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Abstract

Since the deregulation of the natural gas industry new challenges and tasks con-
cerning the transportation of gas arose. This brought into life a whole new research
field dealing with models and problem formulations satisfying the new needs of
the natural gas industry. Being a difficult task even before the deregulation, the
task of gas transportation became even more complex because uncertainty plays
a more important role now. In this context, the computation of the probability
of feasibility of exit load vectors in passive steady-state gas networks, which is
addressed in this thesis, is a task of high importance.

Passive steady-state gas networks can be modeled via an algebraic system tak-
ing into account Kirchhoff’s first and second law. A characterization for feasibility
of load vectors that reduces the number of variables is utilized to compute the
probability of exit load vectors to be feasible with spheric-radial decomposition.
For solving systems of multivariate polynomial equations Grobner basis techniques
are used. With this method networks with up to three fundamental cycles that
are not edge-disjoint can be analyzed. Two methods to reduce the number of
polynomial systems to be solved are presented. First, some rules for possible flow
directions along the pipes are given and an upper bound for the number of possi-
ble flow directions is deduced. Second, a method for finding redundant pressure
bounds is given.

Parametric optimization problems arising in model predictive control are of
high interest. Hence, it is an important task to identify an explicit representation
of the set of feasible load vectors. In a mathematical context this means that
systems of parametric quadratic multivariate polynomials have to be solved. This
problem is tackled by extending Grobner bases to comprehensive Grobner systems,
which yield parametric Grébner bases.
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it’s logic, it’s rationality,

it’s using your mind to solve the biggest mysteries we know.”

— NUMB3RS



Chapter 1

Introduction

Since the deregulation of the natural gas industry in Europe in the 2000s, and
before that in the USA in the 1990s, new challenges and tasks concerning the
transportation of gas arose. This brought into life a whole new research field
dealing with models and problem formulations satisfying the new needs of the
natural gas industry. Being a difficult task even before the deregulation, the task
of gas transportation became even more complex because uncertainty plays a more
important role now. Previously, gas companies have been gas traders and network
operators at the same time, but since the deregulation of the natural gas industry
these companies had to split up and now they either trade gas or operate the
pipeline systems. Gas transport customers first have to book with a transmission
system operator (TSO) rights to inject or withdraw gas up to a certain amount
at corresponding injection and withdrawal points of the pipeline system. Then,
one day before the booked gas transport is planned to take place, the transport
customers have to nominate to what extend and where they plan to exercise their
rights. This leads to the fact that the TSSO has to ensure that all nominations
that are theoretically possible within the bookings are physically and technically
feasible. If he can not accomplish such a nomination, he has to pay penalty fees
to the customers whose contracts could not been satisfied.

The natural gas flow can be modeled independent of time (steady-state mod-
els) or dependent of time (transient models). In transient models the relations
between different quantities such as pressure and flow are described through par-
tial differential equations. This makes it difficult to integrate transient models in
optimization problems. However, in steady-state models the partial differential
equations reduce to algebraic nonlinear equations. These equations model Kirch-
hoff’s first and second law, conservation of mass and loop rule, cf. [65,66]. The
loop rule states that the pressure drop within a cycle sums up to zero. It turns
out that the existence of cycles in a pipeline system complicates the solution of
natural gas flow problems. Rios-Mercado and Borraz-Sanchez [99] write:

“While the size of a gas pipeline system definitely plays an important
role when solving natural gas network flow problems, it is the network
topology that really defines the complexity of the model, e.g., cyclic

1



Chapter 1. Introduction 2

networks are extremely more difficult to solve than its (gun-barrel and
tree-shaped) network counterparts.”

Rios-Mercado et al. [99] and Iliadis et al. [63] give overviews of the optimization
problems arising in the natural gas industry. One optimization problem is the
line-packing problem. By injecting more gas into the system than is withdrawn,
which is possible since gas is compressible, the pipeline system can be used as
a short-term storage. When the stored gas is needed, there can be withdrawn
more gas than is injected. These two procedures are called line-packing and line-
drafting. The task here is to find a sufficient level of line-pack during a given
planning horizon. The model of de Nevers and Day in [36] identifies the limits of
line-packing and line-drafting for a single pipeline segment in an unsteady-state
pipeline system. In [28] and [106] the line-packing problem is examined under
consideration of uncertain future load.

Another interesting problem is the pooling problem occurring in gas and oil
pipeline systems. If the system contains gas or oil of different sources, and with
that of different quality, it is an important question how to operate the system
and how to mix the different gas resp. oil streams in order to fulfill given costumer
requirements. The modeling involves bilinear and convex quadratic programming
constraints called quality constraints. The pooling problem is investigated in, e.g.,
[4,14,44,61], and in a stochastic setting in [8,13]. Moreover, in [5] it is proven
that the pooling problem is NP-hard.

In addition to that, an aspect of essential importance is the (optimal) design
of a network. This aspect is split into two issues. The first one is to create a whole
new network, the second one is to add new elements such as pipes or compressors
to an existing network. The optimal design of pipeline systems is addressed in,
e.g., [7,11,30,42,76,78,80].

The most effort has been put into the minimum fuel cost problem that ad-
dresses the optimal operation of the compressors of the network. The reason for
this is that the operating cost of compressor stations ranges between 25% and
50% of the company’s total operating cost, cf. [54]. Steady-state models are the
ones in [18,27,72,73] where dynamic programming is utilized to solve the problem.
While [72, 73] consider linear and tree-structured pipeline systems, [18,27] inves-
tigate pipeline systems with at least one cycle containing compressors. Moreover,
[43,91] use a gradient search and [81,93] apply mixed integer nonlinear program-
ming tools. Transient models are examined in [29,40,46,79,90,97,98]. While these
models focus on the continuous modeling of compressors, the transient models of
26,59, 75] include discrete decisions concerning, e.g., (control) valves.

All those optimization problems have in common that one of their constraints
is feasibility of the gas flow. When uncertainty comes into play two different
approaches are possible. If the uncertainty is stochastic, i.e., its distribution is
known, this constraint is replaced by a probabilistic constraint stating that the
probability that the gas flow is feasible is greater than a given benchmark. For a
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survey on probabilistic constraints see, e.g., [95] and [94]. If the uncertain variable
is fully unknown, robust optimization is utilized to solve the problem, c.f. [15].
Both approaches are outlined with application to gas networks in [10,56]. In [3]
the maximization of free booked capacities is considered. As mentioned above,
the TSO sells rights to inject and withdraw gas at certain points. These rights
constitutes bounds for the nominations. Let I and W denote the booked capacities
at the injection points and the withdrawal points, respectively, and ¢}°™ and ¢"*™
the nominations (loads) at the injection and withdrawal points, respectively. Then
the TSO has to ensure that

V(g gt s i € [—1,0], g™ € [0, W],
(qf)m, qfom) is a feasible load vector.
Since for the nominations at the withdrawal points there exist historical data and
their distribution can be estimated, this condition can be relaxed to

P {qﬂom e0,W]: (qi"m, qﬂ°m> is a feasible load vector V ¢}°™ € [—1, 0]} > p,

where p is a prescribed probability level close to 1. If the probability on the left-
hand side is strictly greater than the probability level p, the TSO can sell more
capacities to maximize his profit. This optimization problem reads

max {]le+ +17z_: P {qfom e0,W]: (qiom, q o™ + y) is a feasible
load vector Vy € [0,z_] V¢i*™ € [-] — x4, 0]} > p} :

This emphasizes the importance of computing the probability of load vectors to
be feasible.

This thesis focuses on problems with uncertain loads for which historical data are
available leading to probabilistic constraints. This means that only the exit loads
are considered random. The loads at the injection points are market driven and
hence can not be approximated by a distribution. To avoid a robust consideration
of the entry loads the networks in this thesis contain exactly one entry node.
This singularity often appears in distribution networks. Let £ be a random vector
representing the exit loads, then the aim is to determine the probability

P{w € Q: {(w) is a feasible exit load vector}

of feasible exit load vectors. This question was already addressed in [57], but
there only networks with at most one fundamental cycle were treated. As in [57], a
reparametrization technique called spheric-radial decomposition, cf. [51], is used to
tackle this probability. To be able to treat also networks with several fundamental
cycles that are not edge-disjoint, Grobner bases ([2,31,32]) are utilized to solve
the polynomial systems occurring in the course of spheric-radial decomposition.
There already exist works on using Grobner bases, nonparametric and paramet-
ric, in the load flow problem for electrical networks, see [47,85,86,89]. However,



Chapter 1. Introduction 4

the approaches outlined there all have the same limitations: they can not deal
with networks of practical size because the computations become too complex and
consume a lot of computational resources. In the same way, even though Groéb-
ner bases enable to tackle networks with several fundamental cycles that are not
edge-disjoint, the method is limited to a small number of those fundamental cycles.

Parametric optimization problems arising in model predictive control are of high
interest. Predictive model control solves optimal control problems by optimizing
the current time step while keeping future time steps into account. Then the
solution of the first time step is implemented and the problem is solved again for
the next time step. The optimization problem reads as follows [45]:

min [z, u) s.t. gi(x,u) <0 fori=1,...,1t, (1.1)

where f,q1,...,q € k[u1, ..., upl[x1,...,z,]. Here, the function f is to be mini-
mized with respect to the decision variable x for any given value of the parameter
u. By [21] (Karush-Kuhn-Tucker optimality conditions) any minimum of this op-
timization problem is a solution of

t

Vof(x,u)+ Z AiVegi(z,u) =0 (1.2)
i=1

Aigi(z,u) =0 Vi=1,...,t (1.3)

gi(x,u) <0 Vi=1,...,t. (1.5)

Equations (1.2) and (1.3) build a polynomial equation system with as many inde-
terminates as equations and it can be solved using Grobner basis techniques.

To solve problem (1.1) one has to solve the polynomial equation system (1.2),
(1.3), discard all solutions that are infeasible due to (1.4) and (1.5) and then search
for the solution among the remaining solutions with minimal value under evalua-
tion of f. The aim is to handle as much of the computational effort as possible
before the parameter u is fixed. In optimization problems concerning gas networks
this can be done by solving the feasibility problem of loads parametrically using
comprehensive Grobner systems.

This thesis is organized as follows. The first part is devoted to introductions on
topics that are important for the research presented in this thesis. Chapter 2
deals with algebraic fundamentals needed to solve systems of polynomial equa-
tions. In this chapter, basis definitions are introduced as well as Grobner bases
and their applications. The chapter concludes with a short treatment of com-
prehensive Grobner systems. Chapter 3 gives a very brief introduction to graphs
and digraphs. In Chapter 4 the modeling of gas networks is outlined. First, the
physical properties of gas and the gas flow along a single pipe are discussed. After
that the modeling is extended to entire networks. In these preliminaries no proofs
are contained in order not to blow up the length of this thesis.
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In the main part of this thesis new research results are presented. In Chap-
ter 5 the feasibility of loads is characterized. An algorithm to validate feasibility
of a given load using Grobner bases is stated. Moreover, some rules for possible
flow directions along the pipes are given and an upper bound for the number of
possible flow directions is deduced. Last, a method for finding redundant pressure
bounds is given. In Chapter 6 the probability of exit loads to be feasible is ex-
amined. First, the theory is given and an algorithm to compute the probability
involving Grobner basis techniques in the course of spheric-radial decomposition is
introduced. Afterwards, some numerical results are presented. The part concludes
with a parametric consideration of the feasibility problem.

The appendix contains infeasible flow directions of some examples occurring in
the thesis and data of some networks considered.

Parts of this thesis have been submitted for publication, see [58].
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Preliminaries



Chapter 2

Solving Systems of Polynomial
Equations

In the main part of this thesis one of the crucial tasks will be to find all solutions of
systems of polynomial equations. This chapter will provide the method used and
its algebraic background. First, in Section 2.1 terms such as polynomial, ideal, and
variety are introduced. Grobner bases will come into play in Section 2.2. Moreover,
the way how Grobner bases can be used to solve systems of polynomial equations
is discussed there as well as some special settings where Grobner bases exhibit an
especially simple form, called Shape basis. In Section 2.3 comprehensive Grobner
systems are defined. They can be seen as parametric Grobner bases for ideals
where the polynomials depend not only on indeterminates but also on parameters.
Unless otherwise stated the content of this chapter can be found in [2,31,32].
These books are recommendable introductions into the field of polynomial algebra.
Although in the rest of this thesis vectors are always column vectors, in this
chapter they are dealt with as rows for convenience and to simplify notation.

2.1 Introduction to Polynomials, Varieties, and
Ideals

In this section the principal terms polynomial, variety, ideal, and radical ideal are
introduced. Moreover, some of their properties and their interdependencies are

explained.

Let k£ denote a field. In this thesis, k is always Q, R or C.

A monomial in 24, ..., z, is a product of the form z{* - - - %" with oy, ..., €
Z>o. The total degree of this monomial is the sum totaldeg (z{* - --x2") = oy +
-+ ap. With a = (aq,. .., ay,) the notation of a monomial can be simplified to
=t ahn.

A polynomial f in zq,...,x, with coefficients in the field k is a finite linear
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combination of monomials written
f=> caz®, ca€k
(07

The set of all polynomials over k is denoted k[z1, ..., x,]. It is easily verified that
klxy,...,x,] is a commutative ring.

A field is called algebraically closed if every nonconstant polynomial in k[z]
has a root in k. Hence, C is algebraically closed whereas R is not.

Let f be a polynomial as given in the above definition. Then ¢, is called the
coefficient of the monomial 2 and ¢,z is called term of f. The total degree of f
is deg f := max {totaldeg (z%) : ¢, # 0}.

The set k" := {(a1,...,a,) : ai,...,a, € k} denotes the n-dimensional affine
space over k. Each polynomial f =Y, c,z® € klzq, ..., z,| determines a function
f: k" — k defined (by,...,b,) — f(b1,...,bn) =>4 cabd®, known as evaluation of
f on b. This is a common way to connect algebra and geometry.

Given some polynomials fi,..., fs € klz1,...,z,], the purpose of this chapter is
to determine the points a in the affine space k™ for which fi(a) =0,..., fs(a) =
0. The set of all these points is called affine variety defined by the polynomials

f17"'7.fs€k[$1a"'7$n]a
V (fi,.o o fs) ={(ar,...,a,) € E": fi(a1,...,a,) =0foralli=1,... s}.

A subset Z C k[xy,...,2z,] isanideal if 0 € Z, if f+ g € Z for f,g € Z, and if
hf € Z for f € Z and h € klxy,...,z,)].

Let f1,..., fs € k[z1,...,x,] be polynomials. The ideal generated by fi, ..., fs
is

(Froo o fs) = {ihifi: hi,... hs € k:[xl,...,xn]}.
=1

Indeed, for fi,...,fs € k[x1,..., 2], {f1,..., fs) is an ideal in k[xy,...,z,] and
the polynomials fi,..., fs build a basis for this ideal.
For an affine variety ¥V C k™ the set

I(V):={f€klx,...,z,]: f(ar,...,a,) =0forall (ay,...,a,) €V}

is an ideal, called the ideal of V. If fi,..., fs € k[z1,...,x,] are polynomials,
then (f1,....fs) € I (V(fi,...,fs)). The following small example shows that
equality need not to occur. Consider the ideal Z = (2%, y?) C k[z,y]. Then
V(2% y*) ={(0,0)}, ie., z,y € I (V (2% y?)), but =,y ¢ .

Now, let Z C k[zy,...,x,] be an ideal. Then the set

V(Z):={(ay,...,a,) €k": f(a,...,a,) =0forall f eI}

is an affine variety. It is easily seen that V(Z) =V (f1,..., fs) if the polynomials
f1,-.., fs generate the ideal Z. This leads to the following proposition.



Chapter 2. Solving Systems of Polynomial Equations 9

Proposition 2.1. Let f1,..., fs and g1, ..., g be polynomials in k[z1, ..., x,] that
generate the same ideal T. Then V (f1,..., fs) =V (g1,--., ).

Hence, when solving a system of polynomials f; = 0,..., fs = 0, the idea is
to find another basis g1, ..., g for the ideal (f,..., fs) such that the system of
polynomials g; = 0,...,g; = 0 is easier to solve. Remember that linear equations

are polynomial equations. When solving a system of linear equations, Gaussian
elimination is utilized to transfer the system into row reduced echelon form. The
equations of the “new” system form a basis of the ideal generated by the equations
of the original system, but are much easier to solve. The question under consider-
ation now is, is there a way to perform such transformations on general systems
of polynomial equations and not just on linear systems? The answer is yes as will
be seen in Section 2.2 about Grobner bases.

If an ideal Z in k[zi,...,x,] contains the constant polynomial 1, and hence
Z = k[xy,...,x,)], then the variety V(Z) is empty. If k is algebraically closed,
equivalency holds as the next theorem states.

Theorem 2.2 (Weak Nullstellensatz). Let k be an algebraically closed field and
T an ideal in klxy,...,x,]. If V(Z) =0, then T = k[, ..., 2,).

To see why the Weak Nullstellensatz does not hold for arbitrary fields consider
the ideal Z = (z? + 1) in R[z]. Then V(Z) = 0 although 1 ¢ Z.
Since V' (I (V)) =V for all affine varieties V C k", the map

I: affine varieties — ideals

is one-to-one. On the contrary, it can happen that two distinct ideals define the
same affine variety. For instance, 0 is the only root of the polynomials x and 22,
no matter which field is considered. Thus V ({z)) = V ((z?)). It follows that the
map

V . ideals — affine varieties

is not one-to-one.

The main reason why distinct ideals can define the same affine variety is that
a polynomial f and any power f™ for an arbitrary integer m > 1 have exactly
the same roots: Let f, f1,...,fs € k[x1,...,2,] be polynomials and m > 1 an
integer. If f™ € (f1,...,fs), then f € I(V ({(f1,...,fs))). Thus, if in addi-
tion f & (f1,..., fs), then (f1,..., fs) and (fi,..., fs, f) are distinct ideals with
V(<f17-'-7fs>) = V(<f1a---7fsaf>)'

The assertion of the following theorem is, that if the underlying field is alge-
braically closed, then this is the only reason why this can happen.

Theorem 2.3 (Hilbert’s Nullstellensatz). Let k be an algebraically closed field
and f, f1,..., fs € k[z1,...,x,] polynomials. If f € I(V (f1,...,fs)), then there
exists an integer m > 1 such that f™ € (f1,..., fs).
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This motivates the definition of radical ideals. A polynomial ideal Z is called
radical if f € Z whenever f™ € 7 for some integer m > 1.

As an example, let V be an affine variety. Then the ideal I (V) of V is radical.

Let Z be an ideal in k[z1,...,x,]. Then the radical of Z is the set

\/f::{f:fmGIforsomemEZ,mzl}.

It follows that an ideal 7 is radical if and only if Z = v/Z holds. Moreover, v/Z
is a radical ideal in k[z1, ..., x,] with T C v/T.
With this notation, Hilbert’s Nullstellensatz 2.3 can be reformulated.

Theorem 2.4 (Strong Nullstellensatz). Let k be an algebraically closed field and
T an ideal in k[zy,. .., x,). Then I (V(T)) =VT.

This yields that I (V' (Z)) = Z if and only if 7 is radical. Assuming that & is
an algebraically closed field, this implies that the maps

I: affine varieties — radical ideals

and
V : radical ideals — afline varieties

are inverses of each other and thus bijections.

2.2 Grobner Bases and Applications

This section is devoted to the bases of an ideal that simplify the underlying system
of polynomial equations, called Grobner bases. Grobner bases were introduced in
1965 by Bruno Buchberger in his dissertation [22] and received their name in 1976
in Buchberger’s paper [23]. Whilst Buchberger devoted the bases to the supervisor
of his dissertation, Wolfgang Grobner, the algorithm to compute them is named
after him. The concept of Grobner bases was already introduced in [62] in 1964
by Hironaka. However, Hironaka’s proof of existence was not constructive and he
did not gave an algorithm to compute them.

To compute a Grébner basis an algorithm to divide a polynomial by other poly-
nomials is needed. This algorithm is given in Subsection 2.2.2. The definition of
Grobner bases is introduced in Subsection 2.2.4 and some nice properties of Grob-
ner bases are listed in Subsubsection 2.2.4.2. For instance, Grobner bases enable
to decide if a given polynomial lies in a given ideal or not. In Subsubsection 2.2.4.3
an algorithm to compute Grobner bases is discussed.

Subsection 2.2.5 shows how Grobner bases can be used to solve systems of
polynomial equations and in Subsection 2.2.6 the Shape Lemma, a lemma stating
under which conditions the reduced Grébner basis w.r.t. the lexicographic ordering
has an even easier to solve structure, is introduced.
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2.2.1 Monomial Orderings

For the following considerations, the monomials of a polynomial must be ordered
in some way.

Since every monomial 27" - - x%" can be written in the form x* with o € Z2,,
and every a € Z%, yields the monomial 2% in k[z1,...,z,], there is a one-to-one
correspondence between the monomials in k[zy, ..., z,] and ZZ,. With an ordering
> on ZZ, given, the monomials can be ordered according to the following rule:

a> ff <= z% "
These orderings have to meet some requirements.

Definition 2.5 (Monomial Ordering). A monomial ordering > on k[z1, ..., z,] is
a relation = on ZY, or equivalent a relation on the set of monomials 2%, o € Z%,,
that fulfills the following three conditions:

(i) = is a total ordering on Z%.
(ii) If o = B and v € Z%, then o+ = B+ 7.

(iii) = is a well-ordering on ZY%, i.e., every nonempty subset of Z2, has a smallest
element under .

Let > be a relation on the set of monomials. Then z® > z? if and only if
% = 2% and 2 # 2°.

Lemma 2.6. An ordering = on Z% is a well-ordering if and only if every strictly
decreasing sequence
Q1 > Qg = Qg = -+

in 2%, terminates.

It is easily seen that the following three relations are monomial orderings. All
of these monomial orderings have their own advantages and disadvantages and the
choice of the monomial ordering should be considered carefully. Later, this will be
discussed in more detail.

Definition 2.7 (Lexicographic Ordering). Let a, 8 € Z%,. Then a =, 3 if the
first nonzero entry of a — 3 is positive. Furthermore, 2% =0, 2° if & =ep B-

Definition 2.8 (Graded Lexicographic Ordering). Let o, 8 € ZZ,. Then a > gieq
B if
totaldeg (z%) > totaldeg (xﬁ )

or
totaldeg (z*) = totaldeg (mf}) and @ = 0.
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Definition 2.9 (Graded Reverse Lexicographic Ordering). Let o, 8 € Z%,. Then
« >‘grevlex ﬁ if
totaldeg (z*) > totaldeg (xﬁ)

or
totaldeg (z%) = totaldeg (xﬁ ) and the last nonzero entry of a — 3 is negative.

Let f =Y, cax® # 0 be a polynomial in k[xy,...,z,] and > a monomial or-
dering. Then multideg (f) := max {a €EZL%: ca # 0} denotes the multidegree of
[y 1e(f) := cmuitideg(s) € k denotes the leading coeflicient of f, Im(f) := gultideg(f)
denotes the leading monomial of f, and 1t(f) :=1lc(f) - Im(f) denotes the leading
term of f.

If f, g # 0 are polynomials in k[xy, . .., ,], it is easily seen that multideg (fg) =
multideg (f) + multideg (g). Furthermore, if f + g # 0 then

multideg (f + ¢g) = max {multideg (f) , multideg (g)} .

If in addition multideg (f) # multideg (g), equality occurs.

Let k be a field and Z an ideal in the polynomial ring k[z] of polynomials in one
indeterminate. Then Z = (f) for some polynomial f € k[x] with minimal degree.
Moreover, f is uniquely determined up to multiplication by a nonzero constant in
k. A ring with this property is called principal ideal ring.

2.2.2 A Division Algorithm in k[xy,..., x,]

In this subsection an algorithm for dividing a polynomial f by polynomials fi, ..., fs
is discussed.

Algorithm 2.10 (Division Algorithm).

Input:  Polynomials fi,..., fs, f, monomial ordering >
Output: Polynomials hq, ..., h,, r such that f = hyfi1 + - -+ hsfs +7r

hy:=0,...,hg:=0,7:=0

pi=f
WHILE p # 0 DO
1:=1

divisionoccurred := False
WHILE 7 < s AND divisionoccurred = False DO
IF 1t(p) is divisible by 1t(f;) THEN
hi == h; +1t(p)/ t(f:)
p:=p— (t(p)/16(fi)) f;
divisionoccurred := True

ELSE
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1:=14+1
IF divisionoccurred = False THEN

ri=1r+1t(p)

p:=p—1lt(p)

RETURN hy, ..., hg, 1
Proposition 2.11. Let = be a monomial ordering on 7%, and F = (fi,.-., fs) an
ordered s-tuple of polynomials in k[xq,...,x,]. Then by applying Algorithm 2.10

every polynomial [ € klz1,...,x,] can be written in the form

f:h1f1+"'+hsfs+T, hl,...,h577‘€k[$1,...,$n] (21)

such that either r is the zero polynomial or r is a linear combination in k of
monomials, none of which is divisible by any of t(f1),...,1t(fs). The polynomial
r is called the remainder on division of f by F, denoted rr(f). Moreover, if
hif; # 0, then multideg (f) > multideg (h;f;).

Consider the polynomials f; = zy + 1,f, = y* = 1,f = 2y* — 2 € k[,
equipped with the lexicographic ordering. If Division Algorithm 2.10 is used to
divide f by the 2-tuple F' = (f, f2), then the representation

IyQ—x:y(xy+1)+0<y2—1)—i—(—x—y)

is obtained. If, on the contrary, f is divided by the 2-tuple F' = (fs, f1), then the
result is
ny—x:x(yz—l) +0(zy +1)+0.

This example shows that hq,...,hs and r depend on the order of fi,..., fs.
Furthermore, a polynomial f can be an element of the ideal generated by fi, ..., f;
although the remainder on division of f by fi,..., fs is not equal to zero. Hence,
the condition r = 0 is sufficient for f € (f1,..., fs), but not necessary.

Thus, a desirable property of a basis of an ideal is that the remainder on
division by this basis is independent of the order of the generators. Then r = 0 is
equivalent to f being in this ideal. In Subsection 2.2.4 a basis will be introduced
that fulfills this property.

2.2.3 Dickson’s Lemma

Definition 2.12 (Monomial Ideal). An ideal Z C k[xq,...,x,] is called a mono-
mial ideal if there exists a, possibly infinite, subset A C Z%; such that T consists
of all finite sums of the form

Z hox® € klz1,...,x,], he € k[x1,...,2,] for all a € A,

acA

denoted Z = (x*: o € A).
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Lemma 2.13. Let T = (2°: a € A) be a monomial ideal. Then a monomial x*
is an element of I if and only if 2° is divisible by some x with a € A.

The monomial 2” is divisible by z® if and only if 2# = 2%z for v € Z2, which
is equivalent to 3 = a + ~. Thus the set of all monomials that are divisible by z®
is given by

a+ 75, = {a—i—fy: ”yeZ’ZLO}.

Let Z be a monomial ideal and f € k[xy,...,z,] a polynomial. Then f € Z if
and only if each term of f lies in Z. And this is the case if and only if f is a linear
combination of monomials in Z with coefficients in k.

As a consequence, two monomial ideals coincide if and only if they contain
the same monomials. Hence, a monomial ideal is uniquely determined by its
monomials.

The next proposition states that every monomial ideal has a finite generating
set.

Proposition 2.14 (Dickson’s Lemma). Let Z = (z*: a € A) be a monomial ideal.
Then Z can be represented in the form

= {(x,...;z%), aq,...,a5 €A

Hence, T has a finite basis.

2.2.4 Grobner Bases
2.2.4.1 Definition of Grobner Bases
Let Z # {0} be an ideal in k[zy,...,x,]. Then

W(Z) :={cax®: 3f € T with It(f) = cz“}

is the set of leading terms of elements of Z and (1t(Z)) is the ideal generated by
the elements of 1t(Z).

UZ={(f1,..., fs), then (It(f1),...,1t(fs)) C (1t(Z)), because {It(f1),...,1t(fs)}
C It(Z). But (It(Z)) can be strictly larger, as the following example shows.

Consider the polynomial ring k[z,y] equipped with the graded lexicographic
ordering and set f; = 2® — 2zy and fo = 2%y — 2y* + 2. Then 2% = —yf; + 2f5 €
T := (f1, f2) and hence z* = 1t(2?) € (It(Z)). However, z? is neither divisible by
1t(f1) = 22 nor by It(fy) = 2%y, thus 22 ¢ (1t(f1),1t(f2)) by Lemma 2.13.

Lemma 2.15. Let 7 C klxy,...,x,] be an ideal. Then it holds:
(i) (t(Z)) is a monomial ideal.
(i) There exist g1, ...,g: € L such that (1t(Z)) = (1t(g1), ..., 1t(g:))-
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Theorem 2.16 (Hilbert Basis Theorem). For every ideal T C klxy, ..., x,| there
are finitely many g1, ...,9: € L, such that Z = (g1, ..., q;). Hence, every ideal has
a finite generating set.

Let fi1,...,fs € kl[z1,...,2,] be polynomials and Z the ideal generated by
these polynomials. Denote F' = (fi,..., fs) and consider a polynomial f € Z.
Subsection 2.2.2 contains an example that shows that the remainder rp(f) need not
to be zero in that case (however, rp(f) = 0 implies f € 7). From representation
(2.1) it follows that rg(f) € Z. Moreover, its terms are not divisible by the leading
terms of the elements of F' because otherwise the particular term would not belong
to the remainder on division of f by F'. To ensure that the remainder on division of
all elements of Z by the generators of Z are zero, the leading terms of all elements
of 7 have to be divisible by the leading term of one of the generators of Z. This
motivates the definition of Grobner bases.

Definition 2.17 (Grobner Basis). A finite subset G = {g1,...,¢:} of an ideal Z
is called Grobner basis if

(It(g1), - -, 16(g0)) = (t(Z))
holds.

Lemma 2.13 and the comments thereafter yield this equivalent formulation of
the definition of Grébner bases: {gi,...,¢9:} € Z is a Grobner basis of Z if and
only if the leading term of every element in Z is divisible by any 1t(g1), ..., 1t(g;).

Corollary 2.18. Every ideal T # {0} in k[xy,...,x,] has a Grobner basis. More-
over, every Gréobner basis of an ideal T is a basis of Z, i.e., I is generated by the
elements of its Grobner basis.

2.2.4.2 Properties of Grobner Bases

Proposition 2.19. Let Z be an ideal in klxy,...,x,], G = {g1,..., 9t} a Grib-
ner basis of T and f € klzy,...,x,] a polynomial. Then there exists a uniquely
determined r € k[xq,...,x,] such that the following holds:

(i) No term of r is divisible by any of 1t(g1), ..., 1t(g).
(i1) There exists g € T such that f =g+ r.

r 1s the remainder on division of f by G. Moreover, r does not depend on the
order of the g; in G.

Corollary 2.20. Let Z be an ideal in k[xy,..., 2], G = {g1,...,9:} a Grobner
basis of T and f € kl[xq,...,x,] a polynomial. Then f € T if and only if the
remainder on division of f by G is zero.

Corollary 2.20 gives an easy to check criterion to decide whether a given poly-
nomial lies in an ideal or not.
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Definition 2.21 (S—Polynomial). Let f,g € k[z1,...,z,]\ {0} be polynomials.

(i) Set multideg (f) := « and multideg (g) = B. If v = (7,...,7,) where
v = max {ay, B;} for all i = 1,...,n, then z7 is called the least common
multiple of Im(f) and Im(g) denoted lem(Im(f),lm(g)).

(ii) The S—polynomial of f and g is

x7 x7

(! i)

S(f,g) =

where 27 = lem(Im(f), lm(g)).

The following criterion makes a crucial contribution to the algorithm for the
computation of a Grobner basis.

Theorem 2.22 (Buchberger’s Criterion). Let Z be a polynomial ideal. Then a
basis G = {qg1,-..,9:} is a Grobner basis of I if and only if the remainder on
division of S(gi,9;) by G equals zero for all pairs i,5 € {1,...,t} withi # j.
2.2.4.3 Buchberger’s Algorithm

Now, every component needed to formulate an algorithm for the computation of
a Grobner basis is available.

Algorithm 2.23 (Buchberger’s Algorithm).

Input:  F ={f1,...,fs} with f1,... fs € k[z1,..., 2]
Output: Grobner basis G of Z = (f1,..., fs)

g =F
REPEAT
G =g

FOR each pair {p,q}, p # ¢, in G’ DO
S =rg(S(p.q))

IF S # 0 THEN
G:=gu{s}
UNTIL G =g’
RETURN G

Proposition 2.24. Let Z = (f1,..., fs) # {0} be a polynomial ideal. Then Buch-
berger’s Algorithm 2.23 computes in finitely many steps a Grébner basis G of T

with {f1, ce 7f5} Q g

It has to be mentioned that this algorithm is very rudimentary. An overview
on how Buchberger’s Algorithm can be improved can be found in [31, §9]. From
the references therein, [49] and [55] have to be pointed out separately.
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It can be shown that the number of computations needed in the course of Buch-
berger’s Agorithm 2.23 is minimal if the graded reverse lexicographic ordering is
used. Moreover, in this case the coefficients of the polynomials in the Grobner basis
are smaller than with other monomial orderings. However, the next subsubsection
shows that the lexicographic ordering brings another benefit.

Lemma 2.25. Let G be a Grébner basis of the polynomial ideal T and p € G a
polynomial such that 1t(p) € (1t(G \ {p})). Then G\ {p} is a Grébner basis of T

as well.

Definition 2.26 (Minimal Grobner Basis). A minimal Grébner basis of a poly-
nomial ideal 7 is a Grobner basis G of Z such that

(i) le(p) =1forall p e G.

(i) 1t(p) & (1t(G \ {p})) for all p € .

Definition 2.27 (Reduced Grobner Basis). A reduced Grobner basis of a poly-
nomial ideal Z is a Grobner basis G of Z such that

(i) le(p) =1 for all p € G.
(ii) For all p € G it holds that no monomial of p lies in (It(G \ {p})).

Theorem 2.28. Let Z # {0} be a polynomial ideal. Then T has a uniquely
determined reduced Grobner basis.

Uniqueness of the reduced Grobner basis gives rise to the following equivalence:
Two nontrivial ideals are the same if and only if their reduced Grobner bases are
the same.

The reduced Grobner basis of an ideal can be computed from a Grobner basis
using the following algorithm.

Algorithm 2.29.

Input:  Grobner basis G of a polynomial ideal Z
Output: Reduced Grobner basis of Z

FOR each g € G DO
9:=1/l(g)-g
FOR each g € G DO
IF It(g) € (1t(G \ {g})) THEN
G:=6\{g}
FOR each g € G DO

g = r1g\(g3(9)
RETURN G
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2.2.5 Solving Systems of Polynomial Equations Using Grob-
ner Bases

Given a system of polynomial equations f; = 0,...,f; = 0 with f1,..., fs €
klxyi,...,2,], it was already pointed out that the varieties V (fi,..., fs) and
V ({f1,..., fs)) coincide. Aiming to find solutions of the system one would try
to find consequences, i.e. multiplication by a polynomial in k[zy, ..., z,| and ad-
dition of two equations, of the equations f; = 0,..., f¢ = 0 that eliminate the
indeterminates one after the other, solve the “last” equation in only one indeter-
minate, and start a back-substitution process to find all solutions. For all the
consequences p = 0 of the equations f; = 0,..., f; = 0, the polynomial p is an
element of the ideal (fi,..., fs). This gives rise to the following definition.

Definition 2.30. Let Z = (fi,..., fs) be an ideal in k[z1,...,z,]. Then the I-th
elimination ideal Z; C k[x;y1, ..., z,] is the ideal defined

T =T NEklxiq,. .., o)

Given some polynomials fi,..., fs € k[xy,...,x,], the I-th elimination ideal
7, consists of all consequences of the equations of the system f; =0,...,f; =0
which eliminate the variables z1,...,x;. Now, the task is to find a basis for these
ideals.

Theorem 2.31 (Elimination Theorem). Let G be a Grébner basis of an ideal
T C klxy,...,z,] wrt. the lexicographic ordering with x1 > ... = x,. Then
G = GNEklxi1,...,z,) is a Grobner basis of the [-th elimination ideal Z; for
every l=1,...,n—1.

Elimination Theorem 2.31 states that gy = 0,...,g; = 0, where G = {¢g1,...,9:}
is a Grobner basis of the ideal Z = (fy,..., fs) w.r.t. the lexicographic ordering
with x1 > ... > x,, is a representation of the system f; = 0,..., f; = 0 that
eliminates the indeterminate x; first, x5 second, and so on. Moreover, if G,_; is
nonempty, which is the case if the affine variety of Z is a finite set, then G, = {g}
for some g € k[z,] because k[x,] is a principal ideal ring. Since every polynomial
that eliminates x,...,x,_1 lies in Z,,_; and thus is a multiple of g, g is the best
way to eliminate x1,..., T, 1.

Forl=1,...,n—1, asolution (aj,1,...,a,) € V (Z;) is called partial solution
of the original system of equations. If for some fixed [ € {1,...,n — 1} such a
partial solution (a41,...,a,) € V (Z;) is known, a; € k with (a;, a141,...,a,) €
V (Z,_1) has to be found. To do so, assume Z;_1 = (g1, ..., g:). Then (aj41,...,a,)
is inserted into these polynomials and the system

g1 (T, a1, ya,) =0, ... g0 (T, ag1, -+, a) =0

is obtained. This is a system in only one indeterminate, namely z;. But, these
equations need not to have a common zero a; € k as the following small example
shows.
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Consider the ideal Z = (zz — 1,y — 2z) € Clz,y, 2z]. These polynomials form
a Grobner basis of the ideal and thus Elimination Theorem 2.31 can be applied.
The equation y — z = 0 implies that (a,a) lies in V (Z;) for all a € C. However,
the partial solution (0,0) yields the equation 0 — 1 = 0. Hence, (0,0) cannot be
extended to a solution of the original system.

The next theorem makes it possible to decide in advance whether a partial
solution can be extended or not.

Theorem 2.32 (Extension Theorem). Let k be an algebraically closed field. Let
Z={f1,...,fs) be an ideal in k[z1,...,x,] and I, the first elimination ideal of .
For everyi=1,...,s let f; be represented in the form

fi=gi(xa, ..., x,) a:iv + terms in which x1 has degree < Nj,

where N; > 0 and 0 # g; € k[xa, ..., x,]|. Assume that a partial solution (as, ..., ay)
€ V(I,) is given. If (ag,...,an) &€ V (g1,...,9s), then there exists ay € k such
that (ay,as, ..., a,) € V(I).

Two remarks are due. First, even though Extension Theorem 2.32 is formulated
only in the case a partial solution of the first elimination ideal has to be extended
to a full solution of the original system, it can be used to extend partial solutions
of an arbitrary elimination ideal. To see why, note that Z; is the first elimination
ideal of Z; | foreach [ =1,...,n — 1.

Second, the condition that k is an algebraically closed field is necessary. Con-
sider the ideal (z* —y,y —z) € Rlz,y,z]. These polynomials form a Grobner
basis of the ideal. The equation y — z = 0 implies that (a,a) lies in V' (Z;) for all
a € R. The constant ¢; (y,z) = 1 does not vanish for any of the partial solutions,
i.e., (a,a) ¢ V (g1) for all a € R. Yet, the partial solution (a,a) yields the equa-
tion 22 — a = 0, that has no solution in R whenever a < 0. Hence, in this case
(a,a) cannot be extended to a solution of the original system.

Corollary 2.33. Let k be an algebraically closed field, T = (f1,..., fs) an ideal
in klxy,...,z,), and Iy the first elimination ideal of Z. Suppose, there is some
i€ {l,...,s} such that f; can be represented in the form

f; = axl + terms in which x, has degree < N,

where N > 0 and 0 # « € k. Assume that a partial solution (as,...,a,) € V (Z;)
is given. Then there exists a; € k such that (ay,aq,...,a,) € V(I).

The preceding discussion indicates that Grobner bases w.r.t. the lexicographic
ordering reduce the problem of solving a system of multivariate polynomials to
solving univariate polynomials. The roots of a univariate polynomial whose degree
is not greater than 5 can be expressed as functions in the coefficients that use
only the operations addition, subtraction, multiplication, and root extraction. For
polynomials with higher degree, numerical methods have to be used. In general
this could be Newton’s methods, or, more suitable for polynomials, Laguerre’s
method (see, e.g., [1,25]).
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2.2.6 Shape Lemma

In some special cases the reduced Grobner bases reveal an even better structure.
For the formulation of these cases the concept of a quotient of a polynomial ring
modulo an ideal has to be introduced. Moreover, some results concerning the Krull
dimension of a ring are needed.

2.2.6.1 Quotient of a Polynomial Ring Modulo an Ideal

Let Z be an ideal in k[xy,...,z,] and f,g € k[xy,...,2,] polynomials. Then f
and g are congruent modulo Z, denoted

f=g modZ,

if f—g € Z. Congruency modulo Z is an equivalence relation on k[xy, ..., z,| with
equivalence classes

[f] :=={g € k[z1,...,2,]: g= f mod T}
=f+I={f+h-hel}.

The quotient of k[zy,...,z,|] modulo Z is the set of equivalence classes

klxy,...,x.)/T =A{[f]: [ € klz1,..., 2]}

With addition [f] + [g] := [f + g] and multiplication [f] - [g] := [f - g] for all
f,g € k[xq,...,x,], the quotient k[zy,...,x,]/Z is a commutative ring.

2.2.6.2 Krull Dimension

The results on the Krull dimension presented in this subsubsection can be found
in general literature about commutative algebra such as [41,48,71,83].

An ideal Z in a ring R is called prime ideal if p € Z or ¢ € T for all p,q € R
with pg € Z.

Given a ring R, the Krull dimension dimg R is the supremum of the lengths r of
all chains of prime ideals Py C P; C ... C P, in R. It holds dimg k[x1, ..., z,] = n.

Let V C k™ be an affine variety and Z an ideal in k[zq,...,x,] such that
YV = V(Z). Then the dimension dim V of V is dimk k[z1, . . ., z,]/Z. This definition
is independent of the choice of the ideal with V = V(I).

The following lemma is proven in [41, Corollary 9.1].

Lemma 2.34. Let T be an ideal in k[xq,...,x,]. Then
V(I)| <o <= dimV=0
is valid.

This is the reason why an ideal Z with |V (Z)| < oo is called zero-dimensional.
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2.2.6.3 Formulation of the Shape Lemma
The Shape Lemma was first proven by Gianni et al. in [52,53].

Lemma 2.35 (Shape Lemma). Let k be a field and T a zero-dimensional radical
ideal in k[xy, ..., x,) such that all d complex roots of T have distinct x,,-coordinates.
Then the reduced Grébner basis G w.r.t. the lexicographic ordering of I is of the
shape

G=A{x1—q1(zn), 22— @ (xn) ..., xn1 — @u1 (zn), 7 (x,)}

where r is a polynomial of degree d and q; is a polynomial of degree less than d for
allt=1,...,n—1.

It has already been pointed out that the computation of a Grobner basis w.r.t.
the lexicographic ordering reduces the problem of solving a system of multivari-
ate polynomials to solving univariate polynomials. However, in the setting of the
Shape Lemma 2.35, the reduced Grébner basis w.r.t. the lexicographic ordering
can do even better because the accumulated errors of the approximately deter-
mined solutions are smaller. In general, if the components of the solutions are
determined in the order z,,...,x;, then the approximation errors of the compo-
nents x,, ..., x;_1 affect the component z; so that the 1 component depends on
the approximation errors of all other components of the solution.

In contrast, if the conditions of the Shape Lemma 2.35 are met, then the
components xi,...,x,_1 depend only on the approximation error of component
ZTp, but x1,...,2,_1 can be determined independently of each other.

2.3 Comprehensive Grobner Systems

Another interesting task is to solve systems of polynomials containing some param-
eters. Here, comprehensive Grobner systems play an important role. For an intro-
duction on comprehensive Grobner systems the reader is referred to [64,87,104].

In this section the polynomial ring kluy, ..., un|[x1,. .., z,], where x,... 2,
are indeterminates and uq, . . ., u,, are parameters and {uy, ..., Uy, }N{x1, ..., 2,} =
(), is considered. A polynomial f € kluy,...,uy][x1,...,2,] is a polynomial in
T1,...,x, whose coefficients are polynomials in us, ..., u,. Let k denote the al-
gebraic closure of k. A specialization of k[uy, ..., u] is a homomorphism

o kluy, ... un] — k.

For a € k™ the specialization induced by a is defined

0ot klug, ... um) =k, g g(a).
A specialization o of k[uy, ..., un,| can be extended canonically to a specialization
o kluy, ... upl[z, .. xn] — Elxy, .. ] of klug, ..o ugz, .., 2] by apply-

ing o coefficient-wise. In the following, both specializations will be denoted o.
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Definition 2.36 (Comprehensive Grobner System). Let F' be a set of polynomials
in kluy, ... upllx, .. 2], A, A C k™ algebraically constructible sets such
that Ul_; A; = k™, and Gy, ..., G sets of polynomials in kfus,. .., un|[z1,...,2.].
The finite set G := {(A1,G1),...,(A;,G)} is called a comprehensive Grobner
system for F' if o, (G;) is a Grobner basis of the ideal (o, (F)) C l%[ajl, oo, @y for

all a € A; and i = 1,...,n. Each pair (A;,G;) is called a branch of G.

In this thesis, the algebraically constructible sets A; are of the form A; =
V (E)\V (N;) with E;, N; C k[ug, ..., un|. A pair (E;, N;) is called a parametric
constraint. For some further reading on constructible sets see, e.g., [6].

A comprehensive Grobner system is called disjoint if the sets A; are pairwise
disjoint. It is called reduced if the sets o, (G;) are reduced Grobner bases of
(04 (F)) C k[zy,...,x,] foralla € Ajandi=1,...,n.

Comprehensive Grobner systems often suffer from a large number of branches
what makes it hard to interpret them. The algorithms proposed in [87] and [64]
focus on the computation of comprehensive Grobner systems with as few branches
as possible.



Chapter 3

Graph Theory

As will be seen later, gas networks can be modeled as (directed) graphs. This chap-
ter deals with basic definitions and facts in graph theory. Complete introductions
into graph theory can be found in [16,17,37,38].

3.1 Graphs

3.1.1 Basic Definitions

A graph is a pair G = (V, A) of two finite sets V = V(G) and A = A(G) such
that VN A = (0. The elements of V are called nodes, whereas the elements of A
are referred to as edges. An edge a € A uniquely determines a set {u, v} of nodes
u,v € V, written a = {u,v}. The nodes u and v are the end nodes of a. In a
graph an edge whose end nodes coincide is called a loop. Two edges a = {u, v}
and b = {u,v} are said to be parallel. A simple graph is one without loops and
parallel edges.

Consider an edge a = {u,v} in G. Then the edge a is incident to the nodes
u and v, or a and u respectively a and v are incident. The nodes v and v are
adjacent to each other and if u # v, they are called neighbors. The set of all
neighbors of a node u is denoted Ng(u). Given another edge b = {v,w}, the edges
a and b are adjacent. For a node u € V', the degree deg(u) is the number of edges
incident to u.

A graph G’ = (V' A’) is a subgraph of the graph G = (V, A) if V" CV A C A
and each edge of G’ has the same end nodes in G’ as in G.

A walk is a finite alternating sequence of nodes and edges uy, ai, us, as, ..., a,_1,
u, with a; = {u;, w11} and a; # a; forall i,5 =1,...,n—1, ¢ # j. A walk is
called open if u; # u,, otherwise it is closed. An open walk with u; # u; for all
i, =1,...,n, 1 # j,is a path. A cycle C is a closed walk with u; # u; for all
,j=1,...,n,1# j, 1,7 # 1,n. Let C" denote the set of all cycles in G.

A graph G is connected if every pair of nodes in G is connected by a path in G.
Otherwise, G is disconnected. A disconnected graph consists of several connected
subgraphs called components.

23
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A tree T is a connected graph without any cycles. For a tree 7 it holds
|A(T)| = |V(T)| — 1. Furthermore, for two nodes u,v € V(7)) there always is
a path in 7 connecting v and v. This path is uniquely determined and denoted
uTv. A tree T is a spanning tree of a graph G = (V, A) if T is a subgraph of G
and V(7T) = V(G). It is easily seen that every connected graph contains at least
one spanning tree. The subgraph 7 = (V(G), A(G) \ A(T)) of G is the cotree of
T in G.

A fundamental cycle of a connected graph G = (V, A) is a cycle arising by
adding a non-tree edge a € A(T) to a spanning tree 7 of G. This uniquely
determined cycle is denoted C, and the set of all fundamental cycles C' = C. On
the contrary, for a fundamental cycle C € Cy let ac € A(T) denote the edge not
contained in the spanning tree that generates the fundamental cycle C. For an
edge a € A let C, be the set of all fundamental cycles containing edge a. If C’ is
a subset of C', then Acr is the set of all arcs a € A that are arcs of the cycles in

C" but not of those in C'\ (', i.e.,
Ao i={acA:ac AC)VCeC'ia¢g AC)VC e C\C'}.

It has to be mentioned that different spanning trees of a connected graph define
different fundamental cycles, but the number of fundamental cycles stays the same,
namely |A| — V] + 1.

3.1.2 Depth First Search

The topic of this subsection is the construction of a spanning tree of a connected
graph G = (V, A). A tree-search is a method for this that starts with a subgraph G’
of GG that consists of exactly one arbitrary node in V. This node will be the root of
the spanning tree constructed during the tree-search. In every step of this method
an edge in A with its incident nodes is added to G’ such that G’ remains a tree. If
no other edge with this property can be found, G’ is a spanning tree of G since G is
connected. There are several possible orders in which the edges can be added. The
two most known algorithms using this method are breadth-first search and depth-
first search. In this thesis spanning trees are always constructed via depth-first
search (DFS), so this is the only algorithm discussed in this subsection.

Let T be a spanning tree of G constructed with a tree-search algorithm, r € V'
the root of 7, and u € V' a node. Every node in the unique path 7 u connecting r
and u in T, including u, is an ancestor of u. An ancestor of u that is not u itself is
a proper ancestor. Conversely, every node that u is an ancestor of is a descendant
of u. The set of all descendants of u is denoted D (u). If u # r, the predecessor
p(u) of u is the immediate proper ancestor of u and the successor of u is the node
whose predecessor is u.

The following algorithm can be found in [17].
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Algorithm 3.1 (DFS-Algorithm).

Input: A connected graph G = (V, A), aroot r € V
Output: A spanning tree 7 of G with root r and a predecessor function p

S = (r)
T :={r}.,0)
WHILE S # () DO
consider the first node v in S
IF there exists a = {u,v} € A(G) with v ¢ V(T) DO
V(T) :=V(T)U{v}
p(v) :=u
A(T) == A(T) U{a}
add v to the top of S
ELSE DO
remove u from S

RETURN 7, p

3.1.3 Matrix Representations

Graphs can be represented by node-edge incidence matrices, or incidence matrices
for short. The node-edge incidence matrix of a graph G = (V, A) is a |V| x |A|
matrix A" over R defined

{1 if edge a; is incident to node w;,
Q;j =

0 otherwise.

The following three propositions are proven in [37].

Proposition 3.2. If a graph G = (V, A) consists of k components, then rank (A") =
V| — k.

This means that, if G is connected, an arbitrary row can be deleted from
AT without information getting lost. This yields a (|[V| — 1) x |A| submatrix A
of AT, called reduced incidence matrix. Then the reference node is the node
corresponding to the row deleted.

Proposition 3.3. Let G = (V, A) be a connected graph and A a reduced incidence
matriz of G. A ([V]| — 1) x (|V| = 1) submatriz of A is nonsingular if and only if
there is a spanning tree of G whose edges are exactly the |V |—1 edges corresponding
to the columns of this submatriz.

Corollary 3.4. Fvery reduced incidence matrixz of a tree is nonsingular.

For a given connected graph G and a spanning tree 7 of GG this motivates the
representation

A= |Ap| Ay]
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where the columns of the (|V| — 1) x (|V| — 1) matrix Ap correspond to the edges
of the spanning tree 7 and thus Ap is nonsingular.

The |A| x (JA] = |V] + 1) matrix B = By representing the fundamental cycles of
a connected graph G = (V, A) with respect to the spanning tree 7 is defined

' {1 if fundamental cycle C; contains edge a;,
ij =

0 otherwise

and rearranging the rows yields

Bg Bg
B f— f—
[ By ] [ LA~ v+ ]

where the last |A| — |V| 4+ 1 rows correspond to the edges that are not contained
in the spanning tree 7 of G. This implies rank (B) = |A| — |V]| + 1.

Proposition 3.5. Let G = (V, A) be a connected graph with spanning tree T,
reduced incidence matriz A and fundamental cycle matriz B. Then

Az' Ay = Bg  mod 2.

3.2 Digraphs

A directed graph or digraph is a graph with directions assigned to the edges.
More formally, a digraph is a pair G = (V, A) of two finite sets V" and A such that
V N A=1(. Again, the elements of V are called nodes, but the directed elements
of A are referred to as arcs. An arc a € A uniquely determines an ordered tuple
(u,v) of nodes u,v € V, written a = (u,v). The nodes u and v are the end nodes
of a. More precisely, u is the tail and v the head of a, denoted head(a) and tail(a),
respectively, and a goes from u to v.

A digraph is an orientation of a graph G if it is obtained from G by assigning
directions to the edges of G. An orientation of G is denoted G.

Some of the definitions made for graphs can be adopted to digraphs, others
need slight modifications. In this section only the definitions and statements that
need to be modified are mentioned.

In addition to the degree, each node v € V has an in-degree of ingoing arcs
and an out-degree of outgoing arcs, i.e., deg™ (u) := [{a: a = (v,u) € A}| and
deg®™ (u) := [{a: a = (u,v) € A}|.

Defining walks, paths and cycles one has to distinguish between directed and
undirected walks, paths, and cycles. A walk is a finite alternating sequence of
nodes and arcs uy, ay, Us, Gg, . . ., Gp_1, Uy, With a; = (u;, ;1) or a; = (uiy1, u;) and
a; # aj for all 4,5 = 1,...,n—1, ¢ # j. It is directed if a; = (w;, u;4+1) holds
for every i = 1,...,n — 1. (Directed) paths and (directed) cycles in digraphs are
defined equivalently.
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The term connectivity splits up into strong and weak connectivity. A digraph
is weakly connected, or simply connected, if every pair of nodes in it is connected
by a not necessarily directed path and strongly connected if every pair of nodes
is connected by a directed path. The definition of component stays the same, so
that the components of a digraph can be weakly or strongly connected.

An r-branching is a rooted tree 7 with deg™ (r) = 0 and deg™ (u) = 1 for all
u € V(T) with u # r. In an r-branching 7, for every node u € V(7)) there is a
uniquely determined directed path from r to w.

The node-arc incidence matrix of a digraph G = (V, A) is a |V| x |A| matrix
A* (over R) defined

1 if node w; is head of arc a;,
a;j = ¢ —1 if node w; is tail of arc a;,

0 otherwise.

The fundamental cycles of a connected digraph G = (V, A) with respect to
the spanning tree T are represented by the |A| x (|A] — |V| + 1) matrix B = Br
defined
1 if fundamental cycle C; = C, contains arc a;, and a; and a have the

same direction in the cycle,
b;;j = { —1 if fundamental cycle C; = C, contains arc a;, and a; and a have

opposite directions in the cycle,

0 otherwise.

All the propositions made about (reduced) incidence matrices and (reduced)
cycle matrices of graphs can be adopted to the corresponding matrices of digraphs.
Only Proposition 3.5 needs to be modified.

Proposition 3.6. Let G = (V, A) be a connected digraph with spanning tree T,
reduced incidence matrix A and fundamental cycle matriz B. Then

AglAN == —BB.

In addition to the above properties of and the relations between the matrices
representing a digraph, the meaning of the inverse of the basis part of the reduced
incidence matrix Az' is needed.

Consider a connected digraph G = (V, A) with spanning tree 7 rooted in
r € V. The unique paths in 7 connecting each node to the root r are represented

in the (|V|—1) x (]V| — 1) matrix P = Pr defined

1 if the path r7Tu; contains arc a; and q; is directed towards u;,
pij = { —1 if the path r7u; contains arc a; and q; is directed towards r,

0 otherwise.

If P is the path matrix of an r-branching, then all entries of P are either 0 or 1.
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Proposition 3.7. Let G = (V, A) be a connected digraph with spanning tree T .
Then
Azl =P.

Proof. It suffices to show that P is a right inverse of Ag, i.e., AgP = Iy—;. For
each 7,5 =1,...,|V| — 1 consider the product of the i-th row of Ap and the j-th

column of P
V|-1

(AB);e Pej = > ik Phyj-
k=1

The entry a; j is nonzero if and only if arc a; is incident to node w;.

If + = 7, then exactly one arc incident to w; is in the path connecting r and
u;. Thus there is exactly one k € {1,...,|V| — 1} where both (Ap),, and P, ;
have nonzero entries. If u; is the head of a;, then a; is directed towards u; and
(AB);e Poj =1-1=1. If u, is the tail of a4, then a; is directed towards r and
(Ap)ie Poj=—1-(-1) =1

Now let ¢ # j. If node u; does not lie in the path p connecting the root r
and u;, then none of the arcs incident to u; can be contained in the path p and
hence a;;pr; = 0 for all k = 1,...,|V| — 1. If node w; is contained in path p,
then exactly two arcs incident to u; are in p. If u; is the tail of one of these arcs
and head of the other, i.d., the two arcs are directed in the same direction, then
(.AB)Z.’. Pej=-1-14+1-1=0or (.AB)I-’. Poj=—-1-(-1)+1-(-1)=0. If
u; is the tail of both of these arcs or the head of both of these arcs, i.d., the two
arcs are directed in opposite direction, then (Ap);, Pe;j =1-1+1-(-1) =0 or
(.AB)Z-’, Poj=—-1-14+-1-(—-1)=0. ]
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Modeling Gas Networks

This chapter deals with the modeling of gas networks. In Section 4.1 physical
properties of gas are listed and in Section 4.2 these properties are used to model
gas flow along single pipes via the Euler equations. General introductions into
modeling of gas flow are given in [68,77,84] and many other books. Furthermore,
in Section 4.2 the model of a single pipe is reformulated in an algebraic model.
As it is a common practice, gas networks are modeled as graphs in Section 4.3.

4.1 Physical Properties of Gas

In this thesis, some assumptions about the network and the gas flow are needed.
The gas flow is considered to be one-dimensional. This means that pressure,
density, and velocity depend only on the time and the location along the axis of
the pipe, but not on the location in the cross section. For this it is required that
these physical quantities can be approximated good enough by their mean values
over the cross section. If, in addition to that, the pipes of the network are cylindric
and the cross sections are constant along the pipe, the relation between the mass
flow ¢ in kgs™!, density p in kgm™ and the velocity v in ms™! can be described
by

q = Apv, (4.1)

where A is the cross-sectional area in m?.

In the literature, mostly the mass flow ¢ in kgs™" is used, whereas through-
out this thesis the volumetric flow rate under normal conditions Qg in m®h=1 is
considered, which can be converted via the equation

1

= 4.2
q 602 PoQo; (4.2)

where po denotes the density of the gas under normal conditions in kgm=3. The
normal conditions are specified in DIN 1343 [39]. The norm temperature is Ty =
273.15 K and the norm pressure is pg = 101325 Pa.

Moreover, pipes are presumed to be horizontal and the network contains only
one gas mixture.

1

29
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The model considered in this thesis is isothermal and stationary. The former
states that gas and surrounding soil have a constant temperature, the latter impli-
cates that there are no changes over time and that all injections and withdrawals
of gas occur at a fixed rate. Then the steady state of the network is the state in
which the network would be after an arbitrarily long time without changes from
the outside.

4.1.1 Equation of State for Real Gases

The equation of state for ideal gases connects the density p, pressure p in Pa,
molar mass m in kgmol ™ and temperature T in K of a gas and reads

p = pRT,

where Ry = % is the specific gas constant of the gas in Jkg ' K~! with universal
gas constant R = 8.31441 Jmol ' K1,

Real gases do not behave the same way as ideal gases do because in real gases
the molecules interact with each other. Therefore, the equation of state for ideal
gases has to be corrected by a factor z called real gas factor or compressibility
factor. This yields the thermodynamical standard equation of state for real gases

p=pRTz. (4.3)

More detailed discussions of the equation of state of ideal and real gases can
be found in [77,84] and others.

4.1.1.1 Compressibility Factor

For a given temperature and pressure the compressibility factor of a gas is the
ratio of the gas volume to the gas volume the gas would have if it were an ideal
gas at the same temperature. Thus, it depends on its pressure and temperature
as well as on its chemical composition. For ideal gases the compressibility factor
equals 1.

The compressibility factor cannot be given exactly, but for pressures up to
7000000 Pa a formula from the American Gas Association (AGA) turns out to be
accurate ([69]):

S T) = 140257 L o533 21

Pe T pe
The quantity T, denotes the pseudocritical temperature of the gas in K and p.
the pseudocritical pressure in Pa, see [84]. The meaning of these two quantities
is the following: The critical temperature of a pure gas is the temperature above
which the gas cannot be liquefied under pressure. The critical pressure of a pure
gas is the minimum pressure needed to liquefy a gas at its critical temperature. For

gas mixtures critical temperature and critical pressure are called pseudocritical.
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For the computation of z the mean pressure

1 Co—
Pm = 5 (max {Bim Bout} + min {pim pout})

along the pipe is used, where p;, and py, are the lower respectively upper pressure
bounds at the beginning of the pipe and po. and Poy are the lower respectively
upper pressure bounds at the end of the pipe. This gives rise to the definition
Zm = 2 (pm, T).

The compressibility factor under normal conditions, z (pg, 1) , is denoted zp.

4.1.2 Friction Factor

The roughness of the wall of the inner side of the pipe, the curvature of the pipe,
corrosion processes, and the deposition of dirt and dust in the pipe, summarized
under the term integral roughness k£ in m, cause friction. This friction implies a
pressure drop of the gas flowing through the pipe.

To determine the friction factor A = A (Qo) the Reynolds number (see, e.g.,
[68,77,84]) A

Po
Re = Re (Qo) = 602 71 D Qo,

where 7 in Pas is the dynamic viscosity of the gas, is needed. For natural gas
it is about 107° Pas. The Reynolds number indicates if the gas flow is laminar
or turbulent. If Re > Reyi = 2320, the flow is turbulent, i.e., vortex flow with
mixing layers. Otherwise it is laminar, which means that the flow is layerwise.

For laminar flow a common formula for the friction factor is the Stokes formula

64

N =
Re’

see, e.g., [77].
Due to [84], in the turbulent case the equation of Coolebrook-White

RIS (2.51 Lk )
Iy B0\ Re T371D

can be used. The explicit formula

4.518 Re k -2
A= (2 log;, <Re log;, <7> + 3.71D>>

is given by Hofer ([68]).
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4.2 Single Pipes

4.2.1 Euler Equations

The gas flow along a single pipe can be modeled via the Euler Equations (for a
deduction of the equations see, e.g., [12,77])

o 00 _

AP _0 44
ot T ox (44)
dp  |vlv 1 dq 1 dpv?

Ip 19 10pv” _ A
or " NopP T aa Tt 1 T (4.5)

where t is the time in s, z € [0, L] the location in the pipe in m, s € [—1,1] the
slope of the pipe and g = 9.80665ms~2 the gravitational acceleration. Equation
(4.4) is called continuity equation and models the conservation of mass. The
momentum equation (4.5) represents the conservation of momentum. It describes
how the pressure drop along the pipe depends on the mass flow and some technical
parameters summarized in A. Since in this thesis only the isothermal case is
considered, the energy equation is neglected here.

Equations (4.4) and (4.5) build a system of two nonlinear, hyperbolic, par-
tial differential equations in four indeterminates ¢, p, p, and v. The system is
completed by equations (4.1) and (4.3). Then the entire system reads

dp  dq .
Aa + e 0 (4.4 revisited)

Op lv|v 1 dq 1 Opv? .
T Wl et 4 = = 4. ted
8a:+)\2Dp+A8t+gpS+A63: 0 (4.5 revisited)
Apv =gq (4.1 revisited)
pRTz = p. (4.3 revisited)

4.2.2 Algebraic Model

This system can be transformed into a single algebraic equation. Similar reformu-
lations can be found in, e.g., [12,68,100].

Since only the stationary case is considered in this thesis, the derivatives w.r.t.
the time t are zero. Continuity equation (4.4) thus becomes

% _
ox
and hence the mass flow ¢ is constant along the pipe. Relation (4.2) then yields
that the volumetric flow rate under normal conditions )y is constant along the
pipe as well.
In momentum equation (4.5), the term %% is zero for the same reason as
above. Moreover, gps = 0 because pipes are assumed to be horizontal. Due to
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[105], the term %8522 makes a contribution of less than one percent to the sum

under normal operating conditions and hence can be neglected. This implies

op _ \Ivlv

I P 4.6
Ox oD " (46)
Inserting equations (4.1) and (4.2) together with A = T into (4.6) yields
dp 16 p5|Qo|Qo
— =-A . 4.7
O (Qo) 02602 12 2 D5p (47)
Since equation (4.3) also holds under normal conditions,
po _ polzm
P pTozo
is valid. Inserting this equation into equation (4.7) leads to
dp 16 popoT 2,
e~ @) Ga602 120 Doy |90 @
which is equivalent to
op _ 16 popoT'zm
2 —A . 4.8
Por (Qo) Go2602 w2 D Tpng | Q01 @0 (48)
Integration of (4.8) w.r.t. the location x implies
L L
dp 16 popol'zm
e d
0/ Yo ) 502602 72 DP Ty |20l @07
p(L) L
16 pOpOsz
& 2udu = —\ [1a
[ 2udu=-X(@0) s DTy | @010 [ 1
p(0) 0
g]Pout 16 popoT zm, L
< v }pm = M Q) Grag02 T2D5Tyz @l Qo Lo
16 popoT'zm L
2 2 _
A Pout = Pin = — A (QO) 602602 7T2D5T %o |Q0| QO (49)
=:1¢

The coefficient ¢ is called pressure drop coefficient. The pressure drop is the
reduction of fluid-mechanical energy.

4.3 Networks

4.3.1 Conservation of Mass at the Junctions

A gas network consists of several pipes that are connected at junctions. At a
junction of several pipes the mass of the gas remains constant. Let I denote the
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set of pipes through which gas flows towards the junction and J the set of pipes
through which gas flows away from the junction. Then

Z Qo,i = Z Qo,;- (4.10)

iel jeJ

4.3.2 Modeling Gas Networks Using Graphs

Gas networks can be modeled as connected graphs G = (V*, A) where the set of
nodes VT consists of the junctions of the network and the edges in A correspond
to the pipes of the network. The set of the nodes V* is the union of the three
disjoint sets V. of the entry nodes where gas is injected into the network, V_ of
the exit nodes where gas is withdrawn from the network and V; of nodes that are
neither entries nor exits, referred to as innodes.

Using DFS-Algorithm 3.1 described in Subsection 3.1.2 with root r € V, a
spanning tree of G can be computed. The edge set of this spanning tree can be
oriented by its predecessor function p yielding the oriented tree 7 with arcs

A(T) = {p(u),u) u e V(T)\{r}}.

Orienting the edges in T in such a way that no directed cycles occur, an orientation
G of G is obtained. The oriented tree T is a spanning tree of G rooted in r. Since
every node has exactly one predecessor, 7T is an r-branching.

Let A* denote the incidence matrix of G. By Proposition 3.2, an arbitrary
row of A" can be deleted. For this purpose the root r is chosen as the reference
node and from now on it will always be indexed with 0. The resulting reduced
incidence matrix is denoted A and V := V' \ {r}. Let the rows of A be arranged
such that

A= |Ap| Ay]

where the columns of the |V| x |V| matrix Ag correspond to the arcs of the span-
ning tree 7. Due to Corollary 3.4, Ap is nonsingular and hence Ap" exists.

Let Qo € Rl be the vector containing for each arc a € A of G the volumetric
flow rate under normal conditions Q)y,. Then for )y, > 0 the gas flows from the
tail of arc a to the head of arc a and vice versa for )y, < 0. Thus, one has to
distinguish between two different orientations of the arcs: the orientation w.r.t.
the spanning tree 7 computed with the DFS-Algorithm 3.1 and the orientation
corresponding to the flow direction of the gas. To make clear which direction is
meant in the rest of the thesis all quantities related to arc orientation, for example
the degree of a node, are indexed by the subscripts “DFS” respectively “gas”. For
instance, degglFS (u) denotes the indegree of node u w.r.t. the spanning tree T,
whereas deggaLS (u) denotes the indegree of node u w.r.t. the flow direction of the
gas.

Furthermore, let p*, g™+ € RIV'I denote the vectors containing for each node
u € V' the pressure p, and load ¢*°™, respectively, and ® = diag (qﬁal, oy o, A‘) €
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R4l a2 matrix whose nonzero entry ¢,, is the pressure drop coefficient of arc
a; introduced at the end of the previous section for ¢ = 1,...,|A|. Pressures at
nodes are limited by lower and upper bounds. Upper bounds stem from physical
limitations of the network, while lower bounds depend on the contracts with cos-
tumers. Lower and upper pressure bounds are both strictly positive. The vector
of the lower bounds p, is denoted p™ and the vector of the upper bounds p, is
denoted pt. A load qgom is nonnegative if u is an exit node, nonpositive if  is an
entry node and zero if u is an innode. Because an entry node or an exit node with
zero load can be treated as an innode, the loads of entry nodes and exit nodes are
assumed to be nonzero. Since conservation of mass holds at every junction (see
Subsection 4.3.1), the same amount of gas has to be withdrawn from the network
that is injected into it. This leads to the necessity of balanced load vectors, i.e.,
]qunom—l- =0.

The symbols +, —, 0 as subscripts of vectors in RIV"| are used to extract the
components indexed by elements in V., V_, and V), respectively. For instance,
™ = (") e - The load gg°™ at the innodes Vi is zero. The subscripts B

and N of vectors in RI“! are used to extract the components indexed by arcs in
T and T, respectively. When used as subscripts of matrices whose columns are
indexed by the elements of A, the subscripts extract the columns indexed by the
arcs in 7 and T, respectively. Moreover, for vectors whose entries correspond to
nodes the superscript + is used to indicate the full vector with entries indexed by
elements in V. Without the superscript +, entries of those vectors are indexed
by the elements in V' only.

With this notation, equation (4.10) for the conservation of mass at node v € V™
is equivalent to

(47), o=
Since this equation holds for every node u € VT,
ATQy = ot

is valid. As observed above, A" has rank n and 17¢"°™* = 0, and thus, above
system has the same solution space as

AQy = ¢™™. (4.11)
For a vector v € R® set v* = (vi,... ,vf)T and [v]v = (Jui|o, ..., |vsvs)"
Then for arc a € A, equation (4.9) can be reformulated as

<A+)ia (P+)2 = —04 Q00| Qo,a

and thus the entire network has to satisfy

2

AT (p7) =~ Qo] Qv. (4.12)
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System (4.11), (4.12) consists of |V| + |A| equations, namely |V'| equations for
the conservation of mass at the nodes in (4.11) and |A| equations for the pressure
drop along the pipes in (4.12), but contains |V| + |A| indeterminates, namely
|A| indeterminates for the flows along the pipes and |V 1| indeterminates for the
pressures at the nodes. Thus fixing the pressure at the reference node, the flow
along the pipes and the pressure at the remaining nodes become computable.

As shown, e.g., in [57,100], equation (4.12) is equivalent to

T
(AI.)BPE + App? = =05 1Qo.8 Qu.n

T
<A:.>sz + ALp® = =N |Qon| Qon-

Since the rows of a node-arc incidence matrix sum up to zero, (.A;,F ,)B =—1TAp

holds and by multiplying the first equation by (Agl)T one gets

1T
p*=1p; — A" @5|Qo,5| Qo 5. (4.13)



Part 11

Problems related to Gas
Networks



Chapter 5

Feasibility of Loads

In this chapter feasible load vectors are characterized. Moreover, two methods
to reduce the effort that has to be made to solve the system of equations and
inequalities are discussed: the fixation of the flow direction and redundant pressure
bounds. For special networks an upper bound for the number of feasible flow
directions is given.

5.1 The Set of Feasible Load Vectors

Summarizing the results of the previous chapter, for a given network the set of
feasible load vectors is defined

M = {q“°m+: 17¢mm+t =0 and 3 (Qo,p+) e RV with pt e []jﬂﬁ*}
fulfilling (4.11) and (4.12)}.

The following theorem in [57] gives a characterization of the set of feasible load
vectors that reduces the number of equations and indeterminates.

Theorem 5.1. Let G be a graph representing a given network, T a DFS-tree
rooted in the reference node r oriented w.r.t. the predecessor function, and G the
orientation of G w.r.t. the spanning tree T . Define the map

g: RV R 5 RV (s,6) o (A5') @5 [ A5 (s — Ant)] (A5 (s — Ant)).

Then the set M consists of all ¢®°™F with 17¢ ™ = 0 for which there is a z such
that

AL g (™™, 2) = Dy |2| 2 (5.1)

pin ((Pu)* + 9 ("™, 2)] = Jpex () + 9s (4, 2) (5:2)
()" < min ()" +0:(a™" )] (53)

(B:) = max ()’ + 0™ 2)] . (54)
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Similar reformulations and variable reductions of this problem can be found in
[19,20,24]. System (5.1) has |A(T)| equations and |A(T )| indeterminates.

For a given load vector ¢™™7 let 2 (¢"°™) be a solution of system (5.1). Then
the corresponding flow @y (¢"°™) can be determined from 2 (¢"°™) in the following
way:

QO,N (qnom) — 3 (qnom)
QO,B (qnom) — Aélqnom . ABIAN'% (qnom) )

If ¢"°™ is not feasible, then the intersection

_ 2 . (,00om 2z (¢ _nom : = \2 . (,00m 2z ( _nom
F_L:Tf‘ffv () + 9: ("™, 2 (g ))},izg}}ﬂw [(Bu)? + 9: (4™, 2 (g ))”

N |77
is empty by Theorem 5.1. Otherwise, F' is nonempty and in the proof of Theo-
rem 5.1 in [57] it is shown that the pressure square p? can be chosen in F. By

equation (4.13) and the definition of g the resulting pressures at the remaining
nodes are

Py = /P2 — i (7™, 2 (qom)) (5.5)
fori=1,...,|V].
Let ¢"™ e RVl be an arbitrary reduced load vector and let F: RMAMI
|A(T)| be defined
2 Oy |2l 2 = Ayg (6", 2).

The crucial fact is that
F(2)=0 (5.6)

has a uniquely determined real solution. This means that for a given load vector
the flow along the pipes is uniquely determined. Proofs can be found in [100] where
coerzive operators are used to prove the existence of a solution, and [19,20] where
strictly monotone basins on Hilbert spaces are utilized. In [103] the existence is
proven via the Hartman-Stampacchia fixed point theorem ([60]). Uniqueness of
the solution is verified in all of these works.

If the absolute values in F are resolved, system (5.6) becomes a multivariate
polynomial system. Thus, for each possible resolving of the absolute values system
(5.6) can be solved with the Grobner basis method of Subsection 2.2.5. Afterwards,
it has to be checked if these solutions fulfill the conditions for the resolving of
the absolute values. Since the original system (5.6) has a uniquely determined
real solution, these conditions hold for exactly one of those solutions. Moreover,
there can occur some systems that do not have any solution. If the reduced
Grobner basis contains the constant polynomial 1, the system does not have any
solution and thus, it does not have to be solved. On the contrary, by the Weak
Nullstellensatz 2.2 the reduced Grobner basis of every system without solution
contains the constant polynomial 1. Hence, the procedure does not try to solve
systems that do not have any solution.
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The procedure is summarized in the following algorithm. The first FOR-loop of
the algorithm iterates over all possible combinations of resolvings of the absolute
values.

Algorithm 5.2 (Check for Feasibility of Load Vector).

Input:  Matrices A" and ® and vectors p* and p* representing the network,
a reference node r, a load vector ¢"°™*
Output: True, if ¢"™* € M, and False otherwise

FOR s € {-1,1} DO
solutions := set of solutions of
AL (A]—;)T@B diag(sp) (Al}l( nom ANZ)>2 = &y diag(sy)2?
FOR 2 € solutions DO
IF diag(sp) (Ag' (¢ — An2)) > 0 AND diag(sy)# > 0 AND
equations (5.2) — (5.4) hold for 2 DO

RETURN True
RETURN False

The following lemma gives an equivalent formulation of equation (5.1).
Lemma 5.3. Fquation (5.1) is equivalent to

Z | D W= Y Qoe

b=(u,v) weDT(v) cc: CeChy
€A(Ca)\{a}

:gba |Q0,a| QO,a f07" all a € A(?)

( Z qnom - Z QO,CC>
(5.7)

'UJEDT( ) ce: CeCy

Proof. Since Az' Ay = —Bp by Proposition 3.6, since the spanning tree 7 of
graph G is constructed with the DFS-Algorithm 3.1, and due to the orientation G
of graph G, all entries of Az' Ay are 0 or 1. Thus, multiplication of ® | Az "™ —

T
A" AnvQo n| (Aglqnom - A;ANQO,N) by (AglAN) means that in the row of
(5.1) that corresponds to arc a € A(T) not belonging to the spanning tree the
components of ®p|Az'¢™™ — A" AxQo v (.ABl nom A;ANQO,N) are added

that correspond to the spanning-tree arcs in the fundamental cycle C,. Hence,
(5.1) is equivalent to

> o |(AR'm — AR ANQow ), | (AR — Ap' AnQo ),

b=(u,v)
€A(Ca)\{a}

= ¢4 |Qo.al Qoa for all a € A(T).

Since Az' = P due to Proposition 3.7, since the spanning tree 7 of graph
G is constructed with the DFS-Algorithm 3.1, and due to the orientation G of
graph G, all entries of Az are 0 or 1, and thus, for all arcs a € A(T) the loads of
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nodes u € V with a € A(rTu) are summed up in (Aglqnom) . By the definition
of descendants this yields

(A5), = 5 el ) € AT

weD7(v)

Finally, multiplying Qo by the row of Az'Ay that correspond to some
spanning-tree arc a € A(7) sums up the flow along the arcs not belonging to
the spanning tree that generate the fundamental cycles C € Cr with a € A(C) and
hence

(AZ'ANQon) = > Quge.

bc: CeCy,

Altogether, this implies the assertion. O

Let s; and s, be two vectors in the set {—1, 1} of resolvings of the absolute
values that coincide in all components corresponding to arcs that are contained
in some cycle and differ only in components corresponding to arcs that are not
contained in a cycle. Then Lemma 5.3 implicates that only one of these two resolv-
ings of the absolute values has to be considered, because the equivalent formulation
(5.7) of (5.1) does not contain components of s; and sy that correspond to arcs
that are not contained in a cycle. This means that instead of all 214! resolvings of
the absolute values, only 2/YcecA©)l have to be considered. In Section 5.2 it will
be shown that this number can be reduced further.

Example 5.4. Consider the following network.

nom
U9 qu2
N
N Y
% N
N N
N
N
Uo aq Uy AN
—>e—— > as b Uy
N
nom N
quo N N
Y N .
(075N . as
N N
- nom
Uz Gy

The network contains one entry node, ug, and two exit nodes, us and uz. The arcs
not belonging to the spanning tree 7 are depicted in dashed lines, A(T) = {ay4, ag}.
There are two fundamental cycles. One consisting of the arcs as, az and ay4, the
other one consisting of the arcs ag, as and ag. Hence, system (5.1) consists of two

equations having the form

¢a2 |Q0,a2| (QO,az) + ¢a3 ‘QO,Gg‘ (QO,ag) = ¢a4 |Q0,a4| QO,a4
¢a3 ’QO,ag,’ (QO,ag) + ¢a5 ‘QO,as‘ (Qﬂ,a5) = ¢a6 |Q0,a6| QO,aG-
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Arc as is only contained in the first fundamental cycle and the set of descen-
dants of uy = head(az) is Dy (ug) = {ua, us, us}. Thus,

_ nom nom nom _ nom nom
QO,GQ - un + q'ud _|_ qu4 - Q07a4 - un _|_ qu3 - Q07a4‘

Arc as is contained in both fundamental cycles and the set of descendants of the
head of ag is Dy (ug) = {us, us}, which leads to

Qoas = Gy + @y — Qojas — Qoas = Gy — Qo,as — Qoa-

The flow along arc as can be determined similarly. Altogether, this yields

Bas (g2™ + gho™ = Qo)
+ag (42 = Qoo — Qouas) = Gus |Qu.a| Qo

G (42 = Qoas — Qo)
+0as | = Q06| (—Q0,a5) = Pag |Q0,a5| Qo,a6-

Qg T Qug — Qo,as
Gy — Qo,as — Qojag
quﬁjm - Qo,a4 - Qo,a6

The section concludes with two properties of the set M of feasible load vectors.
Theorem 5.5. The set M of feasible load vectors is bounded.

Proof. Consider a sequence (gh®™"), . of balanced load vectors in M with ||gn°™* ||,
— 00 for n — co. Then there exists an index i with el ¢2" — oo or e ¢gho™ —
—oo for n — oo and since each load vector has to be balanced, there exists an
index i with e ¢n°™* — oo and an index j with e ¢i°"" — —oo for n — oo.
Node u; is an exit node of the network. Since there are only finitely many arcs that
are incident to node u;, the flow along at least one of those arcs, say arc a, has to
flow towards the exit u;. In addition, this flow has to fulfill |(Qo.), | (Qo.a), — 00
for n — oco. By (4.9) this implies egipn — 0 for n — oo and hence, for 1 big
enough, the pressure efipn at node u; violates the lower pressure bound p,, for

n > n. Thus, M is bounded. O
Theorem 5.6. The set M of feasible load vectors is closed.

Proof. Consider a sequence (gp°™"), -\ of balanced load vectors in M with ¢gho** —
G"°™* for n — oo. It has to be shown that "™t € M holds. Obviously, §"°™" is
balanced.

As already mentioned, for a given load vector there exists a uniquely deter-
mined flow along the arcs yielding a sequence (2,), .- Now, assume ||z, ||s — oo
for n — oo. Then there exists an index i with el z, — oo or el z, = —oo for
n — oo. By the same reasons as in the previous proof it follows that g™+ ¢ M
for n > 7 and 72 big enough, which is a contradiction. Hence, the sequence (z,)
is bounded. It follows that there is a 2 € R4l with 2, — 2 for n — .

Since the map F*: RIV! x RIAMI — |A(T)| defined

nelN

(4", 2) = Dy [z] 2 = Ayg ("™, 2)
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is continuous,
F (g™, z,) =0 foralln
implies
F(§™m,2) = 0. 5.8)
Moreover, the sequence (z,), . of flows along the pipes implies a sequence
(Pn)pen Of pressures at the nodes. By equation (4.13) the pressure depends con-
tinuously on the flow and hence, p, — p for n — oo, where p is the pressure

corresponding to flow 2. Again by continuity, p, € [p*,p"] for all n leads to
p € [p",pt]. Together with (5.8) this implies §"°™ € M and hence M is closed. [

In general, the set M of feasible load vectors is not convex.

5.2 Fixation of the Flow Direction

Since the resolving of the absolute values in system (5.1) corresponds to the flow
direction along the pipes, the number of systems to be solved can be reduced if the
flow direction along some pipes can be fixed and if combinations of flow directions
can be excluded.

Proposition 5.7. Let G be a graph representing a given network, T a DFS-
tree rooted in the reference node r oriented w.r.t. the predecessor function, G the
orientation of G w.r.t. the spanning tree T, and Qqy a flow on G with corresponding
pressure pt fulfilling (4.11) and (4.12). Assume g2 < 0 for all entry nodes
uw e Vi and ¢ > 0 for all exit nodes u € V_. Then the following holds

(i) deg™ (u) > 1 for all entry nodes u € V.

gas

(i) deging (u) > 1 for all exit nodes u € V_.

(iii) deg®™ (u) > 1 and deggas( u) > 1 (or degy, (u) = 0) for all innodes u € Vp.

gas
(iv) There are no cycles in G that are directed w.r.t. the gas flow.
Moreover, if r is the only entry node of 6, then

(v) The flow along arcs that do not belong to a cycle is directed away from the
entry node r.

(vi) Let G' = (V' A') where V' := {u e V(G): 3C e C withu € V(C)} and
A = {a € A(a): 3C € C with a € A(C)} and K a component of G'. Then
node u € V(IC) is an entry node of component K if w = r or u = head(a) for
somea € A(G )\A’ and an exit node of component K if u = tail(a ) for some
a € A(_}) \ A’ and there ismnobe A(G ) \ A" with uw = head(b). Moreover,

w.r.t. the subgraph IC of G’ the component K has exactly one entry node 7
and deggas (7) = 0.
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A flow direction indicated by a flow on G fulfilling (i) — (vi) is called a feasible
flow direction for G.

Proof. (i) Assume that there is some node u € V, with deg®" (u) = 0. Let

gas
—

a € A(G) be an arc. Then (A*),_ , = 0 if arc a is not incident to node u and thus

U,

(A"), o Qo = 0. If arc @ is incident to node u and node w is the tail of arc a, then
(A1), . =—1land Qy, <0. If arc a is incident to node u and node u is the head
of arc a, then (A%),, =1and Qo, > 0. In both cases (A"), , Qo > 0 is valid.
Since ¢™™ < 0 holds, there has to be at least one @ € A with (AT), 4 Qoa > 0.
This yields the contradiction

0<(A") Qy=gr" <0,
(ii) Equivalently to the proof of (i) one gets the contradiction

0> (A*)W Qo = ¢"™ > 0.

(iii) Analogous to (i) and (ii).

(iv) Assume that there is a cycle uy, aq, ug, as, . .., @y, Upy1 With u, 1 = uy in that
the gas flow is directed from u; to u;yq for i = 1,...,n and that there is at least
one arc a in the cycle with Q. # 0. For i = 1,...,n, if a; = (u;, u;+1), then

(Puisr)® = (Pui)? = —04;1Q0,0,|Qo.0; by equation (4.9). Since Qo4 > 0 in this case,
(puz‘+1)2 - (puz)Q S 0.

If a; = (uit1,u), then (pu,)? = (Pussr)? = —0a:|Qo.a;/Qo,; by equation (4.9)
and since Qgq, < 0 in this case, (py,)* = (pu,,,)? > 0. Multiplying this inequality
by —1 y1€ldS (pm+1>2 - (pul)2 S 0.

Together with (g, # 0 for at least one arc a in the cycle one gets

n

0= Z(pui+1)2 - (puZ)z <0

i=1
which is a contradiction.

—

(v) Let a € A(G) be an arc that does not belong to a cycle. Hence, arc a is an
arc of the spanning tree and therefore

Qoa = (A5'0™™) — (A5"AnQon) -

Since Az' = P by Proposition 3.7, since the spanning tree 7 of graph G is
constructed with the DFS-Algorithm 3.1, and due to the orientation G of graph
G, all entries of Az' are 0 or 1. Moreover, ¢™™ > 0 because the reference node is
the only entry node and thus Az g™ > 0.

By definition of the cycle matrix B and since Az' Ay = —Bp due to Proposi-

tion 3.6, (A;AN)& . (0,...,0) holds and hence (AglANQo,N)a = 0.
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Altogether, this yields o, > 0 and since the arc a is directed by the DFS-
Algorithm 3.1, the flow along arc a is directed away from r.

(vi) Let u € V(K) be a node in component I with u = head(a) for some arc
a€ A(G ) \ A’. Together with the flow direction of the gas along arc a by (v) this
implies

Qoa= Y. @ii > q" + > G =+ Y Qo

vEDT () vEDT(u): bEA(GN\A’:
20 AT v)NA'=0 u:(tazl\(b)

Now, one gets

G = Af.Qo=Qoa— Y. Qoo+ (AL). Qo)

Therefore, the load of node u w.r.t. component K is

¢ Y Qop— Qoa <0
bEA(G)\A':
u=tail(b)

and it follows that node u is an entry node w.r.t. component /.

In the same way it can be concluded, that a node u € V(K) such that u =
tail(a) for some a € A(G ) \ A’ and there is no a € A(G ) \ A" with u = head(a) is
an exit node w.r.t. component /.

To show that the component K has exactly one entry node w.r.t. the subgraph,
assume that K contains two entry nodes v and v w.r.t. the subgraph. If K contains
the entry node r of G, then, w.lo.g,;, let u = r. The other entry node of K, v,
has to be the head of an arc a € A(G) \ A" and thus, arc a is directed toward the
entry node r of 5 which contradicts the fact that the spanning tree 7 is directed
w.r.t. the predecessor function of the DFS-Algorithm 3.1. If K does not contain
the entry node r of G, then u and v are heads of arcs a, b € A(G )\A’ respectively.
Since G is connected, there exists a path r7u connecting r and u. Since arc a is
not contained in a cycle, it has to be contained in this path. For the same reasons
there exists a path rTv connecting r and v containing b. Finally, there is a path
uTv in K connecting u and v. This results i in the cycle rTu,wTv,vTr containing
the arcs a and b, which contradicts a,b € A(G ) \ A

Now suppose that K does not have any entry node w.r.t. the subgraph, i.e., K
does not contain the head of an arc in A(G ) \ A’. Then K has to contain the taﬂ
of an arc a € A(G ) \ A’ that is part of a way connecting the root node r and the
component K since G is connected. But this contradicts the fact that the spanning
tree T is directed w.r.t. the predecessor function of the DFS-Algorithm 3.1. Thus,
component K contains the head u of some arc a € A(G) \ 4, i.e., node u is an
entry node w.r.t. component K.
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Hence, the component K has a unique entry node 7 w.r.t. the subgraph. It
remains to show that degg;S (7) = 0 holds. Since all arcs in component K are
contained in cycles and graph G is connected, there have to be at least two arcs
that are incident to 7. Assume that there is an arc incident to 7 along that gas is
flowing towards 7. Backtrack this gas flow along one of its ways as long as possible.
Then this way cannot contain cycles, because then there would be a cycle that is
directed w.r.t. the gas flow, in contradiction to (iv). Let u be the end node of this
way. Then u cannot be an entry node of component C since there is only one entry
node in I and because the way started in this entry node, it would lead to a cycle
directed w.r.t. the gas flow if u = 7 would hold. But since degggs (u) = 0 it cannot

be an exit node or innode neither. This proves the claim that degpa, (7) = 0. O

Remark 5.8. In networks with more than one entry node the flow along arcs that do
not belong to a cycle cannot be directed in advance for arbitrary loads. However,
if the loads are fixed, fixation of the flow direction along the arcs not belonging to
a cycle is possible: Consider the graph G representing a network with several entry
nodes, a load vector ¢"™ and an edge a = {u,v} € A that does not belong to
any cycle in G. Let G’ = (V(G), A(G) \ {a}) be the graph where edge a is deleted.
Then G’ consists of two components. Let I, be the component containing node
u and IC,, be the component containing node v. If

> ogm <o,
weV (Ky)

then it has to hold

g™ >0,
weV (Ky)

because the load is balanced, and along edge a the gas has to flow from node u to

node v. If
S >0,
weV (Ky)

then

S <0
weV (Ky)

holds and thus along edge a the gas has to flow from node v to node u. If both
sums are zero, there is no gas flow along edge a.

Example 5.9 illustrates the usage of Proposition 5.7.
Example 5.9. Consider the following network with one entry node and four exit

nodes. The small numbers in brackets indicate in which step the flow direction
has been fixed.
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7 (2) - Exit
Entry{—»
\\\(2) I - Exit
. xi

The network contains exactly one entry node and thus by (v) of Proposition 5.7,
the flow along arcs that do not belong to a cycle is directed away from the entry
node, indicated by (1).

After deletion of these five arcs the network decomposes into two components
each having exactly one entry node and by (vi) of Proposition 5.7 the flow along the
arcs incident to these two entry nodes has to be directed away from the particular
entry node. Arcs along which the flows are directed in this step are indicated by
(2). By (iii) of Proposition 5.7 the two arcs labeled (3) have to be directed in the
way depicted in the figure.

There are only four arcs of the 15 arcs where the flow direction cannot be
fixed. But there are still some combinations of flow directions that are not feasible
because they violate some of the rules in Proposition 5.7, so that not all of the
2% = 16 flow directions have to be checked. In the following only the part of the
figure encircled by the red dashed line is considered. The graphs depicted below
show all feasible flow directions in this part of the original network.

<>

In Figure A.1 in Appendix A.1 the flow directions violating the rules in Proposi-
tion 5.7 are shown. Moreover, the reasons for infeasibility of those flow directions
are given there.

This means that instead of originally 2! = 32,768 flow directions there remain
only five feasible flow directions.
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Some numerical results of this procedure are shown in Table 6.2 in Section 6.2.

5.2.1 Upper Bounds for the Number of Flow Directions

In a tree structured network with exactly one entry node the flow direction is
uniquely determined and independent of the actual load vector by (v) of Propo-
sition 5.7. In tree structured networks with more than one entry node the flow
direction depends on the actual load vector, but can be uniquely determined if
some load vector is given, see Remark 5.8.

In case the network contains exactly one entry node and consists of exactly one
fundamental cycle, the number of feasible flow directions of the gas can be given
exactly, too.

Theorem 5.10. Let G be a graph representing a network that consists of exactly
one cycle, i.e., there is no edge that does not belong to this cycle. Let r be the only
entry node in G and assume @™ > 0 for all exit nodes uw € V_. Then there are
exactly |V_| feasible flow directions of the gas along the edges in graph G.

Proof. By (vi) of Proposition 5.7, it holds deggas( r) = 0. Hence, there has to be
exactly one exit node u € V_ such that deggas( u) = 2, deggas (u) = 0, deggaS (v) =
1, and degg,; (v) = 1 for all v € V'\ {u}, because otherwise there would be a node
w € V with deggas( w) = 0, which contradicts (ii) and (iii) of Proposition 5.7.

Since exit node u is arbitrary, the assertion is proven. O]

out

If the network consists of two or more fundamental cycles that are not edge-
disjoint and there are no arcs that do not belong to any cycle, some fundamentals
of hyperplane arrangements have to be exploited, see e.g., [35,101].

Let G be the graph representing a given network, 7 a DFS- tree rooted in the
reference node r oriented w.r.t. the predecessor function, and G the orientation
of G w.r.t the spanning tree 7. With each arc a € A there can be identified a
hyperplane H, where

9y - {Qon: Qo =0} if a € A(T),
’ {QON 2 ueDr(head(a)) Tu  — 2be: ceCy @Qobe = 0} else.

The connected components of R4 \ Ugea Ha are called regions of the set of
hyperplanes. Each feasible flow direction can be uniquely mapped to one of these
regions and hence, the number of those regions is an upper bound for the number
of feasible flow directions. In [101] it is shown that the number of regions equals

(_1)\A(7)| Z (_1)|H\ (_1)\A(7)\*rank(H) (5.9)
HC{Ha: acA},
NuenH#D
where rank (H) is the dimension of the space spanned by the normals to the
hyperplanes in H.
If the network consists of exactly two fundamental cycles that are not edge-
disjoint, the sets H C {H,: a € A} with Nyecg H # 0 can be fully characterized.
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5.2.1.1 Exactly Two Interconnected Fundamental Cycles

Figure 5.1 shows the two different types of graphs that are possible if only networks
are considered that consist of exactly two fundamental cycles that are not edge-
disjoint, contain no arcs that do not belong to any cycle, and contain exactly one
entry node. The dotted lines in the figure indicate that there can be an arbitrary
number of arcs on the bows. On the right side, the DFS-trees of the graphs are
depicted where the dashed lines are the arcs of the cotree. The arcs represented
by the dotted lines are oriented in the same direction as the solid lines they are
framed by. The DFS-trees are unique up to graphical representation.

Entry : "'3 Entry /
\

(a) Type 1, on the right with DFS-tree.

(b) Type 2, on the right with DFS-tree.

Figure 5.1: Possible types of networks consisting of exactly two fundamental cycles
and their DFS-trees that are unique up to graphical representation.

Since only networks with two fundamental cycles are considered, let A(T) =
{a1,as}. Then there are three different types of hyperplanes:

1. hyperplanes parallel to the @)y ,,-axis,
2. hyperplanes parallel to the @ 4,-axis,

3. hyperplanes intersecting the axes in the points (¢,0) and (0,t) for some
t € Roo.

The following three lemmata provide a crucial contribution to the desired char-
acterization of the sets H C {H,: a € A} with Nyey H # 0.
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Lemma 5.11. Let G be the graph representing a given network, T a DEFS-tree
rooted in the reference node r oriented w.r.i. the predecessor function, and G the
orientation of G w.r.t the spanning tree T. Let r be the only entry node in G and

assume @™ > 0 for all exit nodes w € V_ and that there are no innodes in the

network, i.e., Vo = 0. Consider two arcs a,b € A, a # b, with C, = Cy. Then the
hyperplanes H, and Hy are parallel but not identical.

Proof. Let a and b be both in A(T). W.l.o.g. assume that a was found before b
during the DFS-Algorithm 3.1. Because a and b are contained in exactly the same
fundamental cycles, there has to be a directed path head(a)7 head(b) in 7 and
there exists a node that is descendant of head(a) and proper ancestor of head(b).
This yields Dy (head(a)) D Dy (head(b)) and hence,

Z qnom > Z qnom
u u °
w€ D7 (head(a)) u€D (head(d))
Moreover, since a and b are contained in exactly the same fundamental cycles,
Z QO,CC = Z QO,CC
cc: CeCly cc: CeCy

holds. Altogether, this implies that the hyperplanes

Ha - {QO,N: Z qgom - Z QO,CC - 0}

u€ D7 (head(a)) cc: CeCy
and
= {QO’N: > @M Y Qoe = 0}
w€ D7 (head (b)) cc: CeCy

are parallel but not identical.
Now, let a be in A(T) and b be in A(T). Then both arcs are in exactly one
fundamental cycle and the hyperplanes

Ha = (Qon: > g —CQop =0

ueD7(head(a))
>0
and
Hy = {Qon: Qop = 0}
are parallel but not identical. O

Lemma 5.12. Let G be a graph representing a network consisting of exactly two
fundamental cycles that are not edge-disjoint and containing no arcs that do not
belong to any cycle, T a DES-tree rooted in the reference node r oriented w.r.t. the
predecessor function, and G the orientation of G w.r.t the spanning tree T. Letr
be the only entry node in G' and assume ¢,°™ > 0 for all exit nodes v € V_ and

that there are no innodes in the network, i.e., Vo = (). Consider two arcs a,b € A,
a # b, with C, # Cy. Then the hyperplanes H, and Hy are not parallel.
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Proof. The assumption C, # C} implies

Z QO,cc # Z QO,cc .

ce: CeCy ce: CeECh
and hence, the hyperplanes H, and H; are not parallel. n

Lemma 5.13. Let G be a graph representing a network consisting of exactly two
fundamental cycles that are not edge-disjoint and containing no arcs that do not
belong to any cycle, T a DFS-tree rooted in the reference node r oriented w.r.1.
the predecessor function, and G the orientation of G w.r.t the spanning tree T .
Let v be the only entry node in G and assume qIlom > 0 for all exit nodes u € V_
and that there are no innodes in the network, i.e., Vo = 0. Then there is no point
in R? where more than two hyperplanes corresponding to the arcs in A intersect.

Proof. Let A(T) = {ai,as}. Since hyperplanes that belong to the same type of
hyperplanes (see list above) are parallel but not identical, there can be at most
three hyperplanes that intersect in one point, each of them belonging to a different
type of hyperplanes. Let H,, H;, H. denote these three hyperplanes corresponding
to the three arcs a, b, ¢, respectively, and let H, belong to type 1, H, to type 2,
and H,. to type 3.

Assume that there is exactly one arc among a, b, ¢ that is an element of A(T).
Arc ¢ belongs to two fundamental Cycles and hence cannot be an arc of the cotree.
W.lLo.g. let a be the arc in A(T), i.e., @ = a;. Then the three hyperplanes are

Ho = {(Q07a1’ Q07a2)T: Q07a1 - 0}
= {(Qﬁ,au Q07a2>T2 Z . — Qo az — }

u€D7 (head(b))

HC = {(Qﬁ,alu QO,m)T: Z nom QO ,a1 QO,ag = O}

u€D(head(c))

and the point where all three hyperplanes intersect has to fulfill

Z qqrjllom _ Z qzom =0.

u€D(head(b)) u€ Dy (head(c))

Since arcs b and c¢ are both arcs of the spanning tree and b is contained in exactly

one fundamental cycle whereas ¢ is contained in exactly two fundamental cy-
cles, Figure 5.1 shows that either Dy (head(b)) C Dy(head(c)) or Dy (head(b)) D
Dr(head(c)). Hence, either

VRS D A D DR
u€D7(head (b)) u€ D7 (head(c))

or

Z qgom Z qitlom O

u€Dr(head(b)) u€ D (head(c))
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holds. This implies that there does not exist a point where all three hyperplanes
Ha, Hp and H,. intersect.
Now, assume that there are exactly two arcs among a, b, ¢ that are elements

of A(T). These two arcs have to be a and b which leads to the three hyperplanes

H, = {(QO,GU QO,M)T: Q07a1 - 0}
Hy = {(QO,am QO,%)T: Qo0 = O}

Hc - {(QO,au QO,ag)T: Z q;lom - QO,al - QO,ag - 0} .

w€ D7 (head(c))

Since >-,epy(head(e)) T > 0, there is no point where all three hyperplanes H,,
H;, and H,. intersect.

Finally, assume that all three arcs a, b, and ¢ are arcs of the spanning tree.
Hence, the three hyperplanes are

Ha = {(Qﬁ,ala QO,az)T: Z qzom - QO,al = 0} )

w€ D7 (head(a))

Hb = {(Qﬂ,ala QO,ag)T: Z qzlom - QO,aQ = O} 5

u€D (head(d))

Hc - {(Qﬂ,ap QO,(U)T: Z qzom - Q07a1 - Q07a2 — 0}

w€ D7 (head(c))

and the point where all three hyperplanes intersect has to fulfill

o@D g = > gem=0. (5.10)

u€ D7 (head(a)) u€D (head(b)) u€D (head(c))

From Figure 5.1 it follows that there are two different orderings in that arcs a, b,
and ¢ can be found during DFS-Algorithm 3.1.

Case 1: a, ¢, b. This implies Dy(head(a)) D Dy(head(c)) D Dy(head(b)) and
hence, (5.10) becomes

0< o@D gm=0,

uw€ D7 (head(a))\ u€D7 (head(d))
D (head(c)

which is a contradiction.
Case 2: ¢, a, b. This implies Dy(head(a)) C Dy(head(c)), Dy(head(b)) C
Dy (head(c)), and Dy(head(a)) N Dy(head(b)) = 0. Thus, (5.10) becomes

0> — 3 g™ = 0,

u€ D7 (head(c)\
(D (head(a))UD7 (head(b)))

what is not possible. O
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Theorem 5.14. Let G be a graph representing a network consisting of exactly two
fundamental cycles that are not edge-disjoint and containing no arcs that do not
belong to any cycle, T a QFS—tree rooted in the reference node r oriented w.r.t.
the predecessor function, G the orientation of G' w.r.t the spanning tree T, and
A(T) = {ay,as}. Let r be the only entry node in G and assume ¢*°™ > 0 for all
exit nodes w € V_ and that there are no innodes in the networks, i.e., Vo = (0. Set

P :={P1,Pa, Ps} = {{Ca,} . {Cay} , {Cs,,Cs,}}. Then there are at most

S ‘APJ'

J=1

=2

i (’APZ-

) + Al +1 (5.11)

feasible flow directions of the gas along the arcs in G.

It is an upper bound in the sense that it only takes into account (i) and (ii) of
Proposition 5.7 and that every exit node needs to be served, i.e., there is a path
from the entry node r to every exit node in the network that is directed w.r.t. the
flow direction of the gas.

Proof. To verify correctness of formula (5.11) the sets H C {H,: a € A} with

Nuen H # 0 have to be characterized. Due to Lemma 5.13 the cardinality of a set

H of hyperplanes whose intersection is not empty has to be smaller than three.
Setting H = () yields

(_1>\H| (_1)27rank(H) _ (_1)0 (_1)270 — 1. (512)
Each hyperplane H, with a € A is nonempty and thus one gets

> ()P — A ()t ()P = 4] (5.13)
HC{Hqy: acA},

Maer M0,
|H|=1

Two distinct intersecting hyperplanes H, and H; have to correspond to two
distinct arcs a and b with C, # Cj, by Lemma 5.11. Moreover, every pair of
hyperplanes H, and H, with C, # Cj intersects in exactly one point due to
Lemma 5.12. This implies

Z (_1)\H| (_1)2—rank(H)
HC{Hq: a€A},

N HAD,
=2 (5.14)

= (|Ap,||Ap,| + |Ap, | |Ap,| + |Ap,| |Ap,|) (—1)* (—1)*7
= |A7’1’ |A732‘ + |A7’1’ |A7’3| + |A7’2’ |A7’3| .

Summing up equations (5.12) — (5.14) and multiplying the result by (—1)|A(ﬂ =

(—=1)* = 1 yields the desired equality of equations (5.9) and (5.11).
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To prove that the bound takes care of (i) of Proposition 5.7 assume that degr = 2.
By Figure 5.1, one of the arcs incident to r is an arc in 7 and one is an arc in
T. Let a € A(T) and b € A(T), w.lo.g. b= ay, be incident to node . Then
arcs a and b are both contained in fundamental cycle C,,. Moreover, they are
not contained in any other fundamental cycles. The direction of the arcs in G is
depicted in the following graphic.

The hyperplanes corresponding to arcs a and b are

H, = {(Qo,m, Qoa)’ > 0" — Qo = 0}

u€ D (head(a))

and
Hy = {(QO,an QO,az)T: Qo0 = O} :

The two hyperplanes are parallel. Thus, there are three regions.

QO,GQ Hb Ha

Ol® ©

0 2. @™ Qoa

u€ D7 (head(a))

In region (1) the flow along arc b is strictly negative and the flow along arc a
is strictly positive and hence, degigI;S (r) = deggas (r) = 1. In region (2 it holds
Qo > 0 and Qo > 0. This implies deggy; (r) = 2 and degy, (r) = 0. Finally, in
region (3), the flow along arc b is directed away from node r and the flow along
arc a is directed towards node r. Thus, if degr = 2, the out-degree w.r.t. the gas
flow of node r is always greater than or equal to 1.

Now, assume degr = 3. Among the three arcs incident to node r there is
exactly one tree-arc. Let a € A(T) denote this arc. The other two arcs are

ai,as € A(T). The direction of the arcs in G is depicted in the following graphic.



Chapter 5. Feasibility of Loads 55

The hyperplanes corresponding to arcs a, a; and as are

sz - {(Qﬁ,ala QO,ag)T: Z qzom - QO,al - QO,ag - 0} )
u€ D7 (head(a))

Hal = {(QO,ala QO,ag)T: QO,al — O} s

HCLQ = {(QO,(Z17 QO,GQ)T: QO,CLQ - 0} .

Thus, there are seven regions.
Q0,0LQ Hal
Ha

O QO,al

If degg;; (r) = 0 holds, the flow along arcs a, a; and as is negative. This implies

that (Q07a1,Q07a2)T has to be a point below of hyperplane H,,, left of hyperplane
‘H., and above of hyperplane H,. But obviously this is not possible and hence,
deg®™ (r) > 1 holds.

gas

The proof of the consideration of (ii) of Proposition 5.7 is carried out equivalently.

To show that every exit node is served the two types of networks in Figure 5.1 are
discussed separately. First, consider the type in Subfigure 5.1(b). It was already
shown that the bound takes into account (i) and (ii) of Proposition 5.7. Following
these two rules there are three possible types of flow directions:

The blue arcs are the decisions made. The out-degree w.r.t. the gas flow at the
entry node can be 3, 2, or 1. In the leftmost graphic, where degg;; (r) = 3, there
has to be at least one arc incident to the exit node on the right along that the gas

flows towards the exit node. The arc chosen for this is depicted in blue. Then the
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flow along the other two arcs incident to the exit node can be directed towards
the exit node or away from it.

In the graphic in the middle, where degly () = 2, the flow along all of the
arcs in the lower bow have to be directed towards the entry node, because the
in-degree of every (exit) node in this bow has to be at least 1. Moreover, there
has to be at least one arc incident to the exit node on the right along that the
gas flows towards the exit node. Again, the arc chosen for this is drawn in blue.
Hence, the flow along each arc in the upper bow has to be directed towards the
exit node, because the in-degree of every (exit) node in this bow has to be at least
1. Then the flow along the remaining arc incident to the exit node can be directed
towards the exit node or away from it.

Finally, in the rightmost graphic the flow along each arc can be fixed from
bottom to top.

From that it can be seen that every node is served in a network of the type in
Subfigure 5.1(b) if rules (i) and (ii) of Proposition 5.7 are met.

Now, consider the type in Subfigure 5.1(a). First, it is shown that every node
is served if the gas flow reaches the second cycle. There are two different types of
flow directions fulfilling (i) and (ii) of Proposition 5.7 where the gas flow reaches
the second cycle. Again, the arcs where a decision was made are depicted in blue.

P P
Entry i \ Entry i
: | : |

Hence, every exit node is served.
From this it follows that the only possibility that the gas flow does not serve
every exit node is that the gas flow does not reach the second cycle.

Entry |
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The hyperplanes corresponding to arcs a and b are

Ho = {(QO,alu Qoa)" > 0" — Qo = 0}

u€ D (head(a))

and

Hy = {(Qo,ap Qo) : > " — Qo = 0}

u€D (head(d))

where Dr(head(a)) D Dy (head(b)) and thus, 3=, p - head(a)) G’ > 2ue Dy (head(v)) T
The two hyperplanes are shown in the following graphic.

QO,(ZQ Hb Ha

0 QO,al

If the flow along arcs a and b is directed in the way shown in the graphic, Qy, < 0
and Qg > 0 have to hold. But this means that (Qo.4,, Qoa,) has to be a point
right of hyperplane H, and left of hyperplane H;. Obviously, this is not possible
and it can be concluded, that the bound takes into account that every exit node
needs to be served. O

The following example shows that the upper bound of feasible flow directions
given in Theorem 5.14 indeed is an upper bound and not exact, because it does
not take into account that there cannot be cycles that are directed w.r.t. the gas
flow and that the in-degree w.r.t. the gas flow of the reference node r has to be
Z€ero.

Example 5.15. Consider the following network with one entry node and four exit
nodes consisting of exactly two fundamental cycles that are not edge-disjoint and
containing no arcs that do not belong to any cycle.

——mmm - - >
[
.
7’
.
.
.
.

*—>
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The network has 6 arcs, thus there are 2° = 64 possible flow directions. By
Theorem 5.14 at most 18 of them are feasible due to the rules in Proposition 5.7.
These 18 flow directions following (i) and (ii) of Proposition 5.7 and taking into
account that every exit node needs to be served are depicted below.

i i i i

TQTQ »
AT QT i 1
»T QT »T QT
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- —> —> —>

The flow directions depicted in the first two rows follow all of the rules in
Proposition 5.7 while the flow directions depicted in the last three rows violate
(iv) or (vi) of Proposition 5.7.

The remaining flow directions violating (i) or (ii) of Proposition 5.7 or failing
to serve all exit nodes are shown in Figure A.2 in Appendix A.2.

Corollary 5.16. Let G be a graph representing a network consisting of exactly
two fundamental cycles that are not edge-disjoint and containing no arcs that do
not belong to any cycle, ’Tg) DFS-tree rooted in the reference node r oriented w.r.t.
the predecessor function, G the orientation of G' w.r.t the spanning tree T, and
A(T) = {a1,as}. Let r be the only entry node in G and assume ¢"°™ > 0 for all
exit nodes u € V_. Moreover, set G' = (V', A") with

V=V (GQ)\ {u e Vo(G): deg(u) =2},
A = {{head(a),tail(a)} La € A(a) such that head(a) ¢ Vo (G) A tail(a) ¢ VO(G)}
U{{u,v}:u,v € V' A 3 a path u, by, wy, ba, ws, ..., v in G such that
w; € Vo(G) A deg(w;) = 2Vi}
and let T" be a DFS-tree of G' rooted in node r oriented w.r.t. the predecessor
function, G' the orientation of G' w.r.t the spanning tree T, and A(T') = {a}, a}}.
Set P :={Py, Py, Ps} = {{Ca’l} : {Cag} : {Cafl,Ca/Q}} (w.r.t. G'). Then there are at

most

§ ‘APJ'

Jj=1

3 (|Apz.

=2

) + A+ 1= [{u e Vo(G): deg(u) = 3}| (5.15)

feasible flow directions of the gas along the arcs in G.

Proof. 1f G does not contain an innode u € Vo with deg(u) = 3 the number of
feasible flow directions of the gas along the arcs in G and G are the same by (iii)
of Proposition 5.7. N

Now let u be an innode of G with deg(u) = 3. By Figure 5.1 there are two
possible situation.

First, consider the case
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where arc a is an arc in cycle C,, and arc b an arc in cycles C,, and C,,. The
hyperplanes corresponding to the three arcs are

Ha = {(Qo,au QO,@)T: Z qzom - QO,al = 0} )

u€ D (head(a))

Hy

{(Qo,ap QO,ag)T: Z qzom - QO,UU - QO,ag == O} s

u€D (head(d))
Hag - {(QO,&17 QO,GLQ)T: QU,aQ - O}

with

Z qzom — Z qzlom .

w€ D7 (head(a)) u€D (head(d))

T
Hence, all three hyperplanes intersect in the point (Zue Dy (head(a)) Qu” s O) .

In the case
M
Ia
where arc a is an arc in cycles C,, and C,,, arc b an arc in cycle C,, and arc c is
an arc in cycle C,,, the hyperplanes corresponding to the three arcs are

Ha = {(Qo,am QO,GQ)T: Z qzom - QO,(M - QO,CLQ - O} 5

u€ D7 (head(a))

Hb = {(Qo,ala QO,ag)T: Z qzlom - QO,al = 0} 5

u€D (head(b))

Hc = {(Qo,ala QO,az)T: Z q;lom - QO,@Q = 0}
u€ D7 (head(c))
with

Z qzlom — Z qqulom + Z qlrLlom )

w€ D (head(a)) w€ D7 (head (b)) w€ D (head(c))

T
Hence, all three hyperplanes intersect in (Zue Dy (head(b)) Qu s 2oue Dy (head(c)) q2°m> .
Since the formula of Theorem 5.14 assumes that there are no points where more

than two hyperplanes intersect and since the number of areas generated by three
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hyperplanes that do not intersect in one point is the number of areas generated by
three hyperplanes that do intersect in one point plus 1, the assertion of the lemma
holds. O

5.2.1.2 General Networks

Corollary 5.17. Let G be a graph representing a network containing exactly one
entry node and assume ¢*°™ > 0 for all exit nodes w € V_. Let G' = (V(G), A")
where A" = {a € A(G): 3C € C with a € A(C)}. If a component of G' contains
cycles that are connected by a node but are pairwise edge-disjoint, the component
can be split at this node. The entry nodes and exit nodes of the components obtained
in this way are determined in the same way as in (vi) of Proposition 5.7. Then
the product of the upper bounds for the number of feasible flow directions of the
components of G' is an upper bound for the number of feasible flow directions of

G.
Example 5.18. Consider the following graph.

_)< >T< >
Vol

After deletion of the arcs that are not contained in any cycle, the graph decomposes
into two components. The first component is

_)QT

Its upper bound for the number of feasible flow directions is 3 due to Theorem 5.10.
The second component is

AN
N

By Corollary 5.16 the two arcs at the top can be replaced by one single arc yielding
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AN
¢

The upper bound for the number of feasible flow directions of this component is 9
due to Corollary 5.16.

Altogether, this implies that 3 -9 = 27 is an upper bound for the number of
feasible flow directions. For comparison, without applying Proposition 5.7 there
are 2'2 = 4,096 possibilities to direct the flow along the arcs.

5.3 Redundant Pressure Bounds

Another possibility to reduce the complexity of system (5.1) — (5.4) are redundant
pressure bounds. Elimination of redundant pressure bounds leads to a reduction
in the number of terms that have to be considered in the minima and maxima in
equations (5.2) — (5.4).

Proposition 5.19. Let G be a graph representing a given network, T a DFS-
tree rooted in the reference node r oriented w.r.t. the predecessor function, G the
orientation of G w.r.t. the spanning tree T, and Qg a flow on G with corresponding
pressure pt fulfilling (4.11) and (4.12). Let u and v be two nodes in V(G). Since
G is connected, there exists at least one path in G connecting u and v. Let the
flow along this path be directed from u to v.

If the upper pressure bound p, at node u is not greater than the upper pressure
bound P, at node v, then p, is redundant and in the minima in equations (5.2) and
(5.3), the term (py)* + gu (¢™™, 2) does not have to be considered.

If the lower pressure bound p, at node u is not greater than the lower pressure
bound p, at node v, then p, is redundant and in the mazima in equations (5.2)
and (5.4), the term (p,)? + gu (¢"°™, 2) does not have to be considered.

Proof. Assume p, < p,. Since the gas loses pressure when it flows from node
u to node v, p, > p, holds. Together with this, p, < p, implies p, < p, and
redundancy of p, is proven.

Next it has to be shown that

(Do) + 90 (™™, 2) = (Pu)” + gu (¢"™, 2)

holds. By equation (5.5) and since p,, > 0 for all w € V| p, > p, implies

0> (po)® — (Pu)® = 9u ("™, 2) — g0 (¢"™, 2) .

Together with p, < p, this implies

(T%)Q _ (ﬁu)Q >0> Gu (qnom’ Z) — g (qn0m7 Z)
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and thus
(Po)® + 90 (¢, 2) = (Pu)? + gu (¢"™, 2)
is valid.
The redundancy of p, if p, < p, follows analogously. m

The effect of Proposition 5.19 will become even more meaningful when the
probability of exit loads to be feasible is considered. This will be discussed in the
next chapter.



Chapter 6

Probability of Feasibility

This chapter deals with the probability of load vectors to be feasible. Section 6.1
gives the theory while Section 6.2 provides some numerical results.

6.1 Computing the Probability of Feasibility
Using Spheric-Radial Decomposition

The main ambition of this thesis is to determine the probability of load vectors
to be feasible. The loads at entry nodes do not underly any specific distribution
because they are driven by prices. Because of that the networks considered in this
chapter are restricted to networks with exactly one entry node. In contrast, the exit
loads mainly depend on the weather and thus can be identified by a random vector
¢(w) on a probability space (€2, A, P) following a multivariate Gaussian distribution
with mean vector p and positive definite covariance matrix X, & ~ N (u, ).

Since only networks with exactly one entry node are considered, the definition
of the set

M= {gm e RV 3gmmt € RV with ¢mF = g™ st g™ € M}

of feasible exit load vectors appears naturally. Hence, one is interested in the
probability
P{we Q: {(w) € M_}.

Such probabilities can be computed with a reparametrization method called
spheric-radial decomposition that is known to have better convergence properties
than a pure Monte Carlo approach, see, e.g., [33,50,51].

Theorem 6.1 (Spheric-Radial Decomposition). Let & ~ N (0, R) be some n-
dimensional standard Gaussian distribution with zero mean and positive definite
correlation matrix R. Then, for any Borel measurable subset R C R"™ it holds that

PeR)= ./Sn_l pn{r > 0: rLv € R}du,(v),

64
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where $"~1 is the (n — 1)-dimensional unit sphere in R™, p, is the uniform distri-
bution on $"7, p, denotes the x-distribution with n degrees of freedom and L is
such that R = LLT (e.g., Cholesky decomposition,).

In contrast to pure Monte Carlo methods the approach following the spheric-
radial decomposition does not sample on the full euclidean space R"™, but only on
the unit sphere around the origin. Then the rays starting in the origin and having
the direction Lv where v is the sample on the sphere are considered and the
intersections of such rays and the set ‘R are determined. The idea of spheric-radial
decomposition is illustrated in Figure 6.1.

If U is a finite union of disjoint intervals [ai,bi], ..., [ax, b], then u, (U) =
SF L (Fy (b)) — Fy (a;)) where F, is the distribution function of .

Theorem 6.1 is adaptable to general Gaussian distributions & ~ N (u, X). Let
D = diag (\/2_“)1—1 o then R := D~ 'Y D! is the correlation matrix of the

.....

distribution.

Let X ~ N ([L, f]) be a n-dimensional random variable and Y := BX + ¢
for a n x n matrix B and a n-dimensional vector c¢. It is a well known fact in
probability theory that ¥ ~ N (Bﬁ + ¢, BEBT), cf. [9,67,70]. With that it is
clear that &* := D™1(¢ — ) ~ N (0, R) is valid.

Moreover, let L be a matrix with £ = LLT, then R = D™'L(D~'L)" holds.

Putting all this together, one gets

P eR)=P(E € D' (R~ p))
= Jous Hx {r >0:tD'Lve D' (R - u)} dpn(v)
= /5 Ly {r>0:1Lv+peR}du,(v)
by Theorem 6.1.

Figure 6.1: Spheric-Radial Decomposition. The set R of which the probability has
to be computed is depicted in gray. The green circle represents the unit sphere.
Three directions sampled on the sphere are drawn in blue. Only the solid line
segments are relevant for the computation of the probability.
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The following algorithm for the computation of the probability of feasible exit
loads arises.

Algorithm 6.2 (Probability of Feasible Exit Load Vectors).

Input: A gas network, a random variable £ representing the exit load vector,
&~ N (u,2), L such that LLT = 3, number of samples d.
Output: Probability of feasible exit load vectors

S := set of d samples uniformly distributed on the sphere $/V-I-1
FOR v e S DO
Compute the one-dimensional set M_(v) :={r > 0: rLv+pe M_}
RETURN P (£ € M_) ~d™! ZSMX (M_(v))
ve

The same approach was already utilized in [57]. But there only networks with
at most one cycle were considered. The research in this thesis goes a step further.
In the following it is illustrated how networks with several fundamental cycles that
are not, edge-disjoint are tackled.

The most intricate part of this algorithm is the determination of the sets M_(v).
With ¢"™ (r) := rLv + p the characterization of feasible loads in Theorem 5.1
implies that M_(v) consists of all r € R> for which there is a z such that

AnTg (0Lv + i, 2) = Oy |2] 2
_min |(Pu)? + gi (0 Lv + 11, 2)| > nax [(pu)? + gi (tLv + 11, 2)
(pu)” < _min (o) + s (L + 1, 2)]

(o) > max [(pu)* + i (rLv + p1,2)]

Instead of the minima and maxima, every term can be compared separately yield-
ing the system

An"g (L + 1, 2) = @ |2] 2
(Pu;)® + 9i (TLv + 1, 2) > (pu;)* + g (tLv + p, 2) foralli,j=1,...,
REY (6.1)
(Pu,)? + i 0LV + 1, 2) foralli=1,...,|V]
(pu)? + gi OLv + p,2) foralli=1,...,|V].

In order to rewrite the inequalities as a single one, a map D: R X RADI —
[V|(JV] — 1) 4+ 2|V is defined. The components of D corresponding to the three
different types of inequalities are given separately.
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o k=1,....|VI(|[V]|-1):
fori=1,...,|V] set

b (i—DWV|—i+j+1 forj=1,...,i—1
G =D)|V| =i+ forj=i+1,...,|V|

and
Dy (1,2) = (pu ) + g5 (CL + 1, 2) — (Bu))? — g5 (rLv + o, 2)

o k=|V|([VI-1)+1,...,[VI(IVI-1) + |V
fori=1,...,|V] set
= [VI(VI=1) +

and
Dk‘ (I‘, Z) = (BUO)Q - (puz)2 — 9i (I‘LV + 1, Z)

o k=V|(IVI-1)+|V|+1,...,|VI(|V]=1)+2|V]
fori=1,...,|V| set

=[VIIVI=D) + V[ +i

and
Dk (I‘, Z) = (Em)Q + gi (I‘LV + 1, Z) - (pu0>2'

With this notation system (6.1) can be expressed in the form

An'g (v + p, z) = O 2] 2

D (r,z) <0. (6.2)

By Theorems 5.5 and 5.6, the set M_ of feasible exit load vectors is bounded
and closed. Therefore, M_(v) can be represented as a finite union of disjoint
closed intervals. This means that it is sufficient to determine the end points of
these subintervals, i.e., to determine the points where the ray enters and exits
the set M_ of feasible exit load vectors. In these points one of the inequalities in
system (6.2) has to hold with equality. Hence, to determine the end points of all
of the subintervals of M_(v) the system

AnT (er—i—,u, z) =
Dj(r,2) =
Dy (r,2) <

has to be solved for each j =1,... [V|(|V]| —=1) +2|V].
Here, redundant pressure bounds play an even more important role than in the
characterization in Theorem 5.1, because in this setting they reduce the number

‘PN|Z|

0 Ve=1,..,|VI([VI=-1D+2|V|, k#j
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of systems to be solved considerably. Strictly speaking, one redundant pressure
bound leads to the deletion of |V| components of map D. The dimension of this
effect becomes even more outstanding if one takes into account that the number
of components of the map D has to be multiplied by the number of resolvings of
absolute values to determine the number of systems to be solved with the Grébner
basis method of Subsection 2.2.5. Some numerical results of this procedure are
shown in Table 6.1 in Section 6.2.

The computation of the sets M_(v) is summarized in Algorithm 6.3. Let S C
{-1, 1}|A| be the set of all feasible resolvings of the absolute values after applying
Proposition 5.7. For a given arc a € A the component s, is +1 if the flow along
arc a is directed in the same direction as the arc is directed in the spanning tree
T and —1 otherwise. For each s € S let P, be the set of all k such that Dy, is
nonredundant according to Proposition 5.19.

Algorithm 6.3 (Computation of M_(v)).

Input:  Matrices A" and ® and vectors p* and p* representing the network, a
reference node r, a mean value p, a matrix L such that LLT equals the
covariance matrix, a sample v, set of feasible flow directions S, for each
flow direction s € S the set of nonredundant inequalities P

Output: M_(v)

IF u is a feasible exit load vector DO
M_(v) := {0}
ELSE DO
M_(v):=10
FOR s € S DO
FOR k € P, DO
solutions := set of solutions of
AR (A5') @n diag(sp) (A5 (rLv + = Ax2)) " = Oy ding(sy):"
Dk (1", Z) =0
FOR (Z,t) € solutions DO
IF £ > 0 AND diag(sp) (Ap' (rLv + pt — AyZ)) > 0 AND
diag(sy)2 > 0 AND D;(t,2) <O forall j € P, AND i ¢ M_(v)
DO
M_(v):=M_(v)Ut
sort the elements of M_(v) by increasing value

RETURN UM O (M (v)gj -1, M_(v)a;]

6.2 Computational Results

This chapter provides some numerical results on computing the probability of
feasibility.



Chapter 6. Probability of Feasibility 69

EXitl EXitl
> —>
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- as Innode -« Innode; 1 Innode,
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as Q4 Gy as
> >
EXitQ EXitQ
(a) Two Fundamental Cycles (e.g., ajasas, (b) Three Fundamental Cycles (e.g., ajazazaq,
a2a405) azasae, A2a30507)

Figure 6.2: Topology of the Networks.

Original Reduced
Flow Nonred. Svstems Flow Nonred. Systems
Direc. Ineq. Y Direc. Ineq. Y
2 Cycles 32 32 x 12 384 2 2x1 2
3 Cycles 128 128 x 20 2560 4 2x1,2x2 6

Table 6.1: The number of flow directions, the number of nonredundant inequalities
and the number of the polynomial systems to be solved in each sample before and
after applying Proposition 5.7 and Proposition 5.19 for the networks with two and
three fundamental cycles depicted in Figure 6.2.

To generate the samples, |V_|-dimensional samples are drawn from the uniform
distribution over [—1,1]V-I. Then these samples are normalized to unit length
and expanded to |V|-dimensional vectors by adding zeros at the positions of the
innodes.

All computations are performed by a Python ([96]) implementation on a Win-
dows system equipped with Intel(R) Core(TM) i7 CPU @ 2.60GHz and 8 GB
RAM. The polynomial systems are solved by the function lex_solve of the li-
brary solve [92] of the computer algebra system SINGULAR [34].

Figure 6.2 shows the topology of the networks that are considered. The data
of these networks is listed in more detail in Appendix B.

Table 6.1 shows the number of flow directions, the number of nonredundant
inequalities and the number of the polynomial systems to be solved in each sample
before and after applying Proposition 5.7 and Proposition 5.19. It becomes evident
that the techniques yield an enormous reduction of the number of systems to be
solved in each sample and thus an appreciable reduction of the computing time.

The probability of feasibility is computed for a series of 10 tests with sample
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2 Cycles 3 Cycles

No. of Nodes 4 5
No. of Pipes 5 7
No. of Cycles 2 3
No. of Exits 2 2
No. of Systems per Sample 2 6

(after reduction)

Mean Probability 0.94477 0.83290
Variance 6.14014e-6 1.01239e-4
Standard Deviation 0.00248 0.01006
Mean Time 12.22 min  56.32 min

Table 6.2: Summary of dimensions, test results, and computing times for gas
networks with two and three fundamental cycles that are not edge-disjoint.

size 1000 each. The results are listed in Table 6.2.

There occur numerical problems in some of the samples, so that these samples
could not contribute to the computation of the probability. But the number of
these samples is always less than 4.5% of the sample size.

The more fundamental cycles are contained in the network the more time con-
suming the computation of the solutions of the polynomial systems in SINGULAR
becomes, explaining the increase of the computing time. Moreover, in the test case
concerning the network with three fundamental cycles there have to be solved three
times more polynomial systems per sample than in the test case concerning the
network with two fundamental cycles.

Furthermore, Table 6.2 shows that the variance and the standard deviation is
sufficiently small.

In Figure 6.3 the moving average of the probability of feasibility with respect to
the number of samples is plotted. The probability computed with spheric-radial
decomposition is depicted in blue, whereas the probability computed with pure
Monte Carlo sampling is drawn in green. It is easily seen that the approach using
spheric-radial decomposition converges faster than the approach using pure Monte
Carlo sampling. Moreover, Figure 6.3 indicates that far less than 1000 samples are
needed to get a meaningful probability when using spheric-radial decomposition.

It has already been mentioned that not all of the systems to be solved dur-
ing spheric-radial decomposition have a solution and that one advantage of the
approach using Grobner bases in comparison to numerical methods is, that it is
much faster in detecting infeasibility of polynomial systems. The average number
of systems without solution over the 10 test series is 33.2 for the network with two
fundamental cycles depicted in Figure 6.2(a) and 782.2 for the network with three
fundamental cycles depicted in Figure 6.2(b). The infeasible polynomial systems
occurring during the computations concerning the network with two fundamental
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Figure 6.3: Moving average of the probability computed with spheric-radial de-
composition (blue) and with pure Monte Carlo sampling (green) with respect to
the number of samples for the test network with two fundamental cycles (Fig-
ure 6.2(a)).

cycles are “solved” 700 times faster using the function lex_solve of SINGULAR
than a numerical solver (in Python) needs to detect infeasibility. Taking into ac-
count the high number of times this happens, this fact becomes even more crucial.

If networks with more than three fundamental cycles that are not edge-disjoint
are considered, the coefficients of the polynomials in the Grobner basis reach a
size with that the polynomial systems become numerically unstable. Hence, too
many samples can not be solved and the probabilities computed are unreliable.
In [47,85,86,89] the same observation was made when using Grobner bases for
solving the load flow problem of electrical networks.



Chapter 7

Explicit Representation of the Set
of Feasible Load Vectors

As already mentioned in the introduction it is an task of high importance for
parametric optimization to identify an explicit representation of the set of feasi-
ble load vectors. Moreover, it is possible to include this representation into the
computation of the probability of feasibility in Chapter 6. However, the required
computations are formidable and the representation obtained becomes quite hard
to interpret.

To determine an explicit representation of the set of feasible load vectors equa-
tion (5.1) has to be solved parametrically with parameter ¢"°™. Afterwards, these
solutions can be inserted into the inequalities (5.2) — (5.4) and one gets a system
of inequalities that determines the set of feasible load vectors.

To solve equation (5.1) parametrically the absolute values have to be resolved.
Again, Proposition 5.7 can be utilized to reduce the number of systems to be con-
sidered. For ideals generated by the rows of these polynomial systems in R[g"™][z]
a disjoint, reduced comprehensive Grobner system w.r.t. the lexicographic order-
ing is computed yielding polynomial systems that are much easier to solve. For
these computations the library grobcov [88] of the computer algebra system SIN-
GULAR [34] can be used. The function cgsdr in that library uses the algorithm
proposed in [64]. Consider a branch (V(E)\ V(N),G) of such a comprehensive
Grobner system. The elements of F and N are polynomials in ¢"°™. Hence, with
the additional condition that ¢;°™ > 0 for v € V_, ¢;°" < 0 for v € V} and
g™ = 0 for u € Vg, the set V(E)\ V(N) can be empty. These branches do
not have to be considered any further. Since the lexicographic ordering is used
the polynomial system of the branches of the comprehensive Grobner systems are
in triangular form. The univariate polynomial equations of these systems can be
solved with the function solve of MuPAD in Matlab [82].

The procedure is summarized in the following algorithm. The set of load
vectors ¢"™* for that ¢"°™ and the corresponding z fulfill inequalities (5.2) — (5.4)
is denoted Z (z).

72
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Algorithm 7.1.

Input:  Matrices A" and ® and vectors p* and p" representing the network, a
DFS-tree T rooted in the reference node, set of feasible flow directions
S.

Output: Explicit description of the set of feasible load vectors M

M =1
FOR s € S DO
F =A% (Agl)TéB diag(sp) (Agl (g™ — .ANZ))2 — &y diag(sy)z?
L:=(Fi,.... Flay)  Rlg™™[2]
G := disjoint, reduced comprehensive Grobner system of Z w.r.t. the lexico-
graphic ordering
Delete branches (V(E)\ V(N),G) from G with V(E)\ V(N) = 0 (under
the condition ¢.°™ > 0 for uw € V_, ¢2°™ < 0 for v € V; and ¢.°™ = 0 for
u e Vp)
FOR EACH branch (V(E)\ V(N),G) of G DO
solutions := set of solutions of the parametric polynomial system of the
polynomials in ¢
FOR EACH Qo (¢™™) € solutions DO
X = {gmmt: diag(sp) (Ap' (¢ — AnvQon (¢™™))) = 0
A diag(sy)Qo,v (¢"™) = 0}
M= MU (X NZ(Qoy (¢") N (V(E)\ V(N))
N {qnom-i-: ]qunom-‘r — 0})
RETURN M

A drawback of this procedure is that networks with more than two fundamental
cycles that are not edge-disjoint cannot be tackled by the computer ! used because
it runs out of memory.

The procedure is demonstrated on an example.

Example 7.2. Consider the network depicted below.

nom

U1 qul
—>
Y
ai N, as
\\
AY
Y
Ug S\Us
- a
nom N 2 qnom
quo N us3
N
\\
ay R as
Y
Riad nom
(%) us

"'Windows system equipped with Intel(R) Core(TM) i7 CPU @ 2.60GHz and 8GB RAM
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To simplify notation and to shorten formulas by reducing the length of coefficients,
the pressure drop coefficients of the pipes are assumed to be 1. The set of feasible
load vectors then reads

M — {qn0m+ . ﬂanom+ _ 0’
3z such that

nom nom nom __ Zl| ( nom nom nom

lz1] 21 = |@h0™ + oo™ + g9 @™+ @™ g™ — z1)
g™ 4+ o™ — 21 — za| (2™ + 0™ — 21 — 22)

|22 22 = |h0™ + o™ — 21 — 2| (2™ + o™
+ ™ — 22| (qug™ — 22)

(Pur)” 2 (pu)” + 002" + 035" = 21 = 22 (4™ + @™ — 21 = 22)

(Pur)” = (pus)” + |a1™ + 6™ = 21— 2] (G2 + 3™ — 21 — 20)
+ ™ — 22| (ug™ — 22)

(Pus)” = (pu,)” = |al™ + 6™ = 21 = 2] (G2 + 033" — 21 — )

(Pua)” = (Puy) + |a35™ — 22 (2™ — 22)

(Pus)” = (pu,)” = |03 + 63 = 21 = 2] (™ + g™ — 21 = )
— | gho™ — 2o (g™ — 22)

(Pus)” = (Puz) = @™ — 22| (4™ — 22)

(Puo)” < (Pu)” + |00 + @02™ + @™ — 21| (0™ + 0™ + ™ — z1)

(Puo)” < (Pun)” + |40 + @™ + @i — 21| (@00 + @™ + g™ — 21)
i+ g™ — 21— 2| (B ™ — 21— 22)

(Puo)® < (Pu)” + |a0™ + aog™ + aig™ — 21| (@™ + @™ + 4™ — 21)
@™+ a2z - 2| (" g 21— 2)
@™ = 22| (60" = 22)

(Buo)” > (Pur)” + | @00™ + G0 + oo™ — 21| (2™ + o™ + o™ — 21)

(Puo)® 2 (puo)” + |3 +@32" + 41" = =1] (@25 +@l™ + 0l — =)
+Hla™ +ag™ -z - 2 (@™ + g™ -2 - 2)

(Puo)® 2 (puo)” + |2 +@1" + 42" = =1] (@25 +4i™ + 41" = =1)
+la™ + a™ = - 2| (6™ + s
™ = 22| (03" — =) }

— 21 —22)

— Z1 722)

by Theorem 5.1. The set of load vectors ¢™™* for that ¢"°™ and corresponding
(21, z2) fulfill the inequalities in above description is denoted Z (z1, 2).

The network contains exactly one entry node, ug, this means that the flow along
arcs a; and a4 has to be directed away from node ug by (vi) of Proposition 5.7.
The feasible flow directions along arcs as, az and as are shown below while the
infeasible flow directions are listed in Figure A.3 in Appendix A.3.
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¢ A
> > > > > >
\724 \7

Direction 1 Direction 2 Direction 3 Direction 4

Now, the different flow directions are considered separately. The first direction
is discussed in more detail, but for the remaining directions only the results are
listed. The superscripts in brackets indicate the flow direction to which the for-
mulas belong.

Direction 1: Qo4 = ¢ + @™ + @™ — Qoas = 0, Qoay = g™ + @™ — Qo0 —
QO,(I5 Z 07 Qo,a3 - ngm - QU,a5 2 07 Qo,a4 =2 Z 07 QO,(Z5 = 22 Z 0

Pressure drop polynomials:

BY = (@2 4 o™+ g™ — 1) 4 (@ g — = ) — 2
B = (g™ 4 g™ — 21— )+ (" — ) — 2

Comprehensive Grobner system of <h§1), h§1)> C R[gpo™, auo™, quo™][21, 22):

IF (ge™)” + 22m g™ + 3aemaie™ + (ai™) -+ 3aiemaie™ + 2 (aiem)” # 0

g1 = (4 (@n™)? + 8™ ane™ + 165" ™ + 4 (ah9™)” + 16455 g™ + 16 (¢35™)°) 23
(4(g8™)" + 4 (gh™)? gho™ — 4ghe™ (qie™)” — 24qi gl g™
~24g5™ (ghe™)% — 4 (q2e™)® — 24 (qig™)? ghe™ — 40g™ (gho™)” — 24 (@2e™)°) 2
(g™ =2 (@™ (™) — 4 (@) aim g™ + 8™ (ai™)?
+ 8™ (™) + (ahe™) " + 4 (ahe™)* ahg™ + 12 (4™)” (™)’
+1635™ (ang™)” +8 (ang™)"

g8 = (2g10™ + 2¢10M 4 2¢10M) 2y — 210N 2y — (gIO™) — 20T RO — 2ghomgnom

ul u2 u3 ul u

2
— (qus™)” = 2qus" g™

IF g™ + gho™ + 2¢2o™ = 0 AND ¢lo™ # 0:

us3 us

g1 =2(@5™) 2 = (@) ai™ = 20 ai™)” — 2 (ai™)”

1
98" = @™ + gz
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IF g™ = 0 AND g™ + ¢2o™ = 0

ggl) =22 4 22129 — 2¢,," 21 + 22 — 2¢, "z + (qﬁgm)2

2
IF gom + gio™ + 2™ = 0 AND @iomgiom + gromgrem + 2 (giom)” £ 0:

g§ ) — 2qnom (qﬂgm)Q
(1)

g5’ =21+ 2z120 + (—2¢50™ — 2q,5™) 21 + 25+ (—2¢5™) 2o + (qggm) + 2, g™

Since nodes ul, uo and ug are exit nodes, qnom, g5°™, g5°™ > 0 holds. Thus, the

condition (qnom) +2q3fmqggm+3q5°mq3§m+(q“Om) F3gRom o™ 42 (qnom) =0, the
only way not to be in the first branch, is only fulfilled with ¢;°™ = ¢;°™ = ¢3°™ = 0.
Obviously, this case is irrelevant, because this would mean that there is no gas flow
in the network and hence, the first branch is the only relevant branch. In what
follows the irrelevant branches will be ignored and for the remaining orientations
they will not even be presented here.

Moreover, the basis of the first branch, set-theoretic the biggest one, has the
shape mentioned in the Shape Lemma 2.35 while the smaller branches have not.

The two roots of g§ =0, g(l) = 0 of the first branch are ( (L& (g™, QM (g nom))

0(l5
for 1 = 1,2 with

1 nom 1
Qbran (¢"™) =

2 ((qg?m) + 2qnomqﬁgm + 4q3?mqnom + (qﬁgm) + 4q22mqnom +4 (qggm)2>

( 2\/qnom qﬁom + qﬁom + qnom)3
1

V= (gzem)? — gromgzem + (qaom)” + 3qagmanem + (gagm)?
I (g = (g20™)” g™ + 691 (g29™)” + 10619 (2™’
+6 (us™)” ™ — (an™)° + (aig™)° + 6 (@s™)” + 6an " ghs ™)

1 1 1
Qd (4"°™) = 5 fgmom guom - gromy (200" Q0.0 (6°7) + (€1)” + 201013
u uo

F2ghomgnom - (gnom)? 4 2q$§mQE§m) :

This implies that the set of feasible load vectors that indicate a gas flow ac-
cording to the first direction is

MO - ZLHQ (X (Li) A Z(“)) AY®A { nom-+ ]qunom-i- _ 0}.

Here, X(1% contains the inequalities corresponding to the flow direction, Y the
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parametric constraints of the branch and Z(1¥) the inequalities in Z (Qolaz), Q&:g):

X(l,i) — {qn0m+ qqul(l)m + qggm + q;lgm Q(()lal)( nom) > 0 qnom + qggm QO P ( nom)
_Q(()ii ( nom) >0, qnom lealo)( nom) > 07@0}:4 (qnom> > 0,
Qbrar (a™) = 0}

v =g (gem)” + 2qma 4 3qma + (qm) + 3ama

us Qus
+2 (g’ 20}

Direction 2: Qoa, = ¢ + ¢y + Gy — Qoas 2 0, Qo = Gy + Qg — Qo0 —
QO,as 2 07 QO,ag = qggm QO,a5 S O QO,a4 =Z1 Z 07 QO,as = 22 2 0

Pressure drop polynomials:

P = (@ 4 o™ + g™ — )+ (@™ g = - 2) — 2

h(2) (qggm + g — 2 — 22>2 (qﬁgm — 22)2 — 22

Relevant branch of the comprehensive Grébner system of <h§2), h§2)> -

J[21, 22]:

nom

R[qgo™, aud™, qne

IF qnom _"_ qnom _"_ qnom % O

wy Quy uy Quz
=8 (ghe™)?) 23 + (4 (a5e™)” + 4 (g2™)? gho™ + 8 (g2™)? ghe™ — 4g2e™ (gie™)?
8@ + 100 (6™ = 4 (6™ + 1605 (0™ + 8 (ai™)?) 22
(@) = 2 (@) = @) e — A )
= 8aI g (a™)” = 8ai™ (aue™) + (ai™) + 4 (aug™) aig™
= 841" (¢3™)" = 4 (aie™)’
g82) = (2410 4 2gIOM 1 2gTOM) 2y — 223 1 2T 2y — (1) — 2qTOMGIOM — 2gnomgrom

w1 Qus wi Qus
nom nom .nom nomy 2
(quz ) - 2qu2 qug -2 (qu3 )

( ) 422 + (8qnom + 8qnom) ( Sqnomqggm _ 16q1’101’1’1 nom __ 8 (q’ll’;;)m) _ 24qn0m nom

The four roots of gf) =0, gf) = 0 of this branch are (Q&? (g™™), QL) (qnom))

0,as5
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fori=1,...,4 with

Q(QZ ( nom) 3:ROOt7; Of (422 + 8qn0m+8qnom) Z§)+( 8qnomq2;)m o 16qgfmq2;)m
2

0,as
2 nom

=8 (™)’ - 24q:3§mq3§.m =8(a™)’) 8+ (4@’ + 4 (@) o
(qgi)m)2 ngm norn (q’rul;)m) + 8qn0mq2§mq3§m + 16qn0m ( nom)2
nom nom

<qzsm>3+16qn°m ()7 18 (@) 5 1 (g2 (g’

( HOIH)2 nom nom __ 4( nom nom) _ 8qHOm nom (q;lgm)

qu1 QUQ qu;>, qu1 qug ul un
=80 (™)’ + (™) 4 (g™ ai™ = 84 (6™’ — 4 (a5
(2, nomy .__ 1 2,4) ( nom m ~(2,%) ¢ nom nom\ 2
Q) () = 2(q3?m+q50m+qm)( (Qoa1< )" = 20 @)+ (a)
nom

u qu2

The set of feasible load vectors that indicate a gas flow according to the second

direction is

M@ .= (X(Q,i) N Z(u)) NY®n {qnom-i-: ]qunom+ _ 0}

lat

=1

with
i) . nom nom nom nom (2,3) / nom nom nom (2,3 nom
XOD = {grome ghom 4 gho™ 4 gho™ — Qi (™) > 0,g2™ + gh™ — Qi (™)
(2,3 nom nom 2,1 nom (2,%) / nom
—Q0a5 (¢"™) = 0,45 — Qv (¢"™) < 0,Q4% (") 2 0,
(2,%) / nom
Qoan (™) > 0},
Y(2) — {qnom+ qu(l)m + qzl;)m + qggt’)rn 7£ 0}7
(2,3 (2,8

Z = (QO&47QOa5)) :
Direction 3: Qo.o, = ¢, + ¢y + quy " — Qojas = 0, Qoay = Guy ™ + g — Qo,as —
Qo,a5 S 07 Qo,ag, - qE‘gm Q0,0L5 Z O Qo,a4 = 21 2 07 QO,(I5 =z Z 0

Pressure drop polynomials:

2 2
B = (@™ + g™ + g — =) = (@ b - s - 2) - 2

B = — (@ 4 g — 2 = 2) (g — ) — 23

Relevant branch of the comprehensive Grébner system of <h§3), hg3)> C

Rlga™, qus™, dug ™21, 22]:
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T g 4 3qm g + (am)” o Bama + 2 (a0

IF (giom)

91 = (@) + 8™ a™ + 161G + 4 (a15")” + 1665701 + 16 (™)) 2
o (4am)® + 4 (g2) g™ 416 (q™) gi™ — Agi™ (a2™)* + Sl gl gl
8™ (ahe™)” — 4 ag™)” =8 (™) @™ — 8aig™ (4h™)” = 8 (ah™)°) =2

(™) = 2 (M ae™)? — 4 (gh™)” ghemane™ — 8 (g gie™)®

— B (@) - Sa () + (a2 + 4 @) g 4 g’
gg?)) — ( nom + 2q1’101’l’1 + 2qnom) 2qn0m (qg(l)m) 2qnomq22m 2qn0mq2(3)m

(CJESm) — 20, Qg

The two roots of gf =0, g(d = 0 of this branch are (Q(()Sal (g™™), Q((faz,) (qnom))
for 1 = 1,2 with

QB (qrom) = 1
,as 2 ((qﬁ?m) + 2qnomq50m 4 4qnomq50m + (qggm) + 4qnomq50m 4+ 4 (qﬁgm)2)
( 2\/qn0m qqrjom + qgom + qnom)3
1
Viam)? + 3qmaiem — (aism)’ - aigmaiem + (aigm)’
™ (@) = (a0 @™ — 200 (™) — 4 (@) @i

20,0 (a5™)° +2(a™)” ™ = (@) + (a™)” + 2 (4™’
2qn0m nom nom)

Q’U,Q qU3
1

2 (q{ﬁ)m + qﬂom + qnom
+2qnomq2§m + (qqrjgm) + 2q2§mq2§m>

QO o ( IlOl'Il) e ) ( IIOIIIQO o ( nom) _"_ (qﬁ?m) _"_ 2qnomq2;)m

The set of feasible load vectors that indicate a gas flow according to the third
direction is

M®) . U (X(3,i) n Z(S,i)) NY® N {qn0m+: ]qunoer _ 0}

i=1,2
with
XOD = (o g™ g™+ 4™ = Qe (6) 2 0,00 + 4™ = QU (™)
—Qar (@ m) < 0,3 — QG (™) = 0, Q0% (4™™) = 0,
Qs (¢"™) = 0},
v = g (qﬁf‘“)g 205" + 3q g + (42) + 3al "

+2 (g’ 20},
Z = (QO a4 Q03al5)) .
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Direction 4: Qoa, = ¢,)" + ¢y + Gy — Qoas 2 0, Qoay = Gy + Gy — Q004 —
Qoa5 <0, Qoas = @™ — Qoyas = 0, Qoay =21 20, Qo = 22 <0

Pressure drop polynomials:
2 2
hY = (qum + Gyt Qg — Zl) (qﬁgm +aqut — 21— z2) — 22
2
B = — (gm 4+ qm =z = z) (2~ 2) o+ 23

Relevant branch of the comprehensive Grébner system of <h§4), h§4)> -

w21, 22):

R[G™, qug™, dus

IF q1 +q2+ ¢3 #0:

g\ =428 4 (—8g1O™ — 8g1O™ — 16¢19™) 25 + (—8 (qho™)? — 8gRomghom 4 8ghom o™
16 (q20)7) 23+ (4(20)° + 4 (4207 g2 + 16 (q2)? g2 — 4g2 (giom)?
G ™+ B (q™)” — 4 (6™ — 8 (™) g™ — 8ai™ (™)

=8 (gh™)*) 22 + (¢h™)" — 2 (gh™ghe™)” — 4 (gho™)? gl glo™ — 8 (g™ ghe™)?
=8 g™ (ahe™) = 8an™ (™) + (ang™) ' + 4 (@™ aig™ + 4 (@™ ais™)”

o (2410 4 2q10m 4 210 2 4 223  2quom, _ (qnom)? _ pguom gnom _ 5 nom gnom

—(am™)* — 24" g™
The four roots of g§4) =0, g§4) = 0 of this branch are (Q&? (g™™), Q((fjl? (qnom)>
fori=1,...,4 with

Q64a15 (¢"°™) :=Root; Of (423 + (=8qy,™ — 8qy™ — 16¢,5™) 25+ (—8 (qﬂ‘l’m)2

AT B+ 16 (5)) 2+ (4 4 )
L6 (g2 g™ — g2 (g3 + Bal gl + 8™ (g™’
—4(ge™)” = 8 (q3e™)* g™ — 8aLo™ (ne™)” = 8 (@ue™)*) 22 + (@)’

_2( nom nom) _4( nom)2 nom ,nom —8( nom nom)2

qu un qul qu2 qu3 qu1 u3
=8 ane™ (@i™)” = 8™ (™) + (dig™) " + 4 (ang™) g™
+4(@mas™)’)

(4,1) ¢ nomy . 1 (43) / nomy2 nom (4,4) / nom
= -2 2q:-
QO ,a4 ( ) 2 (qE?m + QESm + qnom) ( Q07a5 (q ) + a3 Q07a5 (q )

g™ + 24T g + 20+ (a2™) + 20 ™)

The set of feasible load vectors that indicate a gas flow according to the fourth
direction is

MW .=

lat

(X(4,z) N Z(4,i)> NY®n {qnoer: ]qun0m+ _ 0}
1

]
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with
XD = {gomt s oo™ + o™ + qi™ — Qg (4"™) 2 0,435™ + 435" — QGlal (")
—Qbe (@) < 0,435™ — Q) (™) > 0,Q6z) (4"™) = 0,
Qben (4"™) <0},
YO = (g g™+ g™+ ™ A 0
Z4 =7 (QF), Qbar ) -
As a conclusion, M can be restated as

— O M)

Jj=1
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Appendix A

Extension of Examples
Concerning Flow Directions

A.1 Infeasible Flow Directions of Example 5.9

Figure A.1 contains infeasible flow directions of the subgraph in Example 5.9. The
flow direction along arcs that are depicted in blue are already fixed. The flows
along the remaining arcs can be directed in 2* = 16 different ways, but only the
infeasible ones are shown in Figure A.1. The arcs which lead to infeasibility of the
flow direction are depicted in red.

In Figure A.1(a) the red arcs compose a cycle that is directed w.r.t. the flow
direction which contradicts (iv) of Proposition 5.7. The out-degree of the red
node in Figure A.1(b) and the in-degree of the red node in Figure A.1(c) and
Figure A.1(d) is zero, in contradiction to (iii) of Proposition 5.7.

< T T <
< T

(a) Directed Cycles

Figure A.1: Infeasible Flow Directions of Example 5.9.
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(b) Out-degree at the Red Node is Zero

< ><_

¥
(¢) In-degree at the Red Node is Zero

¥ A

VA

Y

(d) In-degree at the Red Node is Zero

Figure A.1: Infeasible Flow Directions of Example 5.9. (cont.)

A.2 Infeasible Flow Directions of Example 5.15

Figure A.2 contains infeasible flow directions of the network in Example 5.15. The
flows along the arcs can be directed in 2° = 64 different ways, but only the ones
violating (i) or (ii) of Proposition 5.7 or failing to serve every exit node are shown
in Figure A.2. The arcs which lead to infeasibility of the flow direction are depicted
in red.

The out-degree of the red node in Figure A.2(a) and the in-degree of the red
node in Figure A.2(b) is zero, in contradiction to (i) and (ii) of Proposition 5.7,
respectively. In Figure A.2(c) the red nodes are not reached by the gas.
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*—>
—
—
—_

- —> -

(a) Out-degree at the Red Entry Node is Zero

Figure A.2: Infeasible Flow Directions of Example 5.15.
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| 1 1 !
ANRVAN

| i 1 i 1 i |

i t i t i t i !
ANRVAN

i i i 1 i 1 i !

(b) In-degree at the Red Exit Node is Zero

Figure A.2: Infeasible Flow Directions of Example 5.15. (cont.)
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*—>
—
—
—_

- - - -

(b) In-degree at the Red Exit Node is Zero (cont.)

t |

- ->

(c¢) Red Nodes are Not Reached

Figure A.2: Infeasible Flow Directions of Example 5.15. (cont.)
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A.3 Infeasible Flow Directions of Example 7.2

Figure A.3 contains infeasible flow directions of the network in Example 7.2. After
fixing the flow along the arcs incident to the unique entry node ug the flows along
the remaining arcs can be directed in 23 = 8 different ways, but only the ones
violating the rules of Proposition 5.7 are shown in Figure A.3. The arcs which
lead to infeasibility of the flow direction are depicted in red.

In Figure A.3(a) the red arcs compose a cycle that is directed w.r.t. the flow
direction which contradicts (iv) of Proposition 5.7. The in-degree of the red node
in Figure A.3(b) is zero, in contradiction to (ii) of Proposition 5.7.

(a) Directed Cycle

(b) In-degree at the Red Exit Node is Zero

Figure A.3: Infeasible Flow Directions of Example 7.2.



Appendix B

Data

Tables B.1 — B.3 contain the data of the networks used for the computations in
Section 6.2.

2 Cycles
Entry 50, 60] 50, 60

[ [50, 60]
Exit, [57,60]  [57,60]
Exit, [57,60]  [58, 60]

sl

3 Cycles

Innode; 2,100] 2,100
Innode, — 2,100

Table B.1: Pressure Bounds at the Nodes in Bar.

2 Cycles

3 Cycles

ay
p)
as
Q4
as
Qe
az

0.00039685
0.00039648
0.00039666
0.00039631
0.00039614

0.00039685
0.00039648
0.00039515
0.00039617
0.00039581
0.00040323
0.00039614

Table B.2: Pressure Drop Coefficients of the Arcs.

2 Cycles

3 Cycles

EXitl 14
EXitQ 16

10
60

Table B.3: Mean value of the Distribution of the Loads at the Exits in 1000 m3 h~!.
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2 Cycles 3 Cycles

Exity 1 100
Exity 100 100

Table B.4: Variance of the Exit Loads.

For this tests it is assumed that the exit loads at the distinct exit nodes are
uncorrelated. Hence, the covariance matrix is a diagonal matrix whose nonzero
entries are the variances of the exit loads. The variances are listed in Table B.4.
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