1740 QL:.A.NU_})L@J (V) A)L‘».:r s(i)‘;Lﬁ e 08 ‘Q\:_L,_;}J.:J)J o pde
RN AT AL YN Ve YA VA RS PP

Yy =\ ]

u&chwéﬂfﬁjb‘gé\.&| ‘5\-.0@\;%335 Awd oj|.\3|&z.cu"

Thas el gl e FOLE 2 e
Olgiol ino o825 mlio pwign bl ol yIS i ol Eils =
Olgiol imis o823l mlis wdige Sl — Y
Olghol o o820 mlis oo slil = ¥

oS>

- e

2 s M psbse O e 38 Cle 4 Jlal Sl 53 a8 wes o3l s

3gmeS Ay ph ay Cond Olpde Gl Sl mhan psgde (mmman 050 e WS S onel
Sloyss Lor I s W5 s o3Il e Jde Jo a4 G ol 53 Bld il Sl el 56 )8
I s &;ﬂbcbg;.:b}.l}u)éw}‘ slol b s b Cousgioe 3525 9 Jsweme Lo
Osds 5 st b 38 5 5 b Jpame SOl s Je il ol ol antls S5l
ol el Ces w0 b ot s Sl eslizad b oang Ol 5 el &Ll cd b s sdous
JMQ\@«}_;SLg.;:,M\o.x.;l':n\;v.:«.aj@JEQUWQJW.X%JBA{JJAW
Sl Lol 5 b b Cusgdoe b J e L 5 (gloygs Lo S 53 A 5 anas o101 oS
3y obang sl s, ol eslizl U S5 slel 55 Jie ol = a3 55 5 <l NP-Hard
by )8 a dde opl o Gl ol 038 5 SIS i Sl s e 4 i 5 OB

wlaMoJL&d‘wlﬂJ})L’MJ‘ c‘_}> U':)j) &blsg;w)f Lg\fWCM\

(Sl ckw (Slel Glole ( Jgame Ao (gloyos dor A8 anas o3Il a1 g AST gWael g

K 03,8 3 s (SRS sy bg (gl

hse1389@yahoo.com, 15 e ok o5 %


www.SID.ir

'Y L)L“w.;U})L@ c(\)aJLmi c(i)&tﬁ e 69> EQLAA.QJV\?S):&:/.:Y‘JJ”JA/Y

Co pde b 31 aS 5 S esland ““”’Cl“fﬂ”
s e iy pn Gl b dlis ol s ol el LG
(Sl Jde 53 Ceds c)a.w psete 035 3l 5
Ly Jrame SIS Ml s i
e 5,5 sy e GLBAE |y s
V84V (SL) codl sl o 5wl Coast c)aM
=Sl s wlie b ane s S SL
b Jrame SO A5 ams o310 a6l s
oS e b e glaa e 5 el Lol
L 65 088V (SLL) ol 035 @1, 5 4008 4 o
b by Goosly Slobs g 4028 55 DU
Jde cpl 53 das o Jals gl LB sba
15 g silueslal 5 3 peS )5 slaay s
Slooss T 381G 5o W5 axes o5l gy ol
SB 5 ke sl Jae Sls s sk e e
=5 GU (Sl yaia o)93 a Jlez &5
C sroaely G gl 51 e LS Jlaz|
G ) 53 (6 S el (el aiia o)ss a
sl o350 SLOWE 5 3,8 o Dyse spoaaly
GES (=) W5 slaagpa 55 0 31
w3385 bmeslel ay3a 5 Jgmams dly 8 5508
Sosline il glaey s )3 Ll e (o8 i olew

A5

dodde —)
A Jeld S ol (s S gl
52 A5 Ol gLyl sy 5 sl Sl eslind
Ll ol 33 pL ay yaie o) S Jsb
W5 gponelp o by pgo 8 5l (S
Gl OV gzme A 85 0595 5 e pend & by e
Sgs e atls W) g5 atws o3l el Olgea oS
Sl s s sbzs A S S
(MPS) 15 ool sl 5 (65050l tanns
AU S WS e pamie wly ol o
A5kl eyss oS 5 5 Ol 4 4 (DY e
Il s Gladde ael b sy W sS
Shelad cle o s 58 W as
St 5o Jlaml Glols L a5 (g5 50eb 5
S Glagtens 5 e Solie Gl A5
B s web g ) Saeal (ol Gillae
sl e Lol jlade o8 b s ol ail
wod 03 5 dpdie sdemy sl dlee sl
pbsl SllS el 58 e SH byl
Cosgdows 05k Jlzl Blas ) Blas e
s 53 e S el ey b
2 plw g L 0AVWY Ay S) Canl i
S Vsane 5508w pp dnle U5 Sla i

SHOls o 25080 31 Golewa 03 ol oy w21,


www.SID.ir

\”/@J&-Cb.déﬁfjﬁﬁjLQWléuwp.Q}Jm:o)\,\.}l&:@

E[i] = Elmax{l.(w),0}],
Eli7] = Elmax{-I .(w), 0}],

P]_ dv\.ﬁ B “XI ‘L;')u.w Lﬁa&rﬁ)‘a\lﬁ dj‘bg{b-b

el ol Codo ks 31 (63 55 30 (sla e ¢

whg p5 e s B mbcCry =0 ot
(P2 Jo)is 5 o

T
minZ[K’rZE + Lr(Xr) + (¢, — cr+1)Xr] )

=1

Gy ha GU‘S’J‘;J" odaliv (V) aaly sl
B Jm S el 2 SSE X e
by Pl Glasseme 4 Gl ol SSE
Ll Cgd gdmn b (Gloy g L g B
ot D e 5 kbl Glazys i
Gronly iy st 53 sd a5 L s Py
SoGosbe Pl 8L oGly Ly
S dam e edlial S LBl 1y s i
310w Ol 5l eslizal b oS ol 05,8 Sl (glanis
090 Sl a5 L da laey gy Slal=s
Sllos S 55 a3 Sl el
e s 4 oS 5 bl Rl
Lo Jseme S s Wy s ol
Olgr g atly p el da..u Codgdoes Lo (gloj g
—linl Coabad pde 5l Sl eslind L L ag
(Yt (esKS 5 o) Llesjsl Cwsey Ly
Jm s S dde SO ocnkaS e 5 Sl
535 B L g hnelp Al Sl 8
Lo glp elal glols Locd b s i

:ux;u}u;.u,gg,u

U ooyss oo o iolie 4y Ky
Loyps podly oy 5 a8 iy
tosss 55 eSS auza hy

oy oo [Soldl e wypa M
S5 e 331 J5b T

Syl M

tooy9s 5o L.aLEJdt(m)

toyss b Lol aess lie : D (w)
Dy Jlo~! J&s wb: fi(y)

Dy o o35 b F.(y)

sl glols w

sl om0y

Loy 5o olew Hlhee Xy

5355 bl oy 53 ile eslel SIS Z,
g b 2 A

Loa b aolhe e Hlds Ky

Loy OLL 5 ol (655 50 Hlde :It[m)

wiy 5 Sose o Al by b, Jde
(P1 Jio(188Y( S ) 55 o

T
minZ[Krzr + ¢, x, + hE[I]1 + m,E[I7]]

=1

5.t

IL(w) =I_(w) +x, —d,(w), Ve,
x, = Mz, Vt,

x, = 0,Vt,

z, € {0,1},vt,


www.SID.ir

'Y L)L“w.;U})L@ c(\)aJLmi c(i)&tﬁ e 69> EQLAA.QJV\'A):&:/.:Y‘JJ”JA/’.

Llos S sledy bsy 2l s ¢l b el
e dle T .08V cnliS e 5 WSL)
a olweslel slawyza 5 Ol b1y aws o5l
SoS e 0353 b Jlnl g0l o)se
o Nlg e Gl Jue diles S dsep T Lasis
M5 ares o310 ans e Jlexs| ass Ol se
2y g huatns (CLSP) alad b b s gdee
spde oS Wles S &Ll 1 e o 5 (5ol
) b cglie WlL s Olae e Lol
S n swon o Y OVAL (o 5 (ol
e S s WS a3 s O
Al 4 do3 (Yo N ge) Sl astls p Conled
I s ! Glolis b Ly s o310y
L e sl (Yorv Cadd) ol astls S8l
5 oGS sl s &S e S A
e Cadsdes sl g e Blis (gslueesll
22 0 dde ol ey OLL s asmse O
Shudge b S SSes 5 Sla ool a S L
3> My as bl e Bl gl b
Lo Sl alol 5 Ll wup s b
(oler 5 K) Lles S &l sl Jlaxl
5 pate 1) e Ol Sl pas GL(YA
Hilos S WL Jo sl bsy s 00b 2 oS S
Ly Sleaml ares o3lhl sl 258 5 08
M ol S by o Cussdo L
Jie 53 Ll (Yo e i 5 O8)Llos S e 5
Cadgdos L) by anw s Jlam| I s
Codgdoms 5 (S35 s Cudgdome b Vg5 5o

bus Je s e Pl 8B

3 oSLe) Lles S ALl A58 e L b 5 J s
claasse Lol S0 s .(048EskaS 4
Gl el B U3 35008 5 (IS o
e 2505 258 auph (Cwds mhe Codsds
el odE5 a5 S by giluweslel anja 5 e
s |y Wl &8 Wlosls &l i, Jie J> sl 5
Soop Sl FISY ol Sl elaal by e S
b e b e g
© by SV o) 4 OLKes 5 Sl
L Jseme dr S o w55 anas o3Il oS
5 S sw) Klastls 51488 Jl b | glols
s o3l s 4l opl 53 (0848 O Kas
S b G S elid 58 L sl
Ol 5 aups 3 ey BB ol 5 35
S 3 S 5 SN pams ks sl g lueslel
SOl sy S bl 5 Ol n s e s
Cosgde b loysadr W5 el oy
SOl Gl e Cussdme 5 Ag o b
o S el LML (bl 5 Ol o) Kiles S
Llosls ance g5 |y Jlazs| Joke 31 (sslas 2) akas
s sl 3bj ol mlaw b sladlis sl &S
G ey 3 L s S sl (Sos
Ll S esbizal Wbl 5 Olze LIS 51 Slsl 3 Ol
Cspo a1y dls LT .(14AY 5 53 5 L)
ol s e S Waep St 0Ll S
oy Jloz>] Jlws ) LY U R
ilio gla sy 5l eslizal b Llg e a5 Kles sl
SOl S s e s e aSKE OL o~
Sl iy 1 O &S Wles S eslinal Ly i)
5 e Lledal (DCL)Slus (S slad o


www.SID.ir

O/ubclaﬂdjﬁjbj);}gu:}l&uLEl{@jjwza)'\.le&x.aj

S 58 eslatal Cwds s psgde 5l OIS
wozr Ol Lol e BB oco e G b
Jhe 53 ol mhaw pggde 035 3l 5 35S
S g ol s Jde V44V (SLl) WSl
phe 85 5 s b sl Sl 5 J s
Ll ML Jie ) g 0 Gl

LSl Cla.w Sl assle MIJdae ol 3
Lol m)si s (oo oalial 2gaS wypn glr
Ll P Jue aile wls b sl ccad Jl s
Jpams A1y 2 (IS0 (0 2) 5 glaay 3o
53 il e (a3 ool 4y 38) (sSlueslel auja
AL oglate calises glae g

e 5 b el ,b (B me.

el PL e il b ey sl 5 Contst el 10X

T Jude
minz [K.z: + coxe + REUF]] g
t=1
5. t- !r :Ir_l_dr_pvt,
x, =Mz, Vi,
x, =0, VWVt
Pri{l, = 0} =x ™

z. €{0,1}, vt

L S, Jlasl & S e ol (1) Cusgiows
‘(fr)a)_gb QLLLi RLEe N Cla.w Qbﬁ J,w 6)[.“;

b Kl el ol Ll Ly sl w) S
53 Ll Gl s w1 e Wles
pde 23 L ik Cossdee O slal
sty Sl e Gda b 5 Lol s Coalss
Al glp 1y el Te e Shud g0 8
s pl 4 5.V (K3 ol 038 slgin
Oley 3 aS el ol o3l OLiS Lol «el NP-Hard
o dlie ul s ol = BB gl e
Logleoss Lo Jpame Sl iludie
05 05S U aS ol antls @J}cbﬁﬁé‘jbw
RO IR WP I PRSP P (O R =
sdel Cowsa ang Sl Ly romebn s b
Lo S s dls oledie 4 walsl s el
ShaS ol atls b b Cusgdos b Jguane
S e 3 ol sty Jgame SO S

ol 11 0T o gl

9 Sl Lol L ud g aus o510 cpas Y
RVREY ch.w S d gdowe
a3l e Jde Cend ol
Codgdoms Ok Jl=l glols L Jsae
Sl g Ll 53 Gt o s gon L 23
b b g g U (J paee L DI s e

s oo Wl e = Rl sy 5 e

L= Saam K wws o)Ll s -V
Cadgdme Ok Jlel Lol b sleygs

Sl b 5 b b
Vsore 35S aypn a5 Glagiann o

Sl 3l ol 03 ol e s cas >l LS


www.SID.ir

'Y L)L“w.;U})L@J c(\)a)w c(i)&tﬁ e 69> :QLAA&)J.AJJC,JJJ”JA/-\

s 3 sP(D=R)=A

SLPOZR-D)=4
cIT=R—D ;u,Pr{l = 0} =x
A= g

mn—C

ot s FRY =0 byl

m+H

I?‘?’!
f F(Q" +1) g(i)di ==

!?!
S el e el s = Sl eslil b
ot Loy s glanl pBolal (635 90 L (slo 90
J.vlﬁ 09> M 2 u.::)l.a.w J‘J\M (o> c}a_—u (.)3‘5-3

‘_gﬁ)ubj U:'j) )‘ oJLi:.w‘ L: o g:,.w‘ ML}&'J}
Sl oo o s Jolew e Jliae Oy o Lp
Sl Cesas M1 ke
r.:».xj 78 99 43‘)‘ le‘.‘ji LSJ")ML’J" (":'i)jij‘
B S 5 b Sl g el Ll ) S
3 ds 0088y (sl el ML Jus oo
sl el p‘Y ‘Y":'i)}ﬁ| Slapdd @ s

WLgh By s glasked cl

Slaesss dsb s SWasl s 50 ausa e (Xt )
S o595 55 silweslel &S o sba 5, 5+ 1, .,
E+ 1 oys 5 e iluesll 5 s Glsl

Lk

(VA4Y ( SL) Sha Jde wile Ly Cus gdoms L
l{&:;g-r.awhio)u\(ﬂpuv\b):éulf&
)'\TIIE[II_] Sole oS wuga Bl w4 g

RGO PSS UL S P R V'Y GU

Jo g, -\

s S b s S ow )y Al sl
seaS ap i by, Al Glacys i
Bl 8L sl b roaebn oo S e
03505 eslinal aigy Ol 03,50 sy 5 wysa
S A s dls > gl 088V S col
ok &l cala, 5l 50 leza VRS Ck“’“
S Sl pl otk eslizad (184Y(SL) s
e i wopsn a5 A8 e al=s 1y
Gl (g5 ge B8 o b By h welsy,
Sl 0dd a S 4 e s ol 02
AOYAL (e 5 o)

(\Y‘/\ic@o- 9 LS‘)L?I'.:.!) 53 e &l

Im & . T JI_—C
J,"FQ™ +)g(Ddi = —)
B P oo e OlE 2

[ F@Q" + Dg(Ddi =

Cobsae A oy gl (634 50 ckw R
ol

el QL F(R) = A ugs (55


www.SID.ir

V/u&claﬂdjﬁ#ﬁ;gu:}l&uu..“l{@jjwza)'\.le&_?aj

t
':T[Iz) = \||Zk=1 J:?k

+3a(l;)
f F(X.,+I.)g(l)dl, =
—3a(l;)

;A.M»S":'/J..v CJLa—wbr.o
t=T
S B Ut = 1K

s = argmin {}‘}r}jﬂ

X_I:XSI‘I:UI:SL;‘J’
t=s5-1

okL

S P S el oY oz, Sl o
Cop polie woax S L (L) oy5 2 sl o
Lpd yaseie olie gl edel Casw
S Gl Je Sl el sy 8
3 Sobrn) o5 Gl Bolal G35 50 L (glesso
oles ) Kgpagr ol Ol (Yorb e
Shde SOl aig Dl awle 0gd S
Sl ool b e 5 3pde LT aesS
Lo DlMEe & OlF 0 g MM 65) 2 S5zl
53 ek &Ll daly 4 oam s b ospsT ol e
Al o wsa () alayly IV v mm 5 (6olme)
Xt = R —E(I_1) 1)

Gosb atoyss o3 ang Sl 5,50 laassa i
ol LBL&S‘S AJJJJJ‘tAJJJUu::)uw u—j_f'T‘S

RS

S sosbau t U8 Glae,ss 53 s e Koy
Shx glweslel 5 i BLEIE o555 5o g5lweslal

WL E+ 1 e s

S 0,55 b Jiolie g mems lie X4
Eeyss 0Lk o3 o sn Bolad et I
Ip sl pine Su3bols 0 (1)

I, sob, Wl E (1)

tosss s ol sl el iE(d,)

b sotalip 28 (slapad

g

Lo Gse(Xsr )y Ko Llais

LI s=1 3
MIN =0
Sope nl E 03
MIN = miﬂ{fk,s—l:xk,s—l = st}
foo = 9se(Xse ) + MIN

E(l) =X (for ) + Xo_q — Z E(dy)
k=1


www.SID.ir

AACR! L)L“«A.JU})L@ ﬂ(\)éJL‘»\; c(i)&tﬁ e 69> LQLAA&)V\:J}J&:/J"J{‘JA/A

Ll sy () ey 5l X B ol A2l Jbp Ll a8 oS A e
£ L
Xo= ) E(d)+x= i —E(._y)
st K L T s-1 ().
k=s ‘\I -
xI:RI_EEIE_l) (?) .)}&64429-‘.))1 sl't.p}‘p Q\:JM&LMSJ" DL

AL o S Dllous e OT Sl ezl b &
c(YN\ccks?o-jLle:.;ﬁ))bo.\.&cu‘b‘;')l.;‘@o.-}:l{ Rt o ' ' _
_ )JLJ}ZOJ‘J&)W SOJ)JJJt °)55L5‘j;‘
)l}ﬁi‘ L;j:?'b L;LED- é}é @‘)J\ xr )‘.LE.& })}‘ﬂ _

a5l geS o9 53 ile esbel a7 5,50
t-1 0555 U'S 55 51 5L 3550 A5 e (656K
@ o 4 oy9d 3L oy gl y A oolaw b

Sl Bl 5 dmslee 3 Oliabl 215l 6l AT
S ke sh e elimal (V) dal,y 5l Cds

.C,M\QJJJJ}TJ{ ,.AS' /“ XISQJ_&‘J,.,
V)

t—1
K, < Z (hy). x,.0.97
k==

-1
K, < Zkzs[hk}.xr o

'bﬁd"))j"'ﬂ (9) @‘)J‘GJL&M‘\J}:}X: J‘-.LE.A

Wl p o Ol G =) Jgdr

093 dldxS
093 ¥ oys3 ) 0550
A | s BV [ B LBV | Y YA Y YA Yy | s | s | e | s | oy
}3; T AN R T R Y R N K2 7A B R 7 N IRV N IR 7 IR TS I 77 7 IV 7 IV
A_a vY/v Y2/ | FE/0 | YVO | YAN [ YV LYY | X/8 | YIVI XYY /0| /N /8| 2/F | 2 /0
‘i IR A AR VSR AR AR R AR VMR ARV R A
%3: AR SR AR A R A R AR A R AR LR R T
Y. YO0 | FY | Y | ¥YA
oy Yo L alas T copn Vo L allis YO woy0 Ll s —¥-1-Y

00 S5 a0l el gie 5 0l |
(V) Jsdr sl sl YA 5 4l YV b

s e 0L Pl 51 Sa sl 1y o slaobe

0 Ll 10 ol ok eslizul (VTVA (5 ,40)


www.SID.ir

ﬂ/u&claﬂdﬂf#ﬁ}gu:}l&ulﬁl{@jjwza)'\.le&_%aj

Ly asmse VL () Cuspdoms S o Bl
(V) 5 O dals,y sz o 0L t-1 5t 655 o
Q3L Y Glaoslel S S 53 AS b e
plndl W5 Soge onl 2 53 5 25 el A
) Cwds Cfl“ Codgdoes (V) Cosgdome 350
Leyss 31 SG o oo OV 51 S 0 Gl
sdkas Ol (V) Cusgdeme das o Ol

NG PSP SSTRGIN 8- RUNEPR

J= S, VY-

o N gms sl w0 s (Jo ol > sl 5
2 LB b Cussde Ok Jpame S fils
Bln ol 3ptn ks ks e 8
(M1Jwe) V=Y Cand 53 ol Ol Jde &y 0
by ol n w5l eslial Lo ol
Gzt gl Sl eslid Ly 558 o > ed 4l
A > Vg SIS a gl My el ol
Cadgdoms 4 455 b e il o Ceday 0550
2 dpams dm Wl s epss e s b
Laoys 5 SG et 53 o b Cospdons &S S50
Lol sl ool ozt dig ] PR W VS Wk -y
b el i begssdse 5l S Blus S
—) el A e an Juls i w3 S S 4 i
ol 035 ROl =Y sl Ol (e
Dl 3 T

53 el &l By 5 el b fles W)
el 0dd planil (Yorf) 03808 5 b Wi
23wy o S b A gl edd ALl g el

B3l gl (65 92 g0 Ll sl 1) ¢ 5250 G WEY

L Jgame L iws o)Ll s —Y-Y
9 Cab B Cusgdone b Il Lo b (gle 90

e g la el )b (B ae
tooyss s g o bcap(t)
ta))JUi JM ULJWMJ‘J@‘! J{,E-E

el 3 s 4l oLy Jie

(M2 Jus
M T
minz Z[Kitzit + CypXye T hz’tE[!i: ]
i=1t=1 (/\)
s.t. Iy =l 4 —dy, VL VI @)
X = Mz, Vi, ()
x, = 0,Vt,Vi o
Pri{l, = 0} = (4

M

sz-t <cap(t) t=1,..,N

i=1 (\Y)
z,, € {0,1}, vt,

(il ol Slaaysa §same (A) Saa b

Léo)jbj QY}M 4ot LS‘J’ b J‘ij",ﬁ 6)‘.,\.@_<;


www.SID.ir

AR L)L“«A.JU})L@ c(\)aJLmi c(i)&tﬁ f}w 69> ‘C)L_JA&)J.;J_}: ‘:"i_)ﬂ“\"/\.

s2m O S5 LS 0 (S S e b LS e
S Sosb a s el e Ol la i
Colte spw b oagge e b wlies Ol S
s a wlaan Ol i)y ol 5o bl A g
(0058) o5 e S1oosd o Ay ol
GOl ol 51 (2eS) i ol LA g
S odd L Ol G w (S AL
ool KL Gk i Jsb s b s nd
ol s gniles 5 05,8 5 stulej ol

el S s 4 b les L

T,.,=R.T, O0<R<l
B35 g R 5T Ty S sk
ol 42305 1y 3,05 e S R s palis .l
e b e el eslinad o sl
Sl 0395 /88 5 2 /V s (6 polie cnl andls
53 e el 5l K (1890 (Sl
e LG sl SA sl Clgr kS e
o=l sl e coley oyl glas s el
S "G S e o muy Jyb el La ol g
iz 5Ol (sl el ol (e 255 o0
2 55 et el oY e Ol 4 S
A o s A ol 4 L o) S s s
gt e s 0T 3 S gl (Soles
DSl oy S e gl sledy (p Sesla
Sl 5l Jis 5 ol laie K Olil SA s
DSl 3 L ol s 4 Ly 68 el

Olasl 4 (VAA (csly) aal o3 Al slal &

Golwoslel ayga ol ol S L s hw
olal (eSS age Y BV o sl
Yo e Sle bdle g Lol w38 s Y O o
Sl 2l oss3 a3 Lol Jlae Gl sul Ave
b ®x=0.95 "orvrxlow L SL" L
O N game Gzt () sl gpams 035 a
ol odd oyl Y LY s slal &S ey
Voo glasane sl elaly bles gdoazs
bo>Se M2 Jie 3 45 £ 80ks 3,5 0 s
(i ple s Vot gl e Zyp e 5 e
Ll ol 15 S ol L1 ghyanes
Y othagme Blas O g0 e Yool S 1S S
VoV 5l i 1S Blee N s Ve b
aw s oo e boedd g Blee e e
Voo Vs Jyame g 5 009 03 ¢ Jyae
5 b oSS Bl s 5 & s

g D g S

J)n-d GJK:'."J'% J‘-’J 6&#‘)‘% r:.E.:J -Y-Y-¥Y

. ¢ - .
590 28 w2 5 (SA) ou, k5 058

SHEA) sk 035 3, IS s,

VAAY Ul s 1nl o ol by e slap S
sl QAT OLKes 5 LS S) L S Ll
et S ) ROl Dl G Sl i A
o gt il s s L Sl akE S
oaie s boange S SO Ol a0
Ol W wgad glad ps uleg Gl b
S ol S b b 5 K


www.SID.ir

\\/ubéﬂdgﬁﬁjgw@uwu@;wu;\.u&_%,;

Dl 03 10,5 oS Gy (Ko 5 35 W5
obal Oslay 4 OV pame 5 S (':‘Ujg‘
Sl GIEY laess o 3 oo 25300
S Sope 5> dph e Sl Golad a4 (gle g
bl o 4 il ) sl bl o3 (s3lueslel
oy Jsb Vv Sl o pady sk s
534S 3 s Wl sl a5 LSSl
s e 4 S s S Lo 5,50
a5 bl g oS ol e 08 Al gla e
o s Sl sl 5 B Sl oy Jsb 4
A @ a5 b aS 55 e w2 Solaws 000
DialS 6 g il e el 3l s (sla e
Dbe /8 oy b puds delal O )50 4 iles
Yo s Ol s ple Lbs 00 wyp 1By
Sae SISA s oL s Gl e DSOS
grore S omly A opd g eslid ol A
Jde o Sl sdel s @ (g 5e a8 Sua mls
b Bl 51K n sl ML s
33l pslie ol (8) 5 (M (1) Jslis 358 e
(M2 Jse Gaa w5) scal sy g b bl
ol 5 Ol dos das e 0L SA g,

Sgh oo deles (\¢)

B
Sl okl Sl *
ol Sl Sl .
floen Ol g byl o 1310 .
sl slos Ol .

S ole ooy sk *

1l 2t bl

fSolaer sl By Arerer sl gles

S ekl ez S ek (Sl bl 1
S Sl g3 Dose a e Sy 93 Wl o 3
3 e 3 S S el (Sl W5 sl
ol 53 Bl s el By S w035 S
Szl sl 4 SV peame IS S
233 GLls Jpame (pl & S50 53 05 s
03,5 53 & baeyss il ) 5 soleeslel
=Y o Silwoslel b Lagy 55 —) VP v..ma.?
&losss o5 S a5l e S S 3bweslal L Lac 5
ol ol osbel sl 5558 e olisl Galas w

s g aS (Gloyss) 358 e Lrals o8 9o

(SA <l - by )

x Yoo (\¢) .

ok A 5l Bl Ao s =

Ol A

‘d_}mr 9 69> 0 st.: GJ\.AT Cewddy @L’i.s
BL) J}MW}OJ}JV' deO}b}jﬁ\'
t sl el (£) 5(F)e(Y) Il


www.SID.ir

AR UL&”;U})L@ c(\)aJLmi c(i)&tﬁ f}w 69> ‘C)L_JAP)J.;J_}: C,.iﬁ.,\.d/\Y

(JMM}oJ}J@)SA&})}‘AMTMQ;'J“’::}&H.\:-M..:LE#—Y dj-\?

Sl SA s, ol ol b A ) Ol s
V dles FVFFY/FFY YAFYA/ VY \4/YY
Y s ¥\ av/5Y YEYL/FY \V/AF.
¥ dlee FEOAY/ Y YasOY/vo VF/ANY.
¥ dlee FFAF0/Y4 YAARY \W/5
5 dlue FRAVY/PF YAFSQ/Y¥ \Y/AY
5 dlee FYAY/ YVYOY/\Y VV/¥YY.
V dles FADAF/IA FLAAFO \0/#.
A dls FragY/P0 Y4.Y5/5Y VV/YY
Al FEFFY/Y YAOFA/YY WV,
Vel FrOFY/TY YavFY/ AINE).

(J}"""‘@JUJ’ AJ)SA U:UJJ" o.LnigL.u.\..a y‘f‘gwgbww—v djb

[ SA sy ol omly A ol do 5 ol il Ao o
V dlus VOYYYV/A ACERN s 20 ¥/7¥.
Y Al VOF14. /0 VYN /Y IARYA
¥ e ISALLYx VFeAD/F 4/,
f dlus \OYFOF/Y \FePA/P NAY.
0 dluwe 0014Y/Y VFELAY/4 ARYA
§ s VOFYFY/ VFOOYY/A SINS.
V dlus \OVFYE/Y VFeaAD/F FIA.
A s VOOIYY/4 NaAnaViz IAIYA
Qalls VOYYYS/D VFYAAD/ ALY,
Ve dles VOFSVY/Y VEYP0/0 a/v07.



www.SID.ir

\V/u&claﬂdjﬁ#ﬁ;gu:;-lguLEJl{@jjuw:a)'\.lew

(s 2 50595 o) SA g, 5 sdal oy Sl 5 ol S anglin —8 J gl

dla SA s, ol b A b A ) Ol el o
V dles $A045F/A FAVA ¥ Y/ 0.
Y s VIARY /5 FAYFYY YV,
¥ dlwe VEFVAB/A VYSALY/) Y/FY.
¥ dlee VIEOVY /5 FAAATY IAS.
5 dlue VOYF0/) VAV YOY NV O/FV/.
Falls VYOFFF/Y V+aADF/F Y/,

il eslal anza g I SIL e

e R P P R P I WP K VL

Al o

O @l 5 o s Blwe pl sl Jo OLes
il e Bl IS sl (0) Jsi s

Sl ol 03l UL«:».’

el ass Lol . /e VLAYV

sl s 5 @upolj@ewiwsq

3Gl Ao s b gt dlews slasl i3I L @

Al e Sl ol A

SA dt'JJL.’ n\ﬁsu ng}’bbj -0 dj-\?

dlue Jgema ¥ 50,550 NETSTFAR ? 90y95Y
J guaea Jsaa
) dls V4A Yoy %4
Y dls Y Yvy OFd
¥ dluwe \YY AR 074
F Jlws v YYY oo
0 s \lY4 Yy OAY
7 dlue A Y¥. ovo
Y s A Yoo
A dlus \Y# Y#f
Qddles \4. YA
Vo dles \I°D A itd



www.SID.ir

WY 0lsls 5 5l (1) eslod () sl cpsm er33 «Slbos 5 A5 Sy e N

(hsln 3L e 4 ar 5 L oS e ol
ol Glayls ol ol cole = Oy S
Rl b s 055 5 (BRI Sy anlis
s o3Il el e Jo (R sla s
LoGlosss Lo 5 Joame L S 55 5
Cll s Jlsl Glols L o b Cyssdee
LoogaS ape 38 B 5o b oatbyces Sl B

By e Sl RIS gl Sy, 5 eslazd

:@L'\.ﬁ
bl sl n (OWYAE). ) cmm 5 p (Sl
u*‘)[f’f ‘ CMAJL gﬁ;jmju/u.:;-/(_;uu:

Sl 0l (gsde Slaslws (OYAY) LC (6 40

Bijari M. ,Haji R.(2004)."The Single Period
News- vendor Problem With Stochastic
Initial Inventory" , International Journal of
Engineering Science, 15,47-54.

Bitran G.R. ,Yanasse
H.H.(1984)."Deterministic  approximations
to  stochastic  production  problems",
Operations Research , 32, 999-1018.

Gupta  ,S.K.(1977)."Decision  Rules in
Production Planning" ,Decision Sciences,
8,521-533.

Guan Y., Liu T.(2010)."Stochastic lot-sizing
problem with inventory-bounds and constant
order-capacities”, European Journal of
Operational Research, 207, 1398-1409.

Hajek, B.(1995) ."Cooling schedules for
optimal annealing” , Mathematics of
Operations, 13,529-614.

Huang k., Kucukyavuz s.(2008)."On stochastic
lot-sizing problems with random lead times"
,Operations Research Letters ,36, 303—308.

Khang D.B., Fujiwara O.,(1993)."Multi period
network flow problems with service level
requirements” ,1lE Transaction, 25, 2, 104-
110.

Kirkpatrick,S.,Gelatt,Jr.C.D,Vecchi M.P.(1983).
"Optimization by simulated annealing":
,Science,220,67-680.

Leachman R.C., Gascon A. (1988). "A heuristic
scheduling policy for multi-item, single-

Yos e 0 ¢l i a0l e
-\) 093 Yo 9 JW 0 45 0492 K LJW

bolgiiy 5 6 S 4o
w4 Ceds mhoopggde 5l oeslindl
O Vsl ol Caal 3 G 93 5l S
s 8 s Gl 55 spnS agse
ol st o psgde Sl eslinal Lk 5
warg b b slas w10l st S
RS G35 L peo a4 dden LT polie 4
o o Jlal S 3 Lols e
5 D seren A5 anas oI e Pl o
gl psete S el 4 el sl
s SO ates o3l el gladde jy Cedst
3 bbb Casgden Ol loyss A
Lo b Cospdoe Lo loyss dr Jyamedr
S5 I s el s sy x| slolis
Sleslinal bl s gl gy Sl (J e
Lo ol ool sy Ly sqomaby o)
g Sl 4 Odewy Ol dlas slal L15
O ol e a8 b e GRIB pln Ve s
b andl sk e JISED Sl VL a2
5> Ygeme 5 Sl 4l a5 Olomes 0L
J= Ol ol ode Ole (snael sl ss
alis b Jomome L Sl 3 ool sl
b s S s Olge omb A= Lol bl
A= 5l Ol oy g Al sl 53
bl LIS L AL e el ol
el a1 Ol sl Ao s (LIS 4 goleesle]

Aol LB o Ol e Ll e Rl


www.SID.ir

\o/@»&égﬁjgjgm?léuwp,\g};mn;\.\;l&:ﬁa

Sox C.R., Muckstadt J.A.(1997). "Optimization-
based planning for the stochastic lot
scheduling problem”, 1IE Transaction,29 (5)
,349-357.

Tarim S.Armagan, G.Kingsman Brian(2004).
"The stochastic dynamic  production/
inventory lot-sizing problem with service-
level constraints”, International journal of
production economics, 88,105-119.

TempelmeierH.(2007). "On the stochastic
uncapacitated dynamic single-item lotsizing
problem with service level constraints”,
European  Journal  Of  Operational
Research,181,184-194.

White,S.R.(1980). "Concepts of scale in
simulation annealing” , Proceeding IEEE
International conference on computer
design,(Port Chester),646-651.

Zhang M.(2011). "Two-stage minimax regret
robust uncapacitated lot-sizing problems
with demand uncertainty”, Operations
Research Letters,39 , 342-345.

"Master Production Schedule
’Dynamic Cycle Lengths
*Robust

*Simulated Annealing

> Neighboorhood Solution

® Cooling Schedule

” Annealing Schedule

& Morkov Chain

machine production systems with time-
varying tochastic demands", Management
Science,34 ,377-390.

Leachman R.C., Xiong Z.K., Gascon A., Park
K. (1991).Note: "An improvement to the
dynamic cycle lengths heuristic for
scheduling the multi-item, single-machine”,
Management Science ,37 (9) ,1201-1205.

Mula J.Poler R., Garci’a-Sabater J.P.,
LarioF.C. (2006). "Models for production
planning under uncertainty: A review" |,
Production Economics,103,271-285.

Sox C.R.,(1997). "Dynamic Lot-sizing with
random demand and non-stationary costs",
Operations Research letter,20,155-164.

Sox,C. R.,Muckstadt, J.A.(1996). Multi-item,
multi-period  production planning  with
uncertain demand, 11E Transactions, 28, No.
891-900.

Sox, C.R., Jackson P.L., Bowman Alan,
Muckstadt J. A.(1999). "A review of the
stochastic  lot  scheduling  problem”,
International  journal of  Production
Economics,62,181-200.


www.SID.ir

