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&|vwN CqwYLt
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X
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X
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QBsijkt + (1� �)
X
i2I

OQsikt)

+
tX

t0=t�Tp
IBskt0 8k 2 K; 8t; t0 2 T; 8s 2 S (22)

QRHs
phrt � (1� ) �QRP spr(t�Tprocess) +

tX
t0=t�Tp

IRsprt0

8p 2 P; 8r 2 R; 8t 2 T; 8s 2 S (23)

QHHs
phh0t � (1� )(

X
r2R

QRHs
prht) +

tX
t0=t�Tp

IHs
pht0

8p 2 P; p 6= 1; 8h; h0 2 H; 8t 2 T; 8s 2 S (24)

QHHs1hh0t � (1� )(
X
k2K

QBHs
kht+

X
r2R

QRHs1rht)

+
tX

t0=t�T1
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p2P

X
r2R
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X
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X
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X
r2R

QRsijrt
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X
k2K

X
r2R

BTRskrt) 8t 2 T; 8s 2 S (26)

IBskt�1+(1��)(1�)�(X
i2I

X
j2J

OBsijkt+(1��)
X
i2I

OQsikt)

�X
h2H

QBHs
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(27)
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X
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X
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X
k2K
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�X
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QRHs
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kht+
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prht)�

X
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X
r2R
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X
h2H

QHHs1h0ht � ds1ht) � �

8s 2 S; 8t 2 T; 8h 2 H (30)
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QRHs
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X
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QHHs
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+
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+
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+
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X
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X
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s
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X
s2S

�s (MCs +OCs + PCs + TCs + ICs) (7)X
j2J

X
l2J

zsjlt � x 8t 2 T; 8s 2 S (8)X
l2J

zsjlt � 1 8j 2 J; 8t 2 T; 8s 2 S (9)X
l2J

zsjlt �
X
l2J
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Y sijt �
X
l2J
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X
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X
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X
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X
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X
i2I

QBsijkt + (1� �)
X
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O}rwD w |Qw;Qi |xv} Ry '4 |x]@=Q "OyO|t u=Wv |}xk]vt w |rLt Rm =Qt 'uwN
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VQDUo 'OvW=@ pqDN= Q=JO Rm =Qt R= s=Om Qy =} |]=@DQ= |=yx=Q CU= umtt xm

"O=O

xm CU= u; |=} wo G}=Dv "OyO|t u=Wv =Q � Q}O=kt T=U= Q@ |OOa |=yp=Ft |=Q@
|=yOQm} wQ R= xO=iDU= VRQ= '�=[=kD u}t-=D R= u=v}t]= K]U� � QDq=@ Q}O=kt QO

"CU= C}ty= R�=L |iO=YD |R} Qxt=vQ@

=yO=yvW}B w |Q}oxH}Dv "6
xO=O xaUwD |vwN |=yxOQw;Qi u}t-=D |xQ}HvR |R=Uxv}y@ pOt l} xr=kt u}= QO
xO=O VQDUo [29]u=Q=mty w =}vs}yi \UwD xOWx�=Q= pOt 'Q[=L |xar=]t QO "OW
"OW QD?U=vt |ak=w p�=Ut QO OQ@ Q=m |=Q@ pOt |D=[wQit uOQmxi=[= =@ w OW

'u=oOvvm =Oy= R= pmWDt |L]U � Q=yJ u}t-=D |xQ}HvR l} 'xar=]t u}= QO
OW ZQi "OW |UQQ@ =yu=DUQ=t}@ w Q=}U Cq}yUD '|}xk]vt Rm =Qt '|rLt Rm =Qt
R}v =yu=DUQ=t}@ Q}=U j} Q] R= u}t-=D p@=k swRr CQwYQO =yu=DUQ=t}@ |=[=kD xm
x@ uwN R= |OYQO hrDNt pL=Qt QO xv=v}@`k=w pOt l} |L=Q] Qw_vtx@ "OW=@
"OW hPL p=kDv= w u}t-=D |xNQJ R= ?U=vt=v pkvwptL =} O=Ui xrtH R= |r}qO
|xv}W}@ u}t-=D x@ xHwD =@ xQ}HvR |=yxv} Ry |xty uOQmxv}tm xOWx�=Q= pOt hOy

CWwv=B
1. value of the stochastic solution
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