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ARTICLE INFO ABSTRACT

Keywords: This study focuses on the optimal network design problem of bike paths, which are on or adjacent
Bicycle network design to roadways but are physically separated from motorized traffic within the existing urban net-
Global optimization method work. The problem seeks to maximize the total route utilities of cyclists and capture their actual

Path-size logit

Matheuristi route choice behavior using a path-size logit model. A mixed-integer nonlinear nonconvex model
atheuristic

is developed for the problem and is reformulated and linearized into a mixed-integer linear
program. The program is solved with a global optimization method and a matheuristic. Results
are provided to illustrate the performance of these methods and the model properties.

1. Introduction

Cycling is a sustainable and environmentally friendly transportation mode that can decrease greenhouse gas emissions and reduce
traffic congestion in urban areas. However, a lack of bicycle infrastructure is a great barrier to the promotion of cycling. The provision
of bicycle facilities is effective in improving cycling safety and the cycling experience. System infrastructure design for highway
traffic (e.g., private cars and trucks) and public transit (e.g., subways and buses) has received considerable attention in the literature
from both researchers and policymakers, but fewer efforts have been focused on system infrastructure design for cycling, such as the
design of bikeway networks. In general, budgets are limited, and the infrastructure is expensive. It is therefore important to carefully
allocate funding to construct bicycle infrastructure within a road network to maximize its network performance.

Bicycle infrastructure and facilities include bike lanes that are separated from motorized traffic by white lines, cycle tracks
(bicycle-exclusive paths physically separated from motor vehicles and pedestrians), bicycle boulevards, cycling bridges, and other
special facilities for cycling. Cyclists’ preferences for cycling facilities have been reported in recent studies. In Portland, Oregon, for
example, about 50% of the kilometers cycled were associated with bicycle facilities, but they accounted for only 8% of the bikeable
road network (Broach et al., 2012; Dill, 2009). Howard and Burns (2001) showed that cyclists might adjust their routes to use bicycle
facilities. Reviews of the effects of various bicycle facilities on cyclist preferences and the relationship between bikeway networks and
cycling levels were published by Pucher and Buehler (2008) and Buehler and Dill (2016).

This study specifically focuses on the development of modeling and solution methods for the network design of separated bike-
exclusive paths (referred to hereafter as “bike paths”). Improvements in cyclists’ safety have been associated with cycling along bike
paths compared to cycling along comparable reference streets (Lusk et al., 2011), and the cycling experience and cycling levels have
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improved after the construction of bike paths (Goodno et al., 2013; Lusk et al., 2011; Snizek et al., 2013). Moreover, Pucher and
Buehler (2006, 2008) found that one key to a high level of cycling might be the supply of separate cycling facilities along heavy traffic
roadways, which also implies that bike paths may help to enhance cycling levels. The bike path network design problem is important
for improving the cycling level, cycling experience, and cyclists’ safety.

The route choice behavior of cyclists is an important area related to the bike path network design problem because their behavior
governs the bike flow pattern in a bicycle network and affects the final decision of where to build bike paths. Revealed preference
survey data showed that cyclists’ behavior was related to their preference for separate cycling facilities and not necessarily to the
shortest distance and it could be well modeled by a path-size logit (PSL) model. Aultman-Hall et al. (1997) investigated 397 routes
used by commuter cyclists in Guelph, Ontario, Canada, and reported that the routes selected by these cyclists were on average 0.4 km
longer than the shortest available routes. Krizek et al. (2007) studied the travel behavior of cyclists in an urban trail corridor in
Minneapolis, Minnesota, United States, and found that the cyclists’ routes were on average 67% longer than the shortest available
route to include the trail facility on their routes. Winters et al. (2010) compared the actual routes used by cyclists in metropolitan
Vancouver, Canada, and the shortest path generated by a transportation model. They found that 75% of trips were within 10% of the
shortest distance and that about 90% were within 25%, and, as expected, the cyclists detoured to use bike facilities. Some studies
have presented detailed discrete-choice models to depict cyclists’ route choice behavior. Hood et al. (2011) developed a PSL bicycle
route-choice model based on the GPS data collected from smartphone users in San Francisco. Broach et al. (2012) developed a bicycle
route-choice model based on the revealed preference GPS data from 164 cyclists in Portland, Oregon, United States. The model also
takes the form of a PSL to account for overlapping route alternatives. These studies found that the utility of a route was correlated to
multiple route attributes, especially bike facility types. Broach et al. (2012) reported that separate bike paths were the cyclists’
priority preference.

Few studies have developed different models of the optimal designs of bicycle networks, although guidance regarding where to
construct bicycle facilities is needed. These studies considered only the shortest route or deviation of the shortest route for bike
demand in their design models, but they did not consider realistic cyclists’ route choice behavior. Smith and Haghani (2012) de-
veloped a mixed-integer programming model to determine the locations of bicycle routes and bicycle lanes for an existing urban road
network given an investment budget cap. They considered two objectives: minimizing the shortest route and maximizing the bicycle
level of service between all origin-destination (OD) pairs. These objectives were combined using a weighted-sum approach. Duthie
and Unnikrishnan (2014) presented a bike network design formulation to retrofit the current roadway infrastructure to achieve a
minimum construction investment. They aimed to create bike routes between each OD pair, and the service levels of these routes
were at least as good as a predetermined service level. The length of each route was constrained to a maximum acceptable upper
bound, which was expressed as a function of the shortest route length. Some studies simply assumed that bike users followed
Wardrop’s first principle (Wardrop, 1952) to select routes rather than the more realistic discrete route-choice model calibrated by
survey data (Broach et al., 2012; Hood et al., 2011). Because it is not always possible to construct high-quality off-road bike facilities,
Mesbah et al. (2012) proposed an optimization framework for an on-road bike lane design in an existing urban road network. The
benefit to bike demand due to the allocation of new bike lanes and the disbenefit to motorized traffic were both considered in their
study. A bilevel optimization model was proposed to maximize the total travel distance on bike lanes and minimize the total travel
time of cars in the upper-level program using a weighted-sum approach and to include the user equilibrium traffic assignment
formulation for both bicycle and car demand in the lower-level program.

The car and transit network designs are two areas related to this study. In recent decades, far more research has been carried out
in these areas than in bicycle network design, including continuous road network design (e.g., Abdulaal and LeBlanc, 1979; Szeto
et al., 2015; Wang and Lo, 2010; Wang et al., 2014), discrete network design (e.g., Gao et al., 2005; LeBlanc, 1975; Liu and Wang,
2016; Long et al., 2010; Wang et al. 2013; Wang et al. 2015), mixed network design (e.g., Luathep et al., 2011), transit network
design (e.g., An and Lo, 2015; Miandoabchi et al., 2012; Nayan and Wang, 2017; Pattnaik et al., 1998; Szeto and Jiang, 2014; Wu
et al., 2015), and road pricing (e.g., Ekstrom et al., 2012; He et al., 2017; Lu et al., 2015; Szeto and Lo, 2006; Yang and Huang, 2005;
Zhang et al., 2008). Recent reviews of these research areas were published by Yang and Bell (1998), Farahani et al. (2013),
Kepaptsoglou and Karlaftis (2009), and Yang and Huang (2005). It is very important to capture the congestion effect (i.e., travel time
to be an increasing function of the flow) in car and transit networks and their design. Moreover, vehicle flow is sensitive to travel time
and travel cost (e.g., pricing) in the determination of routes. However, within bike networks, cyclists consider other factors in their
route choices, such as safety and a preference for bike facilities. Furthermore, the congestion effect has not yet been found to be a
significant factor for route choice in US cities (Broach et al., 2012; Hood et al., 2011). A new and realistic model framework is thus
needed for the bicycle network design problem to incorporate cyclists’ route choice behavior.

Global optimization algorithms have recently attracted attention from many researchers in the area of solution algorithms for
network design problems (e.g., Ekstrom et al., 2013; Li et al., 2012; Liu and Wang, 2015; Luathep et al., 2011; Szeto et al., 2015;
Wang and Lo, 2010; Wang et al. 2013; Wang et al. 2015), although most studies on global optimization algorithms focus on various
car network design problems and very few focus on planning of bike facilities. The advantage of global optimization algorithms is that
an exact solution to the problem can be obtained, which is significant from a practical point of view. However, their computational
inefficiency is always an obstacle for the wide application of global optimization algorithms because, in practice, time is limited to
obtain network design solutions. For example, transportation planning consultants have limited time to finish a network design
project, and they must consider many different scenarios because the values for some of the parameters may not be certain. Liu and
Wang (2015) presented a global optimization method for a continuous network design problem, in which a range-reduction tech-
nique was applied to reduce the feasible region and thus the computation time for the global optimization method. One advantage of
this algorithm is that the exact solution must remain within the updated feasible region and be obtained definitely. However, the
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computational efficiency of the global optimization algorithm remains far behind that of local optimization algorithms because the
range-reduction technique itself is also a computational burdened. In this paper, a global optimization method based on mixed-
integer linear programming is presented to solve the bicycle network design problem, and a novel matheuristic (i.e., a hybrid of a
global optimization method and a heuristic) is then proposed to efficiently solve large bike network design problems. Inspired by the
spirit of Liu and Wang (2015), the feasible region of the bike network design problem is tightened with a surrogate-model-based
heuristic before application of the global optimization method introduced in this paper. Compared to the range-reduction technique,
the surrogate-model-based method makes the bound update tractable. In this way, the novel method achieves a more accurate result
and leads to a much lower computation time, according to the results presented in the section of numerical studies.

This study investigates a bike path network design problem. The problem is presented from the perspective of the transportation
authority and is intended to maximize the total route utilities of all cyclists with consideration of their realistic route choice behavior.
The total construction cost of a design is subject to a given government investment budget. This study differs from previous studies in
four respects. First, the route utility that involves many attributes to cycling, such as route length, turn frequency, the slope of the
route, and the presence of bicycle infrastructure, is adopted to improve the bicycle network design, rather than simply using the
shortest route length between each OD pair, as in previous studies. Second, we propose a bilevel bike path network design model. A
PSL model developed from real survey data to describe cyclists’ route choice behavior, specifically for cities in the United States
(Broach et al., 2012), is incorporated as the lower-level model, which has not been used in the bicycle network design literature. The
PSL model considers the factors that affect cyclists’ choice of routes and the overlap between routes. Such inclusion leads to a more
realistic bike path network design model. Moreover, although the introduction of bike paths to the existing urban network improves
route utility and affects cyclists’ route choice, their choices also affect the construction decision. This key interaction is captured in
the proposed bilevel bike path network design model. Third, due to the difficulty of solving a bilevel model with multivariate
nonlinear functions, no global optimization methods have yet been presented in the literature of bicycle network design, although
such methods have recently been used in road network design. The proposed model is reformulated into an equivalent model, to
which an efficient two-dimensional linearization method can be directly applied. Fourth, computational efficiency is always the
biggest issue for wide application of global optimization methods. In this paper, a novel matheuristic is proposed to greatly improve
the computational efficiency of large network applications and provide good solutions. The matheuristic is developed by in-
corporating a surrogate-model-based method into the proposed global optimization method to tighten the feasible region of variables
and accelerate the computation process.

The remainder of this paper is organized as follows: Section 2 provides the model formulation, Section 3 depicts the exact solution
method and the novel matheuristic, Section 4 presents the numerical studies, and Section 5 concludes the paper.

2. Model formulation

We consider a network with multiple OD pairs, where W represents the set of cycling OD pairs. All roadways (i.e., links) in the
network are currently suitable for or allow cycling; roadways that are not suitable for or allow cycling (e.g., freeways or roads on very
steep slopes) have already been removed. It is also assumed that not all roadways that are suitable for cycling are also suitable for
construction of an exclusive bike path. For example, the buildings along both sides of some urban roads are too close to the roadside
to allow space for construction of a bike path. Thus, A denotes the set of all links in the network that are suitable for cycling and A
denotes the set of candidate links along which bike paths can be constructed. Clearly, A C A. The bike paths are not required to be
connected. Moreover, the bike paths may not be identical to cyclists’ routes. (For clarity and consistency, we use the term “route” to
describe the course taken by a cyclist to get from his or her starting point to his or her destination, and we use the term “path” either
to refer to a segregated bike-exclusive track or in the term “path-size factor” for the PSL model.) The cycling demand d" of each OD
pair w is assumed to be fixed, and it is assumed that cyclists choose their routes with the perceived maximal travel utility. The original
route utility Ug’w includes the characteristics of the current road network, such as roadway slopes and existing bicycle facilities. We
also assume that the transportation authority plans the bicycle network within a given budget, which is common in practice.

The following notations are used.

Variables

fl‘;’ The flow on route p between OD pair w.

f The vector of route flow, f = U”F‘,’" 1.

uy The cyclist’s utility of choosing route p between OD pair w.

U The vector of route utilities, U = [U}].

Yo The binary variable for bike path construction on link a, where y, = 1 if a bike path is introduced on link a and y, = 0 otherwise.
y The vector of binary variables, y = [y,].

Pry The probability of using route p between OD pair w.

Pr The vector of route selection probabilities, Pr = [Pry].

Xa The bicycle flow on link a, x = [x4].

PSy The path-size factor of route p between OD pair w that is used in the PSL model, which provides the information on the degree to which route p overlaps

with other routes between the same OD pair w. It is used to reduce the utility of routep that overlaps with other routes.
Parameters and sets
A The set of links of the network.

a The set of candidate links for the introduction of bike paths.
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AP The set of links on route p.

w The set of OD pairs.

pv The set of available routes between OD pair w.

lg The length of link a.
The budget for bicycle network construction.

T The cost for bike path construction per unit length.

Ly The length of route p.

Sap An indicator that relates links to routes, where &;, = 1 if link @ is on route p between OD pair w and &;, = 0 otherwise.

U,? w The original utility of route p between OD pair w before planning.

[} The coefficient associated with the factor—the proportion of the total length of bike paths on a feasible route to the length of that route—in the route
utility functions.

6 The scaling parameter of the path-size factor.

dav Cycling demand between OD pair w.

The studied bike path network design problem is formulated from the perspective of the transportation authority to maximize social
welfare (the total route utilities of all cyclists) within a given investment budget. The decision is to determine which links should have
bike paths. The cyclists’ route choice behavior, which is presented in a form of the PSL model according to Broach et al. (2012), is
considered in the problem formulation to make the bike path network planning decision more realistic. Thus, we propose the
following mathematical programming model for the problem.

(P0O)
min Z = — z z oy
y.£U,Pr wew pePW P (€8}
subject to
Z wlat< B
acA 2
% €01 Vaed 3)
fl‘;" =d"Pr, VpeP’,weWw 4
exp(Uy + 61In(PSy
PrY = p(Uy — ( "))W VpePY, we W,and
qupw exp(U;’ + 61n(PSy")) 5)
—U0 +¢Z—){1 VpeP',weWw
acA (6)
where
PSy = ) L_ 1 VpeP,weWw
D )
acAP L ZqEPW 6W (7)

Constraint (2) ensures that the construction cost is not greater than the investment budget available. Eq. (3) is the binary con-
straint for the decision variable y, for bike path construction on candidate link a, which takes the value of 1 if a bike path is
constructed on link a and 0 otherwise. Eq. (4) means that the demand is allocated to each route based on its selection probability.

Egs. (5)-(7) describe the cyclists’ route choice behavior. Eq. (5) states that the probability of selecting route p between OD pair w
is given by the PSL model (Ben-Akiva and Bierlaire, 1999; Frejinger and Bierlaire, 2007). The PSL model states that the probability of
a cyclist choosing a route between an OD pair relates to the utility of each route between this OD pair (i.e., U;’) and a correction term
for each route to account for the similarities among the routes between the same OD pair, that is, 61n(PS,’). The route utility Uy’
captures the factors that affect cyclists’ selection of routes, such as route length, turn frequency, the slope of the route considered, and
the presence of bicycle infrastructure (Broach et al., 2012). A shorter route length, a lower turn frequency, a lesser slope, and greater
provision of bicycle infrastructure lead to greater route utility and greater probability that the route will be used.

In this study, we consider only the effects of the change in a bicycle network on the change in the utility function value. Moreover,
we assume that other factors that affect cyclists’ route choice remain constant and are already included in the original route utility. It
is also assumed that cyclists ride on roads before the construction of exclusive bike paths. Thus, the utility function of route p between
OD pair w can be expressed as Eq. (6), where the first term U[()),W represents the original utility of route p between OD pair w before
bike paths are constructed on the route and the second term represents the additional utility after bike paths are completed. The
original route utility Uy, is a constant (i.e., independent of bike flow) and includes all factors that affect route choice, such as route
length, turn frequency, and slope, except the presence of a bike path. Once the information of the initial network is given, U, can be
calculated with the utility function of Hood et al. (2011) and Broach et al. (201 2) The change of route utility reflects only the benefits
of the construction of bike paths and is mathematically expressed as ¢ 3, _, = ){1 +p (i.€., the second term of U, in Eq. (6), which

represents the contribution of the increase in the proportion of the route that 1r1c1udes a bike path to the route utility).
The path-size factor adopted in the PSL model in Eq. (5) is expressed as Eq. (7). The term inside the summation sign in Eq. (7) is
the relative length of each link (with respect to the route length) shared by other routes in the same OD pair divided by the number of
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routes in the same OD pair that pass through this link. The path-size factor is fixed once the set of alternative routes between the OD
pair, the network geometry, and the length of each link are given. The path-size factor provides the information on the degree to
which the route overlaps with other routes between the same OD pair. In particular, PS;’ = 1 if route p has no overlapping link with
other routes, and PS;’ = 0.5 if two routes completely overlap.

The full model formulation is given by (1)-(6), which is a mixed-integer nonlinear nonconvex program that is difficult to solve. In
Section 3.1, we propose a global optimization method and a matheuristic to solve this model.

For the purpose of analysis in Section 4, we also present an expression of the bike flow on link a € A as follows:

=) D d'Pryd), VacA
weWw pePW (8)

Note that the route set in the PSL model is predetermined in our network design formulation. For route-based network design
models, it is common to generate a route set before solving the problem. In fact, route set generation is a traditional problem, and
many researchers have studied the route set generation method for route-based network design problems (e.g., Bekhor et al., 2001,

2006; Bekhor and Toledo, 2005; Broach et al., 2010; Dial, 1971; Han, 2007). Hence, the implicit assumption of a given route set does
not affect the application of route-based network design models (including ours) to large networks.

3. Solution methods

This section presents two solution methods, including a global optimization method and an efficient novel matheuristic. The first
method theoretically guarantees that an exact solution will be obtained for the linearized problem, whereas the latter greatly im-
proves the computational efficiency for the solution of large network instances by embedding a surrogate-model-based heuristic
within the first method.

3.1. Global optimization method

Due to the nonlinear nonconvex characteristic of the presented bicycle network design model, a global optimum is difficult to
obtain. An efficient mixed-integer linearization technique is used to solve the model for (P3) to obtain a nearly global optimum,
which is shown to be quite near the exact solution in the numerical study section. The main idea of this method is to transform the
original model with multivariate nonlinear functions into an equivalent form with two-variable nonlinear functions that can be
directly and efficiently linearized with a two-dimensional linearization technique. The equivalent model is then linearized in a
piecewise manner by first linearizing the nonconvex functions in a piecewise manner and applying the logarithmic branching convex
combination modeling technique to formulate the piecewise linear constraints (Vielma et al., 2010). Finally, the reformulated model
is solved with a classic algorithm for mixed-integer linear programs (MILPs) or with a commercial solver to its global optimum.

3.1.1. Model transformation

In this subsection, the original model is reformulated into an equivalent nonlinear nonconvex program that can be linearized
directly and efficiently with a linearization technique. Two nonlinear terms in the original model require linearization: the prob-
ability function on the right-hand side of Eq. (5) and the total utilities in the objective function.

Direct linearization of the probability function is quite complicated and inefficient because the nonlinear probability function of
each specific route involves multiple independent variables (i.e., the utilities of each alternative route). Hence, it is more convenient
and efficient if Eq. (5) is transformed into functions with two or fewer independent variables. To this end, a new continuous variable
a” € R is introduced for each OD pair w € W to replace and according to Proposition 1, Eq. (5) can be re-

qupwexp(Uer 61n(PS, W))
formulated as follows:
Pry = a¥(PSy)’exp(U,) VpeP*, we W and 9)
Z Pr}‘,’ =1 VweWw
pep” a0

Proposition 1. For ¥ € R, w € W, constraints (9) and (10) are equivalent to Eq. (5).

Proof.
X . w exp(UY +0In(PSY)) _ Ypept exp(Up’ + 0In(PSy)) _
(a) Eq. (5) = constraints (9) and (10): Vw € W, Epepw Pry = Epepw 7 Tl e Y 1, and hence

1

constraint (10) is satisfied. Moreover, for each p € P¥, we rewrite Eq. (5) to Pr m

exp(U, + 61n(PSy)), and
1
qupw exp(U‘}” + Sln(PS[}’”)) :
(b) constraints (9) and (10) =Eq. (5): Vwe& W, substituting constraint (9) into constraint (10), we have
Epe pw Py =¥ EPE P (PS“,")eexp(U“,” )=1. From this expression, we solve for a® and get
1 1
Zpepwws};v)sexp(Ubv) - zpePW exp(Ul‘,”‘*'sm(PSb”)y

let o = We then have constraint (9) and a” € R, w € W.

a" = Substitution of this expression into constraint (9) leads to Eq. (5). This ends the
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proof. []

Note that in constraint (9), the route selection probability is only a function of its own utility U, and «*, which makes it easy to
linearize constraints (9) and (10).

As for the objective function, by substituting Egs. (4) and (9) into the objective (1), we obtain the new objective:

minZ;=— Y, d* Y " (PSy)exp(US)UY
wew pepW (1 1)

The advantage of this transformation is that the total utilities now depend also upon the route utility Uy’ and «*, which are the
same as the route selection probability function. In this manner, the number of additional variables and constraints in the linear-
ization process can be greatly reduced, which is described in the next subsection. Moreover, the route flow f and constraint (4) can
both be removed from the model because they are already implicit in the objective function. The size of the model formulation is thus
further reduced.

Define a = [a"]. The equivalent problem can be formulated as follows:

(P1)
min Z; = — Z dav Z a* (PSy Yexp(Uy) Uy
y,U,Pr,a wew pepv (12)
subject to
E »laT<B
aed (13)
y€{0,1 Vaecid (14)
Z Pry=1 VYweWw
pePY (15)
Pry = a¥(PSy )%exp(U,) VpeP",we W,and (16)
+¢’Z_Jb VpeP',weW
acA a7z
where
PSy = la ! v pv w
o peEP’,we

cear Lo 2gepv Oag (18)

For ease of linearization, we define two new variables, Ry and Rp?, such that Ry = a"(PSy)exp(U)U},
RpP = av(PSy)°exp(U,), and we remove the variable Pry. Moreover, we define R = [R5"’] and Rp; = [Rp;?]. We then have another
reformulated problem (P2) that is equivalent to the original problem (P0), with the last two constraints to be linearized. (P2) is
expressed as follows:

(P2)
min  Z,=— Z dv Z RyP
¥ U:%RoRer wew pepPW 19
subject to
E WlaT<B
aed (20)
y€{0,1 Vaecid 2n
D REP=1 Ywew
pePY (22)
—U0 +¢Z—){1 VpeP',weW
a€eA (23)
RpP = a(PSy)exp(Uy) VpeP¥,we W,and 24)
Ry? = av(PSy Pexp(Uy)Uy VpeP, weW (25)
where
PSW—Z L_ 1 VpeP',weWw
» ,
acAP Ly quPW 6W (26)
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Fig. 1. Example of the compatible J; triangulation.

3.1.2. Nonlinear function linearization

Note that the last two constraints, Egs. (24) and (25), are the only nonlinear constraints in problem (P2) due to the nonlinear
functions on the right-hand sides and can be linearized and reformulated in a piecewise manner into mixed-integer linear constraints.
Basically, to linearize a two-dimensional nonlinear function in a piecewise manner, the bounded feasible region is divided into a set
of polytopes (i.e., triangles in the two-dimensional case), which follows the J; or Union Jack triangulation (Todd, 1977), and a flat
plane formed by the nearest three corner points of a triangle is then used to approximate the curved surface of the original nonconvex
function in this small triangle. Many studies on modeling nonconvex piecewise-linear functions as mixed-integer linear constraints
have been published. In this study, the logarithmic branching convex combination model (Vielma and Nemhauser, 2011; Vielma
et al., 2010), denoted by Log, is used to obtain the linearized right-hand sides of Egs. (24) and (25). The characteristics of the Log
model are as follows. First, it has fewer continuous variables than other linearization models. Second, it greatly reduces the number of
discrete variables and constraints required by using the property of the Gray code and a logarithmic number of dichotomies to detect
the active polytope t € T. Here, the active polytope refers to the polytope that contains the global optimum. These characteristics
ensure that the size of the resultant linearization model remains tractable even with a fine partition scheme.

Before the linearization model is proposed, some new notations and definitions must be introduced, and Eq. (24) is used as an
example of the linearization process. The feasible regions of U’ and " are denoted as [UI‘,"'mi“, Up"™*] and [owmin, gw,max] | respec-
tively. The region [U;”'mi“, U;,”*max]x[ocwvmi“, a*>m2], which is the bounded domain of the function a* (PSy’ )eexp(U;”), is divided into a
set of polytopes T'. To be compatible with the J; triangulation, the feasible region of U’ is divided into 2N, N € Z* intervals, whereas
the feasible region of «* is divided into 2M, M € Z* intervals. Fig. 1 shows the example triangulation adopted in this paper and an
example polytope (bounded by thick lines). The horizontal axis is the U}," axis, and the vertical axis is the o axis. Let V (T') be the set
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of corner points of all polytopes T in the domain, and let v € V(T) be a corner point that may be associated with more than one
triangle. (vy, vy) denotes the coordinates of a corner point v on the UI‘,"on-plane, and Rp,” (vx, vy) is the real value of Rp,* at (vy, v,). Note
that (v, v,) and Rp;” (v, v)) are both known once T is fixed. 1, is an additional continuous variable that represents the weight of each
corner point v in an active polytope. To locate the active polytope ¢ by adopting only x = [Log, ITl] vectors of binary variables {y, Jicx,
a series of dichotomies {L), Ry Jkek is used, where K is an index set defined in the following text, and L) and R are disjoint sets of
corner points for each k€ K. By using the dichotomies, the corner points of every polytope t' can be located by
V(") = Nkex (V (T)\Hy), where Hy, = L(k) or Hy = R(k).

The index set K contains two subsets (K = K; U K;). The first is represented by K; = {(kx, ky)|kx € {1, ...,D}, ky € {1, ...,[log, Nix|}},
where D is the number of dimensions in the domain to be linearized, and for Eq. (24), D = 2; kx is used to define the axis. kx = 1
refers to the first axis (i.e., the Ul‘,"-axis). kx = 2 refers to the second axis (i.e., the a"-axis). Nj, is the number of intervals on the kxth
axis (i.e., Ny = 2N, N € Z* when kx = 1, and N, = 2M, M € Z* when kx = 2). ky is used to define the bit position considered in
the Gray code (Breckman, 1956) for a specific interval of the axis. For each k = (kx, ky) € Ki, Lguky) = {v € Vv € O(ky, 1)}
and Rixky) = {v € Vv € O(ky, 0)}, where Viex is the coordinate of the kxth axis, and
o(l,b)={nefl, .. No}l(n=1and G = b) or (G} = b and G}'"! = b) or (n = N, and G} = b)}.G" € {0, 1}°&Nxl | n € {1, 2, ....Nio}
refers to the Gray code for an interval n along the kxth axis. GJ is the Ith bit of G*. With the property of the Gray code, which is only
one bit different from two adjacent codes, the number of binary variables can be reduced. Here, each interval index n € {1, 2, ...,Ni,}
is represented by G".

The second subset K, is denoted by K, = {(kx, ky)lkx, ky € {1, ..,.D}and kx < ky}. For each k= (kx, ky) € K,
Lky) = {v € Vv, is even and vy, is odd} and Rky) = {v € Vv, is odd and vy, is even}, which are applied to distinguish the two
polytopes in the same rectangle in this two-dimensional case. Fig. 1 gives an example of the use of the Gray code and dichotomies to
locate an active polytope, which is marked in the figure and given below.

Consider a given path p between a specific OD pair w. For the sake of simplicity, the superscript w and the subscript p of Uy’ and a*
are omitted, and instead, the superscript of U and « refer to the index of breakpoints. In this example, seven breakpoints including the
two endpoints are adopted on each of the two axes (i.e., N = M = 3). Hence, for the first subset K; and for each axis, a series of Gray
codes with a length of [log,(6)] = 3 is needed to form the dichotomies. Taking the U-axis as an example (i.e., for kx = 1), each Gray
code is unique and prespecified for an interval. By using the same bit—for example, the second bit (i.e., when the index ky = 2)—of
two adjacent Gray codes, all corner points with the same U coordinate are classified as R(; ) if both second bits of the two Gray codes
equal 0, are classified as L ») if they equal 1, and are not assigned to any set otherwise. Each axis has[log, Ni| number of dichotomies
for the subset K;, which equals the length of the Gray codes for this axis. In this example, there are three dichotomies for the U-axis;
that is, {La,1), Ra.n} {Lazy, Ray) and {La 3y, Ra s} It should be noted that the corner points with U = U° or U® only relate to one
Gray code, whereas the corner points with U = U, U?, U3, U4, or U’relate to two adjacent Gray codes. Taking U? as an example, two
adjacent Gray codes G? and G* with both the first bit equal to zero and the third bit equal to one lead to corner points v;2 ) € R(1
and v ) € L 3. An active interval on the U-axis can be uniquely located by an intersection of {Lq k), Rq.ky)}a.k)er- Taking the
interval between U' and U? as an example, the interval can be activated by locating two adjacent breakpoints
(V(T)\L(Ll))(l,l)el(l g} (V(T)\L(Lz))(l’z)ek1 N (V(T)\R(M))(LS)EKI. For the oa-axis, that is, when kx =2, another series of
dichotomies  {Li i), Rei}lkexs can  be  similarly formulated. The interval [a% a*] can be activated by
(V(T)\L(Z’l))(z,l)elq n (V(T)\R(2,2>)(z,z)elq n (V(T)\L(2,3))(2’3)EKI. Thus far, the rectangle between [U', U?] and [a?, «*] is active. To
further locate the marked polytope, the dichotomies related to the second subset K, are needed. The two-dimensional case has only
one dichotomy {L(,5), R, }a,2)ek,» Where all corner points with U = U°, U2, U* or US and a = a, a® or a belong to the set L(; ;) and
all corner points with U = U?, U3 or U’ and a = a°, a?, a* or a® belong to the set R(; 5). By using (V(T)\R(lvz))(l,z)eKz’ the corner points
in the active rectangle but not in the marked polytope can be eliminated and the polytope t' can be activated by

V() = (V(D\Lan)g e, 0V INLa2) e 0 VDR 5k,
NV (ML) g ek, N VTR g per, NV ITNLER3) 5 35V (TINRG,2) ) 5y,
The value Ryp,”? of a point located in the polytope can then be approximated by the weighted sum of the function values at the three

corner points in the active polytope.
Eq. (24) can be approximated with the following set of mixed-integer constraints:

z Ay (Vs Vy) = (Uy, a")
vev (T) (27)

> ARYP (v vy) = Ry’

vev(T) (28)

A, =20 VYveV(T) (29)
> =1

vev(T) (30)
z Ay <%

veL(k) (31
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Z Ay £ 1 = y,and
VeR(K) (32)

%€{0,1} Vkek (33)

where Rp,” is the approximated value of RYP in (P2).

Eq. (27) indicates that the point (U}, o) can be expressed as the weighted sum of the coordinates of the corner points of the
active polytope. Eq. (28) illustrates that the value of the variable Rp* can be approximated with the weighted sum of the corre-
sponding Rp,” (v, v,) value at the corner points of the active polytope with the same set of weights as in Eq. (27). The weight related
to each corner point is non-negative, and the sum of the weights of all corner points is 1, which are expressed by conditions (29) and
(30), respectively. By using the series of dichotomies, as shown in the small example above, constraints (31) and (32) ensure that only
one active polytope exists in the feasible region—that is, all positive weights are associated with the same active polytope; the
(33) is the binary constraint for y, k € k‘= K; U K, which means that one binary variable corresponds to a dichotomy {Lg, Ry}.
Conditions (27)-(33) are an approximation for constraint (24). Proposition 2 proves that the approximation approaches the original
continuous constraint when 2N — oo and 2M — oo.

Proposition 2. For the given feasible regions [U‘?”mi“, Ug"’ma"] and [a™in, g m3X] when the numbers of intervals 2N — oo and 2M — o, the
mixed-integer constraints (27)—(33) approach constraint (24).

Proof. Without loss of generality in this two-dimensional case, for a specific route p that belongs to OD pair w, we consider an active
lower polytope in the divided domain with its three vertices (Ui, o), (Uy, o), and (U, o), the corresponding values of
R}, = Ry (U, o), RE = Rpr (Us, o), and R3. = Ry, (U, &), and the associated continuous variables A;, 4, and A;, in which the
superscript and the subscript indicate that a specific route and a specific OD pair respectively are omitted for the sake of

pw-max _ Uw,min

simplicity. Thus, we have U, — U, = AU = - P__and oy — oy = Aa =
polytope, the mixed-integer constraints have the following relationship:

oW,max _ w,min

o . For a general point (U*, a*) in this active
ilUl + /12 U, + 13 U,=U* and (a)
/110[1 + ﬂ.zoll + 13!12 =a* (b)

Because 4; + 4 + 43 =1 (¢),
by solving the three linear groups of equations (a)—(c), we can obtain 1, = Z A;Ul - % and A3 = %.
Let R, be the real value of Ry, at (U*, a*). The distance between R;;, and the approximated value 4, R}, + LRz, + A3R3, at (U*, a*)

can be expressed as

|®| = ILRY, + LRE + 3R3, — Ryl
= |R1%r + (ngr - RL}r)AZ + (Rgr - Rl}r)l3 - R;rl

1 2 1\ U*- Ui 3 2\af—a
= RPr + (RPr - RPr) AU L + (RPr - RPr) A L — R;r .

Hence, we have

* 2 _ pl % _ 3 _ p2
d 1ol _|(U U)(Rp; — Rp,)l <0 and 9 19| _ _|(Uf a1)(Rpy — Ry, <0

AU AU? 3 Ao

which means that the distance decreases as AU — 0 and Aa — 0. With AU — 0 and Aa — 0, the three vertices are close enough,
and thus we have U* — U; and a* — o; and then |®| — 0. Because 2N — oo and 2M — oo result in AU — 0 and Aa — 0, the proof is
complete. []

Using the model transformation in Section 3.1.1, the independent variables are the same in Eqgs. (24) and (25). Therefore, the
linearization scheme for both equations can be identical. In this way, the numbers of variables and constraints can greatly decrease,
leading to computational efficiency. Hence, we have the following set of mixed-integer constraints that linearize Eq. (25), which is

(27), (29)—(33), and

~w,p
Z /lv'R(;U’p(VXy Vy) = RO

vev (T) (34)
where R, is the approximated value of RYP.
Define vectors v = 1], A = [4,], Ro = [1?(‘)”"’ , and Rp, = [ﬁ;ﬁ’P ]. The original problem (PO) can then be approximated by the
following:
(P3)
i z=- Y dv Y R
jualin L P=m LA ) Ko

wew pePY (35)

subject to
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Z WlaT<B
aed (36)
% €01 Vaed (37)

T RP=1 vwew
pePY (38)

l
U;;’:Ug’w+gazL—“);l5;fp VpeEP,weWw
P

a€A (39)
D0 A vy) = (UY, o)
vev (1) (40)
> AvREP (e, 1) = Ry’
vev (1) (41)
z A’V'R(BV,P(VJD Vy) = R\(;"’P
vev(T) (42)
A, =20 VYveV(T) (43)
> =1
vev(T) (44
Z A €%
veL(k) (45)
Z Ay <1 - y.and
0) (46)
€01 Vkek (47)
where
PSW=ZI—“; VpeEPY weWw
T e Ip Zgepr Oy (48)

One advantage of the reformulated problem (P3) is that it is formulated as an MILP, which can be solved with traditional
algorithms for MILPs, such as the branch and bound algorithm, or by many commercial solvers, such as CPLEX, Gurobi, and Mosek, to
its global optimum, which is also a nearly global optimum to the original problem (P0). For any obtained y, the real objective
function value can be recalculated by solving a PSL traffic assignment problem.

The following proposition, Proposition 3, proves that problem (P3) approaches the original problem (P0) when the area of each
polytope tends to zero.

Proposition 3. For the given feasible regions [U;”'mi“, U™ and [a*™n, o*"m3x], when the numbers of intervals 2N — oo and 2M — co,
problem (P3) — the original problem (PO).

Proof. This result can be obtained via Propositions 1 and 2. []

Remark.. According to Proposition 3, the global optimality of the solution determined by this approach is subject to the linearization
scheme adopted. The finer the linearization scheme, the more precise the solution. According to the numerical experiments, the
linearized model requires few breakpoints to guarantee solution quality. Generally, five to eleven breakpoints for each region of the
variable, even for a large network such as the Anaheim network, is sufficient to obtain an accurate solution.

3.2. Proposed matheuristic

Generally, although global optimization methods can guarantee an exact solution to the linearized problem, the computational
efficiency of most global optimization methods is not satisfactory, especially for large instances. In this subsection, a matheuristic is
presented to greatly improve the computational efficiency for solution of large instances while guaranteeing solution quality. In
particular, a surrogate-model-based solution algorithm is first used to update the feasible region of the problem, and the global
optimization method presented in Section 3.1 is then applied to solve the model for problem (P3) within the updated feasible region,
which likely contains an optimum to the original problem. In this way, only a small MILP must be solved with the global optimization
method, thus improving the computational efficiency. Note that relative to direct use of the surrogate-model-based algorithm to solve
the problem, our proposed matheuristic can maintain the algorithm’s computational efficiency while improving the solution quality.
Fig. 2 shows the flowchart of the matheuristic.

293



H. Liu, et al. Transportation Research Part E 127 (2019) 284-307

Solve (P3) within the

Update the feasible _ | updated feasible
region "| region by the global

optimization method
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surrogate-model-
based algorithm

\

Fig. 2. Flowchart of the matheuristic.

3.2.1. Surrogate-model-based solution algorithm

A surrogate-model-based solution algorithm is a type of efficient heuristic that is usually used to solve complicated nonlinear
problems for which derivative information can hardly be obtained. The core of the surrogate-model-based solution algorithm is to
construct and iteratively update a simple surrogate or response surface model to approximate the original complicated problem.
Solving the original problem is then converted into estimation of solutions with the surrogate model. Exactly one point is selected
with the surrogate model in each iteration and evaluated in the original model for problem (P0). This characteristic generally allows
the surrogate-model-based solution algorithm to outperform other heuristics, such as genetic algorithm, in computational efficiency.
Details regarding surrogate-model-based solution algorithms were published by Regis and Shoemaker (2007) and Regis (2011).

The key decision for this problem is to determine the bike path construction plan, which is encoded by the binary vector
Yy = [} ]uex- Given a known vector y, the objective function value of the original model (i.e., social welfare) can be calculated. Hence,
the surrogate model S(y) in this problem is constructed in terms of an independent binary vector y to approximate the objective
function of (P0O). The stochastic surrogate-model-based algorithm described by Liu and Wang (2017) that was used to solve problems
with discrete variables is extended to solve the bike network design problem. The detailed procedure of the stochastic surrogate-
model-based algorithm is stated below:

Step 1: Initialization.
Step 1.1: Find a set of initial starting points I, = {y;, y,, ...y,,} that contains at least one feasible vector y; in I, where the
subscript i is the index of y in Iy, ny = dim + 1, and dim is the dimension of y. For each initial starting point, evaluate this vector
using the original model and obtain the objective function value, that is, Z (y;). Find the best feasible solution y,,, among the set
Ip. Set the iteration number n = n, and the set of evaluated points I, = I.
Step 1.2: Initialize the probability of perturbing a dimension of the current best feasible solution for generation of random
candidate points in Step 2, denoted by p,,. Initialize the counters for consecutive successes and failures: Cy,.. = 0 and Cyy = 0.
Define a positive integer x and a series of weights y; for the response surface score used in Step 2.3 that satisfy the condition
0 < py < ...<p, < 1. Define a positive integer parameter Cj;f* as the maximum number of consecutive failures and a positive
integer parameter Cy,. as the maximum number of consecutive successes.
Step 2: Iteration. While the termination condition is not satisfied, do:
Step 2.1: Construct S;(y) in iteration 1 or update S, (y) in iteration n when n > 2, where S, (y) is the surrogate model in the nth
iteration, for approximation of the original bike path network design model’s objective function value Z (y) by using evaluated
candidate points in B, = {(y;, Z(})), ¥; € L.}.
Step 2.2: Randomly generate a set of t candidate feasible vectors E, = {q,, ...,q,} to estimate the true objective function value
with the surrogate model S, (y), where the dimension of q; is dim and t can be unequal to dim. For each q,j € {1, ..,t},
Step 2.2.1: Randomly generate dim uniformly distributed numbers u,..., Uy, in [0,1]. Select the index i of u; from the set
Lpere = {il w; < pyy, i € [1, dim]}, where p,, is the probability of perturbing a dimension of the current best feasible solution
for generation of random candidate points. If I, = @, uniformly and randomly select an index i from the set {1,..., dim} and
let I.; = {i}. For each index i € Iy, qy) =1- yge)sl, where qg.i) is the ith element of q; and a similar meaning holds for q(bie)st ; for
index i & Ipen, qg.i) =y
Step 2.2.2: Calculate the total construction cost for g;. If g; fails to satisfy the budget constraint, randomly select an index
i €{1, ...,dim}, where qs.") =1 and let qy) = 0. Calculate the total construction cost and check the budget constraint again.
Repeat this process until g; satisfies the budget condition. End this for iteration.
Step 2.3: Apply the surrogate model S,(y) to select the candidate solution to be evaluated in the space of Z(y) from the
generated ¢t candidate feasible points.
Step 2.3.1: Calculate S, (q) for each q € E,, S™" = min{S,(q), q € E,} and S™* = max{S,(q), q € E,}. Compute the response
surface score Q; (q) for each q € E,: if Smax £ smin QS(q) = (S, (q) — S™in)/(§max — gmin): otherwise Q5 (q) = 1.
Step 2.3.2: Calculate the minimum distance from previously evaluated points. For each q € E,, this distance is defined
as D,(q) = minigi<n |lq — ¥ll, ¥ € L. The symbol ||-|| stands for the Euclidean norm. Calculate D™" = min{D,(q), q € E,}
and D"™* = max{D,(q),q € E,} and compute the distance score: for each qe€E, the score
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QP (q) = (D™= — D,(q))/(D™ax — pmin) jf pmax £ pmin otherwise QP (q) = 1.
M mod (n—ng,x) if mod (n — ng, x) #0

Step 2.3.3: Set the weight for the response surface score w; = .
1, otherwise

and the weight for the

distance score w? = 1 — w>. Compute the final weighted score Q,(q) = w> Q75 (q) + w2 QP (q) for each q € E, and select the
solution q* with the minimum weighted score. Let y,,, = q*.

Step 2.4: Evaluate y, , using the model for (P0).

Step 2.5: Update the current best feasible solution y,,, =V,,; and set Cye = Cgee + 1 and Cpy = 0 if y,,, is feasible and

Z (Y1) < Z(Ypes); Otherwise, set Cpyy = Cpyy + 1 and Cyyee = 0.

Step 2.6: Set py,, = 0.5py, and Cpuy = 0 if Cpayy > CRT. If Cuuee > Ciie'> S€t Py = 2Dy, and Cyyee = 0.

Step 2.7: Update the set of evaluated points I, = I, U {y,,,} and the iteration number n = n + 1. End the while iteration.

Step 3: Output. Return the current best feasible solution y,,,. [J
Remarks.

1. In Step 1.1, at least one feasible point y; and a set of initial starting points Iy = {y;, ¥, ----¥,,} are needed to construct the initial
surrogate model. For purposes of illustration, without loss of generality, we suppose that y, is a feasible point. To obtain a feasible
y;, a random point was generated and then processed via Step 2.2.2 to make it satisfy the budget constraint. Note that the initial
points should be affinely independent to fit the initial surrogate model, and the obtained y, was applied to generate all other
starting points. Define {ey, ...eqim} as the natural basis of R%". The other starting points {y,, ¥,,} can be defined as
{ly, — el, sV — €4im|}- This is only one viable method to generate an initial point set; other methods can also be proposed and
applied. Also, please note that infeasible initial points can be used when fitting the surrogate model in Step 2.1.

2. In Step 2.3, two criteria are considered in the selection of evaluation points: the value estimated with the surrogate model and the
minimum distance from the previously evaluated points. The inclusion of the second criterion can promote the global search of
the feasible region and improve the construction and update of the surrogate model.

3. Unlike solving continuous problems, solving the discrete bike path network design problem involves the use of the perturbing
probability p,,. The main function of this probability is to adjust the average number of elements in y,,, that undergo pertur-
bation, that is, to control the search area for candidate solutions. Generally, p, is enlarged if the algorithm encounters a number
of consecutive successes; p,,, is reduced to search in a small neighborhood if the algorithm encounters a number of consecutive
failures. This rule ensures that the search area decreases over iterations after the global optimum is determined and that the whole
algorithm is convergent. The stopping criterion can be set as p,,-dim < 1. That is, if py, is sufficiently small, the random points
generated in Step 2.2 will be no different from the current best solution, and the algorithm will stop.

The above surrogate-model-based solution method is an efficient heuristic. It can be applied directly to solve large bike path
network design problems, just as Liu and Wang (2017) used it to solve a location problem. However, the quality of y,,, obtained
directly from the heuristic cannot be guaranteed. Unlike Liu and Wang (2017), we do not only rely upon the single solution y,,,, that
is directly obtained from the algorithm. In the next subsection, the set of evaluated points I, in the last iteration of the surrogate-
model-based algorithm will be used to update the feasible region of problem (P3).

3.2.2. Novel hybrid of a surrogate-model-based heuristic and the exact method

Combination of heuristic and global optimization methods is of great significance. The proposed novel solution method possess
the merits of both, that is, computational efficiency and high solution quality. The main idea is to reasonably reduce the size of
problem (P3) with the set of evaluated points I, obtained from the surrogate-model-based algorithm. At least, the novel method finds
a solution no worse than that determined by the surrogate-model-based algorithm.

The detailed steps of the novel solution method are given as follows:

Step 1: Solve the original problem (P0) with the surrogate-model-based algorithm to obtain a set of evaluated points I,.
Step 2: Remove duplicate points and select the best x evaluated points I’ = {y,, y,, ....y,} from I,. Substitute each y; € I' into the
original problem (P0) and calculate Up; and «;" for each route and OD pair. Set the new upper and lower bounds for U, as
Uy = max{Uy, i = 1. ..y} and U;,”'mi“ = min{Uy}, i = 1. ..y}, respectively. Correspondingly, set the new upper and lower bounds
for a¥ as o™ = max{a”, i = 1. ..y} and ™" = min{w;”, i = 1. ..y}, respectively.
Step 3: Formulate and solve the MILP for problem (P3) upon the updated feasible region with the global optimization method in
Section 3.1 and obtain the final solution. []
Remarks. The value of y has a great effect on the final solution. In an extreme condition (i.e., y = 1), the final solution is exactly the
same as the solution obtained from the surrogate-model-based algorithm. Thus, the novel solution method is no worse than the pure
surrogate-model-based algorithm. A larger y leads to a larger feasible region for the approximated problem (P3), which may result in
a longer computational time, but it also carries a greater likelihood of obtaining a better solution. Therefore, we should carefully
choose y to make a tradeoff between computational efficiency and solution quality.

4. Numerical studies
Numerical experiments were conducted to analyze the characteristics of the developed bicycle network design model and to
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Fig. 3. Nine-node network for the numerical experiments of Example 1.

evaluate the performance of the proposed solution methods. Three networks are adopted in this section: a nine-node network, the
widely used Sioux Falls network, and the Anaheim network. The small nine-node network is used to show (1) the accuracy of the
proposed global optimization method; (2) the effects of various investment budgets; (3) the benefit inequity issue between various OD
pairs; and (4) the differences in the results between our model and that of a bicycle network design model from the literature. The
performance of the proposed global optimization method and the novel solution method on larger network applications was tested
with the other two example networks.

All experiments were run on a PC with Windows 10, a 4.2-GHz Intel Core i7-7700 k processor, and 16 GB of RAM. The academic
version of the commercial solver CPLEX was used as an external solver of YALMIP (Lofberg, 2004) in MATLAB R2014b to solve all
MILPs in the experiments. Unless stated otherwise, the parameter ¢ in the utility function was set to 1.57 (Broach et al., 2012) for all
experiments.

4.1. Example 1: The nine-node network

The nine-node test network shown in Fig. 3 was first adopted for the model and solution method analysis. We assume that each
link (i.e., roadway) is a candidate for bike path construction. The length of each link is given in Table 1. Let the construction cost for
any bike path be 2 units per mile. Two OD pairs are considered in most experiments, which are OD pair 1- > 9 with the demand of 10
units and OD pair 4- > 9 with the demand of 20 units. All existing routes between each OD pair are considered in this section. Table 2
provides the current utility of each route.

4.1.1. Performance of the proposed global optimization method

In this experiment, the adopted linearization scheme of the proposed method uses only five breakpoints, including the endpoints,
to split the feasible regions of U’ and ", which should not be treated as a very fine linearization scheme.

Table 3 compares the results obtained with the proposed method and those obtained with enumeration. The Z, column gives the
optimal objective function value of the MILP for problem (P3), and the Z, column gives the real objective function value of the
network by evaluation of the obtained construction plan from the MILP via the PSL traffic assignment problem. In this specific case,
Z, also equals the optimal objective function value obtained by enumeration.

Table 3 shows that the Gap between Z, and Z, is relatively small. The maximum gap is 0.20%, which occurs when a given budget
is 2 units; the smallest gap is nearly zero, which occurs when the budget equals 0.5 and 6.5 units. Moreover, we compare the solutions
obtained with the proposed method with those obtained with enumeration. The results show that the global optima obtained with the
proposed method are the same as obtained with the enumeration method. This implies that a relatively small Gap exists between the
objective function value obtained directly from the MILP and the real objective function value obtained by evaluating the optimal
solution of the MILP by solving the PSL traffic assignment problem.

To illustrate the accuracy of the MILP for (P3), we compare the values of l?;;’P and ﬁ(;v ? obtained from the MILP for (P3) based on
the linear combination of three vertex values and the corresponding real values (i.e., Ry and R}"?) obtained from the PSL traffic
assignment. The budget was set to 5 units. Fig. 4 shows the corresponding optimal bike path construction plan. The dashed lines
represent bike paths. The comparison results are given in Fig. 5. The dark colored bars represent the real values of Ry, P and RS for
all routes between each OD pair, and OD1.2 refers to route 2 of OD pair 1, etc. The light-colored bars represent the values of R, and
ﬁ(‘; P (the approximate values of Rp,F and Rj"?, respectively). The approximate values obtained with the linearization method are very
close to the corresponding real values. In fact, the maximal gap between Rp,” and Rp? is about 1.7%, whereas the maximal gap is

Table 1

Length of each link.
Link 1 2 3 4 5 6 7 8 9 10 11 12
Length (mile) 0.6 0.5 0.3 0.8 0.6 0.3 0.4 0.5 0.8 0.6 0.3 0.5
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Table 2
Utility of each route before introduction of bicycle paths.
OD pair Route Utility OD pair Route Utility
1->9 [1,2,5,10] —-7.5 1->9 [3,8,11,12] -6
[1,4,9,12] -9.5
[1,4,7,10] —-8.7 4->9 [6,7,10] —-5.8
[3,6,7,10] -7.7 [6,9,12] —-6.8
[3,6,9,12] -8.7 [8,11,12] —-6.3
Table 3
Comparison of results between the proposed global optimization method and enumeration.
Budget Za Zy Gap
0.5 187.9972 187.9972 0.00%
2 163.8110 164.1422 0.20%
3.5 151.0849 151.1211 0.02%
5 145.8699 145.6688 0.14%
6.5 139.5155 139.5147 0.00%
d 2
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Fig. 4. Bike path construction plan at a budget of 5 units.
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Fig. 5. Comparisons between the values of (a) Rp,” and RpP and (b) Ry and RY” at a budget of 5 units.

1.5% for R, ¥ and R}P. This implies that the proposed MILP is a good approximation for the original nonlinear programming model.

To analyze the effect of the value of the parameter ¢ on the optimal construction plan and the objective function value, we set
¢ = 1.57u, where u is the multiplier to the reference value of 1.57 obtained from the literature, and varied the multiplier instead of
changing the value of ¢ directly. Table 4 shows the effect of the multiplier on the optimal construction plan. The optimal construction
plan differs only when the multiplier is extremely small or large (e.g., when u = 0.005 or 2); otherwise, the optimal construction plan
remains the same (e.g., 4 € [0.05, 1.5]). This table also shows that the number of links in the optimal construction plan does not
necessarily increase with the multiplier. For example, at u = 1.5, six bike paths are built, but only four bike paths are constructed at
u = 2. This observation implies that the number of links in the optimal construction plan does not necessarily increase with the value
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Table 4
Impact of the value of the multiplier on the optimal
construction plan.

Multiplier p Optimal plan
0.005 (6,7,8,10,12)
0.05 (3,6,8,10,11,12)
0.5 (3,6,8,10,11,12)
1 (3,6,8,10,11,12)
1.5 (3,6,8,10,11,12)
2 (3,6,11,12)

of . Fig. 6 shows that the objective function value gradually decreases as the value of u increases, which is consistent with our
understanding. A larger value of ¢ implies a larger value of ¢, which means that the effect of bike paths on the route utility is larger. If
the proportion of bike paths on a route is fixed, a larger value of ¢ makes the route utility less negative or the absolute value of the
route utility smaller. If the proportions of the bike paths of all routes are fixed (i.e., the optimal plan is fixed), the absolute value of the
total route utility of cyclists (i.e., the objective function value) decreases as ¢ increases, as reflected in the interval of u between 0.05
and 1.5. Even if the optimal construction plan changes as the value of ¢ increases from a large value to a very large value (e.g., the
corresponding value of u increases from 1.5 to 2), the optimal objective function value cannot increase because the optimal con-
struction plan at a large value of ¢ only becomes feasible with a large value of ¢.

Table 5 shows the effect of the number of breakpoints on the objective function values Z, and Z, and the computational time of
the global optimization method. In this small example, even with five breakpoints including the endpoints for each variable, the
solution obtained is globally optimal compared with that of the enumeration method. The gap between Z, and Z, is quite small and
generally decreases from 0.2018% to 0.0647% as the number of breakpoints increases. However, the pursuit of a more precise
solution requires a longer computation time. This is also one reason why the second solution method is presented for large network
instances; even the first solution method can guarantee that a global optimum will be obtained with a certain degree of accuracy.

4.1.2. Effects of the investment budget

To illustrate the effects of the investment budget, Table 6 contrasts changes in the optimal construction plan with gradual
increases in the budget. Three observations can be made. First, with a very small initial budget, say 0.5 unit, when the budget
increases, the number of links with bike paths generally increases. In particular, the number of links with bike paths increases from
two to seven when the budget increases from 2 to 6.5 units. Second, with a very large initial budget, the optimal plan does not change
when the budget is further increased. In this example, the optimal plan remains the same when the budget increases from 6.5 to 8
units. This serves as a good reminder to the transport planning department that an upper bound for construction investment indeed
exists, and exceeding this limit does not achieve better performance for the whole network. Third, in this example, we find that the
links in the optimal plan with a lower budget also appear in the optimal plan with a larger budget. This conclusion may be true for
this specific example, but it may not be true for general cases. Indeed, Section 4.1.3 gives an example that shows this possibility.

Table 7 shows a Braess-like paradox in which another bike path is built on link 9 in the optimal plan obtained for a budget of 8 units.
The resultant objective function value does not decrease relative to the objective function value of the optimal plan but rather increases
from 139.51 to 139.91 (i.e., the total route utilities of all cyclists decrease). However, the route utilities of cyclists between the two OD
pairs are not reduced and are improved in some cases. The total utilities decrease because a greater portion of the bicycle flow chooses a
route other than that with the highest utility according to the cyclists’ route choice behavior or the PSL route choice principle.

Fig. 7 shows the changes in the link flow in the network with gradual increases in the budget. In this figure, solid lines are used to
represent the links in the optimal construction plan with a budget of 6.5 units, which we call type 1 links. Dotted and dashed lines are
used to represent the links that do not appear in the optimal plan, which we call type 2 links. Please note that the lines between two
markers do not represent the real flow on the link; rather, they are drawn to provide the reader with an intuitive sense of the changing
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Fig. 6. Impact of the value of the multiplier on the objective function value.
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Table 5
Effect of the number of breakpoints on objective function values and computation time.
No. of breakpoints Zq Zy Gap Time (s)
5 163.8110 164.1422 0.2018% 0.1385
9 163.9818 164.1422 0.0977% 0.2079
13 164.0360 164.1422 0.0647% 0.3518
Table 6
Bike path construction plan under various budgets.
Budget Optimal plan
0.5 -
2 (8,12)
3.5 (3,8,11,12)
5 (3,6,8,10,11,12)
6.5 (3,6,7,8,10,11,12)
8 (3,6,7,8,10,11,12)
Table 7

Comparison between the best plan and another plan that incorporates the optimal plan when both budgets equal 8 units.

OD pair Route no. Optimal plan (3,6,7,8,10,11,12) Another plan (3,6,7,8,9,10,11,12)
A 139.51 A 139.91
Probability Route utility Probability Route utility
1->9 1 0.06 —7.09 0.05 -7.09
2 0.00 —-9.21 0.01 —-8.74
3 0.01 —8.05 0.01 —8.05
4 0.09 -6.13 0.09 -6.13
5 0.02 -7.79 0.03 -7.13
6 0.82 —4.43 0.80 —4.43
4->9 1 0.59 —4.23 0.54 —4.23
2 0.08 —6.02 0.17 —5.23
3 0.33 —-4.73 0.30 —-4.73
30.00 Link
1
25.00 2
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20.00 4
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Fig. 7. Bicycle flow on each link with various budgets.

trend of link flow. We observe that the cycling flow on type 2 links is generally much smaller than that on type 1 links. Moreover, the
changes of flow on these links are less evident, but a slight downward trend can be seen. Type 1 links can be separated into two
groups; in one group, which includes links 8, 11, and 12, the link flow first increases and then decreases, and in the other group,
which includes links 6 and 10, shows an opposite trend. This finding illustrates that when a bike path network is constructed, a
portion of the cycling flow on routes without bike paths are attracted to the routes with new bike paths, which coincides with the
real-life situation. In addition, as construction investment continues, some of the attracted cycling flow returns to its original route.

4.1.3. Benefit inequity between various OD pairs

In this example, an additional OD pair 1- > 3 with a demand level of 10 was added to the test network to explain the inequity
issue between various OD pairs. Table 8 shows the utility of each OD pair in various budget scenarios and the beneficial OD pairs after
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Table 8
Beneficial OD pairs with various investment budgets.
Budget Optimal plan OD pair utility Beneficial OD pairs
1->9 4->9 1->3
0 - —65.69 —122.31 —60.00 -
0.5 - —65.69 —122.31 —60.00 -
2 (8,12) —54.40 —109.74 —60.00 1->9,4->9
3.5 (3,8,11,12) —47.53 —103.59 —60.00 1->9,4->9
5 1,2,8,11,12) —51.59 —103.59 —44.30 1->9,4->9,1->3
6.5 1,2,6,7,8,10,11) —57.44 —-92.26 —44.30 1->9,4->9,1->3
8 1,2,3,6,7,8,10,11,12) —49.30 —90.86 —44.30 1->9,4->9,1->3

implementation of the optimal plan of the bicycle network in each situation. Fig. 8 compares the utility of each OD pair in various
budget scenarios with the corresponding utility of the original network (i.e., with a budget of 0 units). We note that in some cases,
such as with budgets of 2 and 3.5 units, not all OD pairs benefit from the new bicycle facility construction. Some OD pairs receive a
greater increase in utility than the others. For example, in the case with a budget of 2, OD pair 1- > 9 receives a utility improvement
of 17.2%, whereas the utility of OD pair 1- > 3 remains unchanged. In another aspect, we take a system level perspective in the
design of the bike path network. Therefore, the OD pair with the least utility may not benefit from improvement of the budget—for
example, the utility of OD pair 4- > 9 remains unchanged when the budget is increased from 3.5 to 5 units. Moreover, the utility for
OD pair 1- > 9 even decreases when the budget is increased from 3.5 to 6.5 units. This phenomenon is also normal due to the system
optimal objective of the network design model.

4.1.4. Comparison with a bicycle network design model from the literature

This subsection compares the results obtained with our model with those obtained with the model presented by Duthie and
Unnikrishnan (2014). The test bed remains the network shown in Fig. 3 but with three OD pairs. Two OD pairs are the same as those
in Section 4.1.1, and the new OD pair is OD pair 2- > 9, with a demand of 10. Although the model of Duthie and Unnikrishnan (2014)
does not require the demand of each OD pair, we still provide them for comparison with our model. Other parameters remain the
same as the values set in Section 4.1.1. In fact, Duthie and Unnikrishnan’s model mainly considers the route length constraint, and its
objective is to minimize the construction investment. Their design ensures that at least one route is suitable for cycling between each
OD pair and that the length of each route of each OD pair is within a given tolerance and is proportional to the shortest route distance
and smaller than the maximum length that is acceptable to a cyclist between each OD pair. Their model does not consider the actual
route utility (which includes the effects of roadway slope and other bicycle facilities) or the cyclists’ route choice behavior (which is
captured by the PSL traffic assignment in our model).

The bike path construction solutions for the test network can be obtained separately from the two models with the same input
data. In the proposed model, the investment budget is an input parameter, but in the model from the literature, it is an output.
Moreover, the model from the literature requires an input of the maximum route length acceptable to cyclists. Therefore, the lit-
erature model was first solved by assuming that the maximum route length is 20% longer than the shortest route between each OD
pair. For a fair comparison with our model, the intersection construction cost (which is required in the literature model) was not
included in the investment budget. We then used the obtained minimum investment budget to solve the proposed model. Table 9
compares the optimal plans obtained from the literature model and from the proposed model, both with respect to the investment
budget (i.e., the objective function value of the literature model) and to the total utility (i.e., the objective function value of the
proposed model). Table 9 shows that the optimal plans obtained from the two models differ considerably, which is understandable
because the planning principles are totally different — one considers the route distance only, and the other considers the actual route
utility. Because our proposed model considers cyclists’ realistic route choice behavior, it shows better system performance than the
literature model, with a 2.5% increase in total utility for this small example. Moreover, the optimal construction plan obtained by our
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Fig. 8. Percentage increases in OD pair utilities with various budgets.
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Table 9

Optimal plans obtained from the literature model and from our model.
Model Optimal plan Budget Total utility of all cyclists
Duthie and Unnikrishnan (2014) (3,4,6,7,10) 4.8 —210.154
Our proposed model (3,6,7,10,11,12) 4.6 —205.016

model requires a lower investment budget. In summary, the plans obtained from the two models can differ greatly, and it is important
to capture cyclists’ realistic route choice behavior from the aspects of total utility maximization and the budget.

The literature model’s computation time is about 0.02 s, whereas that of our proposed model is about 0.30 s because the proposed
model considers cyclists’ route choice behavior and solving the traffic assignment requires more computation time than solving only
for the shortest route.

In the literature model, the obtained optimal plan assumes that the shortest routes (i.e., OD1.4, OD2.1, and OD3.2) with bicycle
facilities are used by all bicycle flows, whereas the actual flow on these routes is highlighted by the dashed rectangles in Fig. 9. We
observe that not all cyclists actually travel via their shortest routes. The shortest routes provided by the literature model, such as
OD1.4 and OD3.2, do not even have the greatest route flow. Most cyclists choose other routes with lower route utilities, as shown in
Fig. 10.

4.2. Example 2: The Sioux Falls network

We further tested the two proposed solution methods on the Sioux Falls network shown in Fig. 11, which is a widely adopted test
network in the transportation network design field, to show the performance of the proposed solution methods and for comparison
with the exact method based on enumeration. The bold lines in Fig. 11 represent the candidate links for bike path construction.

The link lengths, unit length construction costs, and OD demands in the example are listed in Tables 10 and 11. The dashes in
Table 10 indicate that the corresponding link does not appear in A The investment budget is set to 4 units. The initial route set of
each OD pair was formed by the k-shortest routes, which was generated with the link-elimination method (Bekhor et al., 2001; Long
et al., 2010). This method successively removes the middle link on the shortest route to find the shortest route in the remaining
network. k is first set to 3, and we then test the sensitivity of the parameter k in this example.

Table 12 lists the initial utility of each route. The value of ¢ is the same as that in Example 1. To obtain solutions via enumeration
within a reasonable time, a randomly selected set of 19 candidate links was used for bike path construction, which is
a = {1, 7, 16, 28, 31, 32, 33, 37, 38, 39, 46, 47, 49, 50, 53, 54, 57, 59, 71}, and thus the total number of solutions is 2!° = 524288. For
the matheuristic, initial p;, = 0.8, ¥ =5, x =3, u; = 0.8, u, =09, u; =1, Ci* = 5, and Cy = 3. The method of generating
Li={y¥% -~~-Yn0} follows remark 1 in Section 3.2.1. Here, we obtained an initial feasible y, =(0,1,0,0,0,0,0,1,0,0,0,1,1,0,1,0,1,0,1).

Table 13 lists the results from the two proposed solution methods and those from the enumeration method. The second column
lists the number of breakpoints (including endpoints) adopted for the feasible region of each U,’ and «*. For a fair comparison, the
same number of breakpoints was used in the two proposed methods. The third column shows the objective function value Z, obtained
from each method. The fourth column shows the corresponding real objective function value Z, obtained by evaluating the final
solution of each method by solving the PSL traffic assignment problem. Even though the real objective function values obtained with
both solution methods are identical to the optimal objective function value obtained with the enumeration method, the matheuristic
possesses a smaller gap between Z, and Z,, which is only 0.0043%, as shown in the fifth column. This extremely small gap indicates a

18.00
16.00
14.00
12.00
10.00

8.00

PATH FLOW

6.00

4.00

=5
1

2.00 i I I f
1
I o

I
0.00 . — I__}I - i_ 158
OD1.1 OD1.2 OD1.3 0OD14 OD1.5 OD1l.6 0OD2.1 O0OD2.2 O0OD2.3 O0D3.1 0OD3.2 O0OD3.3

Literature 1.34 0.13 0.56 2.19 0.29 549 16.63 145 1.92 3.63 2.24 4.12
M This model  0.82 0.07 0.20 1.33 0.27 732 1384 197 4.19 4.52 1.39 4.10

___.‘
e e T e P ey o

Fig. 9. Comparison of the route flow under the two optimal plans.

301



H. Liu, et al. Transportation Research Part E 127 (2019) 284-307

0.000
-1.000
-2.000
-3.000
-4.000
-5.000

PATH UTILITY

-6.000
-7.000
-8.000
-9.000

-10.000
OD1.1 OD1.2 OD1.3 OD1.4 OD1.5 OD1.6 OD2.1 0OD2.2 OD2.3 OD3.1 OD3.2 OD3.3

Literature -7.090 -9.035 -7.523 -6.130 -8.204 -5.706 -4.230 -6.506 -6.300 -5.646 -5.830 -5.502
—&—This model -7.090 -9.209 -8.046 -6.130 -7.791 -4.921 -4.230 -6.015 -5.334 -5.646 -6.528 -5.726

Fig. 10. Comparison of the route utility under the two optimal plans.
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Fig. 11. Sioux Falls network.
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Table 10
Link length (miles) and unit length construction cost of the Sioux Falls network.
Link Length Cost Link Length Cost Link Length Cost Link Length Cost
1 0.6 0.7 20 0.3 - 39 0.4 1.3 58 0.2 -
2 0.4 - 21 1 - 40 0.4 - 59 0.4 1.5
3 0.6 - 22 0.5 - 41 0.5 - 60 0.4 -
4 0.5 - 23 0.5 - 42 0.4 - 61 0.4 -
5 0.4 - 24 1 - 43 0.6 - 62 0.6 -
6 0.4 - 25 0.3 - 44 0.5 - 63 0.5 -
7 0.4 1.7 26 0.3 - 45 0.4 - 64 0.6 -
8 0.4 - 27 0.5 - 46 0.4 1.6 65 0.2 -
9 0.2 - 28 0.6 1.7 47 0.5 1.5 66 0.3 -
10 0.6 - 29 0.5 - 48 0.5 - 67 0.4 -
11 0.2 - 30 0.8 - 49 0.2 1.4 68 0.5 -
12 0.4 - 31 0.6 0.8 50 0.3 1.6 69 0.2 -
13 0.5 - 32 0.5 0.9 51 0.8 - 70 0.4 -
14 0.5 - 33 0.6 1.1 52 0.2 - 71 0.4 1.7
15 0.4 - 34 0.4 - 53 0.2 0.7 72 0.4 -
16 0.2 0.9 35 0.4 - 54 0.2 1.8 73 0.2 -
17 0.3 - 36 0.6 - 55 0.3 - 74 0.4 -
18 0.2 - 37 0.3 1 56 0.4 - 75 0.3 -
19 0.2 - 38 0.3 1.5 57 0.4 1.2 76 0.2 -
Table 11
OD demand for the Sioux Falls network example.
Index Origin Destination Demand Index Origin Destination Demand
1 1 7 34 12 12 10 27
2 1 23 3 13 13 4 5
3 2 13 6 14 13 6 12
4 2 17 4 15 16 18 10
5 4 11 9 16 17 5 9
6 6 1 14 17 17 20 13
7 8 15 10 18 17 23 14
8 10 22 13 19 18 6 16
9 11 5 20 20 20 7 11
10 11 13 1 21 22 4 15
11 12 2 6 22 22 18 6
Table 12
Initial utility of each of the k-shortest routes of each OD pair with k = 3.
OD index Initial utility of each route OD index Initial utility of each route
1 2 3 1 2 3
1 —3.7536 —4.7124 —6.7524 12 —2.4276 —4.3248 —4.3044
2 —4.1412 —5.0592 —5.0592 13 —2.6316 —3.3660 —4.6920
3 —3.9372 —5.2632 —6.9564 14 —4.1412 —4.8756 —5.0592
4 —3.3864 —5.6304 —6.7524 15 —0.7548 —2.4480 —3.0192
5 —1.3056 —3.1824 —3.5700 16 —3.2028 —3.5700 —3.5496
6 —2.4276 —3.3864 —7.1196 17 —1.5096 —2.2644 —3.9576
7 —3.2028 —3.5496 —4.1412 18 —3.3864 —3.5700 —4.3248
8 —2.2440 —4.1412 —3.9372 19 —1.8972 —2.4480 —4.6920
9 —1.8768 —2.9988 —3.7536 20 —1.5096 —3.4068 —5.6304
10 —2.0604 —3.3864 —3.9372 21 —4.1208 —4.3044 —4.8960
11 —3.1824 —4.5084 —6.3648 22 —2.0604 —2.8152 —3.7740
Table 13
Results of the Sioux Falls network example.
Method Avg. no. of breakpoints Za Zy Gap Total time MILP time
Global optimization 7 417.6156 418.3352 0.1720% 4.40 4.40
Matheuristic 7 418.3174 418.3352 0.0043% 1.18 0.53
Enumeration - - 418.3352 - 521.86 -
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Table 14

Objective function value and optimal construction plan with various values of k.
k-shortest route Objective function value when do nothing Objective value with B = 4 Optimal plan with B = 4
k=1 493.3578 341.2055 (1,16,31,32,46,49,50,53,54,57)
k=3 558.9039 418.3352 (1,16,31,32,37,38,50,53,54,59)
k=6 584.8034 443.7549 (1,16,31,32,38,49,50,53,54,59)

very fine approximation from the MILP for P3 to the original nonlinear model via this solution method. The total computational time
(in seconds) and the time spent on solving the MILP involved (in seconds) are also listed in the last two columns of Table 13. Relative
to the global optimization method, the proposed matheuristic required less computational time with the same number of breakpoints,
especially less time spent on solving the MILP, which is 11.99% of that of the first solution method. Relative to the enumeration
method, both proposed solution methods greatly decrease the computation time by at least 99.16% to obtain the same global
optimum.

It should be noted that the number of routes adopted to form the route set is very important. Table 14 illustrates the change in the
value of k in the route set on the final objective value and optimal construction plan. We find that as k increases, the objective
function values gradually increase when the given budget is 4 units and when no bike paths are introduced on the network (i.e., doing
nothing), probably because the cyclists’ route choice behavior model takes the form of PSL (a type of stochastic user equilibrium).
Hence, in general, the larger the value of k, the larger the objective function value obtained. The optimal plan differs with the use of
various k values. However, only three links differ between the optimal plans of k = 1 and k = 3, and only one link differs between the
optimal plans of k = 3 and k = 6.

4.3. Example 3: The Anaheim network

The Anaheim network, as shown in Fig. 12, is used in this subsection to compare the performance of the two proposed methods in
large network applications. It has 416 nodes and 1828 links (the number of links is doubled to transform the undirected links to
directed ones). We randomly selected 113 candidate links for the construction of bike paths and randomly set their unit construction
costs. We assumed that only 10 major OD demands existed, which were also randomly selected. The network information can be
found on the website of Bar-Gera (2019). The value of ¢ is the same as that in Example 1. For the matheuristic, y = 0.25 Il and other
parameters follow those in Example 2 and k is set to 3. The method of generating I, = {y;, ¥, -..-y,,} follows remark 1 in Section 3.2.1.

Table 15 lists the construction plans and the corresponding budget, and Table 16 shows the network performance of these plans
from the two proposed solution methods and the surrogate-model-based algorithm. The three solution methods provide three
construction plans that differ greatly in terms of the number of bike paths to be constructed and the specific links with bike paths. The
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Fig. 12. Anaheim network.
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Table 15
Links with bike paths built and budgets used by various methods.
Solution method Surrogate model-based algorithm Global optimization Matheuristic
Link No. 214 214 214
274 275 275
275 413 413
413 544 496
496 788 544
544 1166 646
652 1172 788
788 1176 1166
1078 1180 1172
1115 1194 1176
1180 1195 1180
1194 1324 1181
1195 1443 1194
1324 1453 1324
1348 1458 1443
1354 1506 1453
1443 1557 1458
1453 1564 1557
1461 1567 1564
1506 1567
1560
1567
Budget used 9.9987 9.9729 9.9888
Table 16
Results of the Anaheim network example.
Algorithm Avg. no. of breakpoints Zq Zy Gap Total time MILP time
Do nothing / / 4484.52 / / /
Surrogate model based algorithm / / 4369.31 / 25.36 /
Global optimization 11 4335.80 4348.90 0.3012% 3698.50 3698.50
Matheuristic 11 4345.19 4345.29 0.0023% 129.67 104.31

global optimization method provides a construction plan with the lowest investment budget. All three methods can provide the final
solutions with their real objective function values Z, that are similar. However, the solution obtained from the matheuristic, which
combines the surrogate-model-based algorithm and the global optimization method, is slightly better than that obtained from the
global optimization method and that from the surrogate-model-based algorithm. This means that the bike network plan obtained
from the matheuristic can provide the best network performance among the three results, which is indeed important in practical
application because the plan applied will affect cycling for decades and should thus be as good as possible. Moreover, we note that the
calculation time needed for the matheuristic is much shorter than that of global optimization but longer than the surrogate-mod-
el-based solution algorithm because it solves the embedded mixed-integer linear program.

As with the result of Example 2, the matheuristic provided a final solution with a smaller gap between Z, and Z,. The better
solution and smaller gap may have occurred because the surrogate-model-based method removed part of the feasible region that
likely does not contain an optimal solution, which makes the MILP a more precise approximation for the original model. In addition
to finding a better solution, with the same number of breakpoints, the matheuristic also provided an optimal solution in 129.67 s,
which represents a decrease of 96.49% in the computation time relative to that of the global optimization method. The matheuristic
saved considerable computation time by using a surrogate model to approximate the original complex problem and to reduce the
feasible region of the problem. The time spent on solving the MILP problem also decreased by 97.18% due to the reduction in the
feasible region. Hence, the matheuristic is much more efficient in solving the bike network design model, especially with a large
network.

Table 17 shows the effects of the value of y on the solution determined by the matheuristic when the other parameters and

Table 17

Effect of the value of y on the final solution.
X Avg. no. of breakpoints Za Zy Gap MILP time
0.201,! 11 4345.8249 4345.9075 0.0019% 30.96
0.25, 11 4345.1879 4345.2897 0.0023% 104.31
0.301, 11 4345.1533 4345.2897 0.0031% 222.15
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settings remain the same. Three values of y were tested, where |I,| is the number of evaluated points in the set I,. In the three tests,
with a larger value of y, the solutions found are generally better while the gap between Z, and Z, increases and the MILP com-
putation time also increases due to the larger feasible region. The results are reasonable and consistent with the analysis in the
solution methods section. However, a comparison of the results in Table 17 with those in Table 16 shows that even with a smaller y,
the matheuristic can provide a better solution than the global optimization method within a much shorter computation time.

5. Conclusions

In this study, we propose a mixed-integer nonlinear nonconvex model to formulate the bike path network design problem. This
model captures cyclists’ route choice behavior with the PSL model, in which route utilities can capture many factors that affect the
route choices of cyclists. A global optimization method is proposed to solve the reformulated model to obtain the best bike path
construction plan with the given investment budget. Considering the application to large network instances, a novel matheuristic is
also developed by incorporation of a surrogate-model-based algorithm in the global optimization method.

The numerical experiments show several interesting conclusions. (1) The model and the solution methods can effectively provide
optimal bicycle network design plans for an existing urban road network. The enumeration results of both the nine-node network and
the Sioux Falls network show that exact solutions are found by both proposed solution methods. (2) The results of the Anaheim
network show that the novel matheuristic can provide a better solution while reducing the computation time by 96.49% from the
global optimization method. (3) With a very small initial budget, the number of links with bike paths generally increases as the
budget increases, but there is an upper bound for construction investment, and exceeding this limit achieves no better performance
for the whole network. (4) The OD pairs derive unequal benefits from new bicycle facility construction; some OD pairs derive a much
greater increase in utility than others. (5) With consideration of cyclists’ realistic route choice, the proposed model shows better
system performance than the literature model, and the obtained optimal construction plan requires a lower investment budget.

This study opens up at least four future research directions. First, the proposed model does not consider the effects of congestion
because cyclists’ route choice behavior was shown to be irrelevant to the bike flow due to a recent study in the United States by
Broach et al. (2012). Nevertheless, it may be important to capture the effects of congestion in bicycle network design for other areas
around the world, such as Amsterdam and Copenhagen. Moreover, the PSL model may not be suitable for cities in which the cycling
level or the traffic laws and rules differ from those in US cities. Therefore, more studies should focus on the development of the
cyclists’ route choice behavior model from real survey data from other regions. The proposed model and solution method can then be
extended to capture the specific situation, such as the effects of congestion, for the cities considered. Second, the proposed solution
methods can be applied to solve other network design problems, even those with user equilibrium, as long as the model is re-
formulated, as we did to reform (P1) and (P2). We plan to apply these methods to solve other network design problems. Third, if the
planner plans bike routes that consist only of bike paths so that cyclists can always ride along bike paths from their origins to their
destinations, the problem changes to determination of which routes between OD pairs should be selected for construction of bike
paths. In this way, the decision changes to whether to construct bike paths along routes instead of constructing bike paths along road
links. We plan to address this interesting problem in a future study. Finally, we plan to extend this study to consider other travel
modes and the mode split to include interaction between bicycles and other transportation modes.
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