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Abstract

Past and recent events have proved that critical infrastructure are vulnerable to
natural catastrophes, unintentional accidents and terrorist attacks. Protecting
these systems is critical to avoid loss of life and to guard against economical
upheaval. A systematic approach to plan security investments is paramount to
guarantee that limited protection resources are utilized in the most efficient man-
ner. This thesis provides a detailed review of the optimization models that have
been introduced in the past to identify vulnerabilities and protection plans for
critical infrastructure. The main objective of this thesis is to study new and
more realistic models to protect transportation infrastructure such as railway and
road systems against man made and natural disruptions. Solution algorithms are
devised to efficiently solve the complex formulations proposed. Finally, several
illustrative case studies are analysed to demonstrate how solving these models

can be used to support efficient protection decisions.
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1 Introduction

The European Program for Critical Infrastructure Protection (EPCIP), defines
critical infrastructure systems as that "which are of the highest importance for the
Community and which if disrupted or destroyed would affect two or more member
states” (EU COM, 2006). Nowadays, the well-being of society relies heavily on the
proper functioning of infrastructure such as transportation, telecommunication,
energy supply, and information. Planning and protecting infrastructure systems
is a complex task, especially because of their large sizes and interdependencies.
Even small, random disruptions can severely affect the normal functioning of one
or more infrastructure systems. Intelligent attacks or large natural catastrophes
can have even more dramatic consequences in terms of economic damage and loss
of life. Examples of such events include the 1995 Paris metro bombing, the 2004
Madrid train bombing, the 2005 London underground suicide attacks, the 2010
Moscow bombing, and the 2016 Brussels attacks. Most recently, severe floods
hit some western regions of the UK and forced Network Rail to pay £12.5M for
disrupted services and a further £15M to repair the rail network (Wintour and
Topham, 2014). It is therefore paramount to protect infrastructure systems in the
most efficient way so as to guarantee continuity in service provision and safety for
users in the event of disruption.

A critical aspect in planning infrastructure protection is the scarce availability of
protection resources. Protecting all the components of an infrastructure system to
desired safety levels is often cost prohibitive. For example, the Kent (UK) railway
system serves 179 stations and has 1094 miles of tracks. Protecting every station

and all the tracks is economically impossible.



1.1 Research contributions

In this thesis my aim is to contribute to research on transportation systems pro-
tection planning. Novel optimization models are formulated and solved that in-
corporate characteristics and issues that have been considered or neglected in the

literature. Specifically, my primary research contribution includes:

— A model is introduced to protect a railway network system. The aim is to
identify the set of tracks and stations to protect so that the impact of a
worst case disruption is minimised. Impact is estimated in terms of post-
disruption unserved demand. The model is tested on an Italian railroad

network instance.

— A second model is studied that extends the previous one by adding a tem-
poral component. Considering the possibility that budget is allocated over
time renders the model more realistic but more complex as well. Two dif-
ferent solution approaches are proposed and tested on the Kent railway

network.

— A further extension of the first model is also presented which tries to capture
user-behaviour in a post-disruption state. Specifically, it is assumed that the
demand for railway travel changes with the extent of post-disruption delays.
A heuristic is developed to solve the problem efficiently and tested on the

London tube network.

— The final model proposed switches from focusing on worst-case to random



disruption scenarios and deals with protecting a road network against flood-
ing. A heuristic is devised to efficiently solve the problem. Key insights from

a case study of the Hertfordshire A-road network are made.

1.2 Outline

The remainder of this thesis is organized as follows. Section 2 provides a detailed
review of the literature related to this current work. In Section 3, I discuss the
various methodologies utilized in model development and solution methods. Sec-
tions 4, 5, and 6 describe three novel models for protecting railway infrastructure
against worst-case disruptions. In Section 7, I introduce a model for the pro-
tection of road networks against flooding. Finally, in Section 8, I provide some

conclusions and recommendations for future research.



2 Literature review

The issue of protecting critical infrastructure systems can be investigated from dif-
ferent angles. Generally, the identification of sound protection strategies requires
a mixed approach which includes both qualitative and quantitative aspects. In
this thesis, the main focus is on quantitative research and, more specifically, on
optimization models. Figures 1 and 2 show the number of documents found by
Scopus(c)database using interdiction models and fortification models as keywords,
respectively. The graphs indicate that the focus on disruption and protection

models grew significantly over the last decades.

Documents

1964 1966 1968 1970 1972 1974 1976 1978 1980 1982 1984 1986 1988 1990 1992 1994 1996 1998 2000 2002 2004 2006 2008 2010 2012 2014 2016

Figure 1: Number of papers on interdictions

In the optimization area, papers can be classified in different ways, for exam-

ple by grouping them according to the methodology, underlying model, or type
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Figure 2: Number of papers on fortifications

of infrastructure.

The remainder of this chapter presents a review of the literature on optimization
models for protection that has been relevant to this thesis. The main catego-
rization has been done in terms of the methodology used to model the problem.

Figure 3 outlines how research papers have been classified for the literature review.

2.1 Protection

In this category we consider all the papers that, given a system already in place,
study the problem of identifying its vulnerabilities and how a protection budget

should be invested to minimize the impact of disruptions.



Classification

\ |
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Figure 3: Classification used in the literature review

2.1.1 Worst-case scenario models

Worst-case scenario models assume that the disruption is perpetrated by an in-
telligent actor who knows the actions to take so as to inflict the worst damage
possible to the system. These models are particularly suitable to plan against
terrorist and deliberate attacks. Nonetheless, decision makers often need to have
a risk-averse approach against natural events as well to safeguard assets and sys-
tem’s users. As a consequence, these models can be used to drive decisions also

when planning protection against random natural disasters.

Interdiction models Interdiction models study the problem from an intelligent
attacker point of view. These models simulate the game between two actors: the
attacker and the system user. The attacker aims at inflicting the highest possible
damage, the system user aims at minimizing the operational cost or maximizing

the system’s value. Interdiction models are generally bi-level (each level represents



an actor). By solving an interdiction model one can identify the critical assets of a
system, i.e. the assets that, when disrupted have the greatest impact on the ability
of the system to perform its functions. Several papers have dealt with interdiction
problems on flow-based networks. The seminal work by Wollmer (1964) proposed
an algorithm to identify the n arcs that, when removed, reduce the max-flow the
most. Later on, Wood (1993) proposed an integer programming formulation of
the problem, where the interdictor is subject to a budget constraint. They formu-
lated further extensions with partial arc interdiction, multiple sources and sinks,
undirected networks, multiple resources and multiple commodities. Finally, they
introduced valid inequalities to tighten the formulation. Different solution ap-
proaches to this problem were studied by Royset and Wood (2007). They solved
the problem with a Lagrangian relaxation-based algorithm and with a customized
branch and bound with partial path enumeration algorithm. Cormican et al.
(1998) further extended the interdiction problem on max-flow network by consid-
ering the outcome of an interdiction uncertain. They proposed lower and upper
bounds used in a sequential approximation solution algorithm. They also studied
other cases where arc capacities are uncertain or can assume a discrete number
of realizations, and multiple interdictions are attempted. Lim and Smith (2007)
applied the interdiction model to multi-commodity flow networks. They consid-
ered both discrete interdiction (i.e., an arc is either operational or disrupted) and
continuous (i.e., an arc capacity is reduced according to the amount of resources
used to disrupt the arc). They introduced an exact partitioning algorithm and
an approximate heuristic to solve the continuous case. Myung and Kim (2004),
Murray et al. (2007), and Matisziw and Murray (2009) also studied the same prob-

lem, providing a different formulation, different solution approaches and insights



obtained from different case studies. Bell et al. (2008) applied the interdiction
model to study a road network vulnerability problem. They proposed a solution
algorithm based on the successive averages method and a case study on central
London road network. Altner et al. (2010) studied the model introduced by Wood
(1993) and proposed two classes of valid inequalities. Zenklusen (2010) introduced
an efficient algorithm to solve the interdiction problem in planar graphs. They
studied the multi-source version of the problem and proposed an extension for
single-source networks. Rad and Kakhki (2013) added a temporal component to
the problem. They assumed that each arc is characterized by its traversal time
and the disruption occurs in a time interval. They proposed a Benders’ decompo-
sition algorithm and discussed a second algorithm based on the concept of most

vital arcs.

Shifting the focus to distance based networks, Fulkerson and Harding (1977)
were the first that studied the impact of partial interdictions on arcs, to max-
imise the shortest path between two nodes. Other variations of shortest path
interdiction problem include Golden (1978), Corely and David (1982), and Ball
et al. (1989). Israeli and Wood (2002) proposed a bi-level formulation for the
interdiction problem on shortest path networks. They proposed several solution
approaches based on Benders’ and covering decompositions, and Super Valid In-
equalities (SVI). An extension of this work was introduced by Bayrak and Bailey
(2008) who assumed that attacker and system user have different knowledge of
the arcs’ costs and delays. They proposed a solution methodology based on du-
alization and linearization of the problem. Yates and Sanjeevi (2013) studied the

shortest path interdiction problem from a different perspective, where the attacker



aims to travel to a specific target, without being detected. They considered two
different types of sensors for detection and provided a case study based on Cali-

fornia highway sub-network.

Focusing on the supply chain context, Church et al. (2004) introduced the
r-interdiction problem for the p-median and max-cover problems. The problem
aims at finding the r facilities that, when removed, would maximise the service’s
cost (p-median) or minimise demand coverage (max-cover). After this paper, the
attention on interdiction models for supply chain systems increased significantly.
Losada et al. (2012a) studied a problem where the outcome of a disruptions is
uncertain. The authors assumed that the probability that a facility is disabled is
dependent on the intensity of the disruption. Different deterministic reformula-
tions of the problem are proposed to solve problems of realistic size to optimality.
Aksen et al. (2014) extended the r-interdiction median problem by considering
capacitated facilities and demand outsourcing. The capacity of each facility is
dependent on the interdiction resources used to disrupt the facility itself. The
excess of the demand is outsourced to an external supplier. Two solution algo-
rithms are proposed: a progressive grid search which is targeted for small-medium
size instances and a more efficient multi-start simplex search. Zhang et al. (2015)
studied the interdiction problem when facilities have limited capacity, the disrup-
tion is partial, and customers can be served by multiple facilities. They developed

a specific heuristic to solve the bi-level problem.



Protection models Protection or fortification models address the problem of
identifying the optimal protection plans (i.e., the optimal allocation of protec-
tion resources) so that the consequences of worst case disruptions are minimised.
Church and Scaparra (2007) proposed first the fortification model for the p-median
problem. The same problem is formulated as a bilevel mixed-integer model in
Scaparra and Church (2008a). Aksen et al. (2010) extended previous works by
introducing a budget constraint for the protection. They further assumed that
the capacity of a facility can be increased at a fixed known cost. The problem is
solved with an implicit enumeration algorithm implemented on a binary tree. Lib-
eratore et al. (2011) extended the p-median fortification problem by considering
the number of disrupted facilities uncertain. They proposed a max-covering based
formulation and an efficient solution approach using upper and lower bounds. A
heuristic, based on heuristic concentration-type rules, is also presented. Liberatore
et al. (2012) studied the protection of a p-median network subject to disruption
with ripple effect. Specifically, they used a correlation matrix which indicates the
level of disruption of each facility when a specific facility in the vicinity is targeted
for disruption. They solved the problem using an exact approach based on a three
search. Scaparra and Church (2012) introduced facility capacity constraints in the
fortification problem. An implicit enumeration algorithm is proposed to solve the
problem to optimality. Losada et al. (2012) considered the issue of recovery time
in the context of the p-median fortification problem. The problem is studied for a
number of time periods and each facility requires a recovery time to return to its
normal functioning, after an interdiction. They solved the model by using three
different decomposition methods. Aksen et al. (2013) considered the problem

where the defender must decide both the location of facilities and the allocation

10



of protective resources to minimise worst case disruptions. They proposed an
exact algorithm, a tabu search heuristic and a sequential solution method. Zhu
et al. (2013) presented a fortification model focused on distributing anti-aircraft
protection resources on a supply system. Each resource has a probability to in-
tercept an attack. A target can be disrupted only if all the protective resources
assigned to that target fail to intercept the attack. They proposed a greedy search
to obtain good approximations of the optimal solutions. Aliakbarian et al. (2015)
studied the fortification problem for the p-median problem where facilities are
organized hierarchically. They implemented an exhaustive enumeration method

and three meta-heuristics to solve the problem.

Less attention has been given to fortification problems for distance-based and
flow-based networks. Cappanera and Scaparra (2011) added the fortification layer
to the shortest path interdiction problem. They proposed an implicit enumeration
algorithm and a heuristic solution for the resulting fortification problem. Alguacil
et al. (2014) proposed a model to find the optimal allocation of defensive resources
on an electric power grid subject to intelligent attacks. They solved the problem
using dualization and an implicit enumeration algorithm. Jenelius et al. (2010)
studied the protection problem for a generic infrastructure when the attacker has
an imprecise perception of the system. They showed that taking into account the
attacker’s perception leads to different protection investment plans. Sarhadi et al.
(2015) introduced a tri-level fortification formulation for rail inter-modal terminal
networks. Their model embeds a capacitated multi-commodity flow problem with
delivery times and penalty costs. To solve the model, they studied explicit and

implicit enumeration algorithms and a traffic based heuristic. Jin et al. (2015)

11



developed a model to allocate protection resources optimally over an urban rail
network threatened by intentional attacks. They considered that rail stations
suffer disruptions of different levels, resulting in a decrease of their inbound and
outbound capacity. They solved the model with a nested variable neighborhood

search algorithm.

2.1.2 Stochastic models

A different approach to the study of infrastructure vulnerabilities and protections
entails abandoning the worst-case approach in favour of a stochastic approach.
Stochastic models assume that one or more variables of the problem are random.
The aim of the planner becomes, in general, to optimize an expected cost or
system value. He and Liu (2012) modelled the evolution of daily traffic when
the network is subject to disruptions. They implemented a prediction-correction
model to evaluate how the traffic flow evolves depending on drivers knowledge.
Liu et al. (2009) studied the problem of fortifying transportation links to reduce a
system’s loss when probabilistic disruptions occur. They solved the model using
an algorithm that combines an L-shaped method with Benders’ decomposition.
Fan and Liu (2010) introduced a two stage stochastic model to find the protection
plan that minimizes the expected physical and social losses following transporta-
tion network disruptions. In their model users choose the best route according
to their perception. They used the progressive hedging method to decompose
and subsequently solve the problem. Peeta et al. (2010) addressed the problem
of distributing pre-disaster resources in a shortest path based network subject
to random failures. They reformulated the objective function and obtained a

local optimum using a knapsack formulation. Qin et al. (2013) introduced a two-

12



stage stochastic model to plan fortifications for a capacitated logistic problem.
They focused on minimizing the emergency inventory and transportation costs.
They proposed a solution algorithm based on disjunctive decomposition-based
branch-and-cut (D2-BAC). Du and Peeta (2014) presented a model to reduce the
response time of transportation networks by strengthening network links. The
transportation network is subject to random disasters. They also studied a two-
stage heuristic to solve the model. Faturechi and Miller-Hooks (2014) analysed
the road network resilience under probabilistic disasters. They considered a bud-
get available to implement both preparedness and response actions. To evaluate
the traffic flow, they added partial user equilibrium constraints, where only users
directly affected by a disruption are likely to change decisions. Medal et al. (2015)
proposed a two-stage stochastic problem to study the effects of disruptions on a
transportation model where facilities provide relief goods to customers. They as-
sumed that the post-hazard state of a facility is dependent on the intensity level
of the hazard and on the amount of protection resources allocated to it. They

introduced a greedy algorithm to obtain approximate solutions.

2.1.3 Robust models

When no probability assumptions can be made regarding to the parameters of a
problem, robust optimization is frequently used. It is particularly popular when
it comes to protecting against natural events. In this context, in fact, it is usually
easy to find historical data that, once combined with other problem specific data,
can be used to simulate different disruption scenarios. These models generally
aim at finding the solutions that minimise the expected cost across all scenarios.

A few more metrics have been studied and applied to model reliable infrastruc-
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tures. Huang et al. (2007) studied a max-cover model for the optimal allocation
of emergency vehicles over a transportation infrastructure. Scenarios were con-
sidered to contemplate variations in travel times and demand values. They finally
conducted a sensitivity analysis to the budget on a case-study based on the Sin-
gapore metropolitan area. Yin (2008) studied the problem of finding the optimal
allocation of tow trucks so as to allow a faster response to incident and min-
imise disruptions to motorways. They used a scenario-based approach where each
scenario is composed of a set of incidents occurring on the network. Zhang et
al. (2014) proposed a scenario based model to protect supply systems against
random disruption. They also proposed an hybrid model aimed at finding the
optimal protection strategies against both strategic and random attacks. They

finally proposed an implicit enumeration based algorithm to solve their model.

2.2 Design models

As opposed to protection models which deal with a system that is already in place,
in this category we group works that study design models to increase reliability.
More specifically, we list papers that deal with the problem of identifying a design

configuration that makes the system inherently robust to disruptions.

2.2.1 Worst-case scenario models

O’Hanley and Church (2011) developed a design model to identify facility loca-
tions so that a combination of pre-disaster and post-disaster coverage is max-
imised. They also propose two decomposition approaches based on Benders and
Super Valid Inequalities. Parvaresh et al. (2013) studied the problem of locating p

hubs in a network threatened by an intelligent attacker. They developed two solu-
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tion algorithms based on simulated annealing. Hernandez et al. (2014) proposed
a framework to design a supply chain robust to worst case disruptions. They pro-
posed a multi-objective formulation and solved the model with Multi-Objective
Evolutionary Algorithms. Finally, they displayed computational experiments run

on Swain and London datasets.

2.2.2 Stochastic models

Snyder and Daskin (2005) considered the problem of identifying inexpensive and
reliable facility locations for the uncapacitated fixed-charge location problem (UFLP).
They modelled the problem as a multi-objective problem to consider operating
and expected failure costs. They proposed a Lagrangian relaxation solution al-
gorithm and performed an analysis to evaluate the trade-off between operating
and expected costs. The same problem was studied by Cui et al. (2010), which
proposed a compact mixed integer formulation and a continuum approximation.
They also used Lagrangian relaxation for their solution approach. Li and Ouyang
(2010) further inspected reliability issues in the UFLP considering spatially corre-
lated disruptions. Berman et al. (2007) analysed the impact of centralization and
co-location on the problem of identifying facility locations robust to disruptions.
They proposed exact and heuristic approaches and provided an illustrative exam-
ple to locate hospitals in Toronto. Chen et al. (2011) studied a location problem
where facilities are under risk of probabilistic disruption. Among other costs to
minimise, they considered the expected inventory and holding costs. They devel-
oped a Lagrangian relaxation based solution algorithm. O’Hanley et al. (2013)
introduced a general approach to linearise locations problems with site-dependent

failures probability. They used a flow network structure to compute compound
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probabilities. Li et al. (2013a) proposed a facility location model to design infras-
tructure systems which are reliable to inter-dependent disruptions. They intro-
duced the concept of supporting stations to simulate spatially-correlated disrup-
tions. Facilities are connected to at least one station and stations are subject to
independent disruptions. A facility is disrupted if all the stations connected to it
are disrupted. Rawls and Turnquist (2010) studied emergency response planning
for hurricanes and other natural disasters. They formulated a model to determine
the quantity, type, and location of supplies to be pre-positioned, while taking into
account the availability of transportation links following a disruption event. Li et
al. (2013b) proposed reliable formulations for the p-median and the fixed-charge
location problems. They incorporated facility failure probabilities and the forti-
fication concept, along with a budget constraint. They solved the model using a

solution algorithm based on Lagrangian relaxation.

2.2.3 Robust models

An alternative way for increasing reliability is to design systems which are inher-
ently robust to disruption. Snyder and Daskin (2006) introduced the p-robustness
metric to find the network design which minimise the overall expected cost and at
the same time is robust enough for each disruption scenario. Chen et al. (2006)
proposed another metric, called a-reliability, aimed at minimising the expected
regret by considering a subset of scenarios endogenously chosen according to their
probability of occurrence. Peng et al. (2011) applied the p-robustness metric to
design supply chain networks which are robust to disruption scenarios. They
solved the model using a hybrid meta-heuristic combining genetic, local improve-

ment and shortest augmenting path algorithms. Rawls and Turnquist (2012)
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extended Rawls and Turnquist (2010) by incorporating a regret-based reliability
metric and illustrate their approach using a case study hurricanes threatening the
North Carolina area. They developed an L-shaped method to solve efficiently large
problems. Baghalian et al. (2013) introduced a robust model to design a supply
system where demand is uncertain and manufacturers are subject to disruptions.
In order to solve the model they obtained a transformation and linearization of
the model. They discussed some practical results on a agri-food industry case

study.

2.3 Other

In this section I review works that, despite dealing with vulnerability and protec-
tion evaluation for critical infrastructure, do not clearly fit in any of the previous
categories. Chang (2003) developed a methodology to assess the performances of
a transportation system in the aftermath of a disaster. They used an accessibility
metric estimated in terms of the ratio between the pre and post-disaster min-
imum distances. They tested their methodology on the 1995 Kobe earthquake
in Japan and on a hypothetical earthquake striking the Seattle area. Sohn et
al. (2003) studied an approach to identify a retrofit priority for the links of a
transport network. They consider disrupting each link individually and solve a
multi-commodity flow problem to identify the damage in terms of demand loss
and transport cost. Scott et al. (2006) introduced a new index to identify the
most critical links in a transportation network. They proposed a global approach
to overcome the limits of the popular volume/capacity criteria, which evaluates
each element locally. Their index is computed as the difference between the trans-

portation cost when a link is non operational and the base case cost (all links are
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functioning). Sun et al. (2015) proposed a model to evaluate vulnerabilities of a
urban rail network. They introduced an algorithm that ranks the nodes according
to the network topological efficiency (the mean of the reciprocal of the shortest
paths) and passenger flow. The algorithm is tested on the Shanghai metro. The
results highlight that the network is quite vulnerable to attacks to stations with

larger node degree.

2.4 Conclusions

This brief literature review highlights several research opportunities. The great
majority of works reviewed, tackle generic problems (p-median, max-flow, shortest
path etc.) based on generic assumptions (binary interdictions and protections).
This motivated my idea of moving from a generic critical infrastructure protection
context to a more specific railway and road protection context. As a consequence,
models presented in this thesis incorporate problem-specific issues to enhance their
applicability to realistic problems.

Another interesting gap in the literature can be found by considering that post-
disruption user-behaviour is often represented in a simplistic way. In Chapter 6 a
way to address this issue is proposed, nonetheless more research opportunities can
be pursued by linking disruption literature with non/disruption literature (e.g.,
revenue management).

Although a few works focusing on multiple disruptions can be found, the tem-
poral component has been generally neglected. This is particularly true when
we focus on dynamic aspects from the system planner perspective. For example,
concepts such as defences deterioration over time and protection budget spread

over a planning horizon have been barely inspected.
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Furthermore, in network-based fortification problems it is always assumed that
the system planner decides on single assets (arc/node) protections. This decision
flexibility can be unrealistic in certain contexts such as flooding protection where
the most effective defence measures (dikes, river diversion etc.) are not imple-
mented along the specific asset and generally have impact on multiple assets.
One of the challenges of this research area is the trade off between complexity
and applicability of these models. Adding realistic features to these optimization
models might increase their complexity up to the point where they can no longer
be applied to problem instances of realistic size. Conversely, over-simplifying the
models can lead to inaccurate or sub-optimal results. An example of this trade off
is represented by most of the works grouped as other. These papers study the pro-
tection problem using an algorithmic approach. They generally evaluate and rank
independently and sequentially each asset of the system. On the one hand, this
can obviously lead to suboptimal solutions because interactions between assets
are not considered. On the other hand, the approaches introduced do not share
the computational issues typical of comprehensive optimization models, therefore
they are easily applicable to large real life problems.

Finally, from the literature review it is obvious that significant efforts have been
done to develop efficient solution approaches. A wide and heterogeneous range
of exact and approximate algorithms have been studied. Nonetheless, the likely
increase in the models’ complexity will require a continuous refinement of existing
methodologies and the development of new solution techniques.

To summarize and conclude, I think that the literature reviewed provides a solid
methodological ground that should be used by future researchers to target much

more realistic problems.
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3 Methodology

The common idea behind the models proposed in this thesis is to find the allo-
cation of protective resources which minimizes the consequence of disruptions on
an infrastructure system. This kind of problem can be effectively studied using
mathematical programming, where the purpose is to optimise a function subject
to constraints. Therefore, mathematical programming is the broad methodology
used in this thesis to implement a systematic approach to the problem of protect-
ing critical infrastructures. Specifically, we use two mathematical programming

frameworks: multi-level and scenario-based models.

3.1 Multi-level models

Multi-level formulations have been widely used in the critical infrastructure pro-
tection context. Much like hypergame analysis (Bennett, 1977), these models
simulate a game between two intelligent actors that make their choices to max-
imise their opposite benefits, while observing each others’ strategies. Due to their
structure, hypergames can be generally applied to small, simple problems. On
the other hand, multi-level models studied in this thesis can be used on realis-
tic size problems. As hypergame problems, multi-level models have been firstly
applied to military and anti-terrorism context. Using a framework where two ac-
tors have diametrically opposed aims is indeed particularly helpful to study such
problems. Nonetheless, recent literature applied this approach to the problem
of protection of critical infrastructure against generic threats. The reason why
a framework where two actors share the objective function with opposite aims

can also be applied to study non man-made disruptions lays in the definition of
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critical infrastructure. As explained in the introduction chapter, well-being of
people is highly dependent on how well such critical systems work. Consequently,
risk-adverse approaches are frequent when protecting against both intelligent and
random disruptions.

Furthermore, planning protection strategies for critical infrastructure is obviously
a complex task which cannot be summarized by a single optimization model. A
range of methods and structuring issues (Rosenhead and Mingers, 2001) must be
considered. In this context, solving worst-case scenario models should be seen
as one of those methods which provide information that can be used to support
decision making. Brown et al. (2006) provided a detailed analysis on how these
models are used for critical infrastructure defence.

Two frameworks have been generally used in the literature: attacker-user or in-
terdiction models and defender-attacker-user or protection models.

The attacker-user models can be formulated as follows:

max min c‘w. (1)
zeX weW(x)

Variables w are decision variables used to estimate the system’s cost. Vari-
ables z represent interdiction strategies. Problem (1) models a game between two
actors with opposite aims. The user level aims at finding the system’s configura-
tion that minimizes the overall costs. On the other hand, the attacker seeks to
identify the most disruptive interdiction strategy. Let (Z,w) be the optimal solu-
tion of problem (1), interdiction strategy & represents the disruption scenario that
generates the highest possible damage in terms of cost increment. The solution

sheds light on what are the vulnerabilities of the infrastructure.
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If the aim is to optimally distribute protection resources among the assets of the
system, Z is generally different from the optimal protection plan (Church and
Scaparra, 2007). To find the best protection strategy a further level needs to
be added to the interdiction problem so as to explicitly model the allocation of
protection resources. These models are called defender-attacker-user models and

can be formulated as follows:

min max min c'w. (2)
yeY zeX(y) weW(x)

Variables y identify the protection strategies. Problem (2) introduces a third
actor, the defender, whose aim is to distribute protection resources among the

system’s assets so that the impact of worst-case disruptions is minimised.

3.2 Scenario-based models

When dealing with natural events, worst-case models can be overcautious by
leading to protection plans aimed at very unlikely events. Generally, risk analysis
for events such as earthquakes, flooding, tornadoes etc., highly relies on past
experience. Consequently, it can be convenient to incorporate the risk in the
problem as a set of disruption scenarios. Scenario-based models (also referred to

as robust models) can be formulated as follows:

min Tt (y)W. (3)

S is a set of disruption scenarios and each scenario s occurs with probability
m,. Costs ¢, are now scenario-indexed to consider the effect that scenario s has

on the system’s cost. The aim of the model is to find the optimal allocation of
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protection resources so that the expected system’s cost is minimised.

A popular metric often used for this kind of problems was introduced by Snyder
and Daskin (2006). Their aim was to obtain solutions that minimise the expected
system’s cost and at the same time bound the relative regret of each scenario.
The metric is called p-robustness and is implemented by adding the following

constraints:

ct(y)yw < (1+p)Z* Vs € S. (4)

where Z is the optimal value of problem (3) when only scenario s is considered.

The relative regret for solution w is defined as follows:

cts(y)w — 7
SR )
Therefore, constraints (4) bound the regret of each scenario to be less or equal
than p.
Regret is a popular metric used to drive decisions when some parameters of a
problem are uncertain. Several other regret-based metrics have been studied in
the past. Ghosh and McLafferty (1982) investigated a scenario-based location
problem where they minimize the sum of the regrets or the sum of the square
regrets. Daskin et al. (1997) and Chen et al. (2006) proposed the a-Reliable
Minimax regret and the a-reliable mean-excess regret metrics respectively. Both

these metrics are implemented to minimize the expected regret of a subset of

scenarios that are selected based on their probabilities.
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3.3 Solution approaches

Solving multi-level models can be particularly challenging. Algorithms like branch
and cut cannot be applied directly due to the nested structure of these models.

Two approaches can be used:

— The structure of the problem can be modified so that general purpose algo-

rithms can be applied,

— Ad-hoc exact methods or approximate heuristics are devised.

Here a brief discussion of the approaches that have been used to solve the
models proposed in this dissertation is provided. To better explain the method-
ologies I will introduce the shortest path interdiction problem (Israeli and Wood,
2002) and discuss how those methodologies can be applied to this problem.

The network we consider is connected (i.e., there is at least one path connecting

origin to destination). The notation used for the formulation is as follows:

— 12 € N is the index for the nodes,

— k € A is the index for the arcs,

— FS(1) is the forward star of node i,
— RS(i) is the reverse star of node 1,
— o € N is the origin node,

— d € N is the destination node,

— ¢ is the nominal length of arc k,
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— dj, is the delay (< oo) when £ is interdicted,

— P is the maximum number of disrupted arcs,

— wy = 1 if arc k is in the shortest path; 0 otherwise,
— xp = 1 if arc k is disrupted; 0 otherwise.

— W is a set of paths

The shortest path interdiction problem is formulated as follows:

[SPI] Z = max min Z(Ck + xkdk)wk (6)
Y kea
1 ifi=o
st Y we— Y wg=1{ 0 VieN\{od} (7)
kERS (i) kEFS(i)
-1 ifi=d

d a <P (8)

kcA
w,>0 VkeA 9)
z,€{0,1}  VkeA (10)

The aim of the interdictor is to disrupt at most P arcs so that the shortest path
length (6) between o and d is maximised. Constraints (7) are the flow balance

constraints. Constraint (8) imposes that the maximum number of disrupted arcs
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is P. Finally, constraints (9) and (10) are the domain restrictions for the variables

w and x.

3.3.1 Decomposition approaches

Both decomposition approaches discussed in this thesis can be put into the more
generic context of Combinatorial Benders’ cuts (Codato and Fischetti, 2006).
These cuts have been introduced to efficiently solve Mixed-Integer Programs with
constraints using big-M coefficients. The approached used is to decompose the
program into a master (with binary only variables x) and a slave (with contin-
uous variables w). Details of these approach are beyond the scope of this work,
nonetheless it is interesting to briefly summarize the main concept underlying this
methodology so that the reader can appreciate the similarities with the decom-
position approaches introduced for our models. An iterative algorithm based on
Combinatorial Benders’ cuts firstly solves the master problem obtaining an opti-
mal solution z. If the slave model is feasible with regard to z, then it can be solved
to obtain @ and (Z, ) is an optimal solution for the original problem. Conversely,
if the slave model is infeasible then the algorithm adds a cut to eliminate solution

Z from the master problem.

Benders’ decomposition Benders decomposition (Benders, 1962) is a tech-
nique that has been devised to solve large linear programming problems. Same
technique was subsequently generalized to tackle non linear problems (Geoffrion,
1972). The idea behind this approach is to decompose a large problem by iden-
tifying a partition of the variables and invoking the dual representation of the

sub-problems generated.
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It can be also successfully used for multi-level problems such as SPI. In this thesis
the decomposition approach is slightly different from the generic one in that we
do not consider dual representations of the sub-problems because of the binary
requirements of some variables. Other than that, the algorithms introduced are
quite standard and focus on solving decomposed problems iteratively until an op-
timal solution is found. Focusing on the Shortest Path Interdiction problem, the

model is decomposed as follows:

[ INNER(R)]  Z; =min» (cx + dxdy)wy (11)
keA

(7),(9)

A

[ MASTER(W) ]| Z,, = maxz (12)
keA

(8), (10)

The decomposition algorithm is summarized in figure 4:

INNER(%) finds the shortest path given an interdiction strategy x. The solu-
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Algorithm 1 Benders decomposition algorithm

W« 0; Zing = —00; Zgup = 00; X — 0; xPt ¢ 0
while Z,,, — Z;»; > 0 do
Solve INNER(X) to find Z; and w;
W =W U{w};
if Ziny < Z; then
Zinf = Zz and XbeSt <— }A{,
end if
if Zoup — Ziny <0 then
goto END;
end if
Solve MASTER(W) to find Z,, and X;
Zsup = Zm;
end while
END return (x”** Z,,);

Figure 4: Benders decomposition algorithm.

A

tions is a lower bound on the interdiction problem. On the contrary, MASTER (W)
is the interdiction problem applied to a subset of paths identified by set w.
Its solution is an upper bound for SPI. The algorithm (4) solves iteratively the
two problems, updating the set of discovered paths and the bounds. The proce-
dures converges to the optimal solution when the lower and upper bound become
equal. Examples of papers that implemented Benders’ decomposition solution ap-
proaches are Israeli and Wood (2002), Losada et al. (2012), and Rad and Kakhki
(2013).

Super Valid Inequalities (SVIs) Another popular decomposition approach
for multi-level models is based on the use of super-valid inequalities. A super-valid
inequality is a cut that eliminates the incumbent solution and may eliminate other

feasible solutions as well. Nonetheless, this cut does not eliminate any optimal
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solution unless an optimum has already been found.
A SVI for the SPI problem can be devised by noticing that an optimal interdiction
must include at least one arc belonging to the shortest path. This observation

can be expressed mathematically as the following inequality:

SVI(W) : > iy > 1. (14)
keA

Proposition. SV (W) is supervalid.

Proof. : if solution (%X, W) is not optimal, (14) will yield a new interdiction strat-
egy X' # X. As a consequence a new shortest path w’ is generated. The inequality
eliminates the incumbent solution, in fact (X, W) # (X', W'). Furthermore, if the
incumbent solution is optimal, the inequality is super-valid by definition. This

proves, therefore, that (14) is super-valid.

For this approach, the problem is again decomposed into an inner and master
problem. The inner problem is the same as the one introduced earlier. The master
problem is a feasibility seeking problem, with an empty objective function and is
constrained by (8) and (10).

The solution algorithm using the SVIs is shown in figure 5.

At each step, the algorithm solves INNER (%) and adds the correspondent SVI
to the MASTER sub-problem. The procedure stops when the MASTER becomes
unfeasible (i.e. there are not enough interdiction resources to thwart all the short-
est paths identified in previous iterations). Examples of papers that implemented
SVI based solution approaches are Israeli and Wood (2002), O’Hanley and Church

(2011), and Losada et al. (2012).
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Algorithm 2 SVIs decomposition algorithm

Zopt = —00; X 4— 0:xPest 0
while MASTER is feasible do
Solve INNER(X) to find Z; and Ww;
add SVI(w) to MASTER problem
if Z,, < Z; then
Zopt = Z; and xPet «— %
end if
end while
END return (x"*t Z,,);

Figure 5: SVIs decomposition algorithm.

3.3.2 Greedy heuristic

Sometimes the structure and the complexity of a problem makes almost impossi-
ble to implement exact algorithms. Often it is impossible to find the optimal value
because of excessively long computing time or memory requirement impossible to
meet. Consequently, non-exact solution approaches sometimes are necessary. A
greedy algorithm is a basic heuristic which builds the solution by repeatedly mak-
ing choices that are locally optimal. Generally these algorithms are not precise
enough and need to be complemented with other more extensive search proce-
dures.

Given a vector X, let us define x* as follows:

x; ifj#k

e (15)
1 ifj =k

In Figure 6 the greedy approach is applied to the shortest path interdiction

problem.
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Algorithm 3 Greedy procedure

x < 0;gf < 0;
for disr = 0; disr < P; disr++ do
for each k € A do
Solve INNER(x¥) to find Z;;
9fx = Z;
end for
Select k such that 9fi = gfi Vk € A;
Tp = 1;
end for
Solve INNER(x) to find Z;;
Zpest = Zza
END return (X, Zpest);

Figure 6: Greedy procedure.

Specifically, the greedy procedure always adds to the solution the arc whose

disruption will cause the highest increase in the shortest path length.

3.3.3 Greedy Randomized Adaptive Search Procedure (GRASP)

Here, I discuss a meta-heuristic known as GRASP, which proved to be efficient
when applied to some protection problems proposed in this thesis.

GRASP was introduced by Feo and Resende (1995) and provides a more flexible
and sophisticated approach compared with a pure greedy algorithm. The idea
is to use a greedy metric not to select an element to add to the solution but to
identify a set of candidates, called restricted candidate list (RCL). The element
to add to the solution is chosen randomly from this list. Because of its random
nature, the algorithm is iterated for a fixed number of steps so that a larger space
of solutions is investigated (Figure 7). Finally, a local search is performed to

improve the best solution found.
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Algorithm 4 GRASP procedure

Zbest - _OO;XbeSt <0
for iter = 0; iter < MAX_ITER; iter++ do
X < 0;

for disr = 0; disr < P; disr++ do
RCL = buildRC'L();
arc k* is selected randomly from RCL;
T = 1;
end for
Solve INNER(%) to find Z;;
if Z;, > Zpest then
Zhest = Z; and xPt — x;
end if
end for
(xPest. Zyost) = local Search();
END return (xP°t 7, .);

Figure 7: GRASP procedure.

In figure 7 there is an example of GRASP applied to the SPI problem.

The RCL is built using a parameter o which is initialized to a value smaller
than 1 (for « = 1 GRASP becomes a pure greedy approach, & = 0 a random
approach). Different types of local search procedures can be implemented, from

single arc swap to more sophisticated searches based on the network topology.

3.3.4 Other solution approaches

To provide a better understanding of the solution algorithms available to solve
multi-level models, here I list some papers where solution approaches different
from the ones previously introduced have been implemented. Scaparra and Church
(2008a) and Cappanera and Scaparra (2011) developed implicit enumeration algo-

rithms to solve two and tri-level models. Losada et al. (2012a) solved their stochas-
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Algorithm 5 buildRCL procedure

gf < 0 and ¢f40: = —00;
for each k € A do
Solve INNER(%") to find Z;;

9fk = Zi;
if gfk > gfmaac then
gfmaa: - gfk;
end if
end for

add to RCL all arcs k such that gfr > ag/fmaz;
END return RCL;

Figure 8: Build RCL procedure.

tic interdiction median problem by reformulating into a single-level deterministic
model. Lim and Smith (2007) proposed a partitioning algorithm. Aliakbarian et
al. (2015) studied a Simulated Annealing (SA), a Variable Depth Neighborhood
Search (VDNS) and a combination of SA and VDNS to solve their bi-level model.
Liberatore et al. (2012) reformulated their tri-level protection model as a single
level model by using dualization. Aksen and Aras (2012) implemented a Tabu

search heuristic to solve their model.
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4 Optimizing investment decisions for railway
systems protection

This chapter presents a mathematical model for identifying the optimal allocation
of protective resources among the components of a railway network. The aim is
to minimize the impact on passenger flow of worst-case disruptions which might
affect both railway stations and tracks. The proposed model is tested on an
[talian railway system network to demonstrate how the model results can be used
to inform policy making and protection investment decisions.

In light of numerous recent terrorist attacks to transportation systems, the
issue of protecting critical transportation infrastructures has become a necessity.
Railways, in particular, have often been the target of terrorist activity. Exam-
ples include the 1995 Paris metro bombing, the 2004 Madrid train bombing, the
2005 London underground suicide attacks, and the 2010 Moscow bombing. These
events have demonstrated that rail systems are a crucial yet sensitive component
of a nation’s infrastructure and that disruptions in railway system services can
have a significant adverse impact not only on the economy but also on public
health and safety.

In some countries like the US, the rail industry and the government have un-
dertaken extensive efforts to protect the movement of freight and passenger trains.
Nevertheless, rail security remains an exercise in risk mitigation, as opposed to
risk prevention, and protection efforts are mostly undermanned and underfunded
(Hartong et al., 2008). Undoubtedly, railway protection presents some inherent
difficulties, due to the specific characteristics of rail systems. First of all, rail-

ways are geographically extensive, open and easily accessible infrastructures. As
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an example, the Italian railroad comprises 16,741 kilometers of operational rail
lines, and 2,260 passenger stations. Strengthening all these assets to targeted
safety levels may require unacceptable expenditures. In addition, effective secu-
rity improvements specific to rail transport are difficult to identify and implement.
Security mechanisms used by other transportation modes (e.g., aviation passenger
screening) cannot be readily applied in the rail environment. Given these difficul-
ties, it is key that protection expenditures are invested wisely in a manner that
optimises both service efficiency and public safety.

Railway security can be improved by optimizing the allocation of protection
devices within a single asset (e.g., security cameras in a station) but also through
a cost efficient allocation of protective resources across the entire railway net-
work. This involves identifying the most critical network components whose loss
or temporary closure might have the greatest impact on daily service provision
and allocating protection resources among these components so as to make the
overall system as robust as possible to external disruptions.

This chapter considers a bilevel optimization model to deal with security re-
source allocation in railway systems. We model the rail system as a network of
nodes and links, where the nodes represent the stations and the links are the track
segments. A limited budget is available for increasing the system security through
the protection of nodes and or links. Different security measures can be employed,
depending upon the asset to be protected. For example, a link containing a bridge
or a tunnel can be protected through monitoring devices or structural reinforce-
ment. A station can be protected by increasing surveillance and patrolling, or
installing security cameras. Obviously, different costs are incurred for protecting

different components (e.g., protecting a high-traffic commuter station requires sig-
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nificantly more protective resources than protecting a small station or a secondary
rail track). Costs also depend on the type of security measure adopted. We assume
that a protected component becomes completely invulnerable to possible disrup-
tions. Likewise, if a failure occurs, the affected component becomes completely
inoperable and unable to provide service. These assumptions can be considered
strong but are common in the literature. In Chapter 7 we will relax both these
binary assumptions. The aim of the model is to identify a cost-efficient allocation
of the available budget so as to minimize the impact of worst-case scenario disrup-
tions to the system. We focus, in particular, on passenger traffic and measure the
disruption impact in terms of lost customer flow or demand. More specifically, we
assume that if a node or a link fails, traffic must be rerouted through alternative
paths on the network. However, detour routes may not exist or be too long from
a user point of view. In this case, passengers may resort to different transport
modes or abandon the trip altogether. The amount of customer flow which is
lost provides an indication of the disruption extent. To evaluate the worst-case
amount of disrupted flow, we use an adaptation of the flow interdiction model pro-
posed by Murray et al. (2007). A common assumption in interdiction modeling is
that there is a limit to the number of components that can be lost simultaneously.
Without loss of generality, we also assume that interdiction resources are limited
and that the amount of resources needed to disable a component varies according

to the component size and topology.

4.1 The Railway Protection Investment Model

To formulate the railway protection investment problem mathematically, we con-

sider a railway network as composed of a set of nodes N (the stations) and a
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set of arc A (the track segments). We assume that the daily traffic flow between
any two stations s and t is known and that, in case of disruption, passengers are
willing to use alternative railroad routes only if they are not significantly longer
than their normal journey time. These information can be obtained by elaborat-
ing data on historical usage and through passengers’ surveys. We call these routes
acceptable paths and we compute them in a pre-processing phase. This evaluation
is done by comparing each alternative path between an origin and a destination
node with the shortest path: all the paths whose length exceeds a given threshold
are discarded. The threshold is computed by adding a tolerance parameter to the
length of the shortest path.

The other model assumptions can be summarized as follows:
- An interdicted element is excluded from the network.

- Both arcs and nodes can be interdicted. This assumption is made to simulate

the disruptions of tunnels, bridges and stations at the same time.
- All the arcs directly linked to an interdicted node are interdicted as well.
- A protected element cannot be interdicted.
- A limited amount of interdiction resources is available.

The mathematical model uses the following notation.

Sets and Indices
N = set of nodes
A = set of arcs

s € N = index used for flow sources
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t € N = index used for flow destinations

1 € N = index used for network nodes

j € A = index used for network arcs

fs = traffic demand between s and t

N, = set of acceptable paths that connect s and ¢

b € N = index used for network paths

N(B) = set of nodes along path /3

A() = set of arcs along path [

B = protection budget (or amount of resources available to the defender)
P = amount of resources available to the attacker

q!' = estimate of the amount of resources needed to protect node ¢
pi = estimate of the amount of resources needed to disrupt node ¢

qj = estimate of the amount of resources needed to protect arc j

p; = estimate of the amount of resources needed to disrupt arc j.

Decision variables:

1 if node 7 is disabled

X' =
0 otherwise;
1 if arc j is disabled
X =
0 otherwise;
- 1 if node ¢ is protected

0 otherwise;

38



1 if arc j is protected

0 otherwise;

p 1 if the flow between s and ¢ is lost
st —

0 otherwise;

The railway protection investment model can be formulated as the following

bilevel problem:

rr%i[nF(Y) (16)
s.t. Z 'Y, + Z ;Y < B, (17)
i J
v e{0,1}  VieN, (18)
Yre {01} VjeA, (19)
where F(Y) = m}z{lxz zt: TstZst (20)
st > pIXI Y pIXE <P, (21)
( J
XP<1-Y" VieN, (22)
X0<1-Y" V€A, (23)
SOXP+ Y X§>Zy o Vst,BE N, (24)
iEN(B) )
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Xre{0,1} VieN, (25)
Xt e{0,1} VjeA, (26)

Zga € {0,1} Vs,t € N. (27)

In this leader-follower model the leader chooses the optimal strategy to min-
imize the objective function F' (16), that is the amount of flow that cannot be
served after the interdiction. Constraint (17) is the budget constraint: the leader
can allocate at most ¢ protection resources among the nodes and arcs of the net-
work. Constraints (18) and (19) are the binary restrictions on the protection
variables. The lower level program (20) — (27) is the interdiction model used
to evaluate worst-case losses. The aim of the follower is to choose the attack
strategy that maximizes the amount of flow disrupted (20). Constraint (21) is
the follower resource constraint: the attacker has at most p resources to interdict
the nodes and arcs of the network. Constraints (22) state that protected nodes
cannot be disrupted. Similarly, constraints (23) state that protected arcs cannot
be disrupted. Constraints (24) state that the flow between s and ¢ can be con-
sidered disrupted (Zy = 1) only if all the acceptable paths between s and t are
disrupted, i.e., at least one of their nodes or arcs is interdicted. If there is at least
one acceptable path without interdicted components, the value of the variable Z,
is forced to be zero. Finally, constraints (25) — (27) are binary restrictions on the

interdiction and path variables.
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4.2 Solution methodology

Multi-level models are generally very difficult to solve. Hansen et al. (1992) proved
that even the simplest bilevel models, the ones with continuous variables on ev-
ery level, are strongly NP-hard. Several solution approaches have been studied
in the literature, including both heuristic techniques and exact methods. Exam-
ples of heuristic approaches can be found in Aksen and Aras (2013), Aksen et
al. (2013, 2014), Parvaresh et al. (2013). Exact methods can be broadly classi-
fied into reformulation, enumeration and decomposition methods (Saharidis and
lerapetritou, 2009). Reformulation and enumeration techniques are usually only
applicable to bilevel problems with linear lower level programs. A few exceptions
to this are the reformulation of the p-median interdiction problem with fortifica-
tion (Scaparra and Church, 2008b) and the implicit enumeration algorithm used
to solve several protection-interdiction problems (Cappanera and Scaparra, 2011,
Liberatore et al., 2012). Solution methods based on dualization cannot be applied
to this problem because of the non continuous nature of the protection and in-
terdiction variables. In general, the most effective methods for tackling problems
with discrete variables in both levels are decomposition methods. These directly
exploit the decomposable structure of the model and solve a series of smaller sub-
problems to find an overall optimal solution.

We used a decomposition method based on super valid inequalities. As described
in Chapter 3, the bilevel model is split into two interlinked subproblems: an upper
level protection problem (MASTER), and a lower level interdiction subproblem
(INNER). Each protection strategy identified by the master problem is fed into
the subproblem to determine an optimal interdiction plan. Special cuts, called

supervalid inequalities (SVI), are then generated based on the solution to the in-
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terdiction problem and added to the master problem, which then computes a new
protection strategy. The process is iterated until a sufficient number of SVIs has
been added to make the protection problem unfeasible. The SVI is built on the
idea that, for a given interdiction strategy X, an effective protection must include
at least one disrupted element.

Formally:

SVI(X) D> XM+ Xove>1 (28)

( J
[INNER(\?)] Z=maxy" Zt: FuZu (29)
st. X"<1-Y" VieN, (30)
Xe<1-Y  VYj€eA, (31)
(21),(24) — (27) (32)

For each generic iteration of the algorithm, MASTER problem is a feasibility
seeking problem subject to constraints (17) — (19) and to the set of SVIs added
up to that iteration.

Figure 9 shows the pseudo-code of the implemented algorithm.

The decomposition algorithm was implemented in C++ inside the Visual Stu-

dio environment. At each iteration, both the master problem and the sub-problem

were solved using the IBM ILOG optimization software Cplex 12.5.
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Algorithm 6 SVIs decomposition algorithm

Tyt = —00; Y < 0;YPst 0
while MASTER is feasible do
Solve INNER(Y) to find Z and X;
add SVI(X) to MASTER problem
if Z,,+ > Z then
Zopt = Z and YPot Y
end if
end while

END return (YPest Zopt);

Figure 9: SVIs decomposition algorithm.

4.3 Case study and Analysis

To demonstrate the practical applicability of our approach, we applied the model
to the railway network infrastructure of Campania, a region in Southern Italy.
The region Campania is populated by almost 6 million people, making it the
second-most-populous region of Italy. Its capital city is Naples. The railway net-
work under consideration is composed by a primary network which connects major
cities in Italy and has high traffic (high speed and inter-regional rail services), a
secondary network which connects an highly populated urban centre to outer sub-
urbs (Cumana, Circumflegrea, Circumvesuviana and north-east metro services),
and some complementary lines which connect small regional centres. The overall
network is depicted in Fig. 10. The network has 26 nodes, corresponding to cities

and towns in the region, and 37 arcs.
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Figure 10: Campania rail network.

In the absence of real data on passenger traffic between pairs of stations, we
have generated estimates of the origin-destination flows as a function of the size
and distance of the connected cities. We assumed that disrupting an arc requires
one unit of resource (p? = 1), whereas the cost of protecting an arc, qj, depends
upon the number of tunnels and bridges along the arc. We do not consider the
protection of arcs without tunnels or bridges. To generate realistic values for
the interdiction and protection resources associated with the nodes (¢* and pl),
we have divided the stations in four groups according to their dimension. The

values chosen for the stations in each group are shown in Table 1. Obviously,
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bigger stations require more resources to be protected/disrupted. As an example,
Caianello is a very small station and only requires 2 units, whereas Naples is the

biggest station and requires 12 units.

Table 1: Resources needed to protect/interdict a node

Node dimension | Interdiction/Protection resources
Very small 2
Small 4
Medium 8
Big 12

In our empirical study, we have analysed and compared protection strategies
to hedge against disruptions of different magnitudes. Specifically, we considered
small, medium, large and very large disruptions. The amount of interdiction
resources associated with each event size are displayed in Table 2. With this
choice, a small disruption can only affect a very small station, whereas a very

large event is able to interdict a big station and a few other smaller assets.

Table 2: Disruption scenarios

Size Resource units
Small 2
Medium 5!
Large 10
Very large 20

The analysis also considers different budget levels. These were chosen as a
percentage of the budget needed to protect the whole network.

Some preliminary results are displayed in Table 3, which shows the total
amount of flow which is lost in different disruption scenarios and for different

protection investment levels. It can be seen that even a small disruption can

45



have a considerable impact on traffic flow if protective measures are not carried
out: the worst-case loss after a small disruption can result in a loss of 38% of
the total flow. This can reach 67%, 88%, and 98% for medium, large, and very
large disruptions respectively. The effect of protecting even as little as 1% of the
assets can be considerable, if protection resources are allocated optimally. This
is true especially for small and medium size disruption scenarios, where the total
losses can be reduced from 38% to 18% for small events and from 67% to 39% for
medium events. We run some tests to assess the benefits of allocating resources
optimally. As an example, for small scenarios, with a 5% budget, a random alloca-
tion resulted in a 17% (average) flow loss increment, compared with the optimal
allocation. For large and very large events, greater protection investments are
needed to get significant reductions in flow losses. As an example, an optimal
investment equal to 5% of the protection cost of the total network, can more than

halve the flow loss resulting from a large disruption (from 88% to 35%).

Table 3: Percentage of lost flow for different disruption scenarios and protection
budget levels.

No protection 1% 5% 10%

small 38% 18% 10% 5%
medium 67% 39% 20% 16%
large 88% 5% 35% 28%
very large 98% 9%6% TT% 54%

To provide a better understanding of how increasing budget levels may affect
the system losses in case of disruption, in 11 we show the percentage marginal
reduction in flow losses for each percentage point increase in protection resources.
We let the budget vary between 1% and 10% of the protection cost of the whole

network.
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Figure 11: Marginal percentage decrease in flow loss due to percentage point
increments of the protection budget.

This analysis sheds light on possible tradeoffs between protection expenditures
and flow loss reductions in case of worst-case system disruptions. As an example,
if a large disruptive event is considered, a 1% investment results in a worst-case
loss reduction of about 15% (first segment of the third bar in the chart). However,
if an investment of 2% can be made, the benefit is more than doubled, bringing
an additional 25% flow loss reduction and an overall reduction of 40%.

The differences between the four disruption scenarios can be further analysed
through the graphs plotted in Fig. 12, Fig. 13, Fig. 14, and Fig.15. For each
scenario, the corresponding graph displays the contribution of a percentage point

increment in protection resources on the overall objective improvement.
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Figure 12: Analysis of the contribution of percentage point increases of the pro-
tection resources on the overall improvement for small disruptions.
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Figure 13: Analysis of the contribution of percentage point increases of the pro-
tection resources on the overall improvement for medium disruptions.

48



35%

30%

B Percentage on the overall
25% improvement for a large...
20%
15%
10% A

5% A

Figure 14: Analysis of the contribution of percentage point increases of the pro-
tection resources on the overall improvement for large disruptions.
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Figure 15: Analysis of the contribution of percentage point increases of the pro-
tection resources on the overall improvement for very large disruptions.

The first clear difference is that in the scenarios with low and medium level
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disruptions (Fig. 12 and Fig. 13) the first percentage point increase is respon-
sible for more than half of the overall benefit. To reach similar results for large
disruptions, a two point increment is needed (Fig. 14). When very large disrup-
tions are considered, the first few increments have a somewhat limited effect on
reducing flow losses whereas a peak can be noticed in correspondence of a 5%
investment (Fig. 15). An additional percentage point increase, results in another
significant flow loss reduction. This seems to indicate that if large disruptions
are anticipated, a protection budget in this range (5%-6% of the total protection
costs) should be warranted to maximize the benefits of security investments.

It is clear that the protection strategies identified by the model may differ
quite significantly, depending on the magnitude of the disruption given in input
to the model (parameter p). Our next analysis aims at identifying protection
plans which are robust across all scenarios, so as to hedge against the uncertainty
characterizing the size and extent of disruptive events. To this end, we evaluate
how the optimal solution identified for a given disruption size performs in all the
other scenarios.

The results of this analysis are shown in Table 4 and Table 5 for two budget
levels, equal to 5% and 10% of the resources needed to protect the whole network.
These cases correspond to values of ¢ equal to 17 and 35 respectively. The tables
show the percentage flow loss increase which is observed when the optimal pro-
tection strategy computed for a given scenario (supposed scenario) is used in a
different scenario (actual scenario). The last two columns display the maximum
and average increase across all the other scenarios. From the analysis of Table 4
(¢ = 17), it is clear that the optimal solution for medium and large events is the

same. It is also the solution that works better across the different scenarios, with

20



an average error of 11.1% and a maximum error of 22.5%. In the second case
(Table 5), all the solutions are different and the best choice, in terms of average
percentage increase of disrupted flow, is the optimal protection strategy computed
for very large disruptions. Nevertheless, assuming a medium size disruption may
result in a better compromise solution: the average percentage increase is really
close to the one obtained for very large events (41.5% vs. 41.4%) but the max-
imum value is considerably smaller (85.7% vs. 126.1%). Overall this analysis
indicates that the assumptions made on the disruption size may have a significant
impact on the identification of effective protection strategies. In general, avoiding
the extreme cases and assuming medium to large disruptions leads to the most

robust defensive plans.

Table 4: Cross-comparison of different optimal protection plans. Relative flow
loss increase in percentage. Case: ¢ = 17.

Supposed Actual scenario MAX  AVG
scenario small medium large very large

small 0% 98.8%  75.2% 20.3% 98.8%  48.6%
medium  21.8% 0% 0% 22.5% 22.5% 11.1%

large 21.8% 0% 0% 22.5% 22.5% 11.1%
very large  133.8%  104%  781% 0%  1338% 79%

Table 5: Cross-comparison of different optimal protection plans. Relative flow
loss increase in percentage. Case: ¢ = 35.

Supposed Actual scenario MAX  AVG
scenario small medium large very large
small 0% 138.4% 106.3% 74.8% 138.4% 79.9%
medium  85.7% 0% 8.6% 71.6% 85.7%  41.5%
large 98.1% 3.2% 0% 74% 98.1% 43.8%
very large 126.1% 19.9%  19.7% 0% 126.1% 41.4%

Finally, in Table 6 and Table 7 we display the solutions to the model for
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different disruption scenarios and protection budget levels. Table 6 shows the
network components chosen for protection, whereas Table 7 shows the interdiction
plans (i.e., the worst-case losses) after protection.

We can see that Afragola and Barra appear quite often in the protection and
disruption strategies. This can be explained by noticing that the first station is
a crucial node of the high speed service and its disruption affects the connection
between Rome and Naples; the second station belongs to the Circumvesuviana
railway network and intercepts a huge portion of the traffic generated by that
service. It is interesting to note that Cancello appears very frequently among the
components to be interdicted, in spite of being a very small station. This may be
due to its very central position. Cancello, in fact, intercepts the flow between the
largest cities of the region and this makes it an attractive target for an intelligent
attacker. Finally, it can be noted that Naples only appears in a few solutions
probably because, although it is the most important station, is also the most

difficult and expensive asset to protect and/or disrupt.

52



vIOPOD-OUIRG
R[OPO)-RIDDON
RIODON-BIRIZUNUUY " T,
vIqeIg H-eIRIZUNUUY " T,
ererzunuuy - J,-sorde N
rireg-sorde N
erogeary-sorde N
esIoAY -so[de N
RIODON]
ejeIZUNUUY " T,
eireg
sordeN

erreg-sode N
eireg
sordeN

BIODON-BJRIZUNUUY " T,
vIqRIS DH-RIRIZUNUUY " T,

elIase) - A\ RLIRIN'S
esIoA Yy -so[de N

o3r1e] A10A

R[OPO)-OUIRY
ejo8eiyy-sorde N

OuLIeIN'd-"(Q ejelzunuuy I,
BIDDON-BIRIZUNUUY " T,
vIqeIg H-eIRIZUNUUY " T,
OULIRN ' J-RITegq
ejerzunuuy - J,-sorde N
rrreg-sorde N

VIOOON-eIRIZUNUUY " T,
®vIqR)G D-R)RIZUNUUY " T,

vjo8eryy-sorde N ejerzunuuy - J,-sorde N o3re|
esIoAy -so[de N erreg-sojdeN
sordeN-ej0AR30110], elo8eiyy-sordeN
o[[eoue)) estoAy -so[deN vireg-sorde N BIOOON-BIRIZUNUUY " T,
ejeIZUNUUY " T, vjRIZUNUUY " T, elodeayy-sordeN eireg-sojdeN
eireg vreqg eireg
RIODON-BIRIZUNUUY " T,
vIqR)S DH-R)RIZUNUUY " T,
‘O ejeIZzUNUUY " I~ © OI3I0IY) -
vlIOSB) - A D) BLIRIN'S
ejerizunuuy - I,-sojdeN RIODON-BJRIZUNUUY " T,
vrreg-sojdeN vIqRIG D-RIRIZUNUUY " T,
ejoseryy-sorde N ejerzunuuy - J,-sorde N wInipout
esIoAy -sorde N erreg-sode N
sordeN-ejoAe30110], elodeiyy-sordeN
‘D ® OI3101Y) *§ estoAy -so[deN vIqeIG H-RBIRIZUNUUY " T,
ejeIZUNUUY " T, vjRIZUNUUY " T, vireg-sordeN vIqRIGH-RIRIZUNUUY " T,
eireq eiregq eiregq vireg-so[de N
RIODON-RIRIZUNUUY " T,
vIqRIGH-RIRIZUNUUY " T, BISDON-BIRIZUNUUY " T,
ejerzunuuy - I,-sojdeN vIqRIG D-eIRIZUNUUY " T,
vrreg-soideN vlLse) - A BLIRIN'S
e[o8eryy-sorde N eireg-sojdeN [reus
R[OTRIJ Y -oWOY] eloseayy-sordeN vIqRIG DH-RIRIZUNUUY " T,
sordeN-ej0Ae30110], sordeN-ejoAr3o1I10], elogeayy-sordeN ejoderyy-sorde N
ejerzunuuy - I,-sojdeN IR -so[deN vireg-so[de N
%01 = b %SG =P %e =D %r=>= o7IS
S9OINOSOI UOII00)0IJ uondnaisi(g

$108p1q uo109301d JusIeyIp pue sorreusds uondnisip jusrepgip 10y sue(d uorposjord rewnd() 9 a[qe],

93



OTLIS[RG-0)RIIDN
OULIO[RG-RINDON
R[OPO)-BINON
oureG-ouLIeJ\'J

®IQRIG D-RIRIZUNUTY T,
OuLIR\ J-R1Ieq
©)I9SR)-BSIOAY

OUIB[RG-RIIDON RIIOSR)- A ') BLIRIN'S
ouwreg-ouLreN 'd vleIZUNUUY " T,-So[deN OUWID[BG-01BIIA o8Ie] A1oA
OULIRIN " J-RITeq e[odeIyy-sordeN OUWID[RG-RIIDON
®)I950)-RSIOAY esIoAY-so[de N R[OPO)-BINON
®)I9SR)- A BLIRIN'S "ATD erreyg-sodeN OTLIO[RG-0)RIIDN ®IqRIG D-RIRIZUNUUY ",
sojdeN-ejere3o11Q], sojdeN-e)oAR3a1I0T, ®)I0SR)-RSIOAY ©)I088)-BSIOAY
e[OZRIY sojdeN-OuI)I " A RINDON r)IOSR)- A ') BLIRIN'S
‘D) ® 0131015)"G D) e 0131015)'G o[[eoue)) of[eoue))
o[[eour)) o[[eoue)) sordeN sordeN
OULIO[RG-RINDON OUIRG-OULIRIA["
R[OPO)-BINON RISDON-RIRIZUNUUY " T,
'O ejeIZUNUUY [ -)) © OI3I0IN)'G  BIIOSR)-"A ")) BLIRIN'S ouIeG-ouLIRIN g
ouLIR " J-RIIeq rjeIZUNUUY [ -so[deN ®IqR}G D-ejeIZUunuuy - I,
©)I9SR)-BSIOAY esIoAy-so[de N o[[eouR)-R[0FRI Y ag8re|
®lIOSR)- A" BLIRIN'S RIIOSR)- A ') BLIRIN'S R[OSRIJ Y -oWOY] RIIOSR)- A ') BLIRIN'S
R[OSRIJ Y -OmOY R[OSRIJ Y -OWOY] sordeN-810ARSOII0], elogely-sordeN
RIDON sopdeN-e}0ARSOLIO], sordeN-ouILI I A sodeN-e)oARSOLIO],
"0 ® 0131015)"G of[edue)) ofedue)) elrRg]
OUIRG-OULIRIA"J BISOON-RIRIZUNUUY " T,
'O ejerzuUNUUY " - © 0181015)'g ®)I9S0)-RSIOAY
ouLIRN " J-R1Ieq esI0AY-so[de N WnIpout
e[0SRIJY-oWOY] R[OSRI Y -oUOY] e[0SRIJY-oUWOY] OUIRG-OULIRIA"
RINON sojdeN-e)oAR3o1I0T, sojdeN-ouII " A eI1IRE
®)I9SR)- A BLIRIN'S 'O BYRIZUNUUY " [ -0JUSII0S ejerzunuuy " J-so[deN  ®IqRIGD-ejeIZUNUUY " T,
"AD el G-so[deN R[OZRIY-oUWOY] R[OSRIJy-ouWOY] R[OZRI Y -oUOY] [rews
%01 = b %s =b %t =D wL="h ozs
S9DINOSAI MO0 ] uonydnisi(y

mp@%@ﬁ@ QOSU@@OHQ JU2IIP J10] pue SOLIeU99S QOSQSHE@ JUOISOPIP UL SO9SSOT 988I-1SI10M QOEO@@OMQnPwOﬁH ), 9l9q%l,

o4



5 Optimizing dynamic investment decisions for
railway systems protection

In this chapter we further extend the previous model by adding a temporal com-
ponent. An important issue that should be taken into account when modelling
protection efforts is that protection resources can become available at different
times. Our model addresses this issue by including a temporal component whereby
the available budget for protection is spread over a planning horizon. This choice
renders the model more applicable to real situations. In fact, public expenditures
to protect and modernize critical infrastructures are usually set in spending re-
views that cover a number of years. For instance, the last UK spending review
(HM Treasury, 2013) allocated £100bn for the modernisation of the energy and
transportation sectors. This budget is spread over a five-year period (2015-2020).
Furthermore, after 2013-2014 floods in UK, £130m were allocated by the govern-
ment. Of the whole budget, £30m were made available in 2014, the rest in 2015
(Carrington and Weaver, 2014).

In addition,the UK Department for Environment, Food and Rural Affairs (DE-
FRA) set out a six-year programme of capital investment to improve flood defences
up to 2021, of 2.3bn. Fixed capital settlements were allocated for each year, al-
though flexibility to move funds between years was allowed for effective delivery
(DEFRA, 2015). These examples demonstrate that funds availability is often
time-related. Consequently, prioritizing expenditures over time is key to the de-
velopment of long-term, effective strategies for improving infrastructures security
and resiliency. To respond to the practical planning needs of railway stakehold-

ers and operators, we therefore propose a protection model that optimizes the
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allocation of scarce protection resources over time.

The allocation of defensive and offensive resources over time has recently been
analysed by a few researchers within a game theoretic framework. The majority of
these models focused on the protection and disruption of a single target. For ex-
ample, Levitin and Hausken (2010) proposed a defender-attacker model where the
attacker can launch sequential attacks. Hausken and Zhuang (2011a) considered
a government-terrorist game over multiple time periods, where the terrorist can
stockpile its resources for later attacks and the government can allocate resources
for defending the asset or attack the terrorist’s resources. Other single-asset se-
quential defender-attacker problems can be found in Hausken and Zhuang (2011b),
Hausken and Zhuang (2012), and Levitin and Hausken (2012a). A multiple-target
version of these problems has been considered in Levitin and Hausken (2009), who
studied the problem of protecting identical elements in a parallel system against
two sequential attacks. Levitin and Hausken (2012b) extended this model by
including the possibility of imperfect detection of the first attack outcomes. In
Levitin and Hausken (2013) both the attacker and the defender can stockpile their
resources over a planning horizon. Note that the game-theoretic approach used
in this literature stream is quite different from our approach in that the problems
are represented as a two-stage game and require a closed-form analytic solution
for the identification of Nash equilibria. Therefore, the application of these mod-
els is limited to simple problems (i.e. two time periods only, single target, small
system). On the contrary, our approach is able to solve problem with several time
periods and networks of realistic size.

Our dynamic network protection problem (DNP) is formulated as a bilevel

model where the aim of the upper level is to find the best allocation of protection

o6



resources, over a planning horizon, to minimize the amount of disrupted flow. The
lower level is used to evaluate worst-case losses in response to a given protection
plan. The resulting model is complicated and requires ad-hoc expedients tailored
to its dynamic structure. We propose two decomposition approaches that are
tested using randomly generated networks. In both the approaches, the dynamic
structure of the problem can lead to solve the same lower problem more than once.
We use hash structures to avoid recomputation, obtaining significant improvement
in the computing time. Finally insights of the problem are provided using a

network representing the railway infrastructure of Kent (UK).

5.1 The Dynamic Network Protection Problem (DNP)

We consider a directed graph G = (N, A) representing the transportation net-
work. In a railway network, the nodes represent the stations and the arcs are the
tracks connecting the nodes. Assumptions, parameters and decision variables are

introduced below:

(a) The problem is studied over a planning horizon represented by the set 7' =

~

{0,1,.., 7.

(b) Interdiction is complete (i.e., an interdicted component is completely unus-

able in the time period when interdiction takes place).

(¢) A protected element becomes completely immune to interdiction. Therefore
the same element does not need to be protected more than once in the

planning horizon. Both arcs and nodes can be disrupted and protected.

(d) Each element has a different protection cost and there is a limited protection
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(2)

budget in each time period. Any unutilized budget can be carried forward

to the next time period.

In each time period, interdiction resources are limited and the amount of
resources needed to disrupt a component varies according to the component

size and topology. Interdiction resurces cannot be carried forward.

In case of disruption, system users are willing to use alternative paths to
reach their destinations only if they are not significantly longer than their
shortest route. We refer to these alternative routes as acceptable paths.
All the paths that establish connectivity between two nodes s and d are
computed in a preprocessing phase. The paths that are too long from a user
perspective are then removed from further considerations. This evaluation
is done by comparing each path with the shortest one: all paths exceeding

a given length threshold are discarded.

The daily traffic flow between any two nodes is known with certainty and

the flow matrix is symmetric.

The bilevel model for DNP uses the following notation.

Indices, sets and parameters

s € N : index used for flow sources.

d € N : index used for flow destinations.

7 € N : index used for network nodes.

j € A :index used for network arcs.

t,u € T : index used for time periods.

fsa : traffic demand between s and d.
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Nyq : set of acceptable paths that connect s and d.

r € Ngq : index used for network paths.

N(r) : set of nodes along path r.

A(r) : set of arcs along path 7.

B, : cumulative protection budget available up to period t.

P, : amount of interdiction resources in period t.

q!' : estimate of the amount of resources needed to protect node .
. estimate of the amount of resources needed to disrupt node 1.
: estimate of the amount of resources needed to protect arc j.
pj : estimate of the amount of resources needed to disrupt arc j.
A¢ © weight used in the objective function to give different importance to the time

periods. The parameter is normalized (i.e., Y, \; = 1).

Decision variables

X = 1 if node 7 is disabled in period ¢; 0 otherwise.
X7 = 1if arc j is disabled in period ¢; 0 otherwise.
Y;? =1 if node 7 is protected in period ¢; 0 otherwise.
Yj; = 1if arc j is protected in period ¢; 0 otherwise.

Zsqr = 1 if the flow between s and d is unserved in period t; 0 otherwise.

The DNP can be formulated as follows.

[DNP]  min F (Y) (33)

t

st > O aVa+Y qYi)<B  VteT (34)

u=1 ieN jeA

Yy e{0,1} VieNWVteT (35)
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Yie{0,1} VjeAvteT (36)

where F(Y) = max Z At Z Z JsaZsat (37)

teT s d
t
st. Xp<1-) Yo VieNVteT (38)
u=1
t
X4 <1=) Vs  VjEAWLET (39)
u=1

SUPIXE4+Y pIXG <P VteT (40)

ieN jeA
YoXi+ Y X4>Za Vs,deNrENgVeT (41)

iEN(r) JEA(r)

Xy e{0,1} VieNVteT (42)
X5 e{0,1} VjeAwvteT (43)
Zsar € {0,1} Vs,de N,VteT. (44)

In the bilevel model above, the leader seeks the optimal protection strategy
to minimize the function F' (33), which represents the weighted sum of demand
that cannot be served after interdiction, over the planning horizon. Constraint
(34) represents the budget limit: the amount of resources utilized up to period ¢
for nodes and arcs protection cannot exceed the available cumulative budget B;.
Constraints (35) and (36) are the binary requirements for the protection variables.
The lower level program (37)-(44) is the interdiction model. The follower seeks
the attack strategy that maximizes the overall amount of unserved demand (37).
Constraints (38) state that a node cannot be disrupted at period ¢, if it is pro-

tected in the time window {1,...,¢}. Similarly, constraints (39) state that an arc
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cannot be disrupted at period t, if it is protected in the time window {1,...,t}.
Constraints (40) set a limit on the interdiction resources available in each time
period. Constraints (41) state that the demand between s and d is unserved in
period t (Zsq = 1), only if all the acceptable paths connecting the two nodes are
disrupted at period t. This occurs if at least one node or arc on each path is
disabled. Finally, constraints (42)-(44) enforce binary restrictions on the lower

level variables.

5.2 Solution methodology

In this chapter, we present two different decomposition approaches for DNP. The
first is based on the use of Benders cuts. Benders decomposition has been widely
used in the literature to deal with large-scale MILP problems (Benders, 1962).
More recently, the use of Benders-like decomposition algorithms has been extended
to multi-level programs (Israeli and Wood, 2002, O’Hanley and Church, 2011,
Losada et al., 2012). The second approach utilizes special cutting planes known as
Super Valid Inequalities (SVIs). A SVIis a cutting plane that reduces the feasible
region without excluding any optimal solution unless the incumbent solution is
itself optimal. SVIs were initially introduced by Israeli and Wood (2002) to speed
up a Benders decomposition approach. SVIs were also used explicitly as a stand
alone solution method in O’Hanley and Church (2011) and in Losada et al. (2012).

In all our decomposition approaches, DNP is split into two connected subprob-
lems referred to as the Restricted Master Problem (RMP) and the SubProblem
(SP). These subproblems are solved alternatively until the algorithms converge to
an optimal solution. The RMP entails decisions about what to protect to thwart

the most disruptive interdiction plans identified in previous iterations. At each
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iteration, the most disruptive interdiction plan in response to a given protection
strategy is identified by solving SP, which is the interdiction problem (37)-(44)
with the protection variables fixed to the feasible values identified by the current
RMP’s solution. The solution to the SP is then used to generate either Benders
or SVIs cuts to be appended to the RMP and the process is iterated.

The description of the decomposition methods uses the following additional

notation.

w : iterations index.

Y, = [Y2,Y2] : RMP’s solution at iteration w. This vector holds the values of
the protection variables Vi and Y.

ZwXy : SP’s optimal response plan given protection strategy Y.. This vector
holds the values of the variables Zy4, X/}, and X 7

Zw : sub-vector of ZWXW holding the variables Zg;.

X, = [X2, X2] : sub-vector of Zy X, holding the variables X and X %

Given a protection strategy Y., the subproblem SP, which is the same for both

the approaches, is simply:

{sp(s?w)}
m)%x Z )\t Z Z fstsdt (45)
teT s d
t
st. Xp<1-) Ypi, VieNVieT (46)
u=1
t
X <1=> V&,  ViEAVLeT (47)
u=1
(40) — (44)
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By solving this model to optimality, we obtain a feasible solution, [\?w, ZWXW],
for DNP and an upper bound to its objective. Additionally, the optimal response
strategy X, can be used to generate cutting planes for the RMP, as described in

the following sections.

5.3 Benders Decomposition (BND-D)

The Benders decomposition algorithm uses the following additional notation.
Gy - Number of different elements along path r which are interdicted at time ¢
in the interdiction plan identified at iteration w.
Zyw ={(s,d,t) € N x N X T| Zsguy = 1}: indices of the disrupted flows at itera-
tion w.
Qv - binary variable which takes value 1 if the interdiction of path r at time ¢
in iteration w is thwarted; 0 otherwise.
(Qsarw : binary variable which takes value 1 if the interdiction of the flow from s
to d at time ¢ in iteration w is thwarted; 0 otherwise.

The () variables are introduced to reconstruct the link between a protection

strategy and the correspondent thwarted interdictions. In BND-D, the RMP at

iteration w is a mixed-integer program defined as follows:

[RM P(w)]

min z (48)

st (34) — (36)

z 2 Z )\t (fsd(l - Qsdtw)) Vw € [L U_J] (49)

(8,d,t)EZy
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t t
Z X,Zth Z YLZ + Z qutw Z }/ﬁt Z it Qrtw
u=1 u=1

ieN(r) JEA(r)

(50)
Vs € N,d€ N,t €T : (s,d,t) € Zy,Vr € Nyg,Yw € [1,0]

Z Qrth Qsdtw VS€N7dEN7tET:(Sad7t)€Zquw€[Lw] (51)

TENSd

Qriw €{0,1}  Vse N, de N,t €T :(s,d,t) € Zy,,¥r € Ny, Yw € [1,]

(52)
Qsarw € {0,1}  V(s,d,t) € Z,,Yw € [1, 0] (53)
z€eRT. (54)

The aim of the objective function (48) is to find the best protection strategy
that thwarts the interdiction plans identified in the previous iterations. Con-
straints (49) are called Benders cuts. They are lower bounds to the objective
function z generated by all the interdiction strategies found in the previous it-
erations. Constraints (50) represent the relationship between the variables @4,
and the protection variables. Specifically, they state that a path r connecting s
and d can no longer be disrupted at time ¢ by the interdiction strategy X, (i.e.,
Qrw = 1), if all its interdicted arcs and nodes are protected either at time ¢ or
in some time period prior to t. Constraints (51) state that the interdiction of the
flow between s and d at time ¢ in iteration w can be thwarted (i.e., Qsqu = 1)
only if the protection strategy thwarts the interdiction of at least one acceptable
path r connecting s and d at time ¢. If at least one path is not disrupted, then the
objective function pushes the variable 444, to take value 1 and the flow fy; at
time ¢ is no longer considered unserved in (49). Finally, constraints (52) and (53)

represent the binary requirements for the variables Q)+, and )44, and constraint
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(54) states that variable z is a non negative real.

The pseudo-code of BND-D is displayed below.

Algorithm 7 Bender decomposition

Set w =1, Yw =0, Yopt = 0, 25p = 00 and 2,y = —00
MAINSTEP
Solve SP(\?W) to obtain Zy Xy and the objective value 2
if 2 < 2y, then
Zoup = 2 and Yopt ¢ Yy
end if
if zgup — 2iny = 0 then
goto TERMINATE
end if
w=w+1
Solve RMP(w) to obtain Yy, and z,;
if zgup — 2iny > 0 then
goto MAINSTEP
end if
TERMINATE
Return(Yopt)

The solution of the SP provides an upper bound to the DNP. Conversely,
the solution of the RMP is a lower bound for the DNP (the RMP is in fact a
relaxation of DNP as it only includes a subset of all possible interdiction plans).
When the two sub-problems have the same objective function value, the algorithm
stops. It is easy to prove that BND-D converges in a finite number of iterations.
The resource constraints, in fact, guarantee that the number of interdiction and

protection strategies is finite.

5.3.1 SVI Decomposition (SVI-D)

The basic idea behind this approach is that, to thwart a worst-case interdiction and

hence lower the objective function value of the follower, the protection strategy
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must include at least one element belonging to the optimal interdiction set (Church
and Scaparra, 2007). Our SVIs embed this idea by enforcing the protection of
at least one of the arcs or one of the nodes interdicted in the current follower
response X,,. More specifically, the SVI generated at each iteration w is:
t t
SVI (Xw) SO X Y ve e Sy %, Y v e (55)
it u=1 it u=1

This inequality states that at least one interdicted component in X, must be
protected, either at time ¢ or in a previous time period.

At each iteration w, the RMP for SVI-D is simply a feasibility seeking prob-
lem, including constraints (34) — (36) and all the SVIs generated up to the current
iteration. If a feasible solution to the RMP can be identified, SP is solved again
with the new protection strategy Y, as input and the process is repeated. The
algorithm stops when in the master model the protection resources are insufficient
to thwart all the interdiction strategies discovered in the previous iterations, and
thus the RMP becomes infeasible. Considering that the protection and interdic-
tion resources are limited, the number of possible strategies is finite. Consequently,
the RMP will become infeasible after a finite number of iterations.

The fact that inequalities (55) are supervalid is proven in the following propo-
sition.

Proposition. SVI(Xy) is supervalid.
Proof. : Let [Y’W, ZWXW] be the feasible solution of DNP found at iteration
w. If this solution is optimal, then by definition inequality (55) is super-valid.

If the solution is sub-optimal, adding inequality (55) to the RMP problem will

generate a new protection strategy \?wﬂ #* Y. This strategy will in turn lead to
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a solution ZW+1XW+1 of the SP that is different from the previous one because of
constraints (46) and (47). Thus, for every w, the inequality is super-valid because

it eliminates the incumbent solution, i.e.:

A A~ A~ A~

[Yerl; Zw+1Xw+1] % [YATW; Zw}cw]- O

The main steps of the SVI-D algorithm are outlined below:

Algorithm 8 SVI-D

Set w =1, ?w =0, Yopt = 0, 2zopr = 00.
MAINSTEP
Solve SP(Y ) to obtain ZyX,, and the objective value 2
if 2 < 2z, then
Zopt = 2 and Yopt <— Y’w.
end if
Add SVI(X,) to RMP.
w=w-+1
Solve RMP to obtain Y.
if RMP is feasible then
goto MAINSTEP
end if
TERMINATE
Return(Yopt)

5.4 Results and Analysis

In this section, we investigate the computational efficiency of solving the dynamic
network protection problem using BND-D and SVI-D. Both algorithms were im-
plemented in C and run on a 64-bit machine with a quad-core 3.4GHz processor
and 4GB of RAM. The Restricted Master Problems and the SubProblems were
solved using the IBM ILOG CPLEX version 12.5 callable library. In our compu-

tational analysis, we set a time limit of 10,000 seconds. In the algorithms’ imple-
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mentation, we used specialized data structures to store and retrieve information
efficiently. Specifically, we observed that, given a protection strategy, each Sub-
Problem could be decomposed into |T| independent interdiction problems. Some
of these sub-problems recurred multiple times across different iterations. For in-
stance, consider a protection planning problem over two time periods and assume
that in two different iterations of the algorithm we have to solve the interdiction

problem with the two protection strategies listed in Table 8 as inputs.

Table 8: Protection strategies at two different iterations

T ‘ Arcs Nodes T ‘ Arcs Nodes
01,3 7 0] 1,2 5
1 2 5 1 3 7

The two protection strategies are different but, since protections are perma-
nent, the sub-problem solved when ¢t = 1 is the same in both iterations. In fact,
in both cases, the arcs protected in the second period are 1,2, 3 and the nodes are
5, 7.

It is possible to improve the algorithm by storing the solutions without solving
the same problem multiple times. To store and retrieve the solutions efficiently
we use a hash table. In fact, by using this data structure, insertions and search
functions have a time complexity equal to O (1) (Cormen et al., 2001). A hash
table is an associative array in which keys are mapped to values, using a function
known as hash function. For this problem we are using the protection strategy
as key and the modulo as the hash function. As showed in Figure 16, the binary
string representing the protection strategy is first converted into a decimal number
and then is modulated by the function H. The protection strategy identifies a

cell that holds the objective function value and optimal interdiction strategy of
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the lower level model. In order to consider the possibility of collisions, each cell

of the table is a list.
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Figure 16: Hash data structure.

The initial testing was performed on two sets of randomly generated problems.
Specifically, we generated 5 undirected networks with 10 nodes and 15 arcs, and 5
undirected networks with 20 nodes and 25 arcs. Distances were chosen uniformly
from the set {1,2,...,6}. The flow demand matrix was generated by drawing each
value uniformly from {0, 1, ..., 100}. Each unit of flow can be interpreted as 10, 000
passengers. The costs of protecting / disrupting a node (¢! and p}) were drawn
uniformly among the values {2,4,6}. These three values were chosen to model
stations of different size (small, medium and large). We also assumed p$ = 1. This
choice was driven by the observation that in real life disrupting an arc is usually
easier than disrupting a station. Tracks, in fact, are highly vulnerable because
of their length and the presence of accessible and easily attackable structures

(overpasses, bridges, tunnels). Just hitting one of these structures would impair
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the full link. On the other hand, the complete protection of a track can be
an expensive task. Therefore, the values ¢§ were chosen uniformly from the set
{1,2,...,6}.

One of the assumptions of our model is that there is a limit to the number of
arcs and nodes that can be disrupted. This budget limit is introduced to model
disruptions of different magnitude. For example, a small interdiction budget indi-
cates that the disruptive event only affects a few small components of the network.
Conversely, a large disruption can affect a larger number of elements of the net-
work and/or big assets. In our analysis, we consider three disruption scenarios.
The interdiction resources associated with each scenario are shown in Table 9.
Specifically, we assume that a small event is able to interdict only a small station
or two arcs, whereas a large event is able to completely disrupt a big station or
a combination of small components. The protection budget is assumed to be a
percentage « of the total amount of resources needed to protect the full network,
denoted by B. Namely, Bjyy = aB. We consider values of o equal to 5% and
10%. The protection resources are spread in a 5-period planning horizon. The

time periods are all weighted equally (A = [0.2,0.2,0.2,0.2,0.2]).

Table 9: Disruption scenarios

Size Resource units
Small 2
Medium 4
Large 6

The results for the two data sets are displayed in Table 10 and Table 11,

respectively.
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Table 10: Computational comparison between BND-D and SVI-D for the 10-15-x
networks

Network Disr units  Prot  Objective Computing time (sec) Prot Prot Disr  Disr
name  per period budget value BND-D SVI-D arcs nodes arcs nodes

10-15-1 2 5% 6886 0.52 0.01 1 0 6 2
2 10% 6414 0.75 0.05 1 1 8 1
4 5% 8513 0.59 0.05 1 1 18 1
4 10% 8179 8.01 0.89 2 1 20 0
6 5% 9992 0.64 0.03 1 1 9 5
6 10% 9516 7.39 0.70 1 3 22 2
10-15-2 2 5% 5336 0.61 0.04 1 1 6 2
2 10% 4884 4.26 0.36 2 1 8 1
4 5% 7782 0.94 0.09 2 1 16 2
4 10% 7449 66.79 2.02 it 1 16 2
6 5% 9126 1.77 0.41 2 1 26 2
6 10% 8829 > 10000 25.96 4 1 24 2
10-15-3 2 5% 5235 0.52 0.02 0 1 8 1
2 10% 4611 0.76 0.04 2 1 10 0
4 5% 7760 0.57 0.04 1 1 16 2
4 10% 7200 2.14 0.44 2 1 18 1
6 5% 9196 0.83 0.08 0 2 18 6
6 10% 8796 62.24 3.16 1 3 26 2
10-15-4 2 5% 5122 0.71 0.04 3 0 10 0
2 10% 4398 2.35 0.53 4 0 10 0
4 5% 7280 2.09 0.39 2 0 16 2
4 10% 6797 208.82 5.93 4 1 12 4
6 5% 8832 7.74 0.62 3 0 20 5
6 10% 8405 3479.83 33.82 4 1 16 6
10-15-5 2 5% 4642 0.52 0.02 1 0 10 0
2 10% 4270 0.83 0.08 1 1 8 1
4 5% 7270 0.74 0.05 1 1 14 3
4 10% 6892 12.47 0.61 2 2 18 1
6 5% 8811 1.43 0.43 1 2 22 4
6 10% 8385 144.07 7.81 2 2 28 1
AVG 7226.93 138.65 2.82 1.87 1.07 1530 2.03

For each network, disruption scenario and protection budget level, the tables
show the DNP’s objective function values, i.e., the worst-case disrupted flow over
the planning horizon, the computing times of the two algorithms, and the number
of network elements protected and disrupted in the optimal solutions. In these
initial tests, the threshold for the path choice was fixed to 1, i.e., only the shortest

paths are considered acceptable.
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Table 11: Computational comparison between BND-D and SVI-D for the 20-25-x
networks

Network Disr units  Prot  Objective Computing time (sec) Prot Prot Disr  Disr
name  per period budget value BND-D SVI-D arcs nodes arcs nodes

20-25-1 2 5% 21807 2.28 0.11 2 0 10 0
2 10% 19367 204.54 1.68 4 1 8 1
4 5% 32436 1.89 0.16 2 0 4 4
4 10% 31257 > 10000 11.43 3 2 12 2
6 5% 37113 16.75 0.73 3 0 10 5
6 10% 36580 > 10000 232.22 3 2 26 1
20-25-2 2 5% 22773 1.05 0.03 1 1 8 1
2 10% 20241 20.15 1.11 4 1 8 1
4 5% 31581 12.27 0.56 2 1 14 3
4 10% 29370 9430.88 32.80 4 2 12 4
6 5% 36833 41.37 2.56 1 2 12 9
6 10% 35242 > 10000 1965.73 4 2 24 3
20-25-3 2 5% 24297 1.10 0.03 1 1 8 1
2 10% 21534 14.03 0.88 3 1 8 1
4 5% 32058 2.15 0.22 1 1 16 2
4 10% 30800 487.11 8.39 5 1 14 3
6 5% 37155 2.84 0.65 2 1 20 5
6 10% 35646 > 10000 128.42 5 1 18 6
20-25-4 2 5% 27102 1.15 0.06 1 1 8 1
2 10% 24255 21.37 0.64 3 1 8 1
4 5% 34934 2.06 0.17 1 1 18 1
4 10% 33105 853.55 9.52 4 1 12 4
6 5% 39368 5.87 0.96 2 1 18 6
6 10% 37842 > 10000 393.51 3 1 20 5
20-25-5 2 5% 27791 829.00 0.04 1 1 8 1
2 10% 26065 43.73 1.45 4 2 6 2
4 5% 36440 15.19 0.48 2 1 12 4
4 10% 34949 6093.55 11.99 4 2 8 6
6 5% 40817 82.36 1.82 1 2 24 3
6 10% 39344 > 10000 3444.29 4 2 24 3
AVG 31270.07  757.76 208.42 267 120 1327 297

The tables clearly show that SVI-D outperforms BND-D in every case. This is
mostly due to the fact the RMP in the SVI-D approach does not have an objective
function and, upon solving it, one stops as soon as a feasible solution is identified.
As a consequence, the RMPs can be solved very quickly. The drawback is that
without an objective to drive the protection strategy selection, the algorithm takes

a considerable number of iterations (thousands for the complex instances) before
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converging to an optimal solution. Conversely, finding a solution to each RMP in
the BND-D algorithm is quite time-consuming. Although this algorithm converges
in a much smaller number of iterations compared to SVI-D, this is not sufficient
to offset the greater difficulty of solving each RMP and its overall computing time
is considerably higher. Furthermore, using both the approaches in one combined
algorithm is inefficient. Results for this experiment are not reported because they
are very similar to the results obtained by BND-D.

The impact of the size of the network is evident by comparing the two tables.
Nonetheless, the high variability in the computing time suggests that the com-
plexity of the problem depends on a combination of several factors, including the
network topology. For instance, networks 20-25-4 and 20-25-5, although of equal
size, have very different computing times.

In Table 12, we report some additional results for the largest data set using
different path thresholds. The threshold value determines the number of accept-
able paths, which in turn affects the size of the problems in terms of number of
variables and constraints. Table 4 shows the impact of three different threshold
values on the number of available paths and the computing time. A threshold
value equal to 1.5 indicates that the users are willing to accept a 50% increase
on their normal travel time, before switching to other transportation services or
abandoning the trip. Similarly, a value equal to 2 indicates that a travel delay
up to 100% is considered acceptable. Given the superiority of SVI-D, the com-
puting times are reported for this algorithm only. In the analysis, we consider
two protection levels (o = 5%, 10%) and three disruption scenarios (2, 4, and 6
disruption units).

Although in most of the cases an increase in the path threshold value results

73



Table 12: Computational results for different path threshold values

Network Threshold Paths Computing time (sec.)
Protection level (o) 5% 10%
Disruption scenario (py) 2 4 6 2 4 6

20-25-1 1 172 0.11 0.16 0.73 1.68 1143 232.22

1.5 247 0.19 1.44 4.00 1.64 198.13 1684.57

327 018 4.66 6.29 3.86 114.65 1002.78

20-25-2 1 166  0.03 0.56 2.56 1.11 32.80 1965.73

1.5 229  0.07 0.60 395 1.35 2540 2730.99

2 299  0.11 099 4.60 2.78 31.22 2469.20

20-25-3 1 172 0.03 0.22 0.65 086 8.39 128.42

1.5 220 0.04 097 1.23 0.74 28.25 543.99

317 0.04 1.04 4.02 1.75 41.19 1089.08

20-25-4 1 170 0.06 0.17 0.96 0.64 9.52 393.51

1.5 245 0.06 0.77 1.10 0.95 26.88 395.96

2 323 0.13 1.556 3.08 1.81 87.27 2587.95

20-25-5 1 175 0.04 048 182 1.45 11.99 3444.29

1.5 269 0.11 0.v8 1.71 1.59 14.27 4183.99

2 331 026 0.75 6.18 1.91 2476 1224.40

in an increase in computing time, there are some exceptions to this general trend,
especially for large instances (o = 10% and p, = 6). For these instances, the
most critical threshold value seems to be 1.5. As previously noted, these results
point out that the performance of the algorithms are influenced by an interaction
of different elements, such as the protection and disruption budgets, the network
topological structure and the low demand matrix. In general, increasing the num-
ber of acceptable paths increases the number of elements that must be targeted
to disrupt a flow. As a consequence, the interdiction problems may become more
difficult to solve. However, an increment in the path threshold value may also
render some flows too difficult or even impossible to disrupt, thus reducing the
number of possible interdiction plans and, consequently, the overall solution time.

To highlight how the path threshold affects the interdiction and protection

optimal plans, in Figure 17 we compare the number of arcs and nodes protected
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and interdicted over the planning horizon.

M Protected nodes
w Protectedarcs
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Figure 17: Impact of the path threshold on the number of protected/interdicted
elements (p; = 6,Vt, a = 10%).

Changing the threshold value almost always results in different protection and
interdiction plans. In some cases the changes are small, in others can be signif-
icant. For example, consider network 20-25-1. When the threshold is increased
from 1 to 2, the number of interdicted arcs drops from 26 to 10, whereas the

number of nodes increases from 1 to 8. This indicates that the interdiction plans
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are significantly different.

In summary, this analysis shows that changes to the path threshold parame-
ter can have significant effects on both the problem complexity and the optimal
solutions. Consequently, modelling users’ behaviour accurately is a critical issue

when solving this type of protection models for service systems.

5.5 Case study analysis

In this section, we test the efficiency of the decomposition approaches and anal-
yse the results using a case study which represent the railway network of Kent
(UK). The strategic position of this county makes the case study particularly in-
teresting. Kent has a nominal border with France and, therefore, intercepts all
the passenger flow from and to France. Although most of the traffic flow is rep-
resented by London commuters, Kent’s railway has also a considerable traffic of
tourists, attracted by historical places like Canterbury and Rochester. The overall
network comprises 18 nodes, corresponding to cities and towns of the region, and
22 undirected arcs. The actual railway network is more complex, having more
nodes and arcs. We simplified it by aggregating neighbouring stations and the
corresponding flow generated/attracted by them. A graphic representation of the
network is showed in Figure 18.

In the absence of real flow data, we generated the flow matrix as a function
of the dimension of the connected towns. As in the computational result section,
we assumed that disrupting an arc requires one unit of resources (p§ = 1). We
also used the same assumption made for the protection/disruption of nodes: we
divided the stations into three groups according to their annual passenger usage

(Table 13). For example, Battle which is a small touristic town with less than
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Figure 18: Railway network in Kent (UK).

half a million annual passengers, needs two units to be disrupted/protected. On

the other hand, Ashford, which is a town of considerable size with more than 2

million annual passengers, requires six units. The number of protection units, ¢,

needed to fully protect an arc depends on the number of tunnels and bridges that

can be found on that arc. These numbers are displayed along the arcs in Figure

18. The disruption scenarios are the same as the ones used in the previous section

(see Table 9).

Table 13: Resources needed to disrupt/protect a node

Node dimension Disr/Prot resources
Small (annual passengers < 0.5 M) 2
Medium (0.5 M < annual passengers < 1.5 M) 4
Big (annual passengers > 1.5 M) 6

To compute the acceptable paths, we choose a threshold value equal to 1.5

(i.e., increases up to 50% of the normal travel time are considered acceptable).

We focus on a 5-period planning horizon. In our initial investigation each period

7



is weighted equally.

5.5.1 Impact of protection investments

In this section, we analyse the impact that different levels of protection resources

have on the amount of flow loss, for different disruption scenarios.

Table 14: Percentage amount of flow loss for different disruption scenarios and
protection budgets.

Scenario No protection 5% 6% ™% 8% 9% 10%
small 27.37% 25.38% 24.48% 24.48% 23.97% 23.21% 22.34%

medium 34.50% 34.11% 32.92% 32.65% 32.65% 31.51% 31.12%
large 41.24% 38.18% 37.93% 36.50% 36.23% 35.69% 34.77%

For each disruption scenario and protection budget level, Table 14 displays
the worst-case percentage flow loss when the optimal protection strategy for that
scenario is implemented. The results show that even a small disruption can result
in a loss of traffic flow as high as 27.37% of the total traffic, if no protection is
carried out. This suggests that the network under study is highly vulnerable: even
small, but possibly frequent, disruptive events can affect a significant portion of
the flow. Obviously, the impact of disruption is more pronounced for medium and
large disruption scenarios, with a flow loss of 34.50% and 41.24%, respectively.
Investing in protection measures brings notable benefits. In particular, with a
protection investment equal to 10%, the worst-case percentage flow loss can be
reduced by about 18%, 10% and 16% in the three scenarios.

Figure 19 displays the marginal percentage decrease in flow loss, for each
percent unit increment in protection resources. This graph provides in depth in-
formation on how each budget increment affects potential system losses. This

analysis is useful to highlight the trade-off between protection expenditures and
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flow loss reductions in case of disruption. As an example, if small disruptions are
considered, a 5% investment results in a worst-case flow loss reduction of about
7% (first segment of the first bar in the chart). If protection investments can
be increased to 10%, the benefit is more than doubled with an overall flow loss
reduction of about 18%. The graph also highlights possible investment ineffi-
ciencies. For example, for medium disruptive scenarios (second bar), increasing
the budget from 7% to 8% has no impact on the worst-case flow loss, to denote
that this added budget, although optimally allocated, is insufficient to thwart any

additional interdiction plan.

20.0%
18.0%
16.0%
14.0%
- 10%
12.0%
% 9%
10.0% # 8%
% 7%
8.0% - 6%
6.0% 5%
7
4.0%
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0.0%

SMALL MEDIUM LARGE

Figure 19: Marginal percentage decrease in flow loss due to unit increments of the
protection budget.

5.5.2 Uncertainty of disruption events

One of the main issues involved in infrastructure protection planning is the intrin-

sic uncertainty of the disruption events. It is difficult and sometimes impossible to
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forecast when a disruption will happen and what its magnitude will be. The aim of
the protection planner is to make the network as robust as possible, which means
identifying a strategy that works well in all the possible scenarios. To this end, we
consider how the optimal solution found for a given scenario, works if a different
scenario occurs. The analysis is performed considering five equally weighted time
periods and a protection budget equal to 10% of the resources needed to protect

the full network. The results are shown in Table 15.

Table 15: Cross-comparison of different optimal protection plans. Relative per-
centage flow loss increase.

Actual scenario MAX AVG

Supposed scenario small medium large
small 0% 4.3% 8.0% 8.0% 4.1%
medium 13.8% 0% 14.4% 14.4% 9.4%
large 12.7%  5.6% 0% 12.7% 6.1%

The table shows the percentage increase in unserved flow when an optimal
strategy, obtained with a fixed scenario (supposed scenario), is used in a different
scenario (actual scenario). The table also shows the maximum and the average
increase across all different scenarios. Both solutions obtained for medium and
large disruptions can be highly sub-optimal if a small disruption takes place, re-
sulting in a flow loss increase of 13.8% and 12.7%, respectively. The best solution,
in terms of both maximum and average values, is the one obtained for small dis-
ruptions. This seems to indicate that planning for a small disruption is overall
a more robust strategy for this railway network. This result is further confirmed
when the analysis takes into account that the three scenarios may have a differ-
ent probability of occurring. For example, let us suppose that small, medium

and large scenarios have a probability of occurrence equal to 0.7,0.25,0.05, re-
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spectively. These probabilities can be incorporated in the decision process, for
example by considering the expected percentage increase in flow loss. This can be
computed as follows: EV (small) = 0.25 % 4.3+ 0.05 % 8.0 = 1.5, EV (medium) =
0.7%13.840.05%14.4 = 10.4, and EV (large) = 0.7%12.740.25%5.6 = 10.3. Using
this criterion amplifies the benefit of adopting the protection strategy identified
for small scenarios. Ultimately, which strategy to implement depends on the risk
attitude of the decision maker. A risk adverse decision maker would probably
opt for the optimal solution obtained for large disruptions, whereas a risk neutral
decision maker may select the strategy found for small disruptions. Obviously,
a thorough analysis of this issue would require the development of more sophis-
ticated optimization models, which account for the probability of occurrence of
different scenarios and explicitly incorporate robustness measures (Snyder and

Daskin , 2006).

5.5.3 Dynamic investments

When dynamic investments are considered, a key questions is whether to opt for a
protection strategy which renders the network as robust as possible at the end of
the planning horizon, or for a strategy which guarantees high levels of protection
as soon as possible (although this may decreases the overall efficiency of the final
protection plan). In this subsection we investigate how the protection strategies
change when the time periods are weighted differently. Specifically, we consider

three different cases:

— CASE 1: X\ = [0.8,0.05,0.05,0.05,0.05]. Here the aim of the protection
planner is to obtain a good level of protection from the very first time

period.
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— CASE 2: A =[0.2,0.2,0.2,0.2,0.2]. Here all the periods are equally weighted.

— CASE 3: A = [0.05,0.05,0.05,0.05,0.8]. Here the aim of the protection
planner is to maximise the safety level achieved when the protection strategy

is fully implemented.

The protection budget used in this analysis is equal to 10% of the budget needed

to protect all the assets in the network.

Table 16: Impact of the time weights on the worst-case percentage flow loss.

CASE1 CASE2 CASE3
Scenario TL IL FL TL IL FL TL IL FL
Small 22.34%  26.40% 17.76%  22.34%  26.40% 17.76%  22.21% 27.01% 16.55%
Medium 31.12% 36.01% 28.10% 31.12% 36.01% 28.10% 31.51% 36.01% 27.86%
Large 34.77%  39.78% 30.90% 34.77% 39.78% 30.90% 34.77% 39.78%  30.90%

Table 16 has three columns for each case. The first one represents the total
worst-case percentage flow loss over all the time periods (TL). The second rep-
resents the worst-case percentage flow loss in the initial time period (IL). The
third represents the worst-case percentage flow loss in the final period (FL). This
gives an indication of the protection level reached by the network at the end of
the planning horizon. The analysis is done for three different disruption scenarios.
Interestingly, the optimal protection strategy identified for large disruptions is the
same, independently on the weights used in the objective function. Conversely,
the other two scenarios present differences in the optimal protection strategies
when more importance is given to the last time period (the first two cases are
still equal). For small disruptions, giving more importance to the last period
results in a more resilient final network, with a drop of the worst-case flow loss
from 17.76% to 16.55%. Also the total flow loss slightly reduces from 22.34% to

22.21%. This indicates that aiming for the safest possible network after 5 years
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also results in a more resilient network during the transitory periods in which
protections are implemented. For medium disruptions, the strategy to obtain a
good level of protection in the last period results in higher losses of traffic (from
31.12% to 31.51%) throughout the planning horizon. Overall, for this case study,
the weights given to the different time periods do not seem to have a massive
impact on the protection strategies and on the network resiliency achieved of the

end of the planning horizon.

5.5.4 Robust analysis

Robust analysis is a popular and powerful tool that has been extensively used to
support decision making under uncertainty (Caplin and Kornbluth (1975), Best
et al. (1986), Gupta and Rosenhead (1968)). Here we perform a robust analysis
following the approach used by Rosenhead and Mingers (2001). The decision

process is organized as a three-stage planning problem (Fig. 20)
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Figure 20: A three-stage planning problem with end-state valued.

A decision point represents a couple identifying the investment policy (casel,
case2, and case3) and the scenario anticipated (small, medium , large). For exam-
ple, decision C1M means that the decision planner is targeting medium scenarios
aiming to obtain good level of protection from the very first time period (i.e., case
1). For sake of clarity, we have excluded large scenarios from the figure. Real
scenario column is evaluated in terms of percentage flow loss. Finally, valuation
column uses three possible options: desirable, acceptable and undesirable. The
options for each state have been set using a reasonable empirical approach aiming

at penalizing flow loss increments. Results are further summarized in Table 17.
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Table 17: Summary of robust analysis.

Options left open

Initial decision + —
C1S 1 1 0
C2S 1 1 0
C3S 1 1 0
C1M 1 0 2
C2M 1 0 2
C3M 0 1 2
C1L 1 0 0
C2L 1 0 0
C3L 1 0 0

The analysis further confirms the results obtained in the last two sections:
Solutions targeting small scenarios are more robust and weighting different time

periods has only a small impact on this case study.

5.5.5 Solution analysis

In this section we show a sample solution of the proposed model. In particular,
Figure 21 displays the assets chosen in the optimal protection plans, over the
planning horizon, for the three disruption scenarios. The protection budget is
again equal to 10% of the budget necessary to protect the entire network and all
the time periods have equal weights.

It is clear that protecting the traffic to and from London is of strategic impor-
tance. In fact, both the arcs connected to Swanley and Dartford are chosen for
protection. Also some arcs connected to Maidstone and Ashford are protected.
These towns are among the most populated in Kent and therefore generate and
attract high volumes of traffic. It is also interesting to notice that two relatively

small stations like Otford and Strood are protected. This is a consequence of their

85



strategic position. They intercept the traffic to and from London and are also di-
rectly connected to Maidstone. The main difference between the three graphs is
that when the extent of a possible disruption increases (Figure 21¢), more stations
can be disrupted. Consequently, more stations appear in the optimal protection
strategy.

Finally, Figure 22 shows the network components involved in a worst case dis-
ruption, after the implementation of the optimal protection strategies displayed in
Figure 21. The interdiction strategies follow a pattern similar to the one identified
in the protection plans. The affected components are, in fact, on the paths to and
from London (link connected to Ebbsfleet), and on the paths to big or touristic
stations (Maidstone, Ashford, Canterbury and Hastings).

Table 18 provides the details of how the optimal protection strategies are im-
plemented over the planning horizon and, for each time period, displays the worst
case interdictions. It can be noticed that the three protection plans share several
targets to protect. Nonetheless the periods in which these targets are protected are
usually different. Interestingly, in the second time period no protection is imple-
mented for the small disruption scenario. This is because the resources available
in this time period are saved to protect a larger asset (Maidstone-Otford link)
in the successive period. This table highlights how, in a real protection planning
situation, not only it is critical to choose what to protect but also when to protect

the different assets.
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Figure 21: Optimal protection plans for different disruption scenarios.

87



Dartford

Ebbsfleet Strood

Sittingbourne

Faversham
Canterbury
Maidstone
Tonbridge

A
-I— Arc disrupted Battle'

B Node disrupted Hastings

Ramsgate

Sevenoaks'

(a) Small disruption.

Dartford

Ebbsfleet Strood

Sittingbourne

Rochester

Faversham
Canterbury
Tonbridge

A
wfem  Arc disrupted Battle
54 Node disrupted

Hastings'

(b) Medium disruption.

Dartford

Ebbsfleet Strood

Sittingbourne

Rochester

Faversham
Canterbury
Tonbridge

A
e Arc disrupted Battle'
X

Nede disrupted Hastings'

(¢) Large disruption.

Figure 22: Post-protection worst case losses in different disruption scenarios.
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Table 18: Optimal protection plans and worst case losses over the planning hori-
zon.

PROTECTIONS INTERDICTIONS
Scenario T Arcs Nodes Arcs Nodes

SMALL

[en}

Dartford-Strood

Ashford-Ebbsfleet
Maidstone-Strood

Maidstone-Strood
Otford-Swanley

Ashford-Ebbslfeet
Maidstone-Otford

Ashford-Ebbslfeet
Maidstone-Otford

Maidstone-Otford

Ashford-Ebbsfleet
Rochester-Strood

Rochester-Strood

Ashford-Maidstone
Otford-Sevenoaks

MEDIUM

Dartford-Strood

Ashford-Ebbslfeet
Maidstone-Strood
Otford-Swanley
Rochester-Strood

Maidstone-Strood
Rochester-Strood

Ashford-Ebbslfeet
Ashford-Maidstone

Otford

2

Ashford-Maidstone

Ashford-Ebbsfleet

Ashford-Hastings

Maidstone-Otford
Otford-Swanley

Otford-Sevenoaks

Ashford-Ebbsfleet

Ashford-Hastings

Maidstone-Otford
Otford-Swanley

Otford-Swanley

Otford

Ashford-Ebbsfleet

Ashford-Hastings

Maidstone-Otford
Sevenoaks-Tonbridge

LARGE

Dartford-Strood

Ashford-Ebbslfeet
Otford-Swanley

Strood

Strood

Ashford-Canterbury
Ashford-Ebbsfleet
Dover-Folkestone
Maidstone-Strood

Otford-Swanley
Rochester-Strood

Maidstone-Strood
Rochester-Strood

Ashford-Canterbury
Ashford-Ebbsfleet
Ashford-Maidstone
Dover-Folkestone
Maidstone-Otford
Otford-Sevenoaks

Otford-Swanley

Ashford-Canterbury
Ashford-Ebbsfleet
Ashford-Maidstone
Dover-Folkestone
Maidstone-Otford
Otford-Sevenoaks

Otford-Sevenoaks

89

Otford

Ashford-Canterbury
Ashford-Ebbsfleet
Ashford-Maidstone
Dover-Folkestone
Maidstone-Otford
Sevenoaks-Tonbridge



5.6 Conclusions

In this chapter we introduced a bi-level fortification model to identify the best
allocation of protection resources against worst case scenario disruptions in trans-
portation networks. This model includes the important issue of considering dy-
namic investments. Two decomposition methods to find optimal solutions to the
model were proposed and compared. The method based on super-valid inequalities
clearly outperformed a classic Benders decomposition approach in terms of com-
putational efficiency. Our analysis showed how the model results can be used to
identify the optimal investment level to achieve a desirable degree of protection,
and highlighted possible trade-offs between protection expenditures and traffic
flow preserved in case of disruption. We applied the modelling approach to the
Kent railway network and showed the optimal protection strategies for different
disruption scenarios (small, medium and large). For this particular case study,
the weights given to the different time periods in the objective of our dynamic
model did not seem to have a significant impact on the optimal protection plans.
Tests on some randomly generated problems indicated that a critical problem pa-
rameter is the path threshold value. This parameter is used to model the users’

behaviour and identify the acceptable paths from a user perspective.
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6 A model with variable post-disruption demand
service for railway protection

In this chapter, we present a new optimization problem for railway network pro-
tection. The model is an extension of the first protection model introduced in
chapters 4. A practical limitation of previous interdiction models for flow-based
networks is that the flow between two nodes is considered lost or unserved only
if the two nodes are completely disconnected after interdiction. Although this
assumption simplifies the mathematical representation of the problems and their
solution, it also limits their practical applicability, especially to the context of
transportation networks. In transport systems, in fact, passenger demand be-
tween two nodes may be lost even if a connection does exist but the service is
significantly deteriorated. As an example, if an interdiction causes long delays,
travellers may resort to different modes of transportation or even abandon the
trip. In the models introduced in chapter 4 and 5 we make a first attempt at
redressing this shortcoming by introducing the concept of acceptable paths, i.e.,
paths whose length does not exceed the length of a shortest path by more than
a given threshold. User demand is considered unserved if, after a disruption, no
acceptable path is available between the two origin-destination nodes. However,
these models still present some limitations in that each origin-destination path
is either acceptable or not, and the resulting solutions are highly sensitive to the
path threshold parameter used to define acceptable paths.

Following, we propose a bi-level protection model for railway infrastructures where
the post-disruption user behaviour is modelled in a more accurate and realistic

way. We refer to the proposed problem as the Network Protection Problem with
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Variable Demand Loss (NPVDL). The aim is to find the optimal allocation of
protection resources among railway assets (stations, tunnels, bridges, flyovers,
rail tracks, etc.) so as to minimize the impact of worst-case disruptions on the
service provision to rail passengers. The disruption impact is measured in terms
of passenger flow (or demand) loss. A key aspect of our model is that it takes into
account the system users’ behaviour after a disruption. Travel time is one of the
most important factors influencing route choice behaviour (Wang et al., 2014).
After a disruption, increased travel times may cause some passengers to abandon
the trip or resort to other means of transportation, with associated user disutility
and system-wide costs. Failure to capture flow demand adjustments as a response
to increased travel time in a mathematical model may lead to the identification of
inaccurate and or suboptimal protection plans. Our protection model is unique
by virtue of its inclusion of flow demand adjustments in response to increased
travel time. Our model also considers the different costs of protection measures

associated with the various assets.

6.1 Problem statement and formulation
6.1.1 Model assumptions

The NPVDL problem is formulated as a bi-level linear mixed integer model. The
transportation network is modelled as a graph G(N, A), where N is the set of
nodes (e.g., stations) and A is the set of arcs (e.g., rail tracks). A limited budget
is available for protecting the network. Interdiction resources are also assumed
to be limited. This is a common assumption in interdiction modelling, where

interdiction resources are used as a surrogate for the disruption magnitude. The
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demand for service between any two nodes is known and entirely served by the
shortest path. If the shortest path becomes unavailable, the amount of flow loss
depends on the length of the alternative routes. A disrupted element is completely
unusable and, therefore, is removed from the network. An element, once protected,
is immune to any disruption. Both arcs and nodes can be disrupted/protected.
We also assume that the amount of resources needed to protect /disrupt an element

is known.

6.1.2 A bilevel formulation for the NPVDL problem

The bilevel model for NPVDL uses the following notation.

Indices, sets and parameters

s € N : index used for flow sources.

d € N : index used for flow destinations.

t € N : index used for network nodes.

j € A :index used for network arcs.

¢; : nominal length of arc j.

fsa : passenger flow between s and d.

N,q : set of paths that connect s and d.
r,t € Ngq : indexes used for network paths.
A(r) : set of arcs along path 7.

N(r) : set of nodes along path r.

a,. : percentage of passenger flow using the service when path r is the shortest
available path.

P(r) = {t € Ny : length(t) < length(r)}.
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B : protection budget.
P : amount of interdiction resources available.
pi', pj : resource units needed to disrupt node ¢ and arc j, respectively.

qf',q§ : resource units needed to protect node i and arc j, respectively.

Decision variables

X[ = 1if node 7 is disabled; 0 otherwise.

X7 =1Iif arc j is disabled; 0 otherwise.

Y;" = 1 if node 7 is protected; 0 otherwise.

Y =11if arc j is protected; 0 otherwise.

w, = 1 if path r is available; 0 otherwise.

S, = 1 if path r is the shortest non-disrupted path between a given origin

destination; 0 otherwise.

Zsq = percentage of disrupted (or lost or unserved) flow, between s and d.

The problem is formulated as follows:

[NPVDL] min F (Y)

st VY <
iEN JEA
Y"e{0,1} VieN
Yie{0,1} VjeA

where F(Y) = m}zgxz ; fsaZsq
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st. XP<1-Y" VieN

Xi<1-Y" VjeA
2PN +) pXf <P
ieEN JjEN

Zy=1-Y Sa, VsdeN

r€Ngq

Zsrgl Vs,d e N

rENgq

> 5= ) w/INal Vs, deN

r€Ngq r€Ngq

S, < w, Vs, d € N,7 € Ny

S, <1—= Y w/f|Nul Vs, d€N,r € Ny

teP(r)

we=l— Y Xf— > X' VsdeN,reNy
JEA(r) 1EN(r)

Xre{0,1} VieN

Xtefo,1} VjeA

0<Z,4<1 \V/S,dQN
S, € {0,1} Vs,d € N,r € Ny

wy € {0,1} Vs,d € N,r € Ny

(69)
(70)
(71)
(72)
(73)

(74)

The aim of the defender is to minimize the overall flow loss (56), by distributing

protection resources over the elements of the network. Constraint (57) represents

the protection budget limit. The aim of the attacker is to maximize the flow loss
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(60), by targeting the unprotected elements of the network. Constraints (61) and
(62) state that nodes and arcs cannot be disrupted if they are protected. Con-
straint (63) limits the number of elements that can be interdicted. Constraints
(64) define the percentage amount of flow between s and d which is lost. This
is computed based on the available shortest path between the two nodes. Con-
straints (65) state that, for each pair of nodes, there can be at most one shortest
path available. Constraints (66) state that, if there is at least one path available
between s and d, there must also be a non-disrupted shortest path connecting
the two nodes. Constraints (67) impose that a path can be the shortest available
path only if it is available (i.e., not disrupted). Constraints (68) ensure that,
given an origin-destination pair s and d, a path r can be the shortest available
one connecting the two nodes only if all the paths shorter than r are unavailable.
Constraints (69) state that a path r is disrupted only if at least one element (node
or arc), belonging to that path, is interdicted. Finally, constraints (58)-(59) and

(70)-(74) represents the domain restrictions of the decision variables.

6.2 SVI decomposition algorithm

To solve the problem, we propose a decomposition algorithm based on the use of

Super Valid Inequalities (SVI).

The proposed approach involves decomposing the NPVDL into two sub-problems
which are solved alternately: the Relaxed Master Problem (RMP) and the Sub-
Problem (SP). The RMP is simply a feasibility seeking problem, consisting of a
set of SVIs and constraints (57), (58), and (59). At each iteration, the RMP is

solved to identify a feasible protection strategy Y. The Sub-Problem is subse-
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quently solved to obtain the most disruptive interdiction strategy, X, in response
to protection plan Y. Namely, SP is the lower level interdiction problem where

the protection variables are fixed. SP is defined as follows:

[SP(Y)] Zsp = m}zgxz Z fsdZsq (75)
s d

st. XP<1-Y" VieN (76)
Xe<1-Y! VjeA (77)
(63) — (74)

By solving SP, we obtain a feasible solution (Y, X) to the NPVDL and an
upper bound to the problem. In addition, the new interdiction plan X is used
to generate an SVI, which is appended to the RMP in the next iteration. For a

given X, the corresponding SVI is defined as:

SVIX): Y VrXr+) viXe>1 (78)

iEN jeA

Inequality (78) simply states that to thwart an interdiction strategy, at least
one element of that strategy must be protected.

The algorithm starts with an empty protection strategy and solves the SPs
and the RMPs alternately. The iterative process terminates when the RMP be-
comes infeasible, i.e., the available protection resources are insufficient to thwart
all the interdiction strategies discovered up to that iteration. Given that protec-
tion resources are limited, the algorithm is guaranteed to converge to an optimal

solution in a finite number of iterations.
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The following proposition states that constraint (78) satisfies the conditions

of being super-valid (O’Hanley and Church, 2011).

Proposition. SVI(X) is super-valid.
Proof. : Let X be the solution of SP(Y’) found during a generic step of the
algorithm. Then (Y, X) is the incumbent solution for the bi-level problem. If
(?, X) is optimal, the inequality is super-valid by definition. If it is sub-optimal,
the inclusion of inequality (78) in the RMP will generate a new protection plan
Y’ #* Y to block interdiction strategy X. In turn, a new response X’ to Y’ will be
generated. Therefore, at each iteration (Y, X) # (Y’,X’). Thus, the incumbent

solution is eliminated, making the inequality super-valid.

6.3 Heuristic approach

In the next section, we will show that the SVI-D decomposition method can only
be employed to solve NPVDL instances of modest size. We, therefore, propose
a heuristic approach that can be used as a good approximation of the exact
algorithm and can tackle bigger size networks. The heuristic, referred to as GLS-
H, is composed of a greedy-based construction phase, followed by a local search
procedure. The algorithm uses two auxiliary models. The first model, called
U SER(X), is the system user sub-model. It computes the system’s value (i.e.,

the amount of disrupted flow) associated with a specific interdiction plan X.

USERR)| 20er(X) = max 3" fraZa (79)

st (64) — (68)
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wp>1= ) Xf— > X VsdeNr €Ny (80)

JEA(T) 1EN(r)

(72) — (74)

The second model, called SP2(Y), is a simplified version of SP(Y). This
model assumes that the flow between two nodes is entirely lost only if all the
paths connecting the two nodes are disrupted. If at least one path is available,
independently on its length, all the flow is preserved. The mathematical formu-
lation of S PZ(Y), therefore, no longer requires the path variables S, and w, and
all the constraints associated with these variables. Also, the variables Z,, are

redefined as binary.

[SPQ(Y)} 22 (¥) = max D" fuaZua (81)

st (63)(70)(71)(76)(77)

Zu< > Xj+ X"  Vs,de€ N,r € Ny (82)
JEA(r) )

1EN(r

Zqe{0,1}  Vs,de N (83)

Constraints (82) state that the flow between an origin s and a destination
d is disrupted only if at least one element on each path connecting s and d is

interdicted.

6.3.1 Greedy construction phase

In the initial step of the heuristic, we estimate how important each element of
the network is, from the attacker point of view. For the sake of clarity, in this

section we will ignore the difference between nodes and arcs and we will refer
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to them as network elements, belonging to the set £. X and Y will represent
the interdiction and protection variables, respectively. Also, the disruption and
protection resource vectors p®, p?,q" and q* are merged into two vectors p and
q.

Let X! be a vector such that X; = 1ifi = j and 0 otherwise. Namely, X! is an
interdiction strategy where only element ¢ € F is interdicted. The importance p; of
element 7 is computed by first solving USER(X!) to obtain z,,(X'). This value
is then weighted by the resources needed to disrupt i. Formally, p; = zyser(X1)/ps.
This parameter is used as an estimate of the likelihood that element ¢ appears in
an interdiction plan and, consequently, in a protection plan. From now on, all the
greedy choices will be made with reference to this parameter.

The greedy construction phase is a knapsack based heuristic. At each iteration
the best element from a set of candidates is chosen and added to the solution. Let
Y§ represent the initial protection plan. This plan is initialized with the best T'
elements, with respect to p. The exact value of T" depends on the network size
and protection budget. Let Y be the greedy protection plan after k iterations.
Y¢ is build from Y§_, by adding the best element from the subset E. E is the
set of disrupted elements in the optimal interdiction plan, obtained by solving
SP(Yg ). The constructive algorithm ends when no element can be added to

the solution, without violating the budget constraint.

6.3.2 Local search phase

After the greedy initial solution is built, a local search procedure is used to ex-
plore the solution space in the attempt to find improving solutions in the neigh-

bourhoods of the current solution. The neighbourhood is defined by one-to-many
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swap moves. Let BY and 0bj¢ be the protection cost and the objective value of the
greedy solution Y8, respectively. The pseudo-code of the local search procedure

is shown below.

Algorithm 9 LocalSearch()

0bjsp = 0bj9, 0bjspe = 0bj9,YPSt < Y& Bbest — BI
for i =1 to |E| do
YS — Ybest7 B = Bbest
if Y ==1 and p; < p” then
Ye =0
swapin(0, B® — ¢;)
end if
end for
return Yo obj,

This procedure simply scans the list of protected elements in the incumbent
solution and tries to swap them out. Subsequently, the subroutine swapin() is
called to identify the best elements to replace the outgoing element in the solution.
To reduce the computational effort of the search phase, we restrict the set of
elements that can be swapped out, by only considering those elements ¢ with an

importance factor less than a given threshold p? (p; < pf?).
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Algorithm 10 swapin(ind, B¥)
while B® < B do
for j =ind+1 to |E| do
if Y == 0 and p; > p* and B* + ¢; < B then
V=1
Solve SP2(Y?) to obtain zgs
if 2550 < 0bjsp2 + € then
Solve SP(Y?) to obtain z,
if Zsp2 < Objspg then
0bjsp2 = Zep2
end if
if z,, < objs, then
0bjsp = 2zsp, YPU <~ Y5 and B*' = B* + ¢;
end if
end if
Bf = B* + q;
swapin(j, B®)
end if
end for
end while

The recursive routine swapin examines all the possible combinations of el-
ements that can be swapped in. Every time a feasible swap is identified, the
objective value of the new solution must be computed. In order to do this effi-
ciently, we first solve the model SP2, which is significantly easier to solve than
SP and may provide an indication of the quality of the new protection plan. If
the new solution to S P2 improves or is close enough (e is used to define how close)
to the best solution found for SP2 (from the defender perspective), then there
are good chances that the same solution may improve SP as well. Otherwise, the
problem SP is not solved and another swap is attempted. This expedient reduces
the number of times that SP is solved and, consequently, the overall computing
time of the algorithm. As for the outgoing elements, we use a parameter p* to

reduce the number of elements that can be swapped in. The specific values of pf
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and p” will be defined in the next section.

6.4 Results and analysis

In this section, the two solution approaches SVI-D and GLS-H are tested and

compared on some randomly generated instances.

6.4.1 Data sets and problem parameters

We evaluate the algorithms’ performances on a set of undirected networks of
different size. We call the networks n-m-z, where n denotes the number of nodes,
m the number of arcs and z is used to differentiate networks of same size. We
focus on three different network sizes: 16-24, 25-40 and 36-60. For each size, 5
instances with the same grid topology were generated. Figure 23 illustrates the
topology of a 16-24-x network. The networks 25-40 and 36-60 have the same

square structure.

1 D 9 13
2 6 10 14
3 7 11 15
4 8 12 16

Figure 23: 16-24 grid topology

The other parameters of the problems are generated as follows:
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The length (or travel distance) of each arc ¢; is drawn uniformly from the
interval [1,100]. We assume that the cost for protecting an arc depends on

its length and set ¢ = ¢;.

We model the presence of three different station sizes: small, medium and
big stations. We assume that 40% of the stations are small, 40% are medium

and 20% are big.

The cost of protecting a node ¢}', depends on the station’s size. Namely,
we assume that small stations require 20 units of protection resources to be
fully protected, medium stations require 40 units and big stations require

60 units.

The cost of interdicting a node p}', depends on the station’s size. Namely,
we assume that small stations require 2 units of interdiction resources to be

disrupted, medium stations require 4 units and big stations require 6 units.

The cost pj of disrupting any arc is set to 1. Tracks, in fact, are highly
vulnerable and easy to disrupt because of their length and the presence of

accessible and easily attackable structures (overpasses, bridges, tunnels).

The flow matrix is assumed to be symmetrical and its values are drawn

uniformly from [0, 100].

The disruption budget, P, is initially chosen to be equal to 6. This indicates
that a disruption can disable a big station, 6 different links, or a combination

of smaller assets (e.g., one small station and 4 links).

The protection budget B is defined as a percentage of the budget T needed
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to protect the entire network, i.e. B = Q7. We initially consider values of

Q equal to 15% and 20%.

Finally, the values of the parameters used to model the travellers’ behaviour,
a,, are given in Table 19. For each origin-destination pair, we use 4 different
values which depend on the shortest path length increase. For instance, if the
shortest path r connecting two nodes after a disruption is less than 20% longer
than the shortest path connecting the two nodes before the disruption, then all the
passenger demand is preserved (o, = 1). In contrast, an increase of the shortest
path length over 100% (i.e., the new shortest path is more than twice as long as

the initial shortest path) results in the loss of the entire demand («, = 0).

Length increment | < 20% | > 20% and < 50% | > 50% and < 100% | > 100%
o 1 0.5 0.1 0

Table 19: Values of o, as a function of the shortest path length increase.

6.4.2 Solution algorithms’ setting

Both the exact and heuristic approaches are implemented using Cplex 12.5 em-
bedded in a C++ program. Tests were run on a computer with 3.4 GHz quad-core
processor and 8GB of RAM. The SVI-D algorithm uses Cplex default parameters.
We enforce a time limit of 10,000 seconds for its execution. The values of the
parameters used by GLS-H were chosen empirically after some preliminary tests.

Their setting is as follows:

— ¢ =30.

— p'is the T highest value of p.
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— p" is chosen such that |E*| = |E|/4, where EX = {i € E : p; < p*}.

The values of T', shown in Table 20, were chosen empirically. These values
depend on the network size and the protection budget. For example, for the
25-40-x networks and with a 15% budget, Y® is initialized with the first 5 best

elements.

Network name

Q | 16-24-x 25-40-x 36-60-x
15% 3 5 10
20% 6 10 16

Table 20: Values of T for each combination of network size and protection budget
values.

6.4.3 Performance comparison

In Table 21 and Table 22 we compare the performance of SVI-D and GLS-H for
two protection budget levels: 15% and 20%, respectively. For both algorithms, the
tables list the objective values and the computing times. The gap column shows
the percentage error of the GLS-H solutions compared with the SVI-D solutions.
For the heuristic approach, we also show the execution time for the two phases of

the algorithm.
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SVI-D GLS-H

Network Objective Computing || Objective ~ Gap  Greedy  Search  Overall
Name value time (s) value time (s) time (s) time (s)
16-24-1 3076.0 25.24 3076.0 0% 0.78 1.64 2.42
16-24-2 3582.0 17.75 3634.7 1.5% 1.45 3.82 5.23
16-24-3 3390.8 9.83 3390.8 0% 0.40 1.31 1.71
16-24-4 3201.2 24.36 3208.6 0.2% 0.51 4.45 4.98
16-24-5 3143.0 12.33 3143.0 0% 0.61 1.36 1.99
25-40-1 5590.3 2316.24 5590.3 0% 25.90 88.94 114.84
25-40-2 5435.2 1958.49 5435.2 0% 16.94 133.81  170.76
25-40-3 5579.8 1611.01 5609.2 0.5% 10.43 67.73 78.16
25-40-4 5825.8 2156.72 5848.9 0.4% 19.05 95.04 114.09
25-40-5 5528.0 1821.43 5528.0 0% 24.95 158.22  183.17
36-60-1  11195.7* 10000 10441.1 -6.7%  634.26 1349.67 1983.94
36-60-2  12834.4* 10000 10556.5 -17.7%  160.19 399.46 559.66
36-60-3  12714.8* 10000 9962.5 -21.6% 114.19  499.19 613.39
36-60-4  12027.7* 10000 10711.0 -10.9% 284.17 1557.88 1842.06
36-60-5  11997.4* 10000 10325.5 -13.9% 174.04 769.05 943.10

AVG 7008.14 3996.89 6430.75  0.3%'  97.86 342.10  441.30

*Objective value obtained after 10,000 sec.
" The average is computed excluding the cases where the gaps are negative.

Table 21: Computational results (QQ = 15% and P = 6)
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SVI decomposition Heuristic
Network Objective Computing || Objective ~ Gap  Greedy Search Overall

Name value time (s)) value time(s) time(s) time(s)
16-24-1 2725.7 46.37 2725.7 0% 0.65 1.69 2.34
16-24-2 3313.0 53.2 3313.0 0% 0.61 2.47 3.08
16-24-3 2791.8 29.28 2791.8 0% 0.63 2.79 3.47
16-24-4 2836.3 46.57 2836.3 0% 0.53 4.60 5.19
16-24-5 2859.8 26.3 2859.8 0% 0.84 2.56 3.41

25-40-1 5388.1 3385.82 9439.3 1.0% 24.35 391.7  416.05
25-40-2 4864.3 3339.65 4864.3 0% 31.75 37.52 69.28

25-40-3 5051.7 3173.4 5051.7 0% 31.09 93.19 124.23
25-40-4 5322.0 3619.15 5322.0 0% 26.59 50.13 76.73

25-40-5 4818.0 3826.99 4818.0 0% 39.51 120.00  159.52
36-60-1  10322.4* 10000 9079.0  -12.0% 318.03  689.05 1007.50
36-60-2  10843.0* 10000 9503.0 -12.4%  98.71 387.32  486.04
36-60-3  11627.8* 10000 8999.9 -22.6% 79.80  318.93 398.75
36-60-4  11204.4* 10000 8437.6  -24.7% 1820.16 3055.88 4876.05
36-60-5  12423.3* 10000 97294  -21.7% 166.25 288.61  454.87

AVG 6426.11 4503.12 5718.05  0.1%' 175.97 363.10  539.10

*Objective value obtained after 10,000 sec.
T The average is computed excluding the cases where the gaps are negative.

Table 22: Computational results (QQ = 20% and P = 6)

From the analysis of the tables, it is clear that SVI-D is able to solve to
optimality only small and medium problem instances. The algorithm not only
does not converge in any of the 36-60-x cases, but its solutions, after a considerable
amount of time (10,000 secs), are always very far from the solutions obtained
heuristically. GLS-H is able to identify good approximate solutions. This is true
particularly when the protection budget is 20%. In this case the optimal solution
is found for all small and medium networks, except the 25-40-1 network, where
there is a 1% gap. The average gap, for proven optimal solutions, is 0.3% when
Q = 15% and 0.1% when @ = 20%. The heuristic seems to be both accurate
and efficient. Its computing time is always considerably smaller than SVI-D’s

computing time. As an example, for the network 25-40-5 and @ = 20%, the
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heuristic is 96% faster than the exact algorithm (Table 22). In the next section,
we will show that the heuristic algorithm can be successfully used to identify

cost-efficient protection plans for even larger networks.

6.5 Case study

In this section, we present a case study on the central London Tube. Fig. 24
displays the central portion of the London tube. The corresponding network,

with 51 nodes and 70 undirected arcs, is shown in Fig. 25.
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Figure 24: Central London tube map
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Figure 25: Central London tube network

To set the parameters of the problem, we use the open data available on the
Transport For London website (TFL) (www.tfl.gov.uk/info-for /open-data-users).
We use the running time between two directly connected stations to set the nom-
inal cost of each arc, which is then used for computing the paths’ length. The
length of each path includes a 10-minute delay for each line change along the path.
The physical distance of a connection is used to estimate its protection cost. This
choice is motivated by the fact that typical protection strategies, such as digging
draining pits, fortifying water pipes and sewers, and installing video surveillance,
are all dependent on the length of the link. TFL also provides information regard-
ing the flow from all the origins to all the destinations. This is used to build the
demand matrix. We categorize the stations into three groups based on their sizes:
small (p} = 2), medium (p!" = 4) and big (p} = 6). The annual flow of passengers

is used to identify the category of each station. Namely, a station is small if the
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amount of annual passengers going through it is less than 25 millions, medium if
it is between 25 and 50 millions, big otherwise. The rest of the parameters are set
as explained in the previous section. We analyse different scenarios which varies
in terms of protection budget (0%, 5%, 10%, 15%, 20%) and amount of disruption

resources (1,2,3,4,5,6).

6.5.1 Impact of the protection budget on the flow loss

The impact of different protection budget levels on the system worst-case flow loss
is displayed in Fig. 26. The analysis is performed for six scenarios, which differ

in terms of the disruption magnitude, defined by the parameter P.
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Figure 26: Flow loss for different budget levels and disruption scenarios

Clearly, increasing the protection resources from 0% to 20% can reduce the

worst-case flow loss quite significantly, in every disruption scenario. For the largest
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disruption scenario (P = 6), the flow loss drops from more than 56% to about
34%. This means that, without any protection, a large disruption can potentially
affect more than half of the entire traffic on the network. If 20% of the network
is protected in a cost-efficient way, then the worst-case scenario flow loss drops to
about one third of the total flow. Generally, all the budget increments prove to
have a beneficial impact on the demand losses, although the marginal benefit due

to the last increment decreases for small disruption scenarios (i.e., P = 1).

6.5.2 Optimal protection plans analysis

In this section, we analyse the protection plans identified by the model in different
scenarios. We consider the same six disruption scenarios used in the previous
section and four protection budget levels (5%, 10%, 15%, 20%). Tables 23 and 24

show the most frequently protected nodes and links of the network across the 24

scenarios.

Station No. of protections

Westminster 18
Notting Hill 16
St. Paul’s 10
Chancery Lane 9
Moorgate 9
Old Street 8
Marble Arch 7
Lancaster Gate 6
Bank/Monument 5

Holborn 3

Table 23: Frequency of protections for stations
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Link No. of protections

Holborn-Tottenham Court Road 24
Chancery Lane-St. Pauls’s 24
Bank/Monument-St. Pauls’s 24
Bond Street-Mable Arch 23
Chancery Lane-Holborn 23
Oxford Circus-Tottenham Court Road 21
Lancaster Gate-Marble Arch 19
Bond Street-Oxford Circus 19
Notting Hill-Queensway 18
Queensway-Lancaster Gate 18

Table 24: Frequency of protections for links

Table 24 shows that some key links (the first three) appear in every single
protection plan. This is a clear evidence of how critical these assets are for the
network: independently on the disruption scenario and available protection re-
sources, these links must be protected to minimize the system’s losses in case of
disruption. Among the stations, Westminster and Notting Hill are clearly the
most critical: they are protected in 18 and 16 out of the 24 cases, respectively

(Table 23).
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Figure 27: Most frequently protected elements

In Fig. 27 the most frequently protected elements of the network are high-
lighted. The figure shows a clear pattern in the protection. All the protected arcs
and most of the protected nodes belong to the Central line. This is a plausible
result, considering that the Central line is the busiest tube line, with over 260

million annual passengers.

6.5.3 The importance of considering variable post-disruption demand

To prove the importance of modelling the user behaviour in an accurate way
when planning protection efforts, we propose a comparison between the solutions
obtained with NPVDL and the solutions obtained with the model introduced in
Section 4 (referred to as NPCDL). As mentioned in previous Sections, this model
relies on the definition of acceptable paths. In the following analysis, we consider
two threshold values to define the acceptable paths: 2 (meaning that a path twice

as long as the shortest path or less is considered acceptable) and 1.5 (meaning
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that a path up to 50% longer than the shortest path is considered acceptable).

In Fig. 28, we display the optimal protection plans and the post-protection,
worst-case interdictions identified by the two models (NPVDL and NPCDL with
threshold 2) for three different disruption scenarios (P = 2,4,6). For the sake of
clarity, the figure displays the results for a protection budget level equal to 5%
(protection plans involving fewer elements can be better visualized in the pictures).
The pictures in the left column (28a, 28c, 28¢) show the NPVDL solutions, whereas
the pictures in the right column (28b, 28d, 28f) show the NPCDL solutions. It is
evident that the solutions identified by the two models differ quite significantly,
both in terms of protected elements and in terms of post-protection, worst-case
disruptions. For example, when P = 2 and P = 4 the protection plans are
completely different. Substantial differences were also noted for other values of
the parameter ().

To evaluate the impact that overlooking the user behaviour may have on the
evaluation of worst-case demand losses, we use the optimal protection plans iden-
tified by NPCDL to compute the worst-case losses in our modelling framework
(i.e., when the post-disruption passengers demand varies with the extent of the
travel delay according to the pattern displayed in Table 19). Tables 25 and 26
display the percentage demand loss increase for different disruption scenarios and
protection budget levels, when the threshold is equal to 2 and 1.5, respectively.

By observing the tables, it can be noticed that the solutions found by NPCDL
are strongly suboptimal, especially for large values of () and small disruptions. In
this case study, the demand loss increase for both threshold values can be as high
as 153% when @ = 20% and P = 1. Although the increase is less substantial for

other combinations of the parameters P and @), in all cases but two, solving the

115



King's Cross
St. Pancras.
Great Euston
Edgware Baker Portland
Road Street  Street

Paddington
Euston
Square

Warren Street,
Regent’s Park

Edgware Marylebone Farringdon
Road

Russell

— o
Hoorgt
‘ St. Paul's

Queensway  Marble
Arch Covent Garden

Barbican

Bank

High Street Cannon
Kensington V& Park Leicester  Mansion  Street, lonument
Piccadilly Square
Circus
Knightsbridge
Sy Charing
Cross
stoane | st. James
Gloucester) _ Square Park
Road
South Westminster London
Kensington Londo
@ == rromecrions
& # osruemions Waterloo
(a) P=2,Q =5%
King’s Cross
St. Pancras
Euston
Edgware Baker Portland
Road Street  Street o street

Paddington
Euston

Square

Edgware  Marylebone

Road Regent's Park

Russell

Bayswater Square

Lancaster gong Chancery
Lane

Notting
Gatey Street

Hill Gate

Farringdon

Barbican

Moorgate

~
st. Paul's

Queensway parble
Arch ‘Covent Garden
Bank
High Street Cannon
Kensington  "yde Park Leicester  Mansion  Street lonument
House
Knightsbridge
grones Charing
Cross
Stoane
Gloucester
Road
South London
Kensington Londe
P
& # osroemons Waterloo
(c) P=4,Q =5%
King's Cross
St. Pancras
Euston
Portland
Edgware Baker
Street
o Secy Old street

Paddington 4

Euston
Square

Eige Marviebone Regent's Park
oa

Russell
Square

Bayswater
Notting  Lancaster pong Chancery
f.  Gatep soony Lane

Hill Gate

Queensway IMarble
Arch Covent Garden

Hih st

Kiumgen Mgz cor vgnton

Knightsbridge
¢ y Charing
Cross

Sloane
Gloucester' Square,

South
Kensington

Victoria

@ = rorecrions

& # osroeions

Waterloo

(e) P=6,Q =5%

Farringdon

Barbican

Cannon

Moorgate

St. Paul's

Bank

Street

London
Bridge

Monument

Great
Edgware Baker Portland
Road Street  Street

Euston

Ki

ing's Cross

st. Pancras

Paddington
Warren Street,
Regent’s Park

Edgware Marylebone
Road

Bayswater

Goodge.
Street

Lancaster gong

Notting
Gate street

Hill Gate

Euston
Square

Farringdon

Russell

Square  Barbican
Chancery  MooTEte
Lane

st. Paul’s

Tottenham
Court Road

Queensway  Marble
Arch

High Street

Kensington Y2 Park

omer

Piccadilly
Circus

Knightsbridge

Sloane
Square,

Gloucester
Road

Victori

South
Kensington
@ == rromecrions

& # orsmons

Waterloo

Leicester
Square

Charing
Cross

Covent Garden

Cannon
Street,

Mansion
H

(b) P=2,Q =5%

Great. Euston
Edgware Baker Portland
Road Streat  Street
Paddington

Edgware  Maryleby
Road iebone Regent's Park

Bayswater
Goodge

Lancaster gond godze

Notting

Euston
Square

King's Cross
St. Pancras.

Russell
Square

Chancery
Lane

Piccadilly
Knightsbridge

Sloane

st James
Square Park

Gloucester)
Road

Hill Gate  Gate street
Queensway  Marble Tottenham
Arch Court Road Covent Garden
High Street o pon
Kensington Y& ol ;::::rseter Mansion

Charing
Cross

Victo Westminster

South
Kensington
@ == rromecTions

P g—

Waterloo

(d) P=4,Q =5%

rea
Baker Portland
Street

Edgware
98 Street.

Road

Euston

Paddington

Edgware
Woad© eViebone Regent's Park
Bayswater

Lancaster gong

Notting
HillGate  Gate  street

Queensway Marble
Arch

High Street

Kensington ¥4 Park

Corner

Piccadilly
Circus

Knightsbridge

sloane
Gloucester Square

South Westminster

Kensington

Victoria

@ = rrorecrions

& # oseoenions

Waterloo

Euston
Square

Leicester
Square

Charing
Cross

King's Cross
St. Pancras.

Farringdon

Barbican

Cannon
Street

London
Bridge

Bank

lonument.

Moorgate

st. Paul's

London
Bridge

Russell
Square

Chancery
Lane

Covent Garden

Mansion

(f) P=6,0Q =5%

Farringdon

Barbican

Moorgate

Cannon
Street

London
Bridge

Figure 28: Optimal protection plans and post-protection interdictions for NPVDL

and NPCDL
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more simplistic NPCDL model results in a misestimation of the real worst-case

scenario losses in case of disruption. Note that the negative increase in Table 26,

observed when P = 3 and Q = 5%, is due to the fact that the heuristic solution

to the NPVDL is not the optimal one.

Q
P 5%  10% 15%  20%
1 16% 57% 129% 153%
2 12% 12%  58%  71%
3 14% 19% 38%  56%
4 11% 19% 32%  51%
5 6% 12% 3% 8%
6 1% 9%  Th  16%
AVG | 11% 21% 45%  59%

Table 25: Demand loss increase when using NPCDL with threshold 2

Q
P 5%  10%  15%  20%
1 16% 59% 139% 153%
2 11% 10% 49%  85%
3 1% 16% 48%  99%
4 1%  15% 30%  24%
bt 1% 2%  21% &%
6 0% 5% 11% 16%
AVG | 5% 18% 50%  64%

Table 26: Demand loss increase when using NPCDL with threshold 1.5

These results show empirically that failure to accurately represent the user

behaviour into a modelling framework may lead to highly sub-optimal protection

strategies, where limited protection resources are not allocated in a cost-effective

way.
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6.5.4 Solution analysis with a different user behaviour

In the previous section, we have demonstrated that considering the user behaviour
is crucial to identify sound protection strategies. In this section, we analyse the
sensitivity of our solutions to different values of the parameter «,., used to capture
the users behaviour. To this end, we run a new set of experiments where the values

of a, have been changed to the values shown in Tab. 27.

Length increment | < 40% | > 40% and < 70% | > 70% and < 100% | > 100%
a, 1 05 0.1 0

Table 27: New values of o as a function of the shortest path increase.

These values indicate that users are willing to accept longer travel delays,
as compared to the ones used in the previous analysis. For instance, a travel
time increase up to 40% does not cause any flow loss, whereas previously a 40%
increment would have led to the loss of 50% of the flow.

Tables 28 and 29 show the most frequently protected stations and links, across

all the proposed scenarios.

Station No. of protections
Westminster 119)
Notting Hill 15

Old Street 10
Chancery Lane 9
St. Paul’s 9
Marble Arch 8
Moorgate 7
Lancaster Gate 6
Bank/Monument 4
Holborn 3

Table 28: Frequency of protections for stations, with new « values.
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Link No. of protections

Bond Street-Mable Arch 24
Chancery Lane-Holborn 24
Chancery Lane-St. Pauls’s 22
Holborn-Tottenham Court Road 22
Bank/Monument-St. Pauls’s 20
Lancaster Gate-Marble Arch 20
Oxford Circus-Tottenham Court Road 18
Notting Hill-Queensway 18
Queensway-Lancaster Gate 18
Bond Street-Oxford Circus 14

Table 29: Frequency of protections for links, with new « values.

Changing a has an obvious impact on the objective function. There is, in
fact, an average 4.4% decrease in the flow loss. Nonetheless, it seems that the
protection plans have not changed significantly. Tables 28 and 29 show the same
patterns highlighted by Tables 23 and 24. No new element appears in the protec-
tion plans and there are only small variations in the frequency of the protected
elements. This suggests that, for this particular case, the solutions identified by
our model are quite robust to variations of the parameter ov. As mentioned in the
introduction, estimates of this parameter can be obtained by surveying a sample
of the railway system users. A small misestimation of this figure should not have

a major impact on the protection strategies identified by the model.

6.6 Conclusions

In this chapter we introduced a new modelling approach for increasing the relia-
bility and security of flow-based networks. Our focus is on railway systems. The
proposed approach overcomes some of the limitations of pre-existing models, by

capturing the user behaviour in a post-disruption period. Specifically, our model
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assumes that the demand for service after a disruption depends upon the extent
of travel delay of each origin-destination route on the network. Results show that
failing to consider the user behaviour may lead to sub-optimal protection plans
and an underestimation of disruption consequences.

The inclusion of the post-disruption user behaviour into a mathematical model
significantly increases the model’s complexity and tractability. To identify opti-
mal or near-optimal solutions to the problem, we developed an exact method
and a heuristic solution approach. The exact algorithm is an iterative proce-
dure based on the concept of Super-Valid Inequalities. The heuristic algorithm is
composed by a greedy construction phase followed by a local search procedure.
Computational tests on some randomly generated networks show that the exact
method, although useful to assess the accuracy of the heuristic on small problems,
can only tackle networks of modest size. In contrast, the heuristic proves to be
both efficient and effective in identifying high quality solutions. The application
of the modelling approach to a real rail network (the London tube) provides a
practical demonstration of how limited protection resources can be allocated in a
cost-efficient way among the most vulnerable assets of a rail system. It also high-
lights how some key elements must be protected in every disruption scenario to
achieve high level of network security. Finally, the case study highlights the fact
that neglecting the post-disruption user behaviour may lead to the identification
of highly inefficient protection strategies, with worst-case disruption losses 150%

higher than those obtained with our model.
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7 A model to protect road network infrastruc-
ture against flooding

This chapter focuses on the problem of identifying optimal protection strategies
to reduce the impact of flooding on a road network. We propose a dynamic
mixed-integer programming model that extends the classic concept of road net-
work protection by shifting away from single-arc fortifications to a more general
and realistic approach involving protection plans that cover multiple components.
We also consider multiple disruption scenarios of varying magnitude. To efficiently
solve large problem instances, we introduce a customized GRASP heuristic. Fi-
nally, we provide some analysis and insights from a case study of the Hertfordshire
road network in the East of England. Results show that optimal protection strate-
gies mainly involve safeguarding against flooding events that are small and likely
to occur, whereas implementing higher protection standards are not considered
cost-effective.

Natural hazards can have serious impacts in terms of economic losses and human
casualties. Floods can be particularly dangerous due to the high number of people
living in at-risk areas and due to the high frequency of occurrence. Both coastal
and inland areas can be affected by floods caused by the overflow of rivers and the
sea. Even areas that are far from a water course or coastal zone can still be at risk
of flooding caused by heavy rain. The World Resources Institute estimates that
climate change and population rise will more than double (from 21 to 54 millions)
the number of people exposed to floods (Luo et al., 2015). In the UK, one in six
properties are at risk of flooding (Environmental Agency, 2009). The 2005 flood

in New Orleans caused by Hurricane Katrina is one of the most tragic examples
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of the disruptive power of such events. Even less dramatic floods can still lead
to major disruption of vital services and significant economic losses. During the
winter of 2013-14 in the UK, heavy rainfall triggered numerous floods that left
major roadways under water and disrupted several train lines. The government
subsequently allocated £130M to repair and maintain flood defences (Carrington
and Weaver, 2014).

The first step to mitigate flood risk has to be done at the policy-level so as to reg-
ulate urban development in hazardous areas. Subsequently, risk analysis should
be implemented to identify vulnerabilities and suitable protection measures. Re-
sources should also be used to devise post-disaster strategies to reduce loss of life
and economic damages.

Flood damages can be split into three categories: urban, rural, and infrastructure
(Dutta et al., 2003). In this chapter we deal with the issue of protecting the road
transportation system. Transportation systems are often highly exposed to flood
risk due to their considerable size, which makes implementing fully comprehen-
sive protection measures all but impossible. In order to cope with the limited
availability of resources for securing road networks, we propose a multi-period
optimization model for selecting multiple asset protection plans to guard against
a specified set of flood scenarios. Flood events are usually classified using the
"return period” concept (Gumbel, 1941). The return period is the time interval
between two events of the same disruption size and can be used to estimate the
probability of a given scenario occurring. A 100 year flood, for instance, it is
estimated to happen with a 1% chance in any given year.

The same concept is normally used to define the standard of protection offered by

an engineered flood defence measure, which may include building/replacing dikes,
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sluices, slopes, embankments, and culverts. These structures differ in terms of
the standard of protection guaranteed, the cost to implement them, and the size
of the area afforded protection. Relatively inexpensive defences like vertical walls
or concrete structures can often be quickly built to protect a small, targeted area.
More ambitious plans, such as the construction of diversion canals or large dams
can impact larger areas, but normally at a much higher cost.

Although the literature dealing with transportation disruption is vast (Chang
(2003), Huang et al. (2007), Fan and Liu (2010), He and Liu (2012)), very little
attention has been given to the effects of extreme weather conditions on trans-
portation services. Suarez et al. (2005) propose a model to assess how flooding
and climate change impact the performances of urban transportation. They use
an Urban Transportation Modelling System (UTMS) to simulate traffic flows and
apply the model to the Boston Metro Area. Sohn (2006) assess the critical links
in a highway network under flood damage. Criticality is estimated according to

an accessibility metric based on shortest distances and traffic flows.

7.1 Model Formulation

Let a road network be represented as a graph G(N, A), where N is the set of nodes
(junctions) and A the set of arcs (road links). Suppose a set of flood disruption
scenarios S is under consideration. A given flood disruption scenario s € S, which
occurs with probability 7y, will cause a subset of arcs A, C A to be disrupted.
The disruption caused by any scenario s can vary spatially such that arcs may
face a range of discrete flood magnitudes represented by set L. The return period
of a given flood size ¢ € L is given by r, and expresses the average time interval

(normally expressed in years) between two floods of the same magnitude. A flood’s
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magnitudes and return period are directly linked. Specifically, flood events with
longer return periods have higher magnitude and vice versa. Set R = {r,: { € L}
denotes all possible return periods associated with flood sizes L.

Under normal conditions, travel time along an arc k € A is given by dj.
Assuming no additional protection is provided to an arc, flood scenario s € .S will
cause a delay in travel time of Ady for arc k € A, as a result of facing a flooding
event with a return period of pys € R. We assume that protection of any arc &k to a
standard sufficient to withstand a flood of magnitude ¢ € L will protect it against
any flood of lesser magnitude (i.e., no delay will occur for any flood ¢ € L having
a return period 7y < ry). With this in mind, let P be a set of protection plans.
An individual protection plan p € P, which costs ¢, to implement, can protect
multiple arcs Ap C A to various standards. Specifically, plan p will protect arc
ke flp against any flood with a return period of oy, € R or less.

Now the aim of our problem is to select a subset of protection plans in P over
a specified planning horizon of length 7" in order to minimise, across disruption
scenarios S, the expected all-pairs shortest path from a defined origin o € N.
Each time period is subject to the same set of scenarios S. It is assumed that
there is a budget b; available in each period for implementing protection plans and
that unused portions of the budget can be carried forward to subsequent periods.
It is further assumed that protection of any arc in time ¢t = 1,...,T lasts for the
remainder of the planning horizon %, ...,T. In cases where two or more protection
plans are implemented and would provide overlapping protection to the same arc,
the arc will be protected to the highest standard among the plans (e.g., if an arc
has already been protected to a standard ¢ and a subsequent plan would protect

it to a lower standard ¢ such that ry < ry, then the previous higher standard /¢
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would be retained).

7.2 A Dynamic model for Road Protection against Flood-
ing
To formulate our Dynamic Road Protection against Flooding (DRPF) model,

consider the following additional notation:

FS(i) = the forward star of node ¢

RS(i) = the reverse star of node i
M = some very large constant ( > the largest return period in set R)
We also introduce the following decision variables:

Yps = the number of times arc k is included in a shortest path originating from

node o to any other node if scenarios s occurs in period ¢

1 if plan p is implemented in period ¢
Zpt =
0 otherwise

1 if arc k is disrupted by scenario s in period ¢
Qpst =

0 otherwise

Br: = the largest return period that arc £ would be protected against in period ¢

With this in place, a non-linear formulation of DRPF, based on the well known
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single origin to multiple destination problem, is given below.

T
[DRPF] min) m > ) > (dify + Adisrayiy) (84)

SES t=1 oeN keA

s.t.
t
ZZcpzpu <B t=1,.,T (85)
u=1 peP
—|IN|+1 ifi=0
Z yl?st - Z stt =
kERS() keFS(i) 1 otherwise

Yoe N,Vie N,Vse S;t=1,...,T (86)

Bt = ugngl’apép {Okpzpu} V€A t=1..,T (87)
Magg > prs — B Yk e A Vs e S;t=1,...,T (88)
Ypst >0 Yoe NVEe AVse S;t=1,..,T (89)
2w €{0,1} VpePt=1,.,T (90)

agst € {0,1} Vke M,Vse S;t=1,..,T (91)
B €R Vke MVt=1,..T. (92)

The aim of DRPF model is to choose protection plans that minimize the
expected all-pairs shortest path cost over all disruption scenarios (84). Inequalities
(85) impose a budget restriction on the cost of protection plans in each time period

t. Equations (86) are the flow-balance constraints for an all-pairs shortest-path
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problem. Equations (87) set fj; to the largest return period that arc k& would be
protected against taking into account all of the protection plans covering arc k
that have been implemented in periods u < t. Constraints (88) require variable
s to be equal to 1 whenever the highest safety standard implemented for arc k
by period ¢ is insufficient to protect against scenario s (i.e., if pgs > Sg;). Finally,

constraints (89)-(92) impose necessary the restrictions on the decision variables.

7.3 Linearization of the objective function

The second term of the objective function dyas Yy, is non-linear. To linearize it,
we introduce auxiliary variables 77, as well as a large constant M.

Objective function (84) can then be replaced by:

T
min > w3 Y (diyfy + Adiy) (93)

seS t=1 k€ A oeN

subject to (85)-(92) and the following.
Yost = Yng + M (gt —1) Yoe N,Vk e A Vse S,t=1,..T (94)

Wy >0 YoeN, VhkeAvVseSt=1..T (95)

Constraints (94) are introduced so that v7,, = yg,, whenever oy = 1, 0
otherwise. Constant M’ needs to be larger than the total number of origin-
destination couples. Constraints (95) are the non-negativity requirements for

the 77, variables.
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7.4 Linearization of the protection level constraints

Constraint (87) can be linearized by introducing additional decision variables 2

defined as:

(

1 if the highest protection standard afforded to arc k in period t
Trte = is sufficient to withstand a flood of size ¢

0 otherwise

\

Further, let P, be the subset of plans in P that would protect arc k£ to a
standard sufficient to withstand a flood of size ¢. With this in place, equalities

(87) can be replaced with the following set of linear constraints.

Bu=> rewe VheAt=1.T (96)
lel
d wwe<l VkeAt=1,.,T (97)
leL
t
T <> Yz VREANVLELt=1,..T (98)
u=1 p€ Py,
tme €{0,1} VkeAt=1,.,T (99)

Constraints (96) are used to set (i, to the highest protection standard imple-
mented for arc k by period t. Inequalities (97) stipulate arc k can be protected to
at most one safety standard ¢ in period t. Constraints (98) state that arc k can
be protected to a safety standard of £ in period ¢ if a plan p € Py, has been imple-
mented in the time window 1, ...,¢. Constraints (99) are the binary requirements

for variables .
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7.5 Solution approach

The proposed model can be solved directly with a general purpose mixed inte-
ger linear programming (MILP) solver like CPLEX. The formulation, however,
requires a very large number of variables and constraints,even when moderate
numbers of scenarios, protection plans, and time periods are considered. This
has a strong impact on the performance of the MILP solver, both in terms of
computing time and memory requirements. Furthermore, shortest-path problems
can be solved very efficiently using specialized algorithms. These considerations
suggest that more effective solution approaches can be devised. Here, we present
a heuristic algorithm based on the GRASP meta-heuristic for building an initial

solution combined with a local search to further explore the feasible space.

7.5.1 GRASP step

The GRASP (Greedy Randomised Adaptive Search Procedure) meta-heuristic
was introduced by Feo and Resende (1995) to overcome the limits of purely greedy
construction algorithms. It is an iterative procedure that at each step builds up a
solution by randomly choosing elements from a dynamically constructed restricted
candidate list (RCL). The RCL consists of a subset of elements which are selected
according to a greedy scheme. Once GRASP has produced a starting solution, a
local search can be carried out to find an improved solution. The entire process

can be repeated multiple times in an effort to more fully explore the solution space.

The following is the notation used in our GRASP implementation:

— 4tr is the iteration index
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— plans;, and objy,. are the solution and the corresponding objective value

obtained at iteration itr

— bestPlans and bestObj refer to the best solution found and the correspond-

ing objective value
— MAXITFER is maximum the number of iterations

— RCLSIZE is the size of the restricted candidate list

— &, is a greedy metric used to rank the pair (p,t) (i.e., the importance of

plan p implemented at time t)
— Sk is the set of scenarios that disrupt arc k at level /¢

— A, is the increment in the all-pairs shortest path expected cost generated

by disruption scenario s
We further introduce some crucial subroutines used in the algorithm:

— computeShortest Path(plans;,.) finds a solution to the all-pairs shortest
path problem, subject to the disruption scenarios and with protection strat-

egy plansy,. as input. The function is implemented efficiently using the

Floyd-Warshall algorithm (Floyd, 1962).

— updateImportance(plans;) updates the metric ®,; given the plans; as in-
put. Before defining ®,, mathematically, we need to introduce an addi-
tional parameter Ay, for each arc and flood size pair (k, /). Specifically, let
Aop = Z@gé ZSESM A,. Parameter A\, which gives the cumulative incre-

ment in the shortest path expected travel cost generated by all scenarios

130



disrupting arc k at level ¢/ < ¢. For the sake of clarity, we define fit =
computeShortest Path(plansy,) and fit(p,t) = computeShortest Path(plans;,U
(p,t)). The difference between these two values fit — fit(p,t) represents the
net decrease in overall travel costs obtained when adding (p,t) to the solu-

tion. The importance metric is then computed by the following formula:

_ Sici, My (Fit = fit(p.1)

Cp

® (100)

pt

Looking at (100), importance is defined as the benefit obtained by including
plan p at time t to the set of implemented protections weighted by parameter

Akoy,, and the inverse of the cost ¢, of implementing that plan.

— buildRC L(plans;, ) creates the restricted candidate list of size RCLSIZE

by selecting the best pairs (p,t) according to their ®,; values.

— updateFeasibe Plans(plans;,.) is used to keep track of plans that can be

added to plans;, without violating the budget constraints.

In Algorithm 11, we provide pseudo-code of the GRASP heuristic.

7.5.2 Improvements to the GRASP algorithm

Here, we briefly discuss some expedients that have been adopted to improve the
GRASP algorithm both in terms of efficiency and accuracy. The first improve-
ment takes advantage of multi-core processors by implementing a multi-thread
version of the algorithm. Using concurrent programming allows for a more in-
depth exploration of the solution space without an increase in the execution time.

Furthermore, threads can work with different algorithm settings to implement
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Algorithm 11 GRASP pseudo-code.
bestPlans < (); bestObj = oo; itr = 1
while itr < MAXITER do

plansiy, = 0; objy, = o0
updateImportance(plans;.)
updateFeasibe Plans(plans;,.)
while there are feasible plans do
build RC' L(plans;;)
randomly select a plan (]3, f) from RCL
plans;, = plans, U (]3, f)
updateImportance(plans,.)
updateFeasibe Plans(plansg,.)
end while
objir = computeShortest Path(plans;,)
if 0bj;, < bestObj then
best Plans < plans;,; bestObj = obji,
end if
itr =atr + 1
end while
return bestPlans; bestObj

different policies so that the probability of exploring the same solution is reduced.

To provide this flexibility, we extend the definition of ®,, as follows:

5, 1(p) 2okens brpAra, (fit — fit(p, t)) (101)

Tp

The function u(p) is used to weight each plan according to the protection level
offered. Specifying different functional forms of y for each thread will result in dif-
ferent solutions explored, thus increasing the chance of finding an optimal solution.
For example, u(p) = 1 weights all plans p equally. Alternatively, u(p) = £,
where £;'** is the index number of the maximum protection standard afforded to
any arc in plan p (i.e., (7' = arg max, A, Okp), puts higher weight on plans offer-

ing potentially higher levels of protection. This, in turn, increases the probability
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of having such plans in the solutions.

The algorithm can be further improved by optimizing the routine updateImportance().
The idea behind the improvement is as follows. If there are available protection
resources at time ¢, the most important plans (the ones with higher ®) will more
likely be the plans (p,t') with ¢’ € [t,t 4+ 1]. As a consequence, we can reduce the
number of plans for which ® needs to be recomputed by excluding the plans (p, ')
such that ¢’ € [t + 2, T.

Finally, if we keep track of the highest possible level of disruption threatening each
arc, we can ignore any plans that over protect. Formally, a plan p is excluded

from consideration if:

op > max {ows} Y€ Ay N Fp'st.c, <A, C A,

Okp > Okyp! > I?eakg( {pks} Vk € Ap/ (102)

7.5.3 Local search step

The best solution found by the GRASP procedure is used as the starting point for
a local search. The temporal component of the model makes the implementation
of an effective local search challenging. In fact, a search procedure should take
into account the fact that the GRASP solution generated might include plans
that are not included in the optimal solution and/or plans that are in the optimal
solution but should be implemented at different time periods. To tackle this issue,
we implemented two types of swap moves: internal and external. For each type,

two approaches were devised. The four different swaps are carried out sequentially

133



in the same order as they are introduced in the next sections.

Internal swaps can perform single or multiple swaps between the elements
of a solution. Specifically, these swaps change only the time when plans are
implemented, not the type of plans chosen. Swaps are done only among plans

implemented in consecutive time periods. We consider two combinations of swaps:

— 1-to-2 swap: A plan (p,t) with ¢t € [1,T — 1] is postponed one period. Si-
multaneously, up to two plans implemented at time ¢t+1 are brought forward
one period. Every combination involving 1 or 2 plans is considered. Non-
feasible solutions are discarded. The pseudo-code of this approach is shown

in Algorithm 12.

— 2-to-3 swap: This approach is almost identical to the previous one. The
only difference is the number of plans that are postponed (2) and those that

are brought forward (up to 3).

Table 30 shows an example of 1-to-2 internal swap, where the plans in bold are
those being swapped. The code is implemented to avoid unnecessary computation.
For instance, assuming that the swap ps <> (ps, ps) generates a feasible solution,

then swaps ps <> p3 and ps <> p5 are not considered.

Before After
t Plans t Plans
0 p1 po 0 p1 pP3s Ps
L ps pa ps 1 p2 m
2 pe pr 2 pe D1

Table 30: Example of 1-to-2 internal swap.
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Algorithm 12 Internal 1-to-2 swap

plans < best Plans
fort=1;t<T;t++ do
for (p,t) € plans' do
plans < plans \ (p,t) U (p,t + 1)
for (p/,t')! € plans™ do
plans < plans \ (p/, ) U (p/, ¢ — 1)
if plans is a feasible solution then
obj = computeShortest Path(plans)
if obj < bestObj then
best Plans < plans; bestObj = obj
end if
for (p/,t')* € plans'™ A (p/,')? # (p/,t')! do
plans < plans \ (p/,t)> U (p/, ' — 1)?
if plans is a feasible solution then
obj = computeShortest Path(plans)
if obj < bestObj then
best Plans <— plans; bestObj = obj
end if
end if
plans < plans \ (p/,t' — 1)> U (p/, t')?
end for
end if
plans < plans \ (p/,t' — D)L U (p/,¢')}
end for
plans < plans \ (p,t + 1) U (p, t)
end for
end for

External swaps remove one or more plans from the best solution and replace

them with one or more plans not currently included in the solution. As with

internal swaps, we consider two cases:

— 1-to-2 swap: A plan (p,t) is removed from the solution. Simultaneously,

up to two plans are added in its place. Only plans that would generate a

feasible solution are considered. The pseudo-code of this approach is shown

in Algorithm 13.

135



— 2-to-3 swap: This approach is nearly identical to the previous one. The only

difference is the number of plans swapped out (2) and swapped in (up to 3).

Algorithm 13 External 1-to-2 swap

plans < best Plans
for (p,t) € plans do
plans < plans \ (p,t)
update Feasibe Plans(plans)
for (p/,t')' € FeasiblePlans do
plans < plans U (p/, ')}
update Feasibe Plans(plans)
if FeasiblePlans\ (p,t) # () then
for (p/,t')* € FeasiblePlans do
plans < plans U (p/, t')?
obj = computeShortest Path(plans)
if obj < bestObj then
best Plans <— plans; bestObj = obj
end if
plans < plans \ (p/,t')?
end for
else
obj = computeShortest Path(plans)
if obj < bestObj then
best Plans < plans; bestObj = obj
end if
end if
plans < plans \ (p/, ')}
end for
plans < plans U (p, t)
end for

Table 31 shows an example of 1-to-2 external swap with swapped plans shown

in bold.
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2 6 10 14
3 7 11 15
4 8 12 16

Figure 29: An example 16 x 24 grid.

Before After
t Internal plans | External plans ¢ Internal plans | External plans
0 p1 P2 ps po po 0 p1po Pr J2
1 ps pr ps |Ps P9 P01 p3 pa ps | pr Ps
2 ps pr Ps Py DPio 2 ps ps  Pio | Pr Ps

Table 31: Example of 1-to-2 external swap.

7.6 Computational tests

For our initial computational tests, we generated non-directed square networks of
size n X m, where n is the number of nodes and m is the number of arcs. We
work on non directed-networks because we assume that the travel time of a link
is independent of the travel direction and that protections and disruptions affect
simultaneously and equally both directions. In Figure 29, we show the topology
of an example 16 x 24 grid. Arcs travel times d; were drawn uniformly in the
range [1, 10].

We consider 4 different flood sizes categorized in terms of their return period:
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20, 50, 100, and 250 years. The same values are used to identify the levels of
protection. Therefore, R = {20, 50, 100,250}. According to the disruption level
of each scenario, the delay Ady, is set to 2.5,5,10, and 20 times the baseline
travel time dy. We examined three types of protection plans: arc, node and,
row/column plans. Arc plans protect a single arc. Node plans protect all the arcs
incident to a node. Finally, row/column plans include all the arcs forming a row
or a column in the grid. For example, if we consider the grid in Figure 29, the
node plan corresponding to node 6 will include arcs 2-6, 5-6, 6-7 and 6-10. The
row plan corresponding to the second row will include arcs 2-6, 6-10 and 10-14.
Overall, we can identify m + 3n different plans using this scheme. Each plan can
be implemented at 4 levels of protection. Consequently, for each instance we use
4(m + 3n) protection plans. In Table 32, we show the criteria used to estimate
the costs of implementing the protection plans.

The discount factor f was set to 1.3. It is incorporated so that adopting a
node or row-column plan p will be cheaper than independently protecting all the
arcs included in p.

We assume that all arcs face the same level of disruption flooding for any given
scenario (i.e., prs = ps, Vk € A,) and that the number of arcs disrupted in each
scenario is dependent on the scenario’s return period. The least damaging scenario

is capable of disrupting only 1 arc. The number of disrupted arcs increases with

Return period (yrs)

Type of plan 20 50 100 250
AI"C dk Qdk Sdk 4dk
Node 7 o heabrwcr]  [2F7 2 peabiper] BT X peabiwer] (A7 2 pea biper]

Row/Column  [f~' 37,y biper] 207D icabipce]l B 71D pea biptr]  [AF " 2k i bipC]

Table 32: Cost of implementing a given type of plan according to its protection
level.
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the scenario’s size from 1 to m/4 (i.e., the most severe disruption scenario can
disrupt 25% of the network). In Table 33, we list the number of disrupted arcs

for each of the return periods considered.

Return period (yrs)
20 50 100 250
No. disrupted arcs 1 [(m +20)/24] [(m+5)/9] [m/4]

Table 33: Number of disrupted arcs based on a scenario’s return period.

Scenarios were built in such a way that arcs affected by a given scenario formed
a connected sub-network. This was done so that the elements affected by a flood
event were contiguous, as is often the case in real life. Finally, we report in Table
34 the number of scenarios generated for each level of flooding. The probability
of occurrence for a scenario was set as the inverse of the scenario’s return period.

We generated 30 instances using networks of size 9 x 12, 16 x 24, and 25 x 40.

Return period (yrs)
20 20 100 250
No. scenarios m [m/2] [m/4] [m/8]

Table 34: Number of scenarios generated for each return period.

We considered a 4-periods planning horizon (i.e., T = 4). We chose a total
protection budget equal to 10% of the resources needed to protect the entire
network at the highest safety level. The budget was equally spread over the time
periods. We ran the heuristic with the number of threads set to 4. Each thread
uses a different p vector to compute ® based on equation (101). The values for

the different policies used in each thread are listed in Table 35.
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Return period (yrs)
Thread ID 20 50 100 250

0 1 1 1 1
1 1 2 3 4
2 1 13 16 19
3 1 2 2 1

Table 35: Set of u values used for each thread.

Thread 0 treats all the protection plans equally. Threads 1 and 2 give more
importance to plans that grant higher levels of protection. Finally, thread 4
weights more heavily medium level protection plans. These values were chosen
empirically to maximize the probability of discovering an optimal solution. The
size of the RCL is dependent on the problem size. It was set to 3 for 9 x 12 and
16 x 24 networks and to 4 for 25 x 40 networks. The number of iterations was set
to 100 and we specified a 6-hour limit on the run time of the algorithm.

In Table 36, we compare the performance of CPLEX against our GRASP
heuristic on the 30 test problem instances. The “Obj” and “Time” columns show
the objective value and the solution time obtained by the two algorithms. “Gap”
is the percentage gap between the best feasible solution obtained with CPLEX
and the value returned by the heuristic. A negative value for “Gap” indicates
that the heuristic found a better solution. Finally, “Time diff” is the percentage
difference between the computing time of the two algorithms. A negative value for
“Time diff” indicates that the heuristic was faster than CPLEX. The table shows
that CPLEX can find a verified optimal solution within 6 hours only for small
and mediums sized instances. In fact, on the 25 x 40 networks, CPLEX never
converges to an optimal solution. The heuristic, on the other hand, finds optimal
or near-optimal solutions much more efficiently. It is on average at least 82%

faster than CPLEX and always returns better solutions for the 25 x 40 networks.
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CPLEX Heuristic

Network size  Instance Obj  Time(s) Obj Time(s) Gap(%) Time diff(%)
9x 12 1 2168.6 7 2168.6 2.5 0.00% -64.29%
2 2595.5 6.9 2595.5 3.3 0.00% -52.17%

3 22824 9.7 2282.4 3.8 0.00% -60.82%

4 2831.9 6.5 2831.9 2.9 0.00% -55.38%

5 2476.4 4.7 2476.4 3.1 0.00% -34.04%

6 3107.9 6.6 3107.9 3.3 0.00% -50.00%

7 2360.5 8.8 2360.5 3.8 0.00% -56.82%

8 2600.1 6.9 2600.1 3.6 0.00% -47.83%

9 2505.0 5.6 2505.0 3.3 0.00% -41.07%

10 1755.5 8.9 1756.1 2.7 0.03% -69.66%

Avg 7.2 3.2 0.00% -53.21%

16 x 24 1 17020.9 1900.1 17020.9 176.9 0.00% -90.69%
2 19487.3 3581.8 19487.3 164.7 0.00% -95.40%

3 21347.0 1714.5 21347.0 131.6 0.00% -92.32%

4 16744.5 1553.9 16747.5 166.6 0.02% -89.28%

5 18646.8 1354.2 18646.8 129.4 0.00% -90.44%

6 16661.8 4395.2 16662.7 187.8 0.01% -95.73%

7 15346.2 4322.8 15349.1 135.1 0.02% -96.87%

8 14288.9 387.1 14288.9 207.4 0.00% -46.42%

9 18783.4 2177.7 18783.4 192.2 0.00% -91.17%

10 12225.7 1971.92 12225.7 180.9 0.00% -90.83%

Avg 2335.9 167.3 0.00% -87.92%

25 x 40 1 106278.9 21600.0 106064.0 3183.7 -0.20% -85.26%
2 88124.5 21600.0 87981.4 3665.6 -0.16% -83.03%

3 97700.2° 21600.0 97684.1 3676.1 -0.02% -82.98%

4 91102.4 21600.0 91025.2 3448.5 -0.08% -84.03%

5 109276.9 21600.0 109091.0 3876.9 -0.17% -82.05%

6 80102.21 21600.0 79972.0 4384.8 -0.16% -79.70%

7 88891.3" 21600.0 88729.7 4102.1 -0.18% -81.01%

8 97849.81 21600.0 97818.4 4315.6 -0.03% -80.02%

9 115763.9 21600.0 115681.0 3937.2 -0.07% -81.77%

10 83557.7° 21600.0 83530.9 3988.9 -0.03% -81.53%

Avg 21600.0 3857.9 -0.11% -82.14%

T Best objective value found after 6 hours of running time.

Table 36: Computational results for test problem instances.

7.7 Case study

In this section, we present a case study based on the A-road network infrastruc-
ture of Hertfordshire in the UK. The network is composed of 36 nodes and 47
undirected arcs. We used historical data on floods, which are publicly available

through the Environmental Agency (EA). Using geographic information system
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Figure 30: Hertfordshire A road network.

(GIS) software (ArcGIS), we generated disruption scenarios by identifying regions
where floods and the road network overlapped. Over the past 70 years, 29 floods
in Hertfordshire are recorded in the EA database. Among them, 16 overlapped
with the A-road network.

In Figure 30, we show the road network considered in our case study. Recorded
floods are shown in light blue; in dark blue are shown events that affected the A-
road network. Unfortunately, floods are not ranked in the database. Consequently,

we rank them into three size categories (small, medium, and large) according to
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the extent of the area flooded. The approach used is explained in Table 37.
Coming up with precise estimates for the return periods and, consequently, the
likelihood for each flood category requires a detailed hydrogeological analysis that
goes beyond the scope of this chapter. For simplicity, we use the number of events

that occurred over the past 70 years to estimate their return period (see Table

37).

Area flooded (km?)
(0,25] (2.5,10] (10,50]

Category Small Medium Large
No. observed events 13 2 1
Return period (yrs) 5 35 70

Table 37: Return period estimation.

We consider all single arc protection plans. To this, we add some multiple arc
plans based on a proximity criteria. The costs of implementing the protection
plans are again dependent on arc lengths in the same way as explained in the
computational results for the test instances. The protection budget is computed
as a percentage of the resources needed to implement the highest level of protec-

tion for the entire network (equivalent to 9,825 protection units).

Table 38 reports how the shortest path cost decreases when the protection
budget is increased. The first two increments (from 0% to 2% and from 2% to
4%) are the most significant. Investing a budget of 10% results in a 26% reduction

in the expected shortest path cost over the planning horizon.
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Budget
0% 2% 4% 6% 8% 10%
AObj 0% 8% 16% 21% 23% 26%

Table 38: Change in objective function value (AODbj) versus budget.

In Figure 31, we show the optimal protection plans when the protection budget
is equal to 10%. The map shows, along with the protected links, the protection
level of each plan. The majority of protections are designed to thwart small floods.
No link is fortified at the highest possible level of protection. The results indicate
that the central area of the network (close to the town of Hertford) is the most
critical. Interestingly, arc 29-30 is initially protected at a small level in the first
period and subsequently upgraded to a medium level in the last period.

Next, we compare the results of our base model with those obtained by adopt-
ing the p-robustness criteria introduced by Snyder and Daskin (2006). The
p-robustness measure is combined with our model by adding the following set of

constraints:

T

SN (diyhy + Adirgy) < (L+p)D: Vse S (103)

t=1 k€A oeN

where D7 is the objective value obtained by solving our base model with only
scenario s as input.
The results of this analysis are summarized in Figure 32. The values of p are
obtained following the same approach used by Snyder and Daskin (2006). We
solve the problem with p = oo and then set p to the maximum regret minus
0.00001. Subsequently, p is decremented by 0.00001 until the problem becomes

infeasible. Figure 32 shows that improvements in robustness are not justified

144



S3RoYsTONE

BALDOCK

HEMEL STALBANS (1Y
HEMPSTEAD R

29 WALTHAM
ABBEY

Protected link
; Protection level
Figure 31: Optimal protections with the protection budget equal to 10%.

by the costs. At best, a 0.00018 (0.23%) decrease in relative regret (p) can be
achieved for a 7.5% increase in expected travel cost when the protection budget
is 5%. Using higher budgets and or different values of p for different scenarios did
not have any appreciable impact on robustness, therefore results have not been
included.

We also carried out a sentivity analysis to understand how uncertainty in the
estimation of return periods might impact optimal protection strategies. Specifi-

cally, we allowed the return period to vary by +20% from the base case for small,
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Figure 32: Maximum regret vs expected travel cost when the protection budget
is equal to 5%.

Return period (yrs) Return period (yrs) Return period (yrs)
Case Small Medium Large Case Small Medium Large Case Small Medium Large

1 4 28 56 10 ) 28 o6 19 6 28 56
2 4 28 70 11 ) 28 70 20 6 28 70
3 4 28 84 12 5 28 84 21 6 28 84
4 4 35 56 13 ) 35 56 22 6 35 56
5 4 35 70 14 ) 35 70 23 6 35 70
6 4 35 84 15 ) 35 84 24 6 35 84
7 4 42 56 16 5 42 56 25 6 42 56
8 4 42 70 17 ) 42 70 26 6 42 70
9 4 42 84 18 5 42 84 27 6 42 84

Table 39: List of different return period value permutations for small, medium,
large floods.

medium, and large floods, resulting in a total of 27 cases as shown in Table 39.
The budget used in this analysis was set to 10%.

Figure 33 shows the net percentage change in expected travel cost relative to a
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0% protection budget. The figure clearly highlights that it is the return period of
small floods that has the strongest impact on the objective value. In particular,
the different flood scenarios clearly separate into three sub-categories (cases 1-9,
cases 10-18, and cases 19-27) based entirely on the return period for small floods.
Within these three sub-categories, only relatively small changes in the objective
value are observed depending on the return periods for medium and large floods.
For example, increasing the return period of small floods from just 4 to 5 years
(the equivalent of going from a 0.25 to a 0.2 chance of occuring in any given year),
causes net expected travel cost to drop by more than 2-fold, with values in the
range [—9%, —12%)] versus [—25%, —28%), respectively. What this suggests is that
errors in return periods estimates for medium and large floods are of less concern
compared to small floods.

Finally, we evaluate the robustness of optimal protection strategies to uncer-

tainty in flood return periods. Table 40 reports the percentage increase in the

Case

T T T T T T L s e e L S s S S S B s ey s m s
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25 26 27
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Figure 33: Net percentage change in expected travel cost give a protecton budget
of 10%.
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objective function for the base case solution (i.e., case 14) across all 27 permuta-
tions for small, medium, and large flood return period values. The table indicates
that base case optimal solution is highly robust even when the estimation error
for return periods is as high as 20%. Indeed, the base case solution produced no
increase in expected travel cost for 21 out the 27 cases. In the remaining 6 cases,

the increase in cost was marginal (i.e., under 0.3%).

Case Inc (%) | Case Inc (%) | Case Inc (%)
1 0.00% 10 0.00% 19 0.17%
2 0.00% 11 0.00% 20 0.24%
3 0.00% 12 0.04% 21 0.29%
4 0.00% 13 0.00% 22 0.00%
5 0.00% 14 0.00% 23 0.00%
6 0.00% 15 0.00% 24 0.00%
7 0.00% 16 0.00% 25 0.00%
8 0.01% 17 0.00% 26 0.00%
9 0.03% 18 0.00% 27 0.00%

Avg  0.01% 0.00% 0.08%

Table 40: Robustness of the base case optimal solution to flood return period
uncertainty.

7.8 Conclusions

In this chapter, we introduce a scenario-based model to identify the optimal set
of plans to adopt for protecting a road infrastructure against flooding. When
dealing with flood protection, a large number of measures can be considered.
These measures may differ significantly in terms of cost and protection standard
guaranteed. We incorporate this issue by considering different safety levels and
using protection plans involving potentially many arcs as opposed to single arc
fortifications. A multi-period planning horizon is adopted to take into account the

possibility that protection resources are distributed over time. The consequences
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of disruptions are estimated in terms of the expected all-pairs shortest path travel
cost.

We find that solving the problem with a general purpose solver is challenging. A
GRASP heuristic is, therefore, introduced. Tests on randomly generated networks
of different size demonstrate the efficiency of the heuristic. Finally, a case study

of the Hertfordshire A-road network provides some useful insights.
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8 Conclusions

8.1 Summary

In this thesis, new models to protect transportation infrastructure against dis-
ruption are studied. The first model considers a fortification framework type for
optimally allocating protection resources to a railway network subject to worst-
case disruptions. This model is extended in two different ways.

Firstly, a temporal component is introduced. This is done to consider the more
realistic case of having protection resources allocated over a planning horizon.
Two decomposition approaches are presented to solve this bi-level model.
Secondly, user-behaviour is modelled in a more accurate way. Specifically, it is
assumed that post disruption delays directly affect the number of passengers us-
ing the rail system. To solve the model, an exact and a heuristic approach are
introduced and compared.

Finally, the last problem focuses on protecting a road-network against random
flooding. In contrast with the models proposed in the previous chapters, for this
problem we use a scenario-based optimization model so as to identify robust so-
lutions across a range of disruption scenarios. A heuristic solution approach is

proposed to overcome the limitations of general purpose solvers.

8.2 Suggestions

While the study of critical infrastructure protection has increased significantly in
the last decade, there are still many open questions.

The literature review shows that the great majority of works has focused on

150



generic problems (e.g., protecting a network against non specified disruptions).
Although these works have been fundamental in building a base knowledge on
how to model and solve critical infrastructure protection problem, now research
must narrow the focus to specific problems driven by real life data.

The problems analysed in this thesis are significantly complex. A comprehen-
sive study analysis of counter-terrorism plans cannot ignore the geographical,
sociological and historical issues involved. Similarly, protecting against natural
catastrophes involves multiple topics (forecasting, structural engineering etc.). To
this aim, an interesting extension of the work proposed here would be a multidis-
ciplinary research project focusing on flood protection. The project will aim to
support decision making both at a strategic and operational level. Optimization
models can be integrated with accurate weather forecasting (driven by historical
data) and structural engineering analysis to assess the impact of flooding on both
infrastructure’s assets and defence structures. This multi-disciplinary knowledge

can be used in two ways:

— To develop cost-efficient and accurate long-term protection plan to decide

what defence measures should be implemented and where.

— To support a live decision system capable of predicting, to some extent, the
occurring of a flooding and suggesting a set of mitigation strategies, such as

traffic re-routing, evacuation, distribution of emergency supplies etc.

The assumption that disruptor and system protector in fortification problem share
same information and objective function although common can be considered as a
strong one. Very few attempts (Bayrak and Bailey (2008); Jenelius et al. (2010))

have been made to stir away from it. Nonetheless, these attempts simply resulted
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in models where actors estimate a few parameters differently. A more interest-
ing line of research would be to study multi-objective models where actors have
asymmetric knowledge of the system and evaluate their benefits using different
functions.

More efforts can be made into studying dynamic aspects of protection problems.
The challenge is that a protection problem is generally characterized by sev-
eral dynamic components which require significantly different time units. For
instance, protection planning is usually driven by spending review spread over
years, whereas assessing the impact of disruptions may require to evaluate the
system over a hour or even a minute scale. Harmonizing these different time com-
ponents in comprehensive models is a difficult yet interesting research direction.
A more general research direction to undertake focuses on relaxing as many as

possible of the following strong assumptions commonly made in the literature:
— Binary interdictions
— Binary fortifications
— Binary user decisions
— Perfect information
— Same objective function for attacker and defender

For example, when dealing with earthquakes and flooding, protection mea-
sures are generally characterized by fragility curves (Hall et al., 2003). These
curves represent the relationship between conditional probabilities of failure and
levels of stress acting on the defences. One interesting line of research would be

to integrate this concept to describe protection efforts.
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I also plan on further investigating the user behaviour in post-disruption contexts.
In Chapter 6, we model user decisions using a parameter that can be pre-computed
by doing surveys. A logic extension would be to represent travel behaviour as an
endogenous element to the model. Customer choice models such as multinomial
logit (MNL) and ranking based models have been successfully used in the revenue
management context to represent the behaviour of a customer facing different
products. I think that these models can be applied to evaluate user behaviour
in a post-disruption context. In particular, MNL has been already used in the
past in a transportation context (Ben-Akiva and Lerman, 1985), therefore I will
consider the possibility of using it to extend the model described in Chapter 6.
As explained in the introduction, one of the challenge in protecting Critical In-
frastructure is the degree of inter-dependence of these systems. For example, if
we focus on transportation, railway and roadway systems cannot be considered as
two clearly separated and independent systems. Their infrastructure often over-
lap and so does their demand. Failing into considering these systems’ interactions
can lead to less realistic results. Nonetheless, very few works have considered the
impact of disruptions on more than one system.

Focusing on road-transportation protection, models that better represent user
behaviour are needed. For example, static and dynamic user-equilibrium models
could be used to better estimate the impact of disruptions on road-transportation.
Further, an integrated model for protecting urban areas, rural areas, and or in-
frastructure against flooding would be particularly useful.

Finally, this thesis highlights how complex is the task of devising efficient and
accurate solution methods. Additional work might focus on refining current solu-

tion approaches or propose new decomposition, heuristic or hybrid methods able
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to cope with the complexity of bi-level, probabilistic, dynamic and multi-objective

protection models.

154



References

Aksen D, Aras N, and Piyade N (2013). A bilevel p-median model for the planning and

protection of critical facilities. Journal of Heuristics 19(2) 373-398.

Aksen D, Piyade N, and Aras N (2010). The budget constrained r-interdiction median
problem with capacity expansion. Central European Journal of Operations Research

18(8) 269-291.

Aksen D, and Aras N (2012). A bilevel fixed charge location model for facilities under

imminent attack. Computers & Operations Research 39(7) 1364-1381.

Aksen D, Aras N (2013) A matheuristic for leader-follower games involving facility
location-protection-interdiction decisions. Studies in Computational Intelligence 482

115-151.

Aksen D, Sengul Akca S, and Aras N (2014) A bilevel partial interdiction problem with
capacitated facilities and demand outsourcing. Computers & Operations Research 41

(1) 346-358.

Alguacil N, Delgadillo A, and Arroyo, J M (2014). A trilevel programming approach for

electric grid defense planning. Computers & Operations Research 41 282-290.

Aliakbarian N, Dehghanian F, and Salari M (2015). A bi-level programming model for
protection of hierarchical facilities under imminent attacks. Computers & Operations

Research 64 210-224.

Altner D S, Ergun O, and Uhan N A (2010). The maximum flow network interdic-
tion problem: wvalid inequalities, integrality gaps, and approximability. Operations

Research Letters 38(1) 33-38.

155



Baghalian A, Rezapour S, and Farahani R Z (2013). Robust supply chain network
design with service level against disruptions and demand uncertainties: A real-life

case. Furopean Journal of Operational Research 227(1) 199-215.

Ball M O, Golden B L, and Vohra R 'V (1989). Finding the most vital arcs in a network.

Operations Research Letters 8(2) 73-76.

Bayrak H, Bailey M D(2008) Shortest path network interdiction with asymmetric in-

formation. Networks 52(3) 133-140.

Bell M G, Kanturska U, Schmécker, J D, and Fonzone A (2008). Attacker-defender mod-
els and road network vulnerability. Philosophical Transactions of the Royal Society of

London A: Mathematical Physical and Engineering Sciences 366(1872) 1893-1906.

Ben-Akiva M E and Lerman S R (1985). Discrete choice analysis: theory and application

to travel demand. MIT press 9.

Benders J F (1962) Partitioning procedures for solving mixed-variables programming

problems. Numerische mathematik 4(1) 238-252.
Bennett P G (1977) Toward a Theory of Hypergames. Omega 5 749751

Berman O, Krass D, and Menezes M B (2007). Facility reliability issues in network
p-median problems: strategic centralization and co-location effects. Operations Re-

search 55(2) 332-350.

Best G, Parston G, and Rosenhead J (1986). Robustness in practice-the regional plan-

ning of health services. Journal of the Operational Research Society 463-478.

Brown G, Carlyle M, Salmeron J, and Wood K (2006) Defending critical infrastructure.

Interfaces 36(6) 530-544.

156



Caplin D A, and Kornbluth J S H (1975). Multiobjective investment planning under

uncertainty. Omega 3(4) 423-441.

Cappanera P, and Scaparra MP (2011) Optimal allocation of protective resources in

shortest-path networks. Transportation Science 45 64-80.

Carrington D, and Weaver M (2014) Emergency funding to repair damaged UK flood
defences raised to 130m. Available at http://www.theguardian.com Last accessed:

June 2015.

Chen G, Daskin M S, Shen Z J M, and Uryasev S (2006). The a-reliable mean-excess
regret model for stochastic facility location modeling. Naval Research Logistics 53(7)

617-626.

Chen Q, Li X, Ouyang Y (2011). Joint inventory-location problem under the risk of prob-
abilistic facility disruptions. Transportation Research Part B: Methodological 45(T)

991-1003.

COMMISSION OF THE EUROPEAN COMMUNITIES (2006). European Programme
for Critical Infrastructure Protection. Available at: http://eur-lex.europa.eu Last

accessed: June 2015.

Cormen T. H., Leiserson C. E., Rivest R. L., and Stein C. (2001) Introduction to

algorithms. Cambridge: MIT press.

Cormican K J, Morton D P, Wood R K (1998) Stochastic network interdiction. Opera-

tions Research 46(2), 184-197.

Chang S E (2003). Transportation planning for disasters: an accessibility approach.

Environment and Planning A 35(6) 1051-1072.

157



Church R L, Scaparra M P, and Middleton RS (2004) Identifying critical infrastructure:
The median and covering facility interdiction problems. Annals of the Association of

American Geographers 94 491-502.

Church R L, Scaparra M P (2007) Protecting Critical Assets: The r-Interdiction Median

Problem with Fortification. Geographical Analysis 39(2) 129-146.

Church R L, and Scaparra M P (2007). Protecting critical assets: the r-interdiction

median problem with fortification. Geographical Analysis 39(2) 129-146.

Codato G, and Fischetti M (2006). Combinatorial Benders’ cuts for mixed-integer linear

programming. Operations Research 54(4) 756-766.

Corley H W, and David Y S (1982). Most vital links and nodes in weighted networks.

Operations Research Letters 1(4) 157-160.

Cui T, Ouyang Y, and Shen Z J M (2010). Reliable facility location design under the

risk of disruptions. Operations Research 58(4-part-1) 998-1011.

Daskin M S, Hesse S M, and Revelle C S (1997). a-reliable p-minimax regret: a new

model for strategic facility location modeling. Location Science 5(4) 227-246.

DEFRA (2015). Central Government Funding for Flood and Coastal Erosion Risk Man-

agement in England. Available at: https://www.gov.uk. Last accessed: June 2015.

Dutta D, Herath S, and Musiake K (2003). A mathematical model for flood loss esti-

mation. Journal of Hydrology 277(1) 24-49.

Du L, and Peeta S (2014). A stochastic optimization model to reduce expected post-
disaster response time through pre-disaster investment decisions. Networks and spatial

economics 14(2) 271-295.

158



Environmental Agency (2009) Flooding in England: A National Assessment of Flood
Risk. Available at: https://www.gov.uk/government/uploads/system/uploads/

attachment_data/file/292928/geho0609bqds-e-e.pdf [Accessed 10 Nov 2015]

Fan Y, and Liu C (2010). Solving stochastic transportation network protection problems
using the progressive hedging-based method. Networks and Spatial Economics 10(2)
193-208.

Faturechi R, and Miller-Hooks E (2014). Travel time resilience of roadway networks

under disaster. Transportation research part B: methodological 70 47-64.

Feo T A, and Resende M G (1995). Greedy randomized adaptive search procedures.

Journal of global optimization 6(2) 109-133.

Floyd R W (1962). Algorithm 97: shortest path. Communications of the ACM 5(6)
345.

Fulkerson D R, Harding G C (1977) Maximizing the minimum source-sink path subject

to a budget constraint. Mathematical Programming 13(1) 116-118.

Geoffrion A M (1972). Generalized benders decomposition. Journal of optimization the-

ory and applications 10(4) 237-260.

Golden B (1978). A problem in network interdiction. Naval Research Logistics Quarterly
25(4) 711-713.

Ghosh A, and McLafferty S L (1982). Locating Stores in Uncertain Environments-a

Scenario Planning Approach. Journal of Retailing 58(4) 5-22.

Gumbel E J (1941). The return period of flood flows. The Annals of Mathematical
Statistics 12(2) 163-190.

159



Gupta S K, and Rosenhead J (1968). Robustness in sequential investment decisions.

Management science 15(2) B-18.

Hall J W, Dawson R J, Sayers P B, Rosu C, Chatterton J B, and Deakin R. (2003). A
methodology for national-scale flood risk assessment. Proceedings of the Institution

of Civil Engineers-Water Maritime and Engineering 156(3) 235-248

Hansen P, Jaumard B, and Savard G (1992) New branch-and-bound rules for linear
bilevel programming. SIAM Journal on Scientific and Statistical Computing 13(5)

1194-1217.

Hartong M, Goel R, Wijesekera D (2008) Security and the US rail infrastructure. In-

ternational Journal of Critical Infrastructure Protection 1 15-28.

Hausken K, and Zhuang J (2011a) Defending against a stockpiling terrorist. The Engi-

neering Economist 56(4) 321-353.

Hausken, K, and Zhuang J (2011b) Governments’ and terrorists’ defense and attack in

a T-period game. Decision Analysis 8(1) 46-70.

Hausken K, and Zhuang J (2012) The timing and deterrence of terrorist attacks due to

exogenous dynamics. Journal of the Operational Research Society 63(6) 726-735.

He X, and Liu H X (2012). Modeling the day-to-day traffic evolution process after
an unexpected network disruption. Transportation Research Part B: Methodological

46(1) 50-71.

Hernandez I, Ramirez-Marquez J E, Rainwater C, Pohl E, and Medal H (2014). Robust
facility location: Hedging against failures. Reliability Engineering & System Safety

123 73-80.

160



Huang Y, Fan Y, and Cheu R (2007). Optimal allocation of multiple emergency ser-
vice resources for protection of critical transportation infrastructure. Transportation

Research Record: Journal of the Transportation Research Board (2022) 1-8.

HM Treasury: UK Spending review 2013. Available at

https://www.gov.uk/government /topical-events/spending-round-2013.

Israeli E, and Wood R K (2002) Shortest path network interdiction. Networks 40(2)

97-111.

Ishfaq R (2013). Intermodal shipments as recourse in logistics disruptions. Journal of

the Operational Research Society 64(2) 229-240.

Jenelius E, Westin J, and Holmgren A J (2010). Critical infrastructure protection un-
der imperfect attacker perception. International Journal of Critical Infrastructure

Protection 3(1) 16-26.

Jin J G, Lu L, Sun L, and Yin J (2015). Optimal allocation of protective resources in
urban rail transit networks against intentional attacks. Transportation Research Part

E: Logistics and Transportation Review 84 73-87.

Levitin G, and Hausken K (2009) Parallel systems under two sequential attacks. Relia-

bility Engineering € System Safety 94(3) 763-772.

Levitin, G, and Hausken, K (2010) Resource distribution in multiple attacks against a

single target. Risk Analysis 30(8), 1231-1239.

Levitin G, and Hausken K (2012a) Resource distribution in multiple attacks with im-

perfect detection of the attack outcome. Risk Analysis 32(2) 304-318.

Levitin G, and Hausken K (2012b) Parallel systems under two sequential attacks with

161



imperfect detection of the first attack outcome. Journal of the Operational Research

Society 63(11) 1545-1555.

Levitin G, and Hausken K (2013) Defence resource distribution between protection and
decoys for constant resource stockpiling pace. Journal of the Operational Research

Society 64(9) 1409-1417.

Li X, and Ouyang, Y. (2010). A continuum approximation approach to reliable facility
location design under correlated probabilistic disruptions. Transportation research

part B: methodological 44(4) 535-548.

Li A C, Nozick L, Xu N, and Davidson R (2012). Shelter location and transportation
planning under hurricane conditions. Transportation Research Part E: Logistics and

Transportation Review 48(4) 715-729.

Li X, Ouyang Y, and Peng F (2013a). A supporting station model for reliable infras-
tructure location design under interdependent disruptions. Transportation Research

Part E: Logistics and Transportation Review 60 80-93.

Li Q, Zeng B, and Savachkin A (2013b). Reliable facility location design under disrup-

tions. Computers & Operations Research 40(4) 901-909.

Liberatore F, Scaparra M P, Daskin M S (2012). Hedging against disruptions with ripple

effects in location analysis. Omega 40(1) 21-30.

Liberatore F, Scaparra M P, Daskin M S (2011) Analysis of facility protection strategies
against an uncertain number of attacks: the stochastic R-interdiction median problem

with fortification. Computers & Operations Research 38(1), 357-366.

Liberatore F, Scaparra M P, and Daskin M S (2012) Hedging against disruptions with

ripple effects in location analysis. Omega 40(1) 21-30.

162



Lim C, and Smith J C (2007) Algorithms for discrete and continuous multicommodity

flow network interdiction problems. IIE Transactions 39(1) 15-26.

Liu C, Fan Y, and Ordénez, F. (2009). A two-stage stochastic programming model for
transportation network protection. Computers €& Operations Research 36(5) 1582-

1590.

Losada C, Scaparra M P, Church R L, Daskin M (2012a) The stochastic interdiction me-
dian problem with disruption intensity levels. Annals of Operations Research 201(1)

345-365.

Losada C, Scaparra M P, O’Hanley J R (2012). Optimizing system resilience: a facil-
ity protection model with recovery time. Furopean Journal of Operational Research

217(3) 519-530.

Luo T, Maddocks A, Iceland C, Ward P, and Winsemius H (2015). World’s
15 Countries with the Most People Exposed to River Floods. World Re-
sources Institute. Available at: http://www.wri.org/blog/2015/03/world\%E2\
%80\%99s-15-countries-most-people-exposed-river-floods [Accessed 10 Nov

2015]

Matisziw T C, Murray A T (2009) Modeling s — t path availability to support disaster
vulnerability assessment of network infrastructure. Computers & Operations Research

36(1) 16-26.

Medal H R, Pohl E A, and Rossetti M D (2015). Allocating Protection Resources to Fa-

cilities When the Effect of Protection is Uncertain. IIE Transactions (just-accepted).

Murray A T, Matisziw T C, Grubesic T H (2007) Critical network infrastructure anal-

ysis: interdiction and system flow. Journal of Geographical Systems 9(2) 103-117.

163



Myung Y S, Kim H J (2004) A cutting plane algorithm for computing k-edge surviv-

ability of a network. European Journal of Operational Research 156(3) 579-589.

O’Hanley J R, and Church R L (2011) Designing robust coverage networks to hedge
against worst-case facility losses. Furopean Journal of Operational Research. 209(1)

23-36.

O’Hanley J R, Scaparra M P, and Garcia S (2013). Probability chains: A general lin-
earization technique for modeling reliability in facility location and related problems.

European Journal of Operational Research 230(1) 63-75.

Parvaresh F, Hashemi Golpayegany SA, Moattar Husseini SM, Karimi B (2013) Solving
the p-hub Median Problem Under Intentional Disruptions Using Simulated Annealing.

Networks and Spatial Economics 13 (4) 445-470.

Peeta S, Salman F S, Gunnec D, Viswanath K (2010). Pre-disaster investment decisions
for strengthening a highway network. Computers & Operations Research 37(10) 1708-

1719.

Peng P, Snyder L V, Lim A, and Liu Z (2011). Reliable logistics networks design with

facility disruptions. Transportation Research Part B: Methodological 45(8) 1190-1211.

Qin X, Liu X, and Tang L (2013). A two-stage stochastic mixed-integer program for the
capacitated logistics fortification planning under accidental disruptions. Computers

& Industrial Engineering 65(4) 614-623.

Rad M A, Kakhki H T (2013). Maximum dynamic network flow interdiction problem:
New formulation and solution procedures. Computers & Industrial Engineering 65(4)

531-536.

Rawls C G, and Turnquist M A (2010). Pre-positioning of emergency supplies for dis-

aster response. Transportation research part B: Methodological 44(4) 521-534.

164



Rawls C G, and Turnquist M A (2012). Pre-positioning and dynamic delivery plan-
ning for short-term response following a natural disaster. Socio-Economic Planning

Sciences 46(1) 46-54.

Rosenhead J, and Mingers J (2001). Rational analysis for a problematic world revisited.
John Wiley and Sons.

Royset J O, and Wood R K (2007). Solving the bi-objective maximum-flow network-

interdiction problem. INFORMS Journal on Computing 19(2) 175-184.

Saharidis G K, Ierapetritou M G (2009) Resolution method for mixed integer bi-level
linear problems based on decomposition techniques. Journal of Global Optimization

44 (1) 29-51.

Sarhadi H, Tulett D M, and Verma M (2015). A defender-attacker-defender approach
to the optimal fortification of a rail intermodal terminal network. Journal of Trans-

portation Security 8(1-2) 17-32.

Scaparra M P, and Church R L (2008a) A bilevel mixed-integer program for critical
infrastructure protection planning. Computers € Operations Research 35(6) 1905-

1923.

Scaparra M P, and Church R L (2008b) An exact solution approach for the interdiction
median problem with fortification. Furopean Journal of Operational Research 189

(1) 76-92.

Scaparra M P, and Church R (2012). Protecting supply systems to mitigate poten-
tial disaster a model to fortify capacitated facilities. International Regional Science

Review 35(2) 188-210.

165



Scott D M, Novak D C, Aultman-Hall L, and Guo F (2006). Network robustness in-
dex: a new method for identifying critical links and evaluating the performance of

transportation networks. Journal of Transport Geography 14(3) 215-227.

Snyder L V and Daskin M S (2005). Reliability models for facility location: the expected

failure cost case. Transportation Science 39(3) 400-416.

Snyder L V and Daskin M S (2006). Stochastic p-robust location problems. IIE Trans-

actions 38(11) 971-985.

Sohn J, Kim T J, Hewings G J, Lee J S, and Jang S G (2003). Retrofit priority of
transport network links under an earthquake. Journal of Urban Planning and Devel-

opment.

Sohn J (2006). Evaluating the significance of highway network links under the flood dam-
age: An accessibility approach. Transportation Research Part A: Policy and Practice

40(6) 491-506.

Suarez P, Anderson W, Mahal V, and Lakshmanan T R (2005). Impacts of flooding and
climate change on urban transportation: A systemwide performance assessment of

the Boston Metro Area. Transportation Research Part D: Transport and Environment

10(3) 231-244.

Sun D J, Zhao Y, and Lu Q C (2015). Vulnerability Analysis of Urban Rail Transit

Networks: A Case Study of Shanghai, China. Sustainability 7(6) 6919-6936.

Wang J. Y., Ehrgott M., and Chen A. (2014). A bi-objective user equilibrium model of
travel time reliability in a road network. Transportation Research Part B: Method-

ological 66 4-15.

166



Wintour P and Topham G (2014) UK rail service disruptions continue after
high winds. Available at http://www.thequardian.com/uk-news/2014/feb/13/uk-rail-

services-disrupted-high-winds-storm. Last accessed: May 2014.
Wollmer R. (1964) Removing arcs from a network. Operations Research 12 934-940.

Wood R K (1993) Deterministic network interdiction. Mathematical and Computer Mod-

elling 17(2) (1993) 1-18.

Yates J, and Sanjeevi S (2013) A length-based, multiple-resource formulation for short-
est path network interdiction problems in the transportation sector. International

Journal of Critical Infrastructure Protection, 6(2) 107-119.

Yin Y (2008). A scenario-based model for fleet allocation of freeway service patrols.

Networks and Spatial Economics 8(4) 407-417.

Zenklusen R (2010). Network flow interdiction on planar graphs. Discrete Applied Math-

ematics 158(13) 1441-1455.

Zhang X, Zheng Z, Zhu Y, and Cai K Y (2014). Protection issues for supply systems

involving random attacks. Computers €& Operations Research 43 137-156.

Zhang X, Zheng Z, Zhang S, and Du W (2015). Partial interdiction median models for
multi-sourcing supply systems. The International Journal of Advanced Manufacturing

Technology 1-17.

Zhu Y, Zheng Z, Zhang X, Cai K (2013). The r-interdiction median problem with
probabilistic protection and its solution algorithm. Computers & Operations Research

40(1) 451-462.

167



