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Abstract: Most traffic assignment tasks in practice are performed by using deterministic
network (DN) models, which assume that the link travel time is uniquely determined by a link
performance function. In reality, link travel time, at a given link volume, is a random variable.
Such stochastic network (SN) models are not widely used because the traffic assignment
algorithms are much more computationally complex and difficult to understand by practitioners.
In this paper, we derive an equivalent link disutility (ELD) function, for the case of risk averse
drivers in a SN, without assuming any distribution of link travel time. We further derive a
simpler form of the ELD function in a SN which can be easily implemented in deterministic user
equilibrium traffic assignment algorithms like a DN. By comparing our two derived ELD
functions, the bound of the coefficient of the simpler ELD functions is obtained, so that drivers
will make the same risk averse route choice decisions. A method to estimate the coefficient of
the simpler ELD function has been proposed and demonstrated with questionnaire survey data
gathered in El Paso, Texas. The results of user equilibrium traffic assignments in a test network
using the Bureau of Public Roads (BPR) function and the simpler ELD function are then
compared. Our simpler ELD function provides a mean for practitioners to use deterministic user
equilibrium traffic assignment algorithms to solve the traffic assignment problem in a SN for risk
averse drivers during the peak hour commute.



Cheu et al. 3

BACKGROUND AND MOTIVATION

At present, most traffic assignment models used in practice assume that travel time in a link is a
deterministic function of the link’s characteristics (such as free-flow travel time and link
capacity) and link volume. A network with such a deterministic link travel time function is
called a Deterministic Network (DN) (1). In reality, for the same volume in a link, we have
variations in travel time. These variations are due to the differences in vehicle composition, lane
distribution, driving behavior, weather, incidents, etc. These variations are usually small when
the volume is light but they become larger as the link becomes more congested. One way to
model such variation is to consider link travel time as a random variable that has a probability
distribution, with mean and variance expressed as functions of the link characteristics and link
volume. A network with such probabilistic link travel times is called a Stochastic Network (SN)

(D).

Most transportation network models assume that (1) the drivers have perfect knowledge
of the link travel times (in a DN) or of the probabilities of different values of link travel times (in
a SN); and (2) the drivers will select the routes that will minimizes the travel times between their
origins and destinations. The resulting state of the transportation network is called Deterministic
User Equilibrium (DUE). In reality, a driver’s knowledge is usually somewhat imperfect. The
driver’s perception of a link travel time may be slightly different from the actual travel time.
Some transportation network models take this perception error into account by modeling it as a
normal distribution with zero mean. Due to these perception errors the selected routes of the
drivers vary stochastically. The resulting state of the transportation network is called Stochastic
User Equilibrium (SUE) ().

Based on the assumptions in the nature of link travel times and drivers’ perception on the
link travel times, traffic assignment models may therefore be classified into four types:
Deterministic Network-Deterministic User Equilibrium (DN-DUE), Deterministic Network-
Stochastic User Equilibrium (DN-SUE), Stochastic Network-Deterministic User Equilibrium
(SN-DUE), Stochastic Network-Stochastic User Equilibrium (SN-SUE) (1,2).

The DN-DUE is the simplest, the easiest to understand, and the most widely used traffic
assignment model in practice. This model was originally formulated by Beckman et al. (3) and
may be solved by DUE algorithms (for examples, the Frank-Wolfe algorithm (4), Algorithm B
(5), and others). In DN-SUE models, the network’s link travel times are deterministic (with a
given volume distribution), but they may be perceived differently by different drivers. Due to
the error in travel time perception, drivers will always select what they perceive as the shortest
paths but these may not be the actual shortest paths. The DN-SUE model was originally
formulated by Daganzo and Sheffi (6). A popular solution algorithm for the DN-SUE model is
the Method of Successive Averages (MSA) (7).

In a SN, driver’s response to travel time uncertainty has also been modeled. Instead of
selecting the route which has the minimum expected travel time, the driver is modeled to select
the route that has the minimum expected disutility. Such SN model was first studied by
Mirchandani and Soroush (8). While DN-DUE and DN-SUE models are used by many
transportation modelers, only few papers such as (1, 2, 8, 9, 10) used SN models because these
models are much more computationally complex than the DN models. Under certain conditions,
the SN-DUE model can be solved by DUE algorithms simply by replacing the link travel time
function with a suitable equivalent link disutility (ELD) function (8, 11).

In principle, it is possible to consider an even more realistic SN-SUE model which adds
drivers’ perception errors into the link travel time variations. However, according to (2), the SN-
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DUE model is suitable for modeling of peak hour traffic because regular commuters have a good
knowledge of the mean and variance of peak hour travel times in familiar routes.

To use the SN-DUE model to assign traffic for the peak hour commute in a network, a
simple ELD function has been derived in this research. This function takes into account the link
characteristics and driver’s respond to uncertainty in link travel time, but unlike in (8, 9, 11), it
does not require the modeler to specify the link travel time distribution or variance. With this
ELD function, a modeler solves the SN-DUE model as a DN-DUE model simply by replacing
the deterministic link travel time function in a DN with the ELD function in a SN, and then
applying the DUE algorithm.

The outline of this paper is as follows. After reviewing the previous related work, we
proceed to derive the ELD function from route disutility function for drivers with risk averse
route choice behavior, without assuming any probability distribution for the link travel time.
Following this, the next section derives the simple ELD function without assuming the link
travel time distribution, variance and driver’s risk taking behavior. By comparing the two
derived ELD functions, the constraint in the coefficient of the simple ELD function for risk
averse drivers is obtained. We then describe a method to estimate this coefficient and
demonstrate it with survey data gathered in El Paso, Texas. Using the coefficient obtained from
the survey, the simple ELD function is implemented in a SN-DUE model for a test network, and
the results is compared with that obtained in the DN-DUE model.

REVIOUS RELATED WORK

The Bureau of Public Road (BPR) function is the most popular function that describes the link
travel time t; in link i ina DN:

B
t =t {1+ a[v—‘j } 1)
Ci
where tif is the free-flow travel time in link i, v,

. Is the volume in link i, ¢, is the capacity of link
I,and « and g are constants. Typical values of « and S are 0.15 and 4 respectively.

To model a SN, the authors of (9, 11) modeled t, as Gamma distribution with a lower
bound equal to t'. Ina SN, it is reasonable to assume that (1) describes the average link travel
time t; in link i:

g
£t llm[i] } @
Ci

In a SN, since link travel times are stochastic, the route travel times are stochastic. The
driver’s route selection depends on how the he/she react to the route travel time uncertainty.
This is particularly important if he/she has constraint in the time of arrival (e.g., scheduled
events, work starting times) with heavy penalties for late arrivals. There are three types of such
behavior: risk averse, risk prone and risk neutral (1, 2, 8, 9, 11). The term risk here refers to the
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risk of a late arrival at the destination. A risk averse driver prefers a route that has a longer
average travel time but smaller variance to a route that has a faster average travel time but higher
variance. That is, he/she would rather use the route with longer travel time (and depart early) to
lower the risk of arriving late. On the contrary, a risk prone driver would select the route with a
faster travel time but higher variation. A driver with risk neutral behavior does not consider
travel time variation in his/her route choice decision. In the morning commute, it is reasonable
to assume that majority of the drivers are risk averse.

According to decision theory (see for example (12)), in the stochastic case, a rational
decision maker maximizes the expected value of his/her utility function, or equivalently
minimizes the expected value of the disutility function. In a SN, given a choice of routes r e R
connecting an origin-destination (O-D) pair, a driver will select the route r’ which has the
smallest expected route disutility E[DU, ]

E[DU, |= rpeiRn{E[Dur]} ©)

For the drivers with risk neutral behavior, the route disutility DU, is equal to the route travel
time t,. Therefore E[DU, ] is equal to the average route travel time £ . For a route r which is
made up of L links t, =t, +...+t . Therefore, f, =t +...+t . Thus (3) is equivalent to selecting
a route with the smallest t =t +...+t . Hence, a risk neutral driver uses the ELD function
DU, =t. for route choice.

For describing risk averse and risk prone behavior, the most commonly used disutility
functions are the exponential functions (12). Such functions have been used by (1, 8, 9, 10, 11):

DU, = { b, [exp(et, )-1] for risk averse drivers "

b,[1—exp(-¢t, )] for risk prone drivers

where b;,b,,w,p are positive constants. According to (3), selecting a route with the smallest
value of E[DU, ] is equivalent to selecting a route with the smallest value of du, = ZDUi , the

sum of the ELDs along the route.
In particular, in the SN-DUE case, when there is no perception error, for risk averse
drivers the ELD function takes the following form (11)

_ 62
DU, =t +co? £+lc% (5)
12 37—t

where atf is the variance of the travel time of link i and c is a constant determined by the

parameters of the exponential disutility function. It is important to note that, in order to use (5),
one needs to know the o’ for every link.
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The fact that the users preferences can be expressed in the form of minimizing the
expression du, :ZDUi allows us to use a DUE solution algorithm to solve the SN-DUE

ier

model (1, 2).

DERIVATION OF EQUIVALENT LINK DISUTILITY FUNCTION FROM ROUTE
DISUTILITY FUNCTION
In this section, we derive an ELD function DU, for risk averse drivers in a SN-DUE model,

without the need to assume a link travel time distribution (e.g., Gamma distribution in (9, 11)).
According to the SN-DUE model, a driver selects a route that has the minimum value of
E[DU,]. Consider A =g(E[DU,]) for some monotonically increasing function g(x),

minimizing E[DUr] IS equivalent to minimizing A, . For risk averse drivers, following (4), we
can use

A = E[exp(et, )] (6)

Since t, =t +...+1t_, we can expand (6) to

A = Elexp(o(t, +1, + ...+t ))] = E[exp(at, )exp(at, )...exp(et, )]

E [exp(a)tl )] ‘E [exp(a)t2 )] . E [exp(a)tL )] (7

Since LIn(x), @ >0, is a monotonically increasing function of x, this choice of minimizes A
is, in its turn, equivalent to minimizes 21n(A, ). Here

%m(A) = %In{E[exp(wtl)]}+%In{E[exp(wt2)]}+ ...+%In{E[exp(th)]} ®)

In a DN, in which all travel times t, and t, are deterministic, the above expression reduces to

S

%In(A,) = In[exp(a)tl)]+%In[exp(a)tz)h...+%In[exp(a)tL)] =L+t +..4t )=t (9

From Equation (8), we conclude that the new route utility function du, can be expressed as
du, =DU, +..+ DU, where

DU, = %In{E[exp(a)ti )]} (10)
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Thus, the drivers preference in SN-DUE is equivalent to selecting a route with the smallest value
of du,. Therefore, selecting a route in a SN (for risk averse drivers) is very similar to selecting a

route in a DN, but with link disutility DU; instead of link travel time t; .
Let us reformulate the expression for DU, in terms of mean and variance of t,. Ina SN,
the t, in link i can be expressed:

t=F+(t-f) (1)

It follows that

exp(at; ) = exp(wf; lexp(e(t — ) (12)
Hence
Elexp(at; )] = exp(ef JE[exp(a(t —1))] (13)

Usually ao(ti —t'i) is small, so we can expand the exponential function into the Taylor series and
only keep the first three terms in this expansion

expla, 1) ~ L+ oft )+ 8 (14
Therefore
elexploft ~)]=1+ oelt 1+ 2 €[ 0] (15)

By definition, E[t, —f ]=0 and E[(ti —t'i)z]z o7 . Substituting (15) into (13), we obtain

2
Elexp(at, )] = exp(af, ){1+%a§} (16)
The ELD thus becomes
1 _1 . o°
DU, = —In{E[exp(at, )]} = =In{exp(af ) 1+ —0o7
@ @ 2
2
=1 +lln{l+w—af} (7)
@ 2

Using the Taylor series expansion of In(1+z)=z +... we obtain
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DUi:ﬂ+%of (18)

We have shown that, if the all drivers in a network have risk averse behavior, solving for
DUE in a SN is similar to solving for DUE in a DN, except that we replace t, in a DN with DU,

ina SN. The firstterm t in DU, in (18) is taken from (2) which is essentially the same as the

BPR function. Thus, it can be said that, in a SN, the additional term in the route choice decision
for risk averse drivers is the link travel time variance, scaled by a factor /2 (@ >0). The
magnitude of @ reflects the sensitivity of the drivers in avoiding the risk of late arrival. Risk

averse drivers will avoid links that have large ;. If o, =0, the SN-DUE model is reduced to a
DN-DUE model. Equations (5) and (18) have similar forms. In (5), t. is assumed to follow
Gamma distribution but in (18) we have not assumed any distribution for t;.

ALTERNATIVE DERIVATION OF EQUIVALENT LINK DISUTILITY FUNCTION

This section presents an alternative derivation of a simpler ELD without assuming the
distribution of t,, o and driver’s risk taking behavior.

Ina SN, t; is a random variable (at a given v;), while f. may be estimated by (2). Note
that, in (2), when v, =0, £ =t which is deterministic.
It is natural to assume that DU, depends on t" and the relative average delay d, i.e.,

DU, = F(t" d) (19)
where
R B
g bt :a[&j (20)
t C,

for some function F(t",d).
One would expect a link which has a higher t' to have a higher link disutility; so,
F(tif ,d) must be an increasing function of t;". One would also expect that as the link becomes

more congested, t; and hence the link disutility increases. In addition, field data have suggested

that, as the link becomes more congested, the variation of link speed increases (see the speed-
volume plots in (13)). Therefore, as the link becomes more congested, the variation of t; and

therefore the link disutility would increase; so, F(tif ,d) must also be an increasing function of d.
The function F(tif ,d) must also satisfy the following conditions:
(i) When v, =0, d =0, t, =t =t therefore
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F(t'0)=t (21)

(i) If we sub-divide a link into a series of shorter links, the equivalent disutility of the original
link must be equal to the sum of the equivalent disutilities of the shorter links. If we sub-divide a

link (link i) into two sub-links (i, iz) with free-flow travel times tilf and tiz respectively, then
Vv, =V, =V;,and ¢, =¢; =¢;; so by (20), the d for both sub-links are the same as for the original
link. Thus

Ft/ +t',d)=F{t ,d)+Ft d) (22)

We then fix a value d and introduce an auxiliary function G(a)= F(a,d). Equation (22) then
takes the form

G(a+b)=G(a)+G(b) (23)

We know that F(t',d) is an increasing function of t' and therefore, G(a) is an increasing
function of a. It is known that every monotonically increasing function G(a) which satisfies
(23) has the form G(a)=k-a for some k>0 (14). For different d, the coefficient k may in
general be different:k = k(d). Thus we conclude that

DU, = F(t ,d)=t'k(d) (24)

From (21), we know that for d=0 we have F(t',d)=t'. Therefore k(0)=1.
For typical values of « and g, from (20) we have d <<1. Expanding k(d) into a

Taylor series, and ignoring the higher order terms, we have k(d):1+ a,d +a,d*. Substituting
the formula for into (24), we obtain

B 2p
DU, =t/ [1+ aia(ﬁ] +a2a2(ﬁ) } (25)
Ci Ci

Furthermore, for the standard values of « =0.15, =4, and the normal range of v, /c; , the term
a?(v,/c, ¥’ is usually negligible. Therefore we may simplify (25) as

B
DU, =t/ [1+ aia[%j } (26)

Equation (26) can also be expressed as
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DU, =f +1 {(ai m[ﬁﬂ (27)

Hence, we may view DU, as consisting of two components: the “deterministic” component {,
which has the same value given by the BPR function, and the “stochastic” component t[..]
which is due to the uncertainty in link travel time. Then, a, describes the sensitivity of the driver
in respond to this uncertainty. We called a, risk averse coefficient in this paper. Note that,
when a, =1, drivers do not consider travel time uncertainty in route choice, and (27) is reduced to

the BPR function.
Comparing (18) with (27), the latter is easier to implement in DUE algorithms as one

does not need to know the of of every link. However, the condition of >0 imposes a

restriction on the a, value. By equating the last term of (18) and (27), and with o> >0

2 B
ot =<t (a —1)o{ﬁj >0 (28)

As all other terms in (28) are positive, it follows that a, >1.

To use (27) in a DUE algorithm, one only needs to know the value of a,. In principle,
every driver should have his/her individual a, value. To describe the general behavior of the
driving population, average value of a, may be used. The following section describes a method
to estimate the average a, value from the results of a driver survey.

ESTIMATION OF RISK AVERSE COEFFICIENT
By expressing (26) in terms of d , we get
f -t

DU, =t/ [l+ad]=t {1+ a{t_—fﬂ (29)

In a hypothetical link that has a constant travel time
DU, =t/ (30)

Suppose that there are only two parallel links connecting an O-D pair, with link i=1 having a
constant travel time t,", while link i=2 having a travel time according to (29). For link i=2, the

values of t; and t, are prescribed as the minimum and average travel times respectively. Given

the values of t, , t,, we may ask a driver to specify the value of t, such that they do not have
any preference on one link over another. Under this condition
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i f
t o=t {1+a1(t2t+t2ﬂ (31)
2

We may then solve for a,.
A questionnaire survey has been conducted in the city of El Paso, Texas, to estimate the
average a, value among the driving population. In this survey, participants were presented with

the scenario of morning commute to work that has a fixed work-start time with a penalty for late
arrival. There are two questions in the survey. Question 1 has t, =20 minutes and t,=30
minutes while Question 2 has t, =35 minutes and t,=50. In each of the questions, participants
were given a set of possible t values at 5-minute increments. Each person was asked to select
the closest t" value in each question that satisfies (31), that is, he/she do not have preference

between link 1 (which has a constant time t,' ) and link 2 (which has an uncertain travel time).
The two questions with different travel times were designed to check the consistency in the route
choice behavior. They also help to find an average a, values for different trip lengths. The t, ,
t, values posed in the two questions are the typical ranges found in El Paso. Survey responds
were collected from 202 drivers. There were 404 a, values computed from (31). The average
values of a, is 1.4356. This indicates that an average driver is risk averse (since a,>1) in the
morning commute to work.

TEST NETWORK

In this section, a test network, adopted from (3), is used to illustrate the application of (26), the
simple ELD, in a SN-DUE model (using the value of a,=1.4356 obtained in the survey) and
compare the results against the DN-DUE model.

The test network has been coded into TransCAD (15). The 25 nodes, 40 two-way links,
t' and one-way link capacity ¢, are shown in Figure 1. The links with capacity of 300 vph have
free-flow speeds of 20 mph while those links with capacity of 200 vph have free-flow speeds of
55 mph. Only nodes 7, 9, 17, 19 are O-D node. The O-D matrix is shown in Table 1.
TransCAD uses the Frank-Wolfe algorithm to solve the DUE problem (16). After network
coding, a DUE assignment was performed in TransCAD using the setting as reported in (3).
Compared to results of Frank-Wolfe algorithm reported in (3), majority of the links have the
same v. and t. values. Of the few links that have different v, and t, values, the maximum
differences are 1 vph and 0.04 minutes, respectively. We attribute the small differences due to
the algorithm’s implementation details.
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All links are two-way links.
Free-flow link travel time is shown above each link (in green, italic, in minutes)

Directional link capacity is shown below each link (in red, in vph)

Figure 1 Free-Flow Travel Time and Link Capacity of Test Network

TABLE 1 Origin-Destination Matrix of Text Network

Trips Destination Node
(vehicles per hour) 7 9 17 19
7 0 500 500 500
Origin 9 500 0 500 500
Node 17 500 500 0 500
19 500 500 500 0

The DN-DUE model was first implemented for this network. The standard values of
a =0.15 and S =4 were used in the BPR function. To be consistent with the practice of the

Texas Department of Transportation, the Frank-Wolfe algorithm was run for 100 iterations.
Figure 2 shows the directional volume-capacity ratios (v, /c, ) after 100 iterations. Since the O-D

matrix is symmetrical and the links have the same t' and ¢, values in both directions, the
resulting v,/c, and t; are the same in both directions of a link. The t; are displayed in Figure 3.
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2

Link travel time is in minutes

FIGURE 3 Link Travel Time after Traffic Assignment with BPR Function

In the SN-DUE model, we simply replaced the BPR function in the DN-DUE model by
the simple ELD function described in (26). Put it simply, one only needs to change the value of
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« =0.15 in the BPR function to a,« =1.4356x0.15=0.2153. Figures 4 and 5 show the directional
v;/c; and average directional link travel time (f;), respectively, after 100 iterations.

FIGURE 4 V-C Ratio after Traffic Assignment with ELD Function
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Link travel time is in minutes

FIGURE 5 Link Travel Time after Traffic Assignment with ELD Function

Comparison of Volume-Capacity Ratio

Figures 2 and 4 show the v;/c; of the links in the test network, after traffic assignments with the

BPR and ELD functions, respectively. Compare to Figure 2, Figure 4 has 17 links with
relatively lower v;/c;, 3 links with the same v;/c; ratio and 20 links with higher v,/c,. With

the BPR function, there are 10 links with v;/c, >1.5 in Figure 2. The v,/c, of these links have

been reduced after the trips are assigned with the ELD function. For example, link 8-13 in
Figure 2 has the maximum v;/c, =2.34 in the network. In Figure 4, this link still has the

maximum v;/c; in the network but the value has become 2.19. With the ELD function, risk
averse drivers are more sensitive to v,/c; (the later is proportional to travel time variation) and

therefore they will avoid links which have high volume, resulting in a more “uniform”
distribution of traffic in the network.

Comparison of Link Travel Time

Figure 3 shows the t; (for a DN-DUE model), computed from (1), while Figure 5 show the f
(for a SN-DUE) computed from (2). For links that have high v,/c, in Figure 2, there are
reductions from t, in Figures 3 to t, in Figure 5 (due to the fact the magnitude of change is
proportional to v;/c; to the power of B#=4). Link with relatively low v;/c, in Figure 2 have no
or marginal increase from t, in Figures 3 to f, in Figure 5. This is the overall effect of re-routing
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some traffic from links with high volumes (and hence high travel time variance) to links with
low volumes (with more certain travel times).

One point worth noting is that, in the DN-DUE model, the used routes between an O-D
pair have the same route travel time that is less than the travel time of any unused route.
However, in our SN-DUE model, all the used routes between an O-D pair have the same route
disutility that is less than the disutility of any unused route. Therefore in the SN-DUE model,
only the route disutility, not the route travel time, is in equilibrium. For risk averse drivers, the
link disutility (DU, ) is always greater than the average link travel time (f). Therefore, route

disutility is always greater than the route travel time. To illustrate this, the link disutilities of the
test network after traffic assignment with the ELD function is plotted in Figure 6. Readers can
compare Figure 6 with Figure 5 to see that DU, >t., Vi. Note that the difference between DU,

and f; is greater when the v, /c; ratio is higher.

Link disutility is in minutes

FIGURE 6 Link Disutility after Traffic Assignment with ELD Function

Comparison of O-D Travel Time

Table 2 shows the O-D travel times along the shortest-time paths of the DN-DUE model, after
100 iterations of traffic assignment with the BPR function. Table 3 shows the O-D travel times
along the shortest-disutility paths of the SN-DUE model, after 100 iterations of traffic
assignment with the ELD function. As mentioned, in the SN-DUE model, drivers select the
route between an O-D pair that has the smallest disutility. The routes with the smallest disutility
may not be the same as the route with the shortest travel time. To illustrate this point, consider
the route between nodes 7 and 17 in the test network. In Figure 6, the shortest-disutility path
between nodes 7 and 17 is by nodes 7-6-11-16-17, with a route disutility of 20.64 minutes. In
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Figure 5, this route has an average travel time of 19.21 minutes. However, if one examines
Figure 5 carefully, the shortest-time path between nodes 7-17 is via nodes 7-12-17, with an
average route travel time of 17.33 minutes, a saving of 1.88 minutes! In this case, along the
route of nodes 7-12-17, links 7-12 and 12-17 have v,/c, of 1.58 and 1.47, respectively, which

are higher than the v, /c; of the links along route of nodes 7-6-11-16-17 (see Figure 4). A higher
v,/c, ratio indicates a higher link travel time variance (see (28)). This reflects that in a SN, a

risk averse driver would rather select a route which has a higher average route travel time but
smaller travel time variance over a route with a smaller average travel time but higher travel time
variance.

TABLE 2 O-D Travel Time after Traffic Assignment with BPR Function

Travel Time Destination Node
(minutes) 7 9 17 19
7 - 19.42 17.90 38.26
Origin 9 19.42 - 36.01 19.65
Node 17 17.90 36.01 - 20.65
19 38.26 19.65 20.65 -

TABLE 3 O-D Travel Time after Traffic Assignment with ELD Function

Travel Time Destination Node
(minutes) 7 9 17 19
7 - 17.96 17.33 33.54
Origin 9 17.96 - 31.93 17.84
Node 17 17.33 31.93 - 18.83
19 33.54 17.84 18.83 -

The route travel times between the O-D pairs in Tables 2 and 3 are of interest in this
comparison. For the O-D pairs between nodes 7-9 and 9-7, the shortest-disutility paths are not
the same as the shortest-time paths. This has been discussed in the previous paragraph.
Therefore, for these two O-D pairs, it is expected that the O-D travel times for the SN-DUE
model in Table 3 are greater than those obtained with the DN-DUE model in Table 2. For each
of the other O-D pairs, the shortest-disutility path is the same as the shortest-time path.
Therefore, for these O-D pairs, the O-D travel times in Tables 3 are lower than those for the
corresponding O-D pairs in Table 2. These lower O-D travel times is the result of drivers
avoiding links with higher v, /c, and shift to links with lower v, /c; .

Comparison of Network Performance

The network performance is evaluated by comparing the total vehicle-miles traveled (VMT) and
total vehicle-hours traveled (VHT) after 100 iterations of the Frank-Wolfe algorithm. For the
DN-DUE model, the VMT is 32119 veh-miles and the VHT is 2545.08 veh-hrs. For the SN-
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DUE model, the corresponding statistics are 32876 veh-miles and 2425.68 veh-hrs respectively.
This reflects the fact that risk averse drivers prefer a longer route with a lower travel time
variance than a shorter route with a higher travel time variance. The overall effect of
redistribution of flow has resulted in a smaller VHT. The SN-DUE model has a total disutility of
2849.03 veh-hrs.

SUMMARY

This paper has derived a simple ELD function, which is of similar form as the BPR function, that
represents the route choice behavior of risk averse drivers. The ELD function has a risk averse
coefficient, but it does not depends on the link travel time distribution or variance. This ELD
function permits transportation modelers to solve traffic assignment problem in a SN with the
familiar DUE algorithms, simply by replacing the BPR function with the ELD function.

A method of calibrating the risk averse coefficient has been proposed and demonstrated
with survey data gathered in El Paso, Texas.

The effect of using the ELD function in DUE assignment has been evaluated using a test
network. Compare to the results of using the BPR function, the ELD function assigns more trips
to low volume route thus results in a more uniform distribution of flow and lower congestion
among the links in a network. This leads to lower route travel times for some O-D pairs and an
overall reduction in VHT, but at the expense of a higher VMT.

ACKNOWLEDGEMENT

This work was supported in part by NSF grants EAR-0225670 and DMS-0532645, and by Texas
Department of Transportation grant 0-5453. The authors are thankful for Yi-Chang Chiu from
the University of Arizona for helpful discussions.

REFERENCES

1. Chen, A., Z. W. Ji and W. Recker. Travel Time Reliability with Risk-Sensitive Travelers.
Transportation Research Record 1783, 2002, pp. 27-33.

2. Chen, A. and W. Recker. Considering Risk Taking Behavior in Travel Time Reliability.
Working Paper UCI-ITS-WP-00-24, Institute of Transportation Studies, University of
California, Irvine, 2000.

3. Beckman, M. J.,, C. B. McGuire and C. B. Winsten. Studies in the Economics of
Transportation. Yale University Press, New Haven, CT, 1956.

4. LeBlanc, L. J., E. K. Morlok, W. P. Pierskalla. An Efficient Approach to Solving the Road
Network Equilibrium Traffic Assignment Problem. Transportation Research, 9, 1975, pp.
309-318.

5. Dial, R. B. A Path-Based User-Equilibrium Traffic Assignment Algorithm that Obviates Path
Storage and Enumeration, Transportation Research, Vol. 40(B), 2006, pp. 917-936.

6. Daganzo, C. and Y. Sheffi. On Stochastic Models of Traffic Assignment. Transportation
Research, Vol. 14(B), 1977, pp. 243-255.



Cheu et al. 19

10.

11.

12.

13.
14.
15.
16.

Sheffi, Y. and W. Powell. An Algorithm for the Equilibrium Assignment Problem with
Random Link Travel Times. Networks, Vol. 12, 1982, pp. 191-207.

Mirchandani, P. and H. Soroush. Generalized Traffic Equilibrium with Probabilistic Travel
Times and Perceptions. Transportation Science, Vol. 21, No. 3, 1987, pp. 133-152.

Tatineni, M., D. Boyce and P. Mirchandani. Experiments to Compare Deterministic and
Stochastic Network Traffic Loading Models. Transportation Research Record 1607, 1997,
pp. 16-23.

Chen, A., M. Tatineni, D-H. Lee, H. Yang. The Effect of the Route Choice Models on
Estimating Network Capacity Reliability. Transportation Research Record 1733, 2000, pp.
63-70.

Tatineni, M. Solution Properties of Stochastic Route Choice Models. PhD Thesis,
University of Illinois at Chicago, 1996.

Watson, S. R. and D. M. Buede. Decision Synthesis:The Principles and Practice of Decision
Analysis, Cambridge University Press, Cambridge, UK, 1994.

May, A. D. Traffic Flow Fundamentals. Prentice Hall, Englewood CIiff, NJ, 1990.

Aczel, A. Lectures on Functional Equations and Their Applications. Dover, NY, 2006.
Caliper. TransCAD User’s Guide. Caliper Corp., Newton, MA, 2006.

Caliper. Travel Demand Modeling with TransCAD 4.8. Caliper Corp., Newton, MA, 2005.



