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Abstract In this paper we address the problem of locating a new facility on a d-
dimensional space when the distance measure (£ ,- or polyhedral-norms) is different
at each one of the sides of a given hyperplane /. We relate this problem with the
physical phenomenon of refraction, and extend it to any finite dimensional space
and different distances at each one of the sides of any hyperplane. An application
to this problem is the location of a facility within or outside an urban area where
different distance measures must be used. We provide a new second order cone pro-
gramming formulation, based on the £,-norm representation given in Blanco et al.
(Comput Optim Appl 58(3):563-595, 2014) that allows to solve the problem in any
finite dimensional space with second order cone or semidefinite programming tools.
We also extend the problem to the case where the hyperplane is considered as a
rapid transit media (a different third norm is also considered over H) that allows
the demand to travel, whenever it is convenient, through H to reach the new facil-
ity. Extensive computational experiments run in Gurobi are reported in order to
show the effectiveness of the approach. Some extensions of these models are also
presented.
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1 Introduction

In the literature of transportation research it is frequent to address routing or distribution
problems where the movement between points is modeled by the combination of
different transportation modes, as for instance a standard displacement combined with
several high speed lines. Similar approaches have been also applied in some location
problems [9] considering that movements can be performed in a continuous framework
or taking advantage of a rapid transit line modeled by an embedded network; and
different applications of these models are mentioned in the location literature. For
instance, the location of a facility within or outside an urban area where, due to the
layout of the streets within the city boundary, the movement is slow, while outside this
boundary in the rural area movement is fast. Another possible application, mentioned
by Brimberg et al. [6] could be in a region where, due to the configuration of natural
barriers or borders, there is a distinct change in the orientation of the transportation
network, as for instance in the southern area of Ontario.

Location problems are among the most important applications of Operation
Research. Continuous location problems appear very often in economic models of
distribution or logistics, in statistics when one tries to find an estimator from a data
set or in pure optimization problems where one looks for the optimizer of a certain
function. For a comprehensive overview of Location Theory, the reader is referred to
[10] or [21]. Most of the papers in the literature devoted to continuous facility location
consider that the decision space is R?, endowed with a unique distance. We consider
here the problem where R is split by a hyperplane H = {x € R? : a'x = B} for
some o € R4 and B € R, into two regions H4 and Hp, with sets of demand points A
and B, respectively. Each one of these regions is endowed with a (possibly different)
norm || - |4 and | - || g, respectively, to measure the distance within the correspond-
ing region. For the ease of presentation we will restrict ourselves to consider that the
involved norms are £,, p > 1, or polyhedral. Recall that a polyhedral (or block)
norm is characterized by a unit ball being a polytope symmetric with respect to the
origin and with non empty interior. The only £,-norms that are polyhedral are the
well-known £1- and £.-norm. Therefore, we deal with the problem of finding the
location of a new facility such that the overall sum of the weighted distances from the
demand points is minimized. This setting induces a transportation pattern where, in
each side of the hyperplane, the motion goes at a different speed. This problem is not
new and we can find antecedents in the literature in the papers by Parlar [18], Brimberg
et al. [6,7], Fathaly [14], among others, and it can be seen as a natural generalization
of the classical Weber’s problem (see [13,20]). Note that the distances between two
points, depending on the region where they are located, may be measured with different
norms. Hence, the distance between two points x and y is ||x — y||4 (resp. [|x — y||B)
if they belong to Hy4 (resp. to Hp), or the length of the shortest weighted path between
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Continuous location under the effect of ‘refraction’ 35

them otherwise. We point out that in this setting if two points x and y are in the same
half-space, it is not allowed to traverse the hyperplane on paths connecting them. The
reader is referred to Sect. 6.2 for the analysis of this latter case. Related problems have
been analyzed in [1,3,5,8,22,23,25], among others. In order to address this location
problem, first we have to solve the question of computing the shortest path between
points in different regions since our goal is to optimize a globalizing function of the
length of those paths. We note in passing that some partial answers in the plane and
particular choices of distances can be found in [15].

This problem is closely related with the physical phenomenon of refraction. Refrac-
tion describes the process that occurs when the light changes the medium, and then
the phase velocity of a wave is changed. This effect is also observed when sound
waves pass from one medium into another, when water waves move into water of a
different depth or, as in our case, when a traveler moves between opposite sides of the
separating hyperplane. Snell’s law states that for a given pair of media and a planar
wave with a single frequency, there is a ratio relationship between the sines of the
angle of incidence 64 and the angle of refraction 6p and the indices of refraction 74
and n p of the media: n4 sinf4 = np sinOp (see Fig. 1). This law is based on Fermat’s
principle that states that the path followed by a light ray between two points is the one
that takes the least time. As a by-product of the results in this paper, we shall find an
extension of this law that also applies to transportation problems when more than one
transportation mode is present in the model.

Our goal in this paper is to design an approach to solve the above mentioned
family of location problems, for any combination of norms and in any dimension.
Moreover, we show an explicit formulation of these problems as second order cone
programming (SOCP) problems (see [2] for further details) which enables the usage
of standard commercial solvers to solve them.

The paper is organized in seven sections. In Sect. 2 we analyze the problem of
computing shortest paths between pairs of points separated by a hyperplane H when
the distance measure is different in each one of the half-spaces defined by H. We

Fig. 1 Illustration of Snell’s law b
on the plane
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36 V. Blanco et al.

characterize the crossing (gate) points where a shortest path intersects the hyperplane,
generalizing the well-known refraction principle (Snell’s Law) for any dimension and
any combination of £,-norms. Section 3 analyzes location problems with distance
measures induced by the above shortest paths. We provide a compact mixed-integer
second order cone formulation for this problem and a transformation of that formu-
lation into two continuous SOCP problems. In Sect. 4 the problem is extended to the
case where the hyperplane is endowed with a third norm and thus, it can be used
to reduce the length of the shortest paths between regions. Section 5 is devoted to
the computational experiments. We report results for different instances. We begin
comparing our approach for the first model, with those presented (on the plane and
for £1- and ¢>-norms) in [18] and [27] by using the data sets given there; then we
test our methodology using the 50-points data set in [12] (on the plane and different
combinations of £,-norms, both for the first and the second model); and finally we
run a randomly generated set of larger instances (5000, 10,000 and 50,000 demand
points) for different dimension (2, 3 and 5) and different combinations of £,-norms.
Section 6 is devoted to some extensions of the previous model. The paper ends, in
Sect. 7, with some conclusions and an outlook for further research.

2 Shortest paths between points separated by a hyperplane

Let us assume that R? is endowed with two ¢ p;-norms each one in the corresponding
half-space H;, i € {A, B} induced by the hyperplane H = {x € R? : a'x = B}. Let
us write o' = (a1, ..., ag) and assume further that p; = r; /s; with r;, s; € N\{0} and
ged(r;, s;) = 1,1 € {A, B}. Here, |z]|, stands for the £, norm of z € R4,

We are given two points a, b € R? such that a’a < 8 and o’b > B, with weights
wq, wp Tespectively and a generic (but fixed) point x* = (x],...,x})" such that
alx* = B.

The following result characterizes the point x* that provides the shortest weighted
path between a with weight w, > 0 and b with weight w, > 0 using their correspond-
ing norms in each side of H.

Lemmal If1 < pa, pp < +00, the length dp, » (a, b) of the shortest weighted
path between a and b is

dpypp(a.b) = wallx™ —allp, + wpllx™ = bllpg,

where x* = (x{, ..., x)), «'x* = B must satisfy the following conditions:

1. Forall j such that aj = 0:

—1 —1
b —ajl P " ant s —b;l PP b0
wg | ———— sign(x: —a;j wp | ———— sign(x> —b;)=0.
“llx* —allp, i x* — bl py i
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Continuous location under the effect of ‘refraction’ 37

2. Foralli, j such that ajoj # 0.

[ ¥ — a;l ]I’A—l sign(x} — a;) . [ I — b ]/’B“ sign(x — b;)
. sienty; = o)

llx* —allp, 4

* _ oo pA—L * _ x _ . =1 X _ .
_ a|: | al|i| sign(x} — a;) a)b|: | bj|:| sign(x’ bl).

o lx* — bllpg

lx* —allp, o lx* = bl pg o

Proof Computing d, p, (a, b) reduces to solving the following problem:

min_ wgullx —allp, + wpllx — bl py.
x:alx=p

The above problem is a convex minimization problem with a linear constraint.
Consider the Lagrangian function L(x, 1) = w4 ||x—all p, +wp | x—b| pp +1(a' x—B).
Then necessary and sufficient optimality conditions read as:

—1 pB—l

|x._a.| PA . |x_b|

wy [# sign(x; —aj) + wp = 7
lx —allp, llx — bl pg

xsign(x; —aj)+ia; =0, j=1,...,d
a'x —p=0.

First of all, if & ; = 0 we obtain condition 1 from the first set of equations. Next, if
Aaj # 0 the above system gives rise to condition 2. O

In the case where one of the two norms involved is not strict, i.e. py or pp €
{1, 400} there are non-differentiable points besides the origin and the optimality
condition is obtained using subdifferential calculus. Let us denote by df (x) the sub-
differential set of f at x.

Lemma 2 If py = 400 or pp = 1, the length d),, ,, (a, b) of the shortest weighted
path between a and b is

dp,ppa,b) = wullx* —allp, +wpllx™ —bllpy,
where x* = (x{, ..., x}), &«'x* = B must satisfy:
€ wdl|x* —allp, + wpdllx™ — bll,,, for some r € R.

Proof The result follows from applying the rules of subdifferential calculus (see [24])
to the shortest path problem between a and b with the distance measure dp, p,. O

We note in passing that the optimality condition in Lemma 2 gives rise, whenever p4
or pp are specified, to usable expressions. In particular, if both p4 and pp € {1, 400}
the resulting problem is linear and the condition is very easy to handle. Lemmas 1
and 2 extend the results in [15] to the case of general norms and any finite dimension
greater than 2.
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38 V. Blanco et al.

Fig. 2 Tllustrative example of the generalized sines

Next consider the following embedding 7 : RY — R4 7(x) = (x, a'x — B),
for x € RY. Take any point x* such that o’x* = B. Clearly, 7(a) = (a, a'a — B),
w(x*) = (x*,0) and 7w (H) = H x {0}. Then, let us denote by y, the angle between

the vectors m(a — x*) = (a — x*,0) and (a — x*, a’a — B). Now, we can interpret

lo'a—B|
la=x*1p,
in general this ratio is not a trigonometric function, unless p; = 2,i € {A, B}. This
way we define by abusing of notation

as a generalized sine of the angle y, (see Fig. 2). The reader may note that

, la'a — B . la'b — B
Sinp, Vo = m analogously sin,, yp = m .

The above expression can be written by components, namely:

aja; ot]xj

, (observe that o' x* = B). (1)

d
sin =
e = |2 G
j=1
Finally, by similarity we shall denote the non-negative value of each component in
the previous sum as

|ajaj—ajx7|

sinpAyaj = j=1,...,d.

la —x*llp,

With the above convention we can state a result that extends the well-known Snell’s
Law to this framework. It relates the gate point x* in the hyperplane a’x = B8 between
two points a and b in terms of the generalized sine (1) of the angles y, and ;.

Corollary 3 (Snell’s-like result) The point x* = (x{, ..., x})!, a'x* = B that defines
the shortest weighted path between a and b is determined by the following necessary
and sufficient conditions:

L. Forall j such that aj = 0:

ey —ail ] W —a sty | P e by —0
Wq | ———— sign(x; —aj) +wp | ———— sign(x¥ —b;) =0.
C Ll = allp, o I = bll U
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Continuous location under the effect of ‘refraction’ 39

2. Foralli, j, aja; # 0.

|:SinpA Ya; :|pA_l sign(x;" — a;) N |:sinp3 Vb; ]pB_l sign(x} — b;)
o | ——— wp
loti | |oi |
|:sinpA Va; i|1’A—1 sign(x;’.‘ —aj) o |:51an Vb, ]pg—l Sign(x;‘ —bj)
a
aj

o o

’

loj| o]
Corollary 4 (Snell’s Law) If d = 2, pa = pp = 2 and H = {(x1,x2) € R? :
a1x) +apxy = By with oy, an, B € R, the point x* satisfies that

wg Sin 0, = wp, sin G,

where 6, and 0 are: 1) if a1 < ap, the angles between the vectors a — x* and
(—az, a1)!, and b — x* and (ap, —a1)!, or 2) if a1 > ay, the angles between the
vectors a — x* and (a2, —ot1)!, and b — x* and (—az, a1)'.

Proof Since for d = 2 the {>-norm is isotropic, we can assume w.l.o.g. that the
separating line is xo = 0. Thus, after a change of variable x* can be taken as the origin
of coordinates and a = (ay, a2) such that a; > 0, ap < 0, b = (b1, by) such that
b1 <0,b, > 0.

la |b1] _

Next, the optimality condition using Lemma 1 is w, W — b = 0. The result
b1

and sin 6, = Tl O

lai]
llall2

follows since sin 6, =

3 Location problems with demand points in two media separated
by a hyperplane

In this section we analyze the problem of locating a new facility to serve a set of
given demand points which are classified into two classes, based on a separating
hyperplane. The peculiarity of the model is that different norms to measure distances
may be considered within each one of the half-spaces induced by the hyperplane.
Let A and B be two finite sets of given demand points in R, and w, and w;, be
the weights of the demand points a € A and b € B, respectively. Consider H = {x €
RY : a'x = B} to be the separating hyperplane in R? with @ € R? and g € R, and

Hi={xeR?:a'x <B} and Hg={xeR?: o'x > B}.

We assume that R is endowed with a mixed norm such that the distance measure
in Hy is induced by a norm || - ||, the distance measure in Hp is induced by the
norm || - [|,, and ps > pp. We assume further that p; = r;/s;, with r;, 5; € N\{0}
and gcd(7;, s;) = 1,i € {A, B} and that the distance between two points inside Hz
(resp. Hp) is measured with the norm in Hy4 (resp. Hp).

Observe that the hypothesis that p4 > pp ensures that moving through Hy is at
least as fast as moving within Hp.
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40 V. Blanco et al.

The goal is to find the location of a single new facility in R? so that the sum of the
distances from the demand points to the new facility is minimized. The problem can
be stated as:

s ;:xigﬂgdZa)a dpyps(x.a) + D wpdp, py(x. D) (P)
acA beB

where for two points x, y € R4, d pa,pp (X, ¥) is the length of the shortest path between
x and y, as determined by Lemmas 1 and 2.

Note that the shortest paths can be explicitly described by distinguishing whether
the new location is in H4 or Hg. Let x € RY and z € A U B, then:

Ix —zllp x,ze€H;,i e{A, B)
dpyps(x,2) = m%||y—z||pi+||x—y||p/. ifxeH;,zeH;,i,j €{A,B}, i #].
ye -

Theorem 5 Assume that min{|A|, |B|} > 2. If the points in A or B are not collinear
and ps < +00o, pp > 1 then Problem (P) always has a unique optimal solution.

Proof Let us define the function f(x, y) : R¢XUAIFIBDd _ R 4q:

f<,y) =D wallx —allp, + D plix = ypllpy + D wplyp — bl ifa’x <B

f(x y) — acA beB beB
Fo @) =D @allya = allpy + D @allx = Yallpy + D @pllx —bllp, ife’x > B.
acA acA beB

It is clear that

(SP<) (SP-)

* = min inf X, V), inf x, M}
f {a’xfﬂ,a’)'b=ﬂ,VbEB fS( y) alx>B,aly,=B,YacA f>( y)}

We observe that both functions, namely f< and f. are continuous and coercive.
This implies that infyrx<g o1 y,—g,vbe B f<(x, ¥) is attained since the domain is closed
and bounded from below. Thus a solution for this subproblem always exists. Moreover,
we prove that f< is strictly convex which in turn implies that the solution of the first
subproblem (SP<) is unique.

Indeed, let (x, ), (x,y") be two points in the domain of f< and 0 < A < 1.

f<Ox 4+ (1 =0x", Ay + (1 =21)y)
= walrx + (1= x' —allp,

acA

+ > wpllix + (1= 1)x" = hyp — (L= W)Yyl
beB

+ > wpllays + (1= 1)y, = bll
beB
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Continuous location under the effect of ‘refraction’ 41

(A not collinear and p4 > 1)
<D waMix —allp, + (1 =W)X —allp,)

acA

+ > oplx = Yol p, + (1= D" = yplp0)
beB

+ D op(llyp = bllps + (1= DIy, — bl p)
beB

= Af<(x, )+ 1 =) f<(x, .

The analysis of the second subproblem is different since the domain is not closed.
First, analogously to the above proof it follows that f= is strictly convex in its domain,
namely a’x > B, a'y, = B, Ya € A. Therefore, if the infimum is attained (in the
interior of Hp) the solution must be unique. Next, we will prove that if the inf of the
second subproblem is not attained then it cannot be an optimal solution of Problem
(P) since there exists another point in o’x < 8, o'y, = B, Vb € B with a smaller
objective value.

Letus assume that no optimal solution of (SP-. ) exists. This implies that the infimum
is attained at the boundary of Hp and therefore there exists (X, ¥), a’x = B such that

inf fox,y) = f-(x, ).

alx>B.aly,=p,Va

Next,

fo@ 5 =D wallya —allp, + D @allX = Jallpy + D @bl X = bl

acA acA beB
> D wallia —allpy + D @all¥ = Fallps + D 0p% = bl
acA acA beB
> D wall¥ —allp, + D 0pllE = bllpy- ()
acA beB
Now, since X € H, let By := {b € B : wpllx — bllpy = wpllb — pllpy +

wpllx — ypllp,} and B, = B\B;. (Observe that y, = x for all b € B; and then
ZbeBz wpllX = Ypllp, = 0.) This allows us to bound from below () as follows:

() = D walli —alp, + D opllx = Follps + D @pllb = 3l pp

acA be B, be B,
+ D opllx = bllp,
beBy
= wdll¥ —allp, + D bl % = vl
acA beB
+ D opllb = Follps + D 0I5 — bl
beB; beBy
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42 V. Blanco et al.

=D wallX —allpy + D pll¥ = Fpllpy + D opllb = Tl pp

acA beB beB

= f<(x,y).

Hence, (x, y) provides a smaller or equal objective value evaluated in (SP<) which
concludes the proof. O

The above description of the distances allows us to formulate Problem (P) as a
mixed integer nonlinear programming problem by introducing an auxiliary variable
y € {0, 1} that identifies whether the new facility belongs to H4, which in fact is equal
toH A, Or H B-

Theorem 6 Problem (P) is equivalent to the following problem:

minZwaZa + Zw,,zb )
acA beB

st 2qg — Zg < Mu(1 —y), Ya e A, 3)
Ou +tta — Za < Mgy, Va € A, 4)
2w —Zp = Mp vy, Vb € B, 3)
Op +up —Zp < Mp (1 —y), Vb € B, (6)
2qg > Ix —allp,, Va € A, 7
Oa = llx = yallpg> Ya € A, 8)
ug = lla = yallpys Va € A, )
2p = [Ix = Dl py, Vb € B, (10)
Op = llx = yullpas Vb € B, (11)
up = b= yullps, Vb € B, (12)
a'x =B <M1 -y), (13)
a'x — B =—My, (14)
a'y. =B, Ya € A, (15)
o'y, =B, Vb € B, (16)
Za4, Za» Oastg = 0, Va € A, (17)
Zp, 2b, Op, up > 0, Vb € B, (18)
Yar Yo € RY, VaeA,beB, (19)
y €1{0, 1}. (20)

with M, My, My > 0 sufficiently large constants for alla € A, b € B.

that models

Proof Let us introduce the auxiliary variable y = [ I ifx e Hy,

0 ifx e HB,
whether the location of the new facility x is in H4 or in the closure of Hp. (Observe
thatif x € Hy NHp = H, y can assume both values.) Note that constraints (13),(14)
and (20) assure the correct definition of this variable. Next, we define the auxiliary
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Continuous location under the effect of ‘refraction’ 43

variables Z, Ya € A and Z;, Vb € B that represent the shortest path length from the
new location at x toa € A and b € B, respectively. Similarly, with z, and z; we shall
model ||x —allp, and ||x — b|| p, respectively.

We shall prove the case x € Hy, since the case x € Hp follows analogously when
y = 0.In case x € Hy (being then y = 1), let us denote with 6, the distance between
x and the gate point, yj, of b on H, namely 6, = ||x — yp|l »,; and with u; the distance
between y, and b, up = ||b — yp || p forall b € B (16). Since y = 1, the minimization
of the objective function and constraints (3)—(6) and (7), (11) and (12) assure that the
variables are well-defined and that:

Za=2za=llx—allp, and Zp =0 +up =[x = ypllpy + 110 — Yol ps-

Hence, the minimum value of > aeA @aZla + Zbe p WpZp is the overall sum of the
shortest paths distances between x and the points in A U B. O

The reader may note that valid choices of the M, M,, M, constants that
appear in the formulation (2)—(20) can be easily obtained. Indeed, by standard
arguments one can prove that it suffices to take the big-M constants, in the above
formulation, as M. = 4maxqea, peplllallp,. 1bllps} ¥V ¢ € AUB and M =
2maxpeipy,pp) el p maxaea, peplllalp,, 161l p5} + B. (We note in passing that the
proposed values are valid upper bounds although some smaller values may also work.)
In spite of that, the above formulation may not be the more appropriate way to solve
Problem (P) since one can take advantage of the following fact.

Observe that the hyperplane  induces the decomposition of R¢ into R = Hy U
Hjp, and such that H4 N Hp = H. Moreover, using the result in Theorem 5, Problem
(P) is equivalent to solve two problems, restricting the solution x to be in H4 and in
Hp.

Theorem 7 Let x* € R? be the optimal solution of (P). Then, x* is the solution of
one of the following two problems, (P4) or (Pp):

min Z WaZa + Z wpBp + Z wpUp (Pa)

acA beB beB

s.t. (7), (11), (12), (16),

a'x < B, (21)
72 >0, Vae A,
Op,up >0, Vb € B,
X, Vp € RY.
min Z wpZp + Za)a@a + Z Wallg (Pp)
beB acA acA
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44 V. Blanco et al.

s.t. (8),(9), (10), (15),
a'x > B, (22)
zp >0, Vb € B,
Op,ug >0, Ya € A,

X, Vq € RY.

Proof Let x* be the optimal solution of (P). By Theorem 6, x* must be the optimal
solution of (2)—(20). Hence, we can distinguish two cases: (a) x* € Hyu; or (b) x* €
Hp. First, let us analyze case (a). Since x* € Hy, then y* = 1. Hence, the non-
redundant constraints in (P) are (16), (21), (7), (11) and (12), and the variables Z, and
Zyp in (P) reduce to z, and 6 + uy, respectively. The above simplification results in
the formulation of Problem (P 4).

For case (), the proof follows in the same manner. The reader may note that the
hyperplane H is considered in both problems. However, by the proof of Theorem 5,
if x* is in H, since we assume that p4 > pp, the optimal value of (P4) is not greater
than the optimal value of (Pp) and the solution can be considered to belong to Hy.

O

From theorems 5 and 7 we get the following result that gives an interesting local-
ization property about the solutions of the problem [(P4) or (Pp)] whichever one has
the best objective value.

Theorem 8 Let (x*, y*) € RY¥IBl pe the optimal solution of (P4) and (x,9) €
REx1Ald be the optimal solution of (Pg), with objective values f *and f, respectively.
If f* > f(resp. f* < f), yi =i =x* forallb,b' € B (resp. 3, = Yo = X, for
alla,d’ € A). Moreover, if f* = f, Vi=ys=x"=XVaeA beB.

As we mentioned before, the cases where the norms used to measure distances are
£p-norms, p € Q, 1 < p < +o0, are very important and their corresponding models
simplify further. In what follows, we give explicit formulations for these problems.
Theorem 9 Let || - ||, be an £y, -norm with p; = ?—i > 1, ri,s; € N\{0}, and
gcd(ri, si) = 1 fori € {A, B}. Then, (Pn) is equivalent to

min Z WaZa + Z wpbp + Z wpllp (23)

acA beB beB
s.t. 21), (16),
tak — Xk +ar >0, Yae A, k=1,...,d, 24)
tak +xp —ar >0, Yae A, k=1,...,d, (25)
Vpk + Xk — Yok =0, Vb e B, k=1,...,d, (26)
Vpk — Xk + Yk =0, Vb e B, k=1,...,d, 27
gk — Yok +br >0, Ybe B, k=1,...,d, (28)
gk +yok — by >0,YVbe B, k=1,...,d, (29)
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4 < ENATA Yae A k=1,....d, (30)
VA < pSAOrATA Vb e B, k=1,...,d, 31)
gl’,§< Bub T Whe B, k=1,....d, (32)
Zsak < Za. Va € A, (33)
Zpbk < Op, Vb € B, (34)

d
> ik < up, Vb € B, (35)
Zas Eakstak, >0, Yae A, k=1,...,d, (36)
Op, up, Ppk, vpk =0, Ybe Bk=1,...,d, 37)
Yok, gk =0, Ybe Bk=1,...,d, (38)
x, yp € RY, Vb € B. (39)

Proof Note that the difference between (P 4 ) and the formulation (23)—(39) stems in the
constraints that represent the norms [(7), (11) and (12)] in (P 4) that are now rewritten
as (24)—(35). This equivalence follows from the observation that any constraint in the
form Z > | X — Y|, for any p = f with r, s € N\{0}, r > s and gcd(r, s) = 1, and
X, Y variables in R?, can be equivalently written as the following set of constraints:

Ov+ Xk =Y >0, k=1,....,d,
Ok — Xk + Y >0, k=1,...,d,
Oy < R.Z, k=1,....d,
d

sz <Z,

R > 0, Vk=1,....d.

(40)

This result can be obtained from [4] although it is detailed here for the sake of
readability. Indeed, let p = —— then 1 + = = 1. Let (Z, X, Y) fulfill the inequality

rs’

Z > || X — Y||p. Then we have

d r g s, L
IX=Yllp<Ze (D IXx—Wls) <zrZ7
k=1

s

d r
= (Z | Xi — Yk|?zfv<—'7“>) <z,
k=1
d

=D X -Vl 27T < Z. (41)
k=1
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Then (41) holds if and only if IR € RY, R, > 0, Yk = 1,...,d such that
| Xx — Yk|§Z_rs;S < Ry, satisfying Zgzl Ry < Z, or equivalently, | X — Yi|" <
RZ'and 34_ Ry < Z.

Set Oy = | X — Yi| and Ry = | X — Yx|PZ~'/?. Then, clearly (Z, X, Y, Q, R)
satisfies (40).

Conversely, let (Z, X, Y, Q, R) be a feasible solution of (40). Then, Q; > | X —

Veland R = 027 = X4 = %IFZ75 Thus, XL, X6 — Yl i 27 <

Z;f:l Ry < Z, which in turn implies that Zzzl |Xx — Yi|5 < ZZ and hence,
IX-=Yl, = Z O

Remark 1 (Polyhedral Norms) Note that when the norms in Hy4 or Hp are polyhedral
norms, as the well-known £ or £, norms, a much simpler (linear) representation than
the one given in Theorem 9 is possible. Actually, it is well-known (see for instance
[21,22,26]) that if || - || is a polyhedral norm, such that B*, the unit ball of its dual
norm, has Ext(B*) as set of extreme points, the constraint Z > || X — Y| is equivalent
to the following set of linear inequalities:

Z>e' (X —Y), Ve € Ext(BY).

Corollary 10 Problem (P4) (resp. (Pp)) can be represented as a semidefinite pro-
gramming problem with |A|(2d + 1) +|B|(4d +3) + 1 (resp. |B|(2d + 1) + | A|(4d +
3) + 1) linear constraints and at most 4d(|A|logra + |B|logra + |B|logrp) (resp.
4d(|B|logrp + |A|logrp + |A|logra) positive semidefinite constraints.

Proof By Theorem 9, Problem (P4) is equivalent to Problem (23)—(39). Then, using
[4, Lemma 3], we represent each one of the nonlinear inequalities, as a system of at
most 2logrs or 2log rp inequalities of the form X? < Y Z, involving 3 variables,
X, Y, Z with Y, Z non negative. Hence, by Schur complement, it follows that

Y+Z 0 2X
X’<vZ & 0 Y+Z Y—-Z)|>=0,Y+Z=>0. (42)
2X Y—-Z Y+Z

Hence, Problem (P4) is a semidefinite programming problem because it has a
linear objective function, |A|(2d + 1) + |B|(4d + 3) + 1 linear inequalities and at
most 4d(|A|logrs + |B|logra + |B|logrp) linear matrix inequalities. O

The reader may note that by similar arguments and since the left-hand representation
of (42) is a second order cone constraint, Problem (P4) can also be seen as a second
order cone program.

The following example illustrates this model with the 18-points data set from Parlar
[18].

Example 11 Let H = {x € R? : 1.5x — y = 0} and consider the set of 18-demand
points in [18]. We consider that the distance measure in Hy4 is the £;-norm while in
Hp is the £3-norm. The solution of Problem (P) is x* = (9.23792, 6.435661) with
objective value f* = 103.934734.
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Fig. 3 Demand points and optimal solution of Example 11

Figure 3 shows the demand points A and B, the hyperplane H, the solution x*, as
well as the shortest paths between x* and the points in A and B.

Finally, to conclude this section we address a restricted case of Problem (P). Let
{g1,..., g} C R[X] be real polynomials and K := {x € R? : gix) =0, j =
1, ..., 1} abasic closed, compact semialgebraic set with nonem})ty interior satisfying
that for some M > 0 the quadratic polynomial u(x) = M — >\, x,% has a represen-
tationon K as u = og + Zf.:l oj gj, for some {oy, ..., 07} C R[X] being each o;
sum of squares (Archimedean property [16]). We remark that the assumption on the
Archimedean property is not restrictive at all, since any semialgebraic set K € R
for which it is known that ZZ: 1 x,% < M holds for some M > 0 and for all x € K,
admits a new representation K’ = K U {x € RY : g1+1(x) =M — Zlex,? > 0}
that trivially verifies the Archimedean property.

For the sake of simplicity, we assume that the domain K is compact and has non-
empty interior, as it is usual in Location Analysis. We observe that we can extend the
results in Sect. 3 to a broader class of convex constrained problems.

Remark 2 LetK := {x e R : gj(x) >0, j=1,...,1} be abasic closed, compact
semialgebraic set with nonempty interior, and consider the restricted problem:

)Igleingwa d(x.a)+ > wpd(x.b). (43)

acA beB

Assume that K satisfies the Archimedean property and further that any of the
following conditions hold:

1. gi(x) are concave fori = 1,...,/ and — Zé:l v V2gi(x) > 0 for each dual
pair (x, v) of the problem of minimizing any linear functional ¢’x on K (Positive
Definite Lagrange Hessian (PDLH)).

2. gi(x) are sos-concaveon K fori =1, ...,/ or g;(x) are concave on K and strictly
concave on the boundary of K where they vanish, i.e. I0KNd{x € RY . gi(x) =0},
foralli=1,...,1.
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3. gi(x) are strictly quasi-concave on K fori =1, ...,1[.

Then, there exists a constructive finite dimensional embedding, which only depends
onpy, ppandg;,i =1, ..., 1, suchthatthe solution of (43) can be obtained by solving
two semidefinite programming problems.

The validity of the above statement follows from the fact that the unconstrained
version of Problem (43) can be equivalently written as two SDP problems using the
result in Theorem 7 and Corollary 10. Therefore, it remains to prove that under the
conditions 1, 2 or 3 the constraint set x € K is also exactly represented as a finite
number of semidefinite constraints or equivalently that it is semidefinite representable
(SDr). The discussion that the three above mentioned cases are SDr is similar to that
in [4, Theorem 8] and thus it is omitted here. O

4 Location problems in two media divided by a hyperplane endowed
with a different norm

In this section we consider an extension of the location problem in the previous section
where the separating hyperplane is endowed with a third norm, namely || - || »,,, and it
may be used to travel in shortest paths crossing it. Thus, the new problem consists of
locating a new facility to minimize the weighted sum of the distances to the demand
points, but where, if it is convenient, a shortest path from the facility to a demand
point that crosses the hyperplane may travel through it. This way the hyperplane can
be seen as a rapid transit boundary for displacements between different media.
We define the shortest path distance between two points a and b in R¢ by

lla — bl ifa,b € H;, i €{A, B},
di(a,b) = mir71_[||x—a||pA+||x—y||pH+||y—b||pB ifa €e Hy, b € Hp,
X,yE

(DT)

and x, y represent the access and the exit (gate) points where the shortest path from
a to b crosses through the hyperplane.

As in Sect. 2 we can also give a general result about the optimal gate points of
the shortest weighted path between points in this framework. In this case we must
resort to subdifferential calculus to avoid nondifferentiability situations due to the
possible coincidence of x* and y*. Let us denote by 9, f (x*, y*) (resp. 9y, f (x*, y*))
the subdifferential set of the function f as a function of its first (resp. second) set of
variables, i.e. y is fixed (resp. x is fixed), at y* (resp. x*).

Lemma 12 The distance d;(a, b) of the shortest weighted path between a and b is

wallx™ = allp, + orllx™ =y Il py + oplly™ = bllpg,

@ Springer



Continuous location under the effect of ‘refraction’ 49

Fig. 4 Illustrative example of the generalized sines when traversing H

where x* = (x{,...,x}), and y* = (yf,....,y)", o'x* = B, &'y* = B must

satisfy:

ra@ € W d||x* — allp, + ondedy(x*, y¥), for some i, € R,
Ape € wpd|ly* — bl pp + @ dydy (x*, y*), for some ip € R,

being d(x,y) = [lx — ¥l py-

Now, we consider again the embedding defined in Sect. 2: x € RY - (x,a'x— B) €
R4+! Denote by y, the angle between the vectors (¢ — x*, 0) and (a — x*, a'a — )
and by yj the angle between (b — y*, 0) and (@ — y*, o’b — B). Then, we can interpret
\|La—t?c*_lﬁ’ |A and ”llfi[;:‘ﬁ )lB as generalized sines of the angles y,, and yj, respectively (see
Fig. 4). The reader may again note that in general these ratios are not trigonometric
functions, unless p4 = pp = 2. We define the generalized sines as:

. la’a — Bl d s la’b — Bl
sin,, g = ———— and sin,, yp = —————.
pa Va PB
Ix* —allp, ly* = bllpg

These expressions can be written by components as:

aja; ajx

d
sin, , ¥, Z — J sin,, ¥ ,y]
paVa =D | Sip, = Z
o lla=x*lp, Ib Ylps

Finally, by similarity we shall denote the non-negative value of each component in
the previous sums as

) . |ajaj—otjx;'f| ) . |Oljbj—01j)’7|
sin, Ya; = ——————— and sin, yp; = T
1o — y*llpg

L j=1,....d.
la —x*[p,

With the above notation, we state the following results derived from Lemma 12.

Corollary 13 (Snell’s-like result) Assume that || - |lp,, |- lpg, II-1lpy, are £p-norms
with 1 < p < +o00. Let x*, y* € R, o' x* = o' y* = B. Then, x* and y* define the
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shortest weighted path between a and b when traversing the hyperplane is allowed if
and only if the following conditions are satisfied:

1. Forall j suchthat aj = 0:

pa—1 pr—1

el 1 A

Wa | T 51gn(xj—aj)+wH — 31gn(xj—yj)=0,
Ix* —allp, Ix* = y*ll ps

-1 pr—l
e —b;1 177 bk — | _
wp |:||y* . s1gn(y;‘ —bj) —wy 7”x* T s1gn(x;f — y;f) =0.

2. Foralli, j, suchthat ajoj # 0O:

sin yg pa=l sign(x — a;) lx} — y¥| pr-l sign(x} — yf)
a WH * *
levi | lx* — y*ll ppy
. . -1 .
sin yy, pa—l mgn(x}‘ —aj) |x;’f — y;’f| Pr mgn(x;‘ - y;‘)
= Wq H )

[l = ¥*[l pyy o]

i o

le;] a;

and

o

sin yp, pp=1 sign(y’ — b;) lx} =y} pr=l sign(x} — y)
Wq — WH | o
1

o | e = y¥ 1y
. I -1 .
[smybj]” Usign(yy —b;) [ =yl T“ sign(x¥ — y¥)
= Wy — |

= ¥l o

loej | o
Corollary 14 Ifd =2, pa = pp = py =2 and H = {(x1, x2) € R? : xo =0}, the
points x*, y* satisfy one of the following conditions:

Iy
Ry
2. wgysinb, = wp sin O and x* = y*,

1. w,sinb,; = wp sinfp = wy & and x* # y*, or

where 6, is the angle between the vectors a — x™ and (0, —1) and 6}, the angle between
b — y* and (0, 1) (see Fig. 5).

Proof To prove 1), since the Euclidean norm is isotropic, we can assume w.l.o.g. that
after a change of variable x* and y* can be taken such that x; = 0, y{ > 0 and
a = (a1, ap) such thata; > 0,a; < 0,b = (b1, by) suchthat by <0, by > 0.

The optimality condition using Lemma 12, assuming x* # y*, is:

lar] " il
k= all2 Ix* =yl
k b *
o |y1 1 .y |y1| _ (44)
ly* —0li2 llx* — y*ll2
The result follows since sin 6, = ﬁ sin 6, = &%ﬁ‘z-
If x* = y* the result for condition 2) follows from Corollary 4. O
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Fig. 5 Snell’s law when b
traversing H
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Note that in Corollary 14 one can make w.l.o.g. the assumption that the separating
line is x» = 0 due to the isotropy of the Euclidean norm.

Corollary 15 Ifd =2, ps = pp = py =2and H = {(x1, x2) € R2: xy = 0} then
the following assertions hold:

1. If o, = wp = WK # 0, then 6, = 0.

2. If oy = 0and w,wp # 0, then 6, = 6, = 0.

Proof The proof follows observing that if y > 0 from Eq. (44) in Corollary 14 we

get that |y} — b1| = [|y* — bl|2 which is impossible unless b, = 0, contradicting the
hypotheses in the proof. Therefore, y|" cannot be greater than zero. Hence, in this case
\ |b1]

the condition reduces to x* = y* and w, ”x,lﬁaflanz = Oy g - Thus, sin 6, = sin 6.

Next, the case when wy = 0 and w,wp, # 0, reduces to compute the projections
onto H, of each one of the points a and b. Indeed by condition /) in Corollary 14,
sinf, = sin6, = 0, being 6, = 6, = 0 (see Fig. 6). O

@ Springer



52 V. Blanco et al.

Lemma 16 Leta € Hy and b € Hp. Then,

1. If max{pa, pp} > py the shortest path distance d;(a,b) = minyqgiy—g llx —
allp, + 11x — bllp,, i.e. it crosses H at a unique point.

2. If p = max{pa, pp} then the shortest path from a to b may contain a non-
degenerated segment on 'H.

Proof Let us consider the general form of the solution to determine d; (a, b), namely

di(a,b) = min |x —allp, + Ix = yllpy + 1y = Dl pg-
x,yeH

Clearly, if p4 > py, we have

lx —allps +1Ix = ylpy + 11y =bllpp = llx —allpy +lIx = ylips + 11y = bllpy;
(by the triangular inequality) > [ly —allp, + Iy — bl pj-

O

Definition 17 We say that the norms £, £,, and £, satisfy the Rapid Enough
Transit Media Condition (RETM) fora € A and b € B if:

1. For y* & argmin |y = allpy. la = 3 llpy + ¥ = ¥"llppe < I = allp,, for al

x € H,and
2. For x* € argmi%l{ lx = bllpg, 16— x* Ml pp + IIXx* = ¥llpyy < ly — bllpp, for all
Xe

y e H.

Note that the above definition states that a triplet of norms (€, , £, £,,) satisfies
the condition if the norm defined over the hyperplane H is ‘fast enough’ to reverse
the triangle inequality when mixing the norms, i.e., when the shortest path from a
point outside the hyperplane to another point in the hyperplane benefits from traveling
throughout the hyperplane.

Lemma 18 Leta € Hy and b € Hp. Then, if co > py > pa = pp > 1 and the
corresponding norms satisfy the RETM condition for a and b, the shortest path from
a to b crosses throughout 'H in the following two points:

t t
a'a — o'b —
*=a——*’35§ and y*:b——*'B 5
laclls, lalls,
where || - ||*, and || - ||% . are the dual norms to || - and || - , respectively, and
PA PB PA PB P Y

50’? (S argmaxu(;HpA:l Olt(S, 35 € argmax‘|5”pB:1 als.
Proof First, note that x* and y* correspond with the projections of a and b onto H,

respectively (see [17]). Let x, y € H be alternative gate points in a path from a to b.
Then
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RETM
16 = Yllpp + lx = ¥llps +lla=xlp, = 16— 3"llpg
15" = Vllpy + llx = yllpy + lla — x*lp,
+ 112" = xll g
> 16— y*llps + lla —x"Mp, + 15" = XMy + 157 = xll py
= 16— ¥*llps + lla —x*py + 15" = X%l pyy.

]

Example 19 Let H = {(x,y) e R>: y =x}anda = (4,5)" e Hy, b = (12, 11)! €
Hp with ps = pp = 1 and pyy = +o0o. We observe that these norms satisfy the
RETM condition for a and b. First of all, we realize that the closest £1-points to
a and b, x* and y*, respectively, on H must belong to x* € [(4,4), (5,5)] and
y* e [(11,11), (12, 12)], respectively.

L. Let (y,y) € H. lla — x*lli + Ix* — (y, Moo = 1 + min{|4 — y[, |5 — y[} and
la— ., =14 —yl+15—y|. Then, for y > 5, we get that 1 + (y — 5) =
y—4<(y—4)+ (y—5) =2y —9, which is always true for y > 5. Otherwise,
ify<41+@4—-y)=5-y=<@-y)+ G-y =9 -2y, which is always
true for y < 4.

2. Let(x,x) e H. |b—y*|l1 + lIy* — (x, ) |loo = 1 + min{|11 — x|, |12 — x|} and
lla—(x,x)|l1 = |12—x|+ |11 —x]|. Then, for x > 12, we get that | + (x — 12) =
x—11 < (x —12) + (x — 11) = 2x — 23, which is always true for x > 12.
Otherwise, if x < 11,1+ (1l —x) =12 —x < (12 —x) 4+ (11 —x) =23 — 2x,
which is always true for x < 11.

Hence, the RETM condition is satisfied, and the shortest path from a to b crosses
in ‘H through their projections:

x*=(5,5) and y* = (11, 11).

The overall length of this path s [|a—x*|| |+ [|x*— y*lco+ |b—y*|1 = 14+6+1 =8
(see Fig. 7).

Note that the RETM condition is defined for any triplet of norms (£, £y, £p;,)
and for any pairs of points a and b. Hence, unless the condition is fulfilled for all pairs
of points a € A and b € B, we cannot extend Lemma 18 to the location of all the
points in A and B. Actually, even for the slowest £ ,-norm in H4 and Hpg, namely £,
and the fastest one in H, namely £, it is easy to check that such a condition is not
verified for every pair of points.

Once we have analyzed shortest paths between points in the framework of the
location problem to be solved, we come back to the original goal of this section: the
location of a new facility to minimize the weighted sum of shortest path distances
from the demand points. Thus, the problem that we wish to analyze in this section can
be stated similarly as in (P).
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Fig. 7 Shortest distance from a
to b in Example 19 12
b
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min > wady(x,a) + > wpdy(x.b). (PT)
xeR4
acA beB

Note that Problem (P), analyzed in Sect. 3, is a particular case of Problem (PT)
when the two crossing points y! and y? are enforced to be equal, i.e. whenever it is not
allowed to move traversing the hyperplane when computing shortest paths between
the different media.

By similar arguments to those used in Theorem 5 we can also state an existence
and uniqueness result for Problem (PT).

Theorem 20 Assume that min{|A|, |B|} > 2. Ifthe points in A or B are not collinear
1 < py <+ooand 1 < pp < pa < 00 then Problem (PT) always has a unique
optimal solution.

It is also possible to give sufficient conditions so that Problem (PT) reduces to (P).
The following proposition clearly follows from Lemma 16.

Proposition 21 Ler A, B C R and H = {x € R? : a'x = B}. Then, if ps > pp >
pH, Problem (PT) reduces to Problem (P).

The description of the shortest path distances in (DT), allows us to formulate Prob-
lem (PT) as a mixed integer nonlinear programming problem in a similar manner as
we did in Theorem 6 for (P).

Theorem 22 Problem (PT) is equivalent to the following problem:

minZwaZa + Zwbzb (45a)

acA beB
s.t. 3), (5), (7), (10), (13), (14),
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O+ tta +1a — Za < My y, Va € A, (45b)
Op +up+ 1, — Zp < My (1 — ), Vb € B, (45¢)
O = Ix = Yall g Va € A, (45d)
g > lla— 2l ps Va € A, (45e)
ta = 1¥a = Yallprs Va € A, (45¢f)
O > lx — yhllpa Vb € B, (45g)
up = b= il pg>» Vb € B, (45h)
i = 155 = Yollprs Vb € B, (45i)
a'yl =B, VaeA,i=1,2, (45§)
a'yl =B, Vbe B,i=1,2, (45Kk)
Zar Zas 6ar g, 1a, > 0, Va € A, (451)
Zb, Zb, Op, up, tp, > 0 Vb € B, (45m)
vy vl yE e RY, Vac A, beB (45n)
y €1{0, 1}. (450)

with Mg, My > 0 sufficiently large constants for alla € A, b € B.

The reader may note that appropriate values of the constants M,, Mj, canbe easily
derived which results in values similar to those described at the end of Theorem 6.
Moreover, one can have a much better solution approach based on a simple geometrical
observation.

The following result states that the solution of Problem (45) can also be reached by
solving two simpler problems when restricting the solution to belong to H4 or Hp.

Theorem 23 Let x* € RY be the optimal solution of (PT). Then, x* is the solution of
one of the following two problems:

min Z WaZa + Z wpBp~+

acA beB
Z wpUp + Z wplp
beB beB

s.t. (7), (45g), (45h),
(451), (45k), (43D, (21),
Zqa >0, Va e A,
Op, up, tp >0, Vb € B,
x, yi,y2 e R, (PT4)
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Fig. 8 Points and optimal solution of Example 24

min Z wpzp + Z wa0,+

beB acA

Zwaua + Za)ata

acA acA
s.t. (10), (45d), (45¢e),
(45), (45)), (45m), (22),
7, >0, Vb € B,
Oy, g, t; >0, Ya e A,

x,yl y2 e RY (PTp)

A similar proof to the one of Corollary 10 would allow us to give an equivalent
SOCP formulation for problems (PT4) and (PTp).
We illustrate Problem (PT) with an instance of the 18 points data set in [18].

Example 24 Consider the 18 points in [18] and the separating line H = {x € R? :
1.5x — y = 0}. Assume that in Hy4 the distance is measured with the £,-norm, in Hp
the distance is induced by the £3-norm and on H the norm is 3—1600. Figure 8 shows the
demand points A and B, the hyperplane H and the solution x*. The optimal solution
is x* = (9.133220, 6.897760) with objective value f* = 100.442353.

Note that the difference between this model and the one above is that the shortest
path distance from the new facility to a demand point may not cross the hyperplane
‘H at a unique point. Comparing the results with those obtained in Example 11 for the
same data set, but not allowing the use of H as a high speed media, we get savings in the
overall transportation cost of 3.492381 units. In Fig. 9, we can observe that the shortest
path from the new facility x* and the demand point (2, 8) consists of traveling from
x* to y1 = (5.918243, 8.877364) in Hp (using the £3-norm), then traveling within
the hyperplane H from y! to y? = (4.635013, 6.952519) (using the 1/4 — £,-norm)
and finally to (2, 8) in H4 (using €>-norm). Actually, the overall length of the path is:
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Fig. 9 Shortest path from x* to (2, 8)

1
d3(x*, y) + Zdoo(yl, ¥2) +dr(y2, (2, 8)) = 3.447879 + 0.4812115 + 2.835578
— 6.7646685.

Finally, we state, for the sake of completeness, the following remark whose proof
is similar to the one for Remark 2 and that extends the second order cone formulations
in Theorem 23 to the constrained case.

Remark 3 Let{gy, ..., g} C R[X]bereal polynomialsand K := {x € R : gjx) =
0, j = 1,...,1} abasic closed, compact semialgebraic set with nonempty interior
satisfying the Archimedean property, and consider the following problem

iréilril Z wady (x, a) + Z wpd; (x, b). (46)

acA beB

with d; (x, y) as defined in (DT). Assume that any of the following conditions hold:

1. gi(x) are concave fori = 1,...,¢ and — Zf‘:l v;V2gi(x) > 0 for each dual
pair (x, v) of the problem of minimizing any linear functional ¢’x on K (Positive
Definite Lagrange Hessian (PDLH)).

2. gi(x) are sos-concaveon K fori =1, ..., £ or g;(x) are concave on K and strictly
concave on the boundary of K where they vanish, i.e. IO KNd{x € R? : gi(x) =0},
foralli=1,...,1.

3. gi(x) are strictly quasi-concave on K fori =1, ..., 1.

Then, there exists a constructive finite dimension embedding, which only depends

on pa, pg, pr and g;, i = 1, ..., £, such that (46) is equivalent to two semidefinite
programming problems. O
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5 Computational experiments

We have performed a series of computational experiments to show the efficiency of
the proposed formulations to solve problems (P) and (PT). Our SOCP formulations
have been coded in Gurobi 5.6 and executed in a PC with an Intel Core i7 processor at
2x 2.40 GHz and 4 GB of RAM. We fixed the barrier convergence tolerance for QCP
in Gurobi to 10710

Our computational experiments have been organized in three blocks because the
goal is different in each one of them. First, we report on the data sets already considered
in Parlar [18] and Zaferanieh et al. [27]. These data are sets of 4, 18 (in [18]), 30 and
50 (in [27]) demand points in the plane and separating hyperplanes y = 0.5x, y =
x, y = 1.5x. Second, we consider the well-known 50-points data set in Eilon et. al
[12] with different separating hyperplanes and norms in each one of the corresponding
half-spaces. Finally, we also report on some randomly generated instances with 5,000,
10,000 and 50,000 demand points in dimension 2, 3 and 5 and different combinations
of norms.

The results of the first block are included in Tables 1 and 2. Table 1 shows in columns
CPUTime ([18,27]), f* ([18,27]) and x*([18,27]) the results reported in [18] (for the
4 and 18 points data sets) and [27] (for the 30 and 50 points data sets), and in columns
CPUTime(P), f*(P) and x* (P) the results obtained with our approach. (The reader
may observe that the CPU times are not directly comparable since results in [27]
were obtained in a machine with a single processor at 2.80 GHz). In this table N is
the number of demand points, H is the equation of the separating hyperplane (line),
CPUTime is the CPU-time and f* and x* are the objective value and coordinates of
the optimal solution reported with the corresponding approach, respectively. In order
to compare our objective values and those obtained in [18] or [27], we have evaluated
such values by using the solution obtained in those papers, where the authors provided
a precision of two decimal places. This evaluation was motivated because we found
several typos in the values reported in the papers. The goal of this block of data is to
compare the quality of solutions obtained by the different methods. Comparing with
our method, we point out that our solutions are superior since we always obtain better
objective values than those in [18] or [27]. These results are not surprising since both
[18] and [27] apply approximate methods whereas our algorithm is exact. Furthermore,
the approach in [27] is much more computationally costly than ours. Additionally, in
order to check whether a rapid transit line can improve the transportation costs from
the demand points to the new facility, we report in Table 2 the results obtained for the
same data sets applied to Problem (PT) taking || - || = %@oo. ‘We observe that in this
case the overall saving in distance traveled ranges in 5% to 24%.

Table 3 reports the results of the second block of experiments. In this block, we test
the implementation of our SOCP algorithm over the 50-points data sets in [12]. The
goals are: (1) to check the efficiency of our methodology for a well-known data set in
location theory, considering different norms in the different media, over the models (P)
and (PT) (Note that in [18] and [27] only (P) is solved using £1 and £>-norms); and (2)
to provide some benchmark instances to compare current and future methodologies
for solving (P) and (PT). To this end, we report CPU times and objective values for
different combination of £,-norms ({2, £3 and £ 5) and polyhedral norms (£1, £~)
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Table 2 Results of model (PT) with || - [y = lfoo for the data sets in [18] and [27]

N H CPUTime(PT) (@1 x*(PT)

4 y=x 0.0000 20.5307 (0.000000, 0.000001)
18 y=1.5x 0.0000 108.3362 (8.811381, 7.119336)
30 y =0.5x 0.0156 254.7805 (6.000000, 3.000000)
30 y=x 0.0000 230.7513 (5.234851, 5.234838)
30 y=15x 0.0156 244.4072 (5.153294, 5.102873)
50 y =0.5x 0.0156 917.1736 (11.923664, 5.961832)
50 y=x 0.0156 808.2990 (10.000020, 9.999995)
50 y=1.5x 0.0156 892.4482 (10.521522, 9.571467)

fulfilling the conditions p4 > pp for Problem (P) and py > pa > pp for Problem
(PT) and different slopes for the separating hyperplane H = {x € R? : y = Ax} with
A € {1.5, 1, 0.5} to classify the demand points.

Finally, Table 4 shows the results of our computational test for the third block of
experiments. The goal of this block is to explore the limits in: (1) number of demand
points, (2) dimension of the framework space; and (3) combination of norms, that can
be adequately handled by our algorithm for solving problems (P) and (PT). For this
purpose, we consider randomly generated instances with N € {5000, 10,000, 50,000}
demand points in [0, 119, for d = 2,3 and 5. The separating hyperplane was taken
as H = {x € R? : x; = 0.5} and the different norms to measure the distances in
each region (£1, €2, {15, {3 and £~,) combined adequately to fulfill the conditions
(see Lemma 16 and Proposition 21) to assure that the problems are well-defined and
that the different instances of Problem (PT) do not reduce to (P). From Table 3, we
conclude that our method is rather robust so that it can efficiently solve instances
with more than 50,000 demand points in high dimensional spaces (d = 2, 3, 5) and
different combinations of norms in a few seconds. We have observed that instances
with polyhedral norms, in particular £1, are in general harder to solve than those with
smooth norms. This behavior is explained because the representation of polyhedral
norms requires to add constraints depending on the number of extreme points of their
unit balls. This figure grows exponentially with the dimension and for instance, for
50,000 points indimensiond = 5, our formulation needs 50,000 x5 x32 = 8,000,000
linear inequalities in order to represent the norm £;. This results in an average CPU
time of 1019.48 s (with a maximum of 3945.82 ) for those problems where either £, ,
or £,, equals £1, whereas the CPU time for the remaining problems in dimension
d = 51is215.69s (with a maximum of 697.505).

6 Extensions
In this section we state some additional results for some variations of the problems that

we addressed in previous sections: (1) each demand pointa € A (b € B)has associated
two different norms, which are different from those associated to other points, to
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Continuous location under the effect of ‘refraction’ 65

measure distances at each side of the separating hyperplane: and (2) the shortest length
path between two points in the same half-space is allowed to be computed using, if
convenient, some displacement throughout the hyperplane. Observe that the first case
is the natural extension to this framework of the so called location problems with
“mixed” norms; whereas the second case extends the applicability of the separating
media as a general rapid transit space in the transportation problem.

6.1 Location problems with mixed norms

Location problems with mixed norms are those where each demand point is allowed
to measure distances with a different distance measure. The interpretation is that
each demand point may be using a different transportation mode so that its velocity
is different from one another. This framework can also be applied to the location
problems considered in this paper. Indeed, it suffices to endow each single demand
point with two norms one on each side of the separating hyperplane.

Let us assume that each demand point @ € Hy (resp. b € Hp) has associated two
norms || - ||p[,14 and || - ||p5 (resp. || - ||p£1 and || - ||p£) such that each one of them is used
to measure distances with respect to the points in H4 or in Hp.

This way, for any x € R the distance between x and z € A U B can be computed
as:

||z—x||p5; Vx,z € H;,i € {A, B}
minyep |z =yl +ly —xll ; Vx € Hj,z € Hi,i, j € {A, B}, i#]
” @7
With this generalized framework for measuring distances from the different demand
points, we can consider the following location problem: Let A and B be two finite
sets of given demand points in R?, and w, and w;, be the weights of the demand
points @ € A and b € B, respectively. Consider H = {x € R? : a’x = B} to be the
separating hyperplane in RY with @ € R? and 8 € R, and

d(z, x) =[

Hy={xeR?:a'x <pB} and Hg={x eR?: o'x > B}

The goal is to find the new facility x € R? minimizing the overall distance (47) to
all the demand points, i.e.,

min d(x, d(x,b). 48
%WZ%um+Z%u> (48)
acA beB

A similar proof to the one for Theorem 6, allows us to write the following valid
formulation for Problem (48).
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Corollary 25 Let x* € R? be the optimal solution of (48). Then, x* is the solution
of one of the following two problems:

min Z wWaZa + Z wpbp + Z wpllp

acA beB beB
st Zq4 > |x —a||pgx, Va e A,
6 > llx = wll 0, Vb € B,
6= yoll 5, Vb € B,
o'y, =8, Vb e B,
alx <8,
72 >0, Vae A,
Op,up >0, Vb € B,

Uup

v

X,y € R,

min Z wpzp + z wab, + Z Wally

beB acA acA
s.t. 0a = |lx — Yall 5, Ya € A,

Ug = ||a _ya”p;‘, Va € A’

2 = |x = bll 5, Vb € B,

o'y, =B, VYa € A,
a'x > B,

7z >0, Vb € B,
Og,uqg >0, Ya e A,

X,Vq € R,

Once again, if we assume that all the considered norms are £, or polyhedral then
the above problems admit reformulations as second order cone or linear programs that
can be solved efficiently with good computational results as shown in the previous
sections. The reader may note that the extension of the location problems with mixed
norms to the framework in the Sect. 4 is similar and thus the details are not included
here.

6.2 Location problems and critical reflection

Motivated by some practical situations in transportation systems using rapid transit
lines and critical reflection in Physics, here we consider another extension of the
location problem addressed in the previous sections. Depending on the nature of the
media separating the space it may be advantageous not only to use it to determine the
shortest path between points in different regions but also between points in the same
half-space. In these cases, a shortest path between a and b in the same half-space may
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Fig. 10 Shortest paths from
(4, 3) to (8, 7) with the different
frameworks Hy
(8,7)
I
77\
(43 4,

also consist of three legs: the first one from a to the hyperplane, the second one within
the hyperplane and the last one from the hyperplane to b. Indeed, it is not difficult to
realize that this type of pattern may induce distance measures with smaller length than
those where displacements on the separating media are not allowed for points in the
same region. We illustrate this behavior with the following example.

Example 26 Let us consider the hyperplane H = {(x,y) e R2 : x —y = 0}, a =
(4,3) € Hgand b = (8,7) € Hp. Assume that the norm in Hp is £1 while the norm in
H is { . The shortest path length with the framework described in the previous sections
isdy(b,a) = ||b—all; = |8—4|+|7—3| = 8. However, using the alternative approach
previously described, the shortest path from b to a goes through the hyperplane 7 and
thus d(b, a) = di(b, (7,7)) + doo((7,7), (4,4)) + d1((4,4),a) = 1+3+1 = 5.
Figure 10 shows the difference between both paths: with a dashed line the direct
path with the £;-norm and with a bold line the three legs of the path throughout the
hyperplane.

Let H = {x € R? : a’x = B} be a hyperplane that separates R in two half spaces
Hy = {x e R? : a'x < BlandHg = {x € R? : «a'x > B}; and assume that
these regions are endowed with three distance measures || - ||y, || - |p, and || - || g,
respectively. Furthermore, we are given two finite sets of demand points A C Hy and
B C Hp.

First of all, we define the shortest path distance in the new framework.

min{|lx — z|li, miny, y,epr X = yillp + [1v1 — 2l pyg + 112 — 2lip b
Vx,z € H;, i € {A, B},

minyl,yzeH llx — y1||p,' + ||)’1 - y2”pH + ||y2 _Z”pjs
Vx e Hi, z€Hj, i,j €{A,B), i #].

dex(x,2) =

Next, the new location problem that appears in this extended framework is:

f* = inﬂgd Zwa doc(x,a) + Zwb dex (x, b). (Pex)
*e acA beB

The following result gives a valid mixed integer nonlinear programming formula-
tion for (Pgx).
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Theorem 27 Let x* € RY be the optimal solution of (Pgx) and M,, My, > O suffi-
ciently large constants for all a € A, b € B. Then, x* is the solution of one of the
following two problems:

min Z WaZq + Z wp(Op + up + 1) (Péx)

acA beB

s.t. z}, > |lx —allp,, Ya € A,

Ze = lx = yillpa. Va € A,

2o > 1ys = Yellpy. VYa € A,

za > llyg —allp,. Ya € A,

O > Ilx — ypllp,. Vb € B,

up > |ly; — bllpy Vb € B,

ty > 1yy — Y5 llpy- Vb € B,

Za = 20 + My(8a — 1),Va € A,
0> 2470+ 28— Myd,,Va € A,

afx < B,

@'yl =B, Vae AVj=12,
o'yl =B, Vbe B,Vj=1,2,
8, €10, 1}, Ya € A,

1.2 1 .2 d
xv yaa ya5 yb’ yb S R b

min Z wWhHZh + z Wq (ea + Ug + ta) (ng)
beB acA

s.t.zp > |lx = bl p,, Vb € B,
23 > lx = yillps. Vb € B,
2y = vy = Y5 llpy,. Vb € B,
2y > |1yj — bllpy. Vb € B,
00 = X = Yallps- Va € A,
ua > |lyz — allp, Va € A,
ta = 1y — Vallpy. Ya € A,
2w > 2} + My(8p — 1),Vb € B,
2 > 20+ 25 + 25 — Mpdy, ¥b € B,

alx > B.
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Fig. 11 Points and optimal solution of Example 28

Proof The proof of this theorem is similar to the one in Theorem 7 once binary
variables §, (8p) are introduced to model the minimum that appears in the expression
of d,, defined above. O

The reader may observe that unlike the problems in the previous sections, the
above reformulation falls within the field of mixed integer nonlinear programming
and therefore, one cannot expect to solve these problems easily. In spite of that, if the
norms considered in the different regions are either £, or polyhedral these problems
are still solvable for medium size instances using nowadays available mixed integer
second order cone programming solvers. Furthermore, we note in passing that valid
values of the constants M,, My can be easily derived which result in values similar
to those described at the end of Theorem 6.

Next, we illustrate Problem (Pgx) with an instance taken from [18].

Example 28 Consider the 18 points data set in [18]. Take as the separating line H =
{x € R?: 1.5x — y = 0}. Assume that in H4 and Hp the distance is measured with
the £1-norm and that H is endowed with the £,,-norm. Figure 11 shows the demand
points A and B, the hyperplane H and the solutions of problems (Pgx) and (PT), x* =
(3.3333,5) and x" = (9, 8), respectively. The optimal value of (Pgx) is f* = 128.00
while the one for (PT), f' = 132.9166. In Fig. 12 we illustrate one of the shortest paths
between the demand point (6, 1) and the optimal facility x*, both in the same half-
space, that travels through the hyperplane: d((6, 1), x*) = 5.3333 4 4—1‘4 = 6.3333.
This distance is smaller than the £ distance between them: d;((6, 1), x*) = 6.66666.

We have implemented this new formulation in Gurobi 5.6 in order to compare
the results obtained with this approach and the one proposed in Sect. 4 for the data
sets in [18,27] and [12]. We have used very different distance measures in the half-
spaces and the hyperplane, namely £ in H4 and Hp and %Koo inH = {(x,y) €
R2 . y = ap1x} with o1 € {0.5, 1, 1.5}. (The reader may observe that this choice
corresponds to the most extreme cases within the £,,-norms, namely ¢; and £~.) The
results are presented in Table 5. This table summarizes by rows the three different
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Fig. 12 Shortest paths from x* to (6, 1)

choices of o1 € {0.5, 1, 1.5}. The table has three blocks, one per each «1. Each of
these blocks shows the results for problems with different number of demand points
N € {4, 18, 30, 50}. For each model, namely (PT) and (Pgx), we report by columns
the same information: coordinates of optimal solutions, optimal values and CPU time
to get the solutions.

The CPU time was limited to two hours for solving the problem. In some prob-
lems the optimal facility is the same using the different approaches, although, as
expected, the optimal value for (Pgx) is at least as good as for (PT). In some
of the largest problems (those with 50 demand points) optimality could not be
proven with this time limit, but the suboptimal solution already improves the one
obtained when the “reflection” is not allowed. In those problems the CPU time was
indicated as >7200 and we write in parenthesis the gap between such a solution
and the best lower bound found when the time limit was reached. In general, the
CPU times for these data sets are tiny when (PT) is run, and increase consider-
ably when Problem (Pgx) is solved, due to the binary variables that appear in the
model.

7 Conclusions

This paper addresses the problem of locating a new facility in a d-dimensional space
when the distance measures (£, or polyhedral norms) are different at each one of the
sides of a given hyperplane H. This problem generalizes the classical Weber problem,
which becomes a particular case when the same norm is considered on both sides of
the hyperplane. We relate this problem with the physical phenomenon of refraction
and obtain an extension of the law of Snell with application to transportation models
with several transportation modes. We also extend the problem to the case where
the hyperplane is considered as a rapid transit media that allows the demand points to
travel faster through H to reach the new facility. Extensive computational experiments
run in Gurobi are reported in order to show the effectiveness of the approach.
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Table 5 Results of models (PT) and (Pgx)

o N x' (PT) f(PT) CPUTime(PT) x* (Pgx) f* (PEx) CPUTime (Pgx)
05 4 (5,2.5) 16.75 0.0000 (5,2.5) 16.75 0.015623
18 9,4.5) 97.75 0.0000 9,4.5) 89.5 0.03125
30 (6,3) 266.5 0.0000 (6,3) 251 0.03125
50[27] (12,6) 959.75 0.0000 (11,5.5) 911.5 >7200 (11.03 %)
50[12]  (5.89,2.945)  201.5475 0.0000 (5.89,2.945)  189.9075  >7200 (11.51%)
1 4 (0,0) 22.5 0.0000 (5,5) 22.5 0.015623
18 (8,8) 123 0.0000 (8,8) 105.5 0.078125
30 (5,5) 265.25 0.0000 (5,5) 251.25 1.297066
50([27]  (1,10) 927.75 0.0000 (1, 10) 873.5 124.81
500121 (5.5) 177.5225 0.0000 (557,557)  170.4 550.1219
1.5 4 (5,6) 24.166667. 0.0000 (4,6) 23.666667 0.015621
18 9,8) 132.916667 0.0000 (3.3333,5) 128 0.015629
30 (5,5) 299.75 0.0000 (2.6667, 4) 269.75 0.062504
50 [27]  (11,10) 1076.583333  0.015625 (5.3333, 8) 1009.25 >7200 (5.98 %)
50[12]  (3.7133,5.570) 206.3725 0.015627 (3.5,5.250) 195.519167  >7200 (11.52 %)

Several extensions of the results in this paper are possible applying similar tools to
those used here. Among them we may consider a broader family of location problems,
namely Ordered median problems [19-21], with framework space separated by a
hyperplane. Similar results to the ones in this paper can be obtained assuming that the
sequence of lambda weights is non-decreasing monotone, inducing a convex objective
function. Another interesting extension is the consideration of a framework space
subdivided by an arrangement of hyperplanes. In this case, the problem can still be
solved using an enumerative approach based on the subdivision of the space induced by
the hyperplanes although it will be necessary to elaborate further on the computation of
shortest length paths traversing several regions. Note that the subdivision induced by an
arrangement of hyperplanes can be efficiently computed [11], although its complexity
is exponential in the dimension of the space. This topic will be the subject of a follow

up paper.
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