that the resulting cuts themselves are sparse too, which was
expected but not a priori obvious. More surprisingly, even in an extreme setting where
we only allow 10 nonzero disjunction coefficients with values £ 1, we obtain cuts that
are 91% as effective as all split cuts together (in terms of gap closed, and compared
to the best known results for the split closure [6,19]). Note, for context, that were we
to only allow one nonzero coefficient, we would obtain the lift-and-project closure of
Balas, Ceria and Cornuéjols [4].

Next, in the same spirit of restricting the split disjunctions available to us, we exploit
problem structure to impose static constraints on how cuts are generated. Specifically,
we start by computing block decompositions of our problems. Then, we force our
split cut generator to use, for each cut, only constraints and variables from a sin-
gle block. In a second series of experiments, we test this approach with arrowhead
decompositions [9,26] of the constraint matrices, while keeping the same limitations
on the disjunctions as before. In this even more restricted setting, we observe a signif-
icant degradation of the average gap closure. However, we demonstrate that it is easy
to determine a priori which instances will benefit from block decompositions, and
which will not. With a very simple rule based on the number the linking constraints
and variables, we are able to isolate the instances that are most suited for this tech-
nique. By using decompositions only when appropriate, we get a subset of instances
on which, due to time limits, we close even more gap than without decomposition.
Moreover, as a general rule, we observe that this setting lets us cut much more gap
per cut on average. We attribute this desirable feature to the orthogonality of the cuts
generated.

Overall, our results suggest that there exist small subsets of split cuts that exhibit
advantageous properties, and that are yet to be exploited.

Acknowledgements We acknowledge the support of the Natural Sciences and Engineering Research Coun-
cil of Canada (NSERC), [funding reference number RGPIN-2018-04335 and RGPIN-2014-05623].
Appendix

Effect of heuristic features in computation

In order to examine the effect of some features and modifications we introduced to
our separation routine, we ran the code on MIPLIB 3.0 instances with M = 400 and
U = 100. We set the global time limit to an hour, and disabled the following features
one at a time:

— cut strengthening (cut_str_off);
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Table 7 Average gap closed Setti
tt Averz ap closed
under different settings ctine verage gap cose
default 31.04%
cut_str_off 28.35%
stb_obj_off 21.32%
set_cov_off 12.41%

— stabilizing objective (stb_obj_off);
— set covering (set_cov_off).

We then plotted, for each scenario, the number of instances on which at least x%
integrality gap was closed, for x € {10, 20, ..., 90}. As shown in Fig. 9, the additional
features indeed helped to obtain better results.

Among the three heuristics compared, using set covering to impose partial orthog-
onality between split cuts plays the most important role. The advantage of stabilizing
objective is also evident. Note that, these results were obtained with a bound U = 100
already imposed on the disjunction coefficients. We thus expect to observe a more
dramatic gain from stabilized objective, had we chosen a larger bound U to begin
with. Table 7 shows the average gap closed in each computational setting. Note that
we were able to close significantly more integrality gap when all features were used
(default).

Gap closed for the full split closure under a modified separation routine

Our original implementation for the separation of arbitrary split cuts (with bounds
U = 100 on disjunction coefficients) essentially finds a feasible solution to MILP(6)
whose objective value is less than a preset cut violation threshold € < 0. In theory, the
same result can be achieved by adding the requirement that the objective value be less
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thane,s £ —0(w "X —mp) < €, as a constraint in MILP(#), and then finding a feasible
solution. Furthermore, in order to encourage some sparsity in split disjunctions, we
can introduce a new objective function into MILP(6), thus obtaining the following
modified MILP(6):

p
min E rj
j=1

StLsTE—0(m'f—m) <e
—Urj<mj<Ur;j, j=12,...,p

plus original constraints of MILP(6)

Although, in theory, this modified formulation of MILP(#) should produce the same
results, provided that all the other computational parameters/heuristics are set to be
the same, in practice the modified MILP(6) could lead to very different results. In
particular, we ran the modified separation routine with U = 100 as an approximation
to the full split closure, and compare the results with those obtained from our original
implementation. We set a global time limit to 24h. As shown in Table 8, with the
modified formulation of MILP(9), we were able to close much more integrality gap
on average within the same time limit.

Effect of split sparsity pattern on cut sparsity pattern

Table 9 presents the results discussed in Sect. 4 on how sparsity of the cuts and splits
are related. Results of this table are for M = 10 and U = 1 parameters only.
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