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�|O=OUv=� Ovv=t@ Q=_Dv= QO u}W=t wO u}@ Ovv=wD|tv =yQ=m w CU}v u=tRty Q=m OvJ
VR=OQB u=tR Qou=Wv tij Qo = "OwW|t ZQi u=Um} =yQ=m |t=tD p} wLD u=tR w
Q=m ẁQW u=tR Sij 'i u}W=t |wQ j Q=m p}tmD u=tR Cij 'i u}W=t |wQ j Q=m
u=}@ u}vJ xr�Ut pOt 'OW=@ =yQ=m C=}rta |xvt=O Cmax w i u}W=t |wQ j

%OwW|t
Objective = max[Probability(Cmax < X)] (1)

Cmax = CnM (2)

C11 = t11 (3)

Sij = maxfCi(j�1); C(i�1)jg 1 � j � n; 1 � i �M (4)

Cij = maxfSij + tij ; C(i+1)(j�1)g 1 � j � n;
1 � i < M (5)

CMj = SMj + tMj 1 � j � n (6)

Ci1 = S(i�1)1 + ti1 1 < i �M (7)

|xvt=O QO |}=yh=QLv= O=H}= Ea=@ xr�Ut VR=OQB |=yu=tR QO uOw@ |iO=YD
u=tR R= xr�Ut C=}rta |xvt=O CU= umtt xQ=wty p}rO u}tyx@ "OwW|t C=}rta
xQy@ u; R= xr�Ut u}= QO xm |iOy `@=D u}=Q@=v@ "OwW QDW}@ =yQ=m p}tmD ?wr]t
R= w XNWt Q=Okt R= =yQ=m p}tmD u=tR xm CU= p=tDL= u}= |R=Uxv}tm 's}=xOQ@
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