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Input: Problem instance
Output: Optimal breakpoints
Set s=1;
while s <m +1do
Determine states for stage s, bs_, using G grid points
Determine possible decisions for stage s, b, using G grid points
if by — bs_y > d then
Fix values (by, ..., by_,, bs_1, X) as breakpoints in multi-objective model
Calculate PIS and NIS for each objective function
Solve single objective model of TH method
if model is feasible then
Set fs(bs—1, xs)= optimal value of the TH objective function,
else
Set fs(bs—y, x5)=0;
end if
end if
s=s5+1;
end while
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stop. Optimal breakpoints are obtained
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