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Abstract

Recently, it has been shown that minimal inequalities for a continuous relaxation of
mixed integer linear programs are associated with maximal lattice-free convex sets. In this
paper, we show how to lift these inequalities for integral nonbasic variables by considering
maximal lattice-free convex sets in a higher-dimensional space. We apply this approach
to several examples. In particular, we identify cases where the lifting is unique.

1 Introduction

A classical topic in integer programming is that of lifting, introduced by Padberg [17]: given
mixed integer sets Q C R™ and R C R™ such that @ is the restriction of R obtained
by setting the last p variables to 0, and given a valid inequality Y ;" | a;xz; < b for Q, find
coefficients a1, ..., anyp such that Z?:Jrlp ajx; < bis valid for R. Current state-of-the-art
integer programming solvers routinely use lifted knapsack covers, lifted flow covers and other
liftings. The lifting coefficients an41,...,an4+p may be computed sequentially, choosing the
best possible value at each step. However, different orderings of the variables usually lead
to different answers. An aspect of liftings that has received attention is that of sequence-
independent lifting (Wolsey [18], Gu, Nemhauser, Savelsberg [15], Atamtiirk[2]). In this
paper, we revisit liftings from a geometric perspective, building on recent work relating
minimal inequalities to maximal lattice-free convex sets. Our results are best described in
the context of an infinite model which we present next.

Let S be the set of integral points in some rational polyhedron in R™ such that dim(conv(.S))
n (for example S could be the set of nonnegative integral points), and let f € conv(S) \ Z".
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We consider the following semi-infinite model.

r= f4) ret > Ty

reR™ reR™
xesS
sp >0, reR" (1)

yr >0,y €Z, reR"

s,y have finite support.

The infinite vectors s and y having finite support means that they are nonzero only in a finite
number of entries. Given two functions ¥ and 7 from R” to R, the inequality

Yo wr)se+ Y wlr)y, > 1 (2)

reR” reR™

is walid for (1) if it holds for every (z,s,y) satisfying (1). If (2) is valid, we say that the
function (¢, ) is walid for (1). A valid function (¢, 7) is minimal if there is no valid function
(¢, ") distinct from (¢, 7) such that ¢/ (r) < ¢(r), 7'(r) < w(r) for all r € R™.

Model (1) is a natural abstraction of the simplex tableau. Indeed, setting all but a finite
number of the s, and y, variables to zero reduces (1) to a problem in tableau form with
right-hand-side f, where x are the basic variables, and the s, and ¥, variables not set to zero
are the nonbasic ones. Therefore, information about valid inequalities for (1) automatically
transfers to the problem of cutting-off a fractional basic solution of the linear programming
relaxation. Most cutting planes used in practice (Gomory mixed integer cuts, Mixed Integer
Rounding inequalities, knapsack covers, flow covers, lift-and-project cuts and many other)
are valid for Gomory’s corner polyhedron, which is the convex hull of solutions to (1) where
S = Z" and all but a finite number of the variables s, and y, are set to 0.

One of the most effective cutting planes used in solvers are the Gomory Mixed Integer
cuts, which correspond to valid functions for (1) when n = 1 and S = Z. It is well known
that, among all cutting planes derived from a single equation, Gomory Mixed Integer cuts
have the best possible coefficients (i.e. the smallest) on the nonbasic continuous variables.
To transfer this notion to the general setting of (1), Dey and Wolsey [13] proposed to study
the following simpler model, where the integer variables y, are all set to zero.

T = f—i—err

reRm™
rz€eS
s, >0, reR" (3)

s has finite support.

We refer to this model as the continuous semi-infinite relaxation relative to f. Given a
valid function ¢ for (3), the function 7 is a lifting of ¢ if (¢, 7) is valid for (1). If ¢ is a
minimal valid function for (3) and 7 is a lifting of ¢ such that (¢, 7) is minimal, we say that
m is a minimal lifting of 1.

Minimal valid inequalities for (3) are well understood in terms of maximal S-free convex
sets. We are interested in characterizing liftings of minimal valid inequalities for (3).



We remark that, given any valid function ¢ for (3) and a lifting 7 of ¢, the function 7’
defined by 7'(r) = min{¢(r),w(r)} is also a lifting of 1. Indeed, given (8,7) satisfying (1),
we show that > cpn ()5, 4>, cpn 7 ()7 > 1. Let (3,7) be defined by §, = 5., 3, = @, for
every r € R™ such that 7(r) < 9(r), and 8, = 8,4+, §» = 0 for every r € R™ such that ¥(r) <
7(r). One can readily verify that (3,7) satisfies (1), hence > cpn ()3, + > cpn ()7 > 1.
Furthermore, > cpn ¥(1)5r 4+ 3, cpn @ (1) = 2 pern V()30 + > cpn T(1)7r > 1

In particular, if ¢ is a minimal valid function for (3) and 7 is a minimal lifting of ¢, then
w < ).

We first concentrate on deriving the best possible lifting coefficient of one single integer
variable. Namely, given d € R™, we consider the model

T = f—l—err—l-dz
reR™
xes

s >0, reR" (4)
z2>0,z€Z,

s has finite support.

Given a minimal valid function v for (3), let m;(d) be the minimum scalar A such that
the inequality

Z P(r)s, + Az > 1
reR™
is valid for (4).
By definition, 7, < 7 for every lifting 7 of 1. In general, the function (¢, my) is not valid
for (1). However, when (1, m,) is valid, my can be viewed as a trivial sequence-independent
lifting of :

Proposition 1. Let ¢ be a minimal valid function for (3). When (v, ) is valid for (1), m,
18 the unique minimal lifting of 1.

In this paper we give a geometric characterization of the function mp, and use this char-
acterization to analyze specific minimal valid functions v for which 7, is the unique minimal
lifting.

A valid function (¢, m) is extreme for (1) if there do not exist distinct valid functions
(pr,7h), (2, 7%) such that (¢, ) = 2(¥!, 7l) + L(y%, 7). Note that if ¢ is extreme for (3),
then 1 is minimal.

Remark 2. If1) is extreme for (3) and (1, ) is valid for (1), then (1, my) is extreme for (1).

Indeed, given valid functions (¢!, 71), (2, 7%) such that (v, 7) = 1(¥*, ') + 2 (v?, 72),
then 11 = 1hy = 1), since ¥ is extreme for (3), and m; = w9 = 7y since m > 7y and w9 > 7y.



2 Lifting and S-free convex sets

We observe that (4) is equivalent to the following

() = ) 2 0) =+ ():

(r,xp41) € S X Zy
s, >0, reR" (5)
z >0,

s has finite support.

Indeed (z, s, z) is a solution for (4) if and only if (z,x,41,5,2) is a solution to (5) by set-
ting x,+1 = z. Note that the above is obtained from the continuous semi-infinite relaxation
relative to (g) by setting to 0 all variables relative to rays with nonzero (n + 1)-th compo-
nent, except for (il) Therefore, given any valid function ¢ for the continuous semi-infinite
relaxation relative to (]Oc), then if we let (r) = @(6) forr € R™ and A\ = 1/;(?), the inequality

> rern ¥(1)s, + Xz > 1 is valid for (5) and for (4).

A convex set is S-free if it does not contain any point of S in its interior. Maximal S-free
convex sets were characterized in [7], where it was also shown that there is a one-to-one
correspondence between minimal valid functions for (3) and maximal S-free convex sets with
f in their interior.

Theorem 3. [7] A full-dimensional convex set B is a mazimal S-free convex set if and only
if it is a polyhedron such that B does not contain any point of S in its interior and each facet
of B contains a point of S in its relative interior. Furthermore if B N conv(S) has nonempty
interior, lin(B) contains rec(B N conv(S)).

We explain how minimal valid inequalities for (3) arise from maximal S-free convex sets.
Let B a polyhedron with f in its interior, and let ay,...,a; € R? such that B = {z €
R"|a;(z — f) <1,i=1...,t}. We define the function ¢ : R” — R by

Yp(r) = max a;r.
=1t

Note that the function v¢p is convex, subadditive, i.e. ¥p(r) + ¥p(r') > ¥p(r+ r'), and
positively homogeneous, i.e. Yp(Ar) = \pp(r) for every A > 0.
We claim that, if B is a maximal S-free convex set, then

Z Yp(r)s, > 1 is valid for (3). (6)
reR”
Indeed, let (x,s) be a solution of (3). Note that z € S, thus « ¢ int(B). Then
> wp(r)se = > vp(rs,) = vp( > rs,) =vplz—f) > 1,
reR” reR™ reRm

where the first equation follows from positive homogeneity, the first inequality follows from
subadditivity of )5 and the last one follows from the fact that z ¢ int(B).



The above functions are minimal [7],[13]. It was proved in [7] that the converse is also
true, namely that every minimal function valid for (3) is of the form ¢y where B is a maximal
S-free convex set with f in its interior.

Example. We consider problem (1) whenn = 1,0 < f < 1 and S = Z. In this case the
only maximal S-free convex set containing f is the interval B = [0,1]. Thus B = {x €

Rl —fHa—f) <L (1-f)" - f) <1} and ¢p(r) = max{—f~'r, (1= f)~'r}.

Let 1 be a minimal valid function for (3), and let B = {x € R" |a;(x—f) <1, i =1,...,t}
be a maximal S-free convex set with f in its interior such that ¥ = 5. We define the set
B(A\) € R™™! as follows

B(A) = {(2,2n41) € R"™ M aj(x = f) + (A — aid)apir <1, i =1,...,t}. (7)
Theorem 4. The inequality Y cpn (r)s, + Az > 1 is valid for (4) if and only if B(X) is
(S X Zy)-free.

Proof. Let 1) = ¥p(\)- By construction, ¥ () = w(r) for all r € R™, while zﬁ(il) =\

We show the “if” part of the statement. Given A such that B(A) is (S X Zj)-free, it
follows by claim (6) that the function ¢ is valid for the continuous semi-infinite relaxation
relative to (g) This implies that ) pn 9(r)s, + Az > 1 is valid for (4).

We now prove the “only if” part. Let A be such that > _p.9(r)s, + Az > 1 is valid
for (4). Given a point (-'En:il) € S x Z4, we show that such point is not in the interior of
B(A). Indeed, let 7 = & — Zp41d — f, Z = Zpy1, and (5,),ern be defined by

_ { 1 ifr=r,
5, =

0 otherwise .
Note that f+>" cpn 75, +dZ = f + 7+ Zpp1d = 2. Since T € S and ) pn ¥(7)s, + Az > 1

is valid for (4), we have

1< > g(r)5 + A2 = 9(F) + AEng1 = IAX a7 + Al 41

—heen

reR™
= lriaxt[ai(:i — )+ (A —a;d)Zp41].
Thus there exists i € {1,...,t} such that a;(Z — f) + (A — a;d)Zp41 > 1. This shows that
(E:H) is not in the interior of B(\). O

Theorem 4 implies that my(d) is the minimum value of A such that B(\) is (S x Z4)-free.

Example (continued). In the previous example, let d € R and A € R. If A # 0, then the
set B(A) is the 2-dimensional polyhedron with two facets, containing the points (8) and (é)
respectively and with one vertex, namely (g) + A7t (Cll) If A =0, then B(\) is the split set
[0,1] + ((Cll)> It is immediate to verify that, for A < 0, the interior of B(\) contains one of
the integral points (LdJ) or ((Clq).

For example, let f = ;. Ford = %, p(d) = 2. One can readily verify that B(\) is Z x Z -free
if and only if A > %, otherwise it contains the point (%) Hence my(d) = %

For d = 1, 1p(d) = 3. It is immediate that B(\) is Z x Z-free if and only if A > 0, hence
me(d) = 0.



J

Figure 1: Example: f = %. Left: d = % Right: d = 1.

Theorem 5. Let ¢ be a minimal valid function for (3) and © be a minimal lifting of 1.
Then there exists € > 0 such that v, m and w; coincide on the ball of radius € centered at the
origin.

Proof. Since v is a minimal valid function for (3), there exists a maximal S-free convex set
B={xeR"|aj(x—f) <1, i=1,...,t} such that ¢ = ¥p.
Let

a = max max (a; —a;j)r
1<i,j<t ||r||=1

Since B is a maximal S-free convex set, every facet of B contains a point of S in its
relative interior. Hence, for i = 1,...,t, there exists z* € S such that a;(z* — f) = 1 and
aj(x* — f) <1 —ry, j # 1, for some positive v;. Let € > 0 such that ea <~; fori=1,...,¢.

Let d € R™ such that ||d|| < e. We will show that, for every A < 1(d), B(\) contains
a point of S X Z, in its interior. By Theorem 4, this implies that m;(d) > v(d). Since
mp < < 1p, this implies 7y(d) = 7(d) = ¥(d).

Let i, 1 <14 <, such that ¢(d) = a;d. Let A = 1(d) — ¢ for some 6 > 0. We show that
B(\) contains the point (zlz) in its interior. Indeed, by (7), B()\) is the set of points in R*?
satisfying the inequalities

aj(x — f)+ [(a; —aj)d — 0]xnt1 <1, j=1,...,t.
Substituting (zlz) we obtain

a;(xt — f) -0 < 1,
aj(@' — f)+(a;—a;)d—8 < 1, j=1,...,t j#1,

where the first inequality follows from a;(z'— f) = 1, while the second follows from a; (2~ f) <
1=, [|d|| < e, and (a; — a;)(d/||d]]) < o by our choice of a.
Thus (xlb) is in the interior of B(\). O

Example (continued). From the previous example where n =1, 0 < f < 1 and S = Z, note
that my(d) = ¥p(d) for every d € [—f,1 — f]. Indeed, if d < 0, then B()) contains ((1)) for



all A < ¥p(d), while if d > 0 then B()\) contains G) for all A\ < 1p(d). Furthermore, for
A =1p(d), if d < 0 the facet of B(\) containing (8) is vertical and contains the point ((1]), if
d > 0 then the facet of B(\) containing (é) is vertical and contains the point (})

Theorem 5 implies that, for every minimal valid function 1 for (3), there exists a region
Ry C R"™ containing the origin in its interior such that 1 and 7 coincide in R, for every
minimal lifting 7 of ¢ for (1). Since 1) is piecewise linear, it follows that 7 is piecewise linear
around the origin. This is in contrast with extreme functions 7 for the pure integer semi-
infinite relaxation (i.e. the set (1) where all the s, are set to 0) which need not be piecewise
linear [5].

Lemma 6. Let v be a minimal valid function, and w be a minimal lifting of v. Then
i) For every r € R™ and w € Z™ Nlin(conv(S)), n(r) = w(r + w).
i1) For every r € R™ such that r +w € Ry, for some w € Z" Nlin(conv(S)), m(r) = ¥ (r + w).

Proof. i) Let ¥ € R™ and w € Z" N lin(conv(S)). Suppose 7(7) # m(F + w). Since —w €
Z" N lin(conv(S)), we may assume m(7) > 7(7 + w). Since w € Z" N lin(conv(S)), then a
point x € R™ is in S if and only if x + w € S. Thus a point (z,5,y) satisfies (1) if and
only if (Z + wyr, §,y) satisfies (1), where g7 = 0, Jrtw = Yr+w + Ur, and g, = g, for every
r € R"\ {7,7+w}. This shows that the function " defined by 7'(7) = 7 (¥ +w), 7' (r) = = (r)
for every r € R™ \ {7} is a lifting of 1, contradicting the minimality of 7.

it) It follows from 4) that m(r) = 7(r + w). By definition of Ry, n(r +w) = ¢(r +w). O

This lemma is closely related to a result of Balas and Jeroslow [3]. It implies the following
property.

Theorem 7. If for everyr € R™ there exists w” € Z"Nlin(conv(S)) such that r+w € Ry, then
there exists a unique minimal lifting of 1, namely the function m defined by 7(r) = ¥ (r+w").
Furthermore m = my.

Note that, if for some r € Ry, there exists w € Z" Nlin(conv(S)) such that r + w € Ry,
then ¥(r +w) = (r).

Example (continued). From the previous example where n = 1, 0 < f < 1 and S = Z,
we have shown that i(r) = m(r) for every r € [—f,1 — f]. Note that, for every r € R,
r—|r+f] €[-f,1—f]. Thus my(r) = ¢(r — [r + f]|) for all » € R, and 7y is the unique
minimal lifting of 1. Thus 7,(r) = max{—f~*(r — |7 + f]),(1 — )~ (r — |7 + f])}. More
explicitly, if r — [r| < 1 — f, then my(r) = TI__L;J, while if r — |r| > 1 — f, m(r) = #
Given a tableau row z = f + 2?21 p's; + 2?21 qjyj, where s; > 0,7 =1,...,h,and y; > 0

and integer, 7 = 1,..., h, the inequality Z?:l P(p')s; + Z?Zl mo(¢?)y; > 1is

hoo h i k j j k j j
p p ¢ —|d] [¢’] —q
Lottt X mpwt X Tpwet
i=1 i=1 j=1 j=1
pi>0 pi<0 @P—|gi|<1—f ¢I—g?|>1~f

which is the Gomory Mixed Integer Cut associated with the tableau row.



3 Applications

We illustrated in Section 2 how our geometric approach can be used to derive Gomory’s
mixed integer cuts. In this section, we give three examples of how it can be applied to the
multi-row case.

3.1 Wedge inequalities

We consider the problem (1) where n =2 and S = Z x Z,. We focus on inequalities arising
from maximal S-free convex sets with 2 sides and one vertex. We call such sets wedges.

Figure 2: Wedges and corresponding region R + {f} shaded in gray. The inequality corre-
sponding to the wedge on the right has a unique minimal lifting.

Let B = {z € R?|a;(x — f) < 1,4 = 1,2} be such a maximal S-free convex set. Since B
is S-free, its only vertex must be in the interior of conv(S), rec(B) has dimension 2 and for
every nonzero element r € rec(B), 19 < 0.

Note that rec(conv(S)) = R x R4 and B has empty lineality space. By Theorem 3,
lin(B) 2 rec(BNconv(S)), hence rec(B)Nconv(S) = (). In particular, (R x {0}) Nrec(B) = 0,
thus by symmetry we may assume aq ((1)) < 0 and as ((1)) > 0, that is a11 < 0 and as; > 0.

Let 7 be a nonzero vector such that a;7 = ao. Clearly the second coordinate of # is
nonzero. Note that any point € R? can be uniquely written as « = f + o*# + 5% (é) where
o, 5% € R. Let £ € S be a point in the relative interior of one of the two facets of B, say
ap(Z—f) =1, ar(z — f) < 1. Note that 0 > (ar, —ap)(zZ — f) = % (ag1 — an1), hence 7 < 0 if
h=1and 8% > 0if h = 2. Let ' be a point of S in the relative interior of the facet defined
by ai(x — f) < 1 such that 59”1 is largest possible, and z? be a point of S in the relative
interior of the facet defined by as(x — f) < 1 such that ﬁZQ is smallest possible. Let §; = 8*".
Note that 51 < 0 < 2. We define the region R = [31, 52] + (7). (See Figure 2.)

Lemma 8. For every d € R, my(d) = ¢p(d).

Proof. Let d € R, that is d = ar + ﬁ((l]), for some @ € R and S € [y, 82]. We consider the
case 8 < 0. The case S > 0 is similar.



Note that (a; —a2)d = a(ay — a2)7+ B(a11 —ag1) > 0 since (a3 —ag2)r =0, 5 <0, a11 <0
and ag; > 0. Hence ¥p(d) = max{aid, asd} = a1d.

We will show that, for every A\ < ¢¥p(d), the set B(\) defined in (7) contains the point
(mll) in its interior. By Theorem 4, this will imply my(d) > ¢ p(d), and thus 7,(d) = ¥ p(d).

Let A = ¢p(d) — & for some § > 0. Then B()) is the set of x € R? satisfying

ay(x— f) —dxg < 1,
as(x — f)+ (a1 — ag)des — drg < 1.
Substituting (xll) in the first inequality, we obtain a1 (z' — f) —d = 1 —§ < 1. Substituting
in the second inequality, we obtain

ag(z' — f) + (a1 —az)d — 6 = o agf + Brag + a(a —az)? + Blair —az1) — 0

= o ai + Brair + (B8 — Bi)(arn —az1) — 0
< art—f)—6=1-6<1

where the first inequality in the last row follows from g1 < 8, a1 < 0, as; > 0. Thus (:(;11) is
in the interior of B(\). O

Let y' and y? be the intersection of the facets defined by a1(z — f) < 1 and as(z — f) < 1,
respectively, with the axis zo = 0. That is ay(y* — f) = 1, y3 = 0, and a2(y® — f) = 1,
y2 = 0. Since B is S-free, y? — y < 1, where equality holds if and only if y!,%? are integral.
Furthermore, it is not difficult to show that 32 — 81 < 32 — yi. Thus 8y — 31 = 1 if and only
if y!, y? are integral vectors. In this case, for every r € R? there exists w” € Z x {0} such
that » +w" € R. Since lin(conv(S)) = R x {0}, by Theorem 7, my(r) is the unique minimal
lifting of 1 p, and m(r) = ¥p(r + w") for every r € R2.

Dey and Wolsey [13] show that ¢ is extreme for (3) if and only if B contains at least
three points of S. Thus Remark 2 implies the following:

Theorem 9. If B contains at least three points of S and B N (R x {0}) is an interval of
length one, then (Yp,my) is a valid extreme inequality for (1).

Example. Let f = (

ol ol

) and S = Z x Z. Consider the wedge

2 1 12 2 3 1
W= {zecR?| —3(z, — = )<, ey = 2= 2y — 1) < 1)
{z e R7| = 3(z1 3)+3($2 3)_ , 5($1 3) 5(172 3)_ }

The set W is a maximal S-free convex set, as one may easily see from Figure 3.
The corresponding minimal inequality is given by
3

12
P(r) = max{—3ry + 3rq, Erl — grg}.

One can easily verify that the vector 7 = (g) satisfies —37) + 379 = %fl — %fg, and that

the region R is thus given by R = [—%, 8] + (g) This can be written as

4 2 5
R= R?| — = <7 —Zprp < =)
freR7| —gsn-3nsg)

9



Figure 3: Set W in the example and corresponding region R + {f} shaded in gray.

For every r € R?, define the integral vector w" by w} = —|r; — %7’2 — %J, wy = 0. Note

that w” € lin(S) N Z?% and r + w" € R for all » € R2. The unique minimal lifting for 1 is
therefore the function 7 defined by 7(r) = 1(r + w"). The explicit formula is given by
2 4 12 2 4 3
7(r) = max{—3(r; — |11 — 32~ §J) + 3rg g(rl —|r - 32 §J) - 37“2}.
Suppose now we are given the following two rows of the optimal simplex tableau for the
linear relaxation of a mixed integer program.

r = %—l— r3+ T4 — Tg— %:L'7

3 7 4

T9g = g—l- 5T3— 204— §w5+ Te— FTT
x1, %2, T3, T4, T5, L6, L7 > 0

T1,T2,T4,T6 € Z
The lifted inequality determined by the wedge W is ¢(r!)x3+m(r?)zg+1(r®)zs+m(rt)ze+
_4
Y(rd)zr > 1, where r! = (é), r? = (_12), rd = (_0%), rt = (_11), r® = (_g). This gives the
inequality

CRC gu + 5T + %ZEG > 1.

Note that the non-lifted inequality (that is, the inequality obtained from W if we ignored the
integrality conditions on x4 and xg) is

§x —i—gw +zw + 62 > 1
5¥3 T o Tt T 6 = L.

10



3.2 Simplicial polytopes

In this section we focus on valid inequalities for (3) arising from maximal lattice-free simplicial
polytopes, in the case where S = Z". Recall that a polytope is simplicial if each of its facets
is a simplex.

Let B={x € R"|a;(x — f) < 1,i=1,...,t} be an n-dimensional maximal lattice-free
simplicial polytope and let v!,... ,vP be its vertices. For i = 1,...,t, let V; C {1,...,p} be
the set of indices of vertices of the facet defined by a;(x — f) < 1, that is a;(v/ — f) = 1 for
all j € V;. Let r' =v' — f,i=1,...,p. Note that, since B is simplicial, {r/|j € V;} consists
of n linearly independent vectors, for i = 1,...,t, and a;77 = 1 for all j € V;, while a;r7 < 1
for all j ¢ V.

Let Z be an integral point in the relative interior of the facet defined by a;(x— f) < 1, that
isai(z—f)=1,aj(Z—f) <1, j#i. Then Z can be uniquely written as = f+2je\/i a;r,
where > .oy @ =1, a; >0, j € V. Let R(Z) = {3_;cy, ajr’ |0 <a; <aj, jeVik

Let us denote by Z the set of all points Z in Z™ such that T is contained in the relative
interior of some facet of B. Let R = Uzez R(Z).

Lemma 10. For every d € R, my(d) = ¢p(d).

Proof. We only need to show that, given & € Z and d € R(Z), my(d) = ¢¥p(d). By symmetry
we may assume that Z is in the relative interior of the facet defined by a1 (z— f) < 1, and that
Vi={1,...,n}. Let a1,...,a, nonnegative such that >’"_;a; =1land 2= f+ 37, a;r.
Since d € R(z), there exist aq, ..., ay, such that d = 2?21 ajrfand 0 < aj <a;,j=1,...,n.
Note that, for i = 1,...,¢, (a1 — a;)d = > 7_; aj(ar — a;)r? > 0. Thus ¥p(d) = ayd.

We will show that, for every A < ¢p(d), the set B(\) defined as in (7) contains the point
(1) in its interior. By Theorem 4, this will imply 7(d) > ¢5(d), and thus m,(d) = ¥p(d).

Let A = t¢p(d) — & for some § > 0. Then B()) is the set of x € R"*! satisfying

ar(r — f) —0rpy1 <1,
ai(x — f)+ (a1 — ay)dxpsey — dxpr < 1, i=2,... ¢t

Substituting (f) in the first inequality, we obtain a1(Z — f) —0 = 1 — § < 1. Substituting
in the ith inequality, i = 2,...,n + 1, we obtain

ai(z — f)+ (a1 —a;))d—9 = Z@jairj + Z aj(ay —a;)r! — &
j=1 j=1
= Z@j —Zdj(l —airj) —I—Z()éj(l —airj) )
j=1 j=1 j=1

n

= 1- Z(d]’ — aj)(l — a,-rj) -9

j=1
< 1-6<1
where the equality in the second line follows from a;r7/ = 1 for j = 1,...,n, the equality on
the third line follows from Z?:l a; = 1, while the first inequality on the last line follows from
aj < aj and a;rd < 1. O
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In light of Theorem 7, we are interested in cases where for every r € R" there exists
w” € Z" such that r +w" € R, since in this case 7y is the unique minimal lifting.

Dey and Wolsey [11] studied the case n = 2. In this case maximal lattice free polytopes
are either triangles or quadrilaterals [16]. Dey and Wolsey show that the above property
holds if and only if B is a triangle containing at least four integral points (see Figure 4),
while it does not hold if B is a triangle containing exactly three integral points or if B is a
quadrilateral. They also show that, when B is a triangle with at least four integral points,
(v, ) is extreme for (1). This fact also follows from Remark 2 and from the fact that ¢¥p
is extreme for (3) whenever B is a maximal lattice-free triangle [10].

Figure 4: Lattice free triangles giving inequalities with a unique minimal lifting. Region
R+ {f} is shaded.

We next show that the above property holds when B is the n-dimensional simplex

conv{0,ney,...,ne,}, where e; denotes the ith unit vector. We assume that f is in the
interior of B. The picture on the left in Figure 4 shows the case n = 2.
Note that B = {z € R"| Y " 2; < mn,z; > 0,7 =1,...,n}. The point e — ¢;, where ¢
denotes the vector of all ones, is the unique integral point in the relative interior of the facet
of B defined by x; > 0 and e is the unique integral point in the relative interior of the facet
of B defined by > ;2 <n. Thus Z = {e,e —e1,...,e — ey}

Let d',...,d""! be defined as follows: d' = e; — %f, i=1,...,n and d"t! = —%f.
Then R(e) = {3°7_, a;jd |0<a; <1,i=1,...,n} and R(e — ¢;) = {2?111 a;jd |0 < af <
1,k=1,...,n+1, a; = 0}. Therefore R = {Z?illajdj]O <o <1l,i=1,....,n+1, a4 =
0 for some i, 1 <i<n+ 1}

Lemma 11. Let B = conv{0,ney,...,ne,}. For everyr € R™, there exists w € Z" such that
r+w € R.
Proof. Note that, for 1 <i,j <n+1,d —d’ € Z".

Let C; = cone{d’ |j #i,1 <j<n+1},i=1,...,n+ 1. Note that U'C; = R” and
C;NCy =cone{d | j #1,k, 1 <j<n-+1}. Furthermore, —d' € C; fori =1,...,n+ 1.
Claim: Let 7 € R™ and let i such that » € C;. There exists a unique o € R™*! such that
r= Z;Lill ajdj and o; = 0. Furthermore, « is nonnegative and a; < oz;» for every nonnegative
o/ € R""! such that r = Z;l;rll olidl.
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We prove the claim. Since C; is generated by n linearly independent vectors, r can be

uniquely written as r = Z?ﬂl a; d’ such that a; = 0, and @ must be nonnegative since r € C;.
Given a nonnegative o’ € R"*! such that r = Z;Hll o/;d? distinct from o, then o, > 0. Hence
n+1
. . .
—d' = ()t (o — o)
Jj=1
J#i

thus a;- — aj > 0 since —d’ € C;, hence by the above argument —d’ can be uniquely written
as a linear combination of the extreme rays of C;, and such combination is nonnegative. This

proves the claim.

Let us now consider r € R™. Let i be such that r € C;, 1 <i < n+1. Let o € R*H!
such that r = E’H’ll oz]d and a; = 0. By the above claim « is nonnegative. Let a =
max;—1,.. pt+1 Q- If a <1, thenr e R. If not, o, =& > 1 for some 1 <k <n+ 1.

Let ' = r + (ei —eg) = r+ (d° —d*). Then r’' = D itk a;d’ + d + (a — 1)d*. Let
h be such that r’ € C’h 1 <h<n+1andlet @’ € R"! be the unique vector such that
r' = Z;LJrll o/;d’ and o), = 0. By the previous claim, o’ satisfies the following properties
.r’—reZ” and o), =0,
0<a <aj,j#i, 1<j<n+1,
0<a <1, 0<a} <o — 1.

Thus, either max;—i,__ n41 oz;» < @& — 1, or the number of indices j such that oz;- =ais
smaller than the number of indices j such that o; = &. This implies the statement of the
lemma. O

It can be shown that, in this case, R is a polytope with ("H) pairs of parallel facets, and

that R has volume 1. Thus, by Lemma 11, all possible translations of R by integral vectors
form a tiling of R™. Therefore for every d € R”, there exists w? € Z" such that d + w® € R.
By Theorem 7, the function 7, defined by m;(d) = v p(d + w?) is the unique minimal lifting
of 1/1 B-

Whenever B is a maximal lattice-free simplex, 15 is extreme for (3). Indeed, if v!,. .., v"*!

are the vertices of B and we define 7/ = v/ — f, j =1,...,n+1, ¢ is extreme for (3) if and
only if Z"H Yp(rf)s; > 1 is extreme for the convex hull of the set Ry(r!,...,r" ) defined

as the set of all s € R"*! such that f—i—Z"H ris; € Z" and s > 0 (see [13]). In this case, since

each facet of B contains an integral point, for i = 1,...,n + 1 there exists s* € R"*! such
thats > 0 for all j # 1, 1<j<n+1 st _OandznfllslrﬂeZ" Hence s',...,s""! are
hnearly independent points of R¢(r!, ... ,r"*1), and Z"H 1/13(7‘7)3 =1lfori=1,...,n+1.
This shows that Z"H T,Z)B(T'])SJ >1 deﬁnes a facet of conv(Ry(r!,...,r" 1)), and thus it is
extreme for conv(Ry(rt, ..., 7" T1)). Therefore 15 is extreme for ( )

The above statement and Remark 2 imply the following.

Theorem 12. If B = conv(0,ney,...,ney,), (¥p,m) is extreme for (1) with S = Z".
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By standard arguments, the above theorem holds up to unimodular transformations and
integer translations of the set B. Namely, given any unimodular n x n-matrix U (i.e. an
integral matrix with determinant one) and any vector v € Z™ such that f is in the interior
of the set B’ = conv(v,n(Uey) +v,...,n(Ue,) + v), then (g, m) is extreme for (1) with
S = Z"™. Note that, given a vector f ¢ Z", one may always find an appropriate unimodular
matrix U and integral vector v so that f is in the interior of the corresponding set B’. This
type of lifted inequalities have been used in computational experiments by Espinoza [14] and
recently by Balas and Qualizza [4], and their results seem to indicate that such cuts might
be useful in practice.

3.3 Simple cones

We consider the case were S = Z" ! x Z, and the maximal S-free convex set B is the
translation of a simple cone. That is, B has a unique vertex v, and B — v is a simple cone.
Recall that a polyhedral cone in R™ is simple if it is generated by n linearly independent
vectors, and therefore it has n facets. This case extends the wedge inequalities of Section 3.1.

Let B = {z € R"|aj(z — f) < 1,i=1...,n}. By Theorem 3, rec(B) N rec(conv(sS))
is contained in the lineality space of B, which is empty. Therefore B N conv(S) is bounded.
Therefore the polytope BN(R"~1x {0}) is an an (n—1)-dimensional simplex P. Let v!,... v"
be the vertices of P, and let 77 = v/ — f, j = 1,...,n. By symmetry, we may assume that
aird =1for 1 <i,j <n,i+#j, and a;r* < 1. Let # = v — f. Note that, for i = 1,...,n,
aif =1.

Let Z be a point of S in the relative interior of one of the facets of B, say the facet defined
by ap(z — f) < 1. Then Z can be uniquely written as & = f + ar + Z?:l a;r’ such that
0<a;,j=1,...,n,and &y, = 0. Let R(z) = {2?2104]'7’”0 <a; <@, j=1,...,n}+ (7).
Let us denote by Z the set of all points Z in .S such that Z is contained in the relative interior
of some facet of B. Let R = UzezR(Z).

Lemma 13. For every d € R, my(d) = ¢p(d).

Proof. We only need to show that, given = € Z and d € R(Z), my(d) = ¢p(d). By symmetry
we may assume that Z is in the relative interior of the facet defined by aj(x — f) < 1. Let
@ € R and as, ..., &, nonnegative such that T = f + ar + Z?:z a;r’. Since d € R(Z), there
exist € R and aq,...,q, such that d = ozf—l—zyzzajrj and 0 <o < @j,j=2,...,n.

Note that, for i = 2,...,t, (a1 — a;)d = a(a1 — ;)7 + 35 5 aj(ar — a;)r? > 0, since
(a1 —a;)7 =0 and (a3 — a;)r? > 0. Thus ¥p(d) = a;d.

We will show that, for every A\ < ¥p(d), the set B(\) defined in (7) contains the point
(1) in its interior. By Theorem 4, this will imply 7(d) > ¢ 5(d), and thus m,(d) = ¥ p(d).

Let A = t¢p(d) — & for some § > 0. Then B()) is the set of x € R"*! satisfying

ar(z — f) —0Tng1 <
<

1,
ai(x — f)+ (a1 — a;)dxn 1 — 0Tpi1 1 i=2,...,t.

Substituting (f) in the first inequality, we obtain a;(Z — f) — 6 = 1 — § < 1. Substituting

14



in the ith inequality, i = 2,...,n + 1, we obtain

n n
ai(z—f)+ (a1 —a;))d—9 = aa;7+ Z&ja,ﬂ +alar — a;)7 + Zaj(al —a;)r! =0
Jj=2 Jj=2
n
= aaf + Z o_zjalrj —ajla; — a;)r' + ai(ay — a))r' =6

=2
= al(:i — f) — (542' — ai)(al — ai)ri -0
< 1-6<1

where the equality in the second line follows from a;* = a7 and a;7/ = a;77 forall 2 < j <n
such that ¢ # j, while the first inequality on the last line follows from o; < &; and a;7* < 1 =
arrt. O

Note that P is an n — 1-dimensional simplex in R"~! x {0} and P does not contain any
point of Z"~! x {0} in its interior. Suppose that P is maximal lattice free in R"~! x {0}. In
this case we can apply the results of Section 3.2 to identify cases where 7, is a lifting of ¥ .

Let f be the intersection of the line f + (7) with R*~! x {0}, and let #/ = v/ — f. For
every point Z € Z"~! x {0} in the relative interior of one of the facets of P, say the facet
defined by a(x — f) < 1, & can be uniquely written as Z = f + > e a;77 such that 0 < &,
j=1,...,n, and a, = 0. Let R(%) = {Z?Zlajfjm <aj <@, j=1,...,n}. Note that
R(z) = R(Z) N (R"! x {0}). Let Z be the set of all points in z € Z"~! x {0} in the relative
interior of some of the facets of P. We define R = U,.7R(Z). Then R D R+ (7). Hence, if
for every » € R"~! x {0} there exists w € Z"~! x {0} such that r +w € R, it also holds that
for every r € R” there exists w” € Z"~! x {0} such that r +w" € R.

Since R"~! x {0} is the lineality space of conv(S), Theorem 7 implies that 7 is the unique
minimal lifting of ¢, and m(r) = ¥(r + w").

The above property holds, for example, when n = 2 and P is an interval of length one
(as seen in Section 3.1), when n = 3 and P is a maximal lattice-free triangle containing at
least four points in Z2 x {0}, or for general n when P is a unimodular transformation of
conv(0, (n — 1)e,...,(n —1)ep_1).

References

[1] K. Andersen, Q. Louveaux, R. Weismantel, L. A. Wolsey, Cutting Planes from Two
Rows of a Simplex Tableau, Proceedings of IPCO XII, Tthaca, New York (June 2007),
Lecture Notes in Computer Science 4513, 1-15.

[2] A. Atamtiirk, Sequence Independent Lifting for Mixed-Integer Programming, Operations
Research 52 (2004), 487-490.

[3] E. Balas, R.G. Jeroslow, Strengthening cuts for mixed integer programs, European Jour-
nal of Operations Research 4 (1980) 224-234.

[4] E. Balas, A. Qualizza, communication at the Workshop on Multi-Row Cuts, Nov. 30-Dec.
2, 2009, Bertinoro, Italy.

15



[5]

[17]

[18]

A. Basu, M. Conforti, G. Cornuéjols, G. Zambelli, A counterexample to a conjecture
of Gomory and Johnson, manuscript (November 2008), to appear in Mathematical Pro-
gramming.

A. Basu, M. Conforti, G. Cornuéjols, G. Zambelli, Maximal lattice-free convex sets in
linear subspaces, manuscript (March 2009).

A. Basu, M. Conforti, G. Cornuéjols, G. Zambelli, Minimal inequalities for an infinite
relaxation of integer programs, SIAM Journal on Discrete Optimization 24 (2010), 158-
168.

A. Basu, G. Cornuéjols, G. Zambelli, Convex Sets and Minimal Sublinear Functions,
manuscript (March 2009), to appear in Journal of Convex Analysis.

V. Borozan, G. Cornuéjols, Minimal Valid Inequalities for Integer Constraints, Mathe-
matics of Operations Research 34 (2009), 538-546.

G. Cornuéjols, F. Margot, On the Facets of Mixed Integer Programs with Two Integer
Variables and Two Constraints, Mathematical Programming 120 (2009), 429-456.

S.S. Dey, L.A. Wolsey, Lifting Integer Variables in Minimal Inequalities Corresponding
to Lattice-Free Triangles, IPCO 2008, Bertinoro, Italy (May 2008), Lecture Notes in
Computer Science 5035, 463-475.

S.S. Dey, L.A. Wolsey, Constrained Infinite Group Relaxations of MIPs, manuscript
(2009).

S.S. Dey, L.A. Wolsey, Lifting Group Inequalities and an Application to Mixing Inequal-
ities, manuscript (2009).

D. Espinoza, Computing with multi-row Gomory Cuts, Operations Research Letters 38
(2010), 115-120.

Z. Gu, G.L. Nemhauser, M.W.P. Savelsbergh, Sequence independent lifting in mixed
integer programming, Journal of Combinatorial Optimization 4 (2000), 109-129.

L. Lovasz, Geometry of Numbers and Integer Programming, Mathematical Program-
ming: Recent Developements and Applications, M. Iri and K. Tanabe eds., Kluwer
(1989), 177-210.

M. Padberg, On the facial structure of set packing polyhedra, Mathematical Program-
ming 5 (1973) 199-215.

L.A. Wolsey, Valid inequalities and superadditivity for 0-1 integer programs, Mthematics
of Operations Research 2 (1977) 66-77.

16



