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(Dynamic Programming)
(Deterministic periodic Review
(Optimal policies) Model)
( )

ABUSTRACT:

The purpose of this paper is use the Dynamic Programming to solve a
deterministic periodic review model for inventory problem and then to
find the optimal policies that the company must uses in the purchase or
production (in the practical application example the Al Aksa company
purchase the generators from out side country).

do il .1
(Dynamic Programming)
(Dynamic programming)
(decompose a big (Dynamic Programming)
problem)

1952 D.B.Dantzig Richard Bellman
stochastic .L.p

275



2008:..3/52 /14 44 3 ¥ly ol Y udldls

6 il il 2

2.1
( + )
. (Deterministic Inventory Models) 1
: (Purchase Model No Shortage)
Q*=SQR((2¥*KB)/H)
K
H
B

: Production Model, No Shortage ( )

o (Production rate)
(a>B)

Q*=SQR(2*k*B/ h(1-B/a))
(deterministic periodic review)
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2gid) Gl 3
( ) Bl
ri= demand in periodi fori=1,23,.....ccccccueeeee , N
(h) 2
3
4
n S
‘(set up cost) (k) 1
:(holding cost) (h) 2
3
: (Probabilistic Inventory Models) 2

(Probabilistic Demand)

. (A Continuous Review Model)

R (Reorder Point)

-y R y
(Instantaneous Demand No .
. Set Up Cost)

. (Uniform Demand No Set Up Cost)
(Uniform distr)
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: (Dynamic Programming) 2.2
(D P)
n
n-1 n
F*n(Sn)= Opt{ (rn (dn) x F*n-1(Sn x dn)}.............. €))
(F*n-) n-1 (F*n) n
(1)
Ci=minimum {cj+1+k+h(ri+1+2ri+2+3ri+3+.......... G-Drj)}...... ?2)
151,2,3 e eeeeeeeeeeeeeeeeeeececnns n i ri .1
n i+2 i+l i ci.2
i=1,2,3,....... n ( ) i

( set up cost) k .3
( holding cost) h .4

j-5
: 3.1
2000 kv 1000kv 500 kv 250kv
2002
250kv 10
( ) 3.1
( ) 2.2
( ) 3.3
( ) 2 4
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M ( )
(1)
45 1
2 (set up cost) 2
0.2 (holding cost) 3
5 ( . . . ) 4
)
( 2) (
( )
( 10 )
0 ) Sl o iyl
) + h *( ) + hx( ) Z= K*
)+h )+h=(
( *(
Y/
“h
'K

Z=2(4)+ 0.2(3) + 0.2(2) +0.2(3) +0.2(2)= 10
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1) ci
c4

C4=C5+2=0+2=2
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(C3)

. (C33)
. (C34)
C33=C4+2=2+2=4
C34=C5+2+0.2(2)=2.4
C3= min(4,2.4)= 2.4
(C2)
. (C22)
. (C23)
. (C24)

C22=C3+2=2.4+2=4.4
C23= C4+2+0.2(3)= 2+2+0.2%3=4.6
C24= C5+2+0.2(3+2(2))=3.4

C2= min(4.4,4.6,3.4)=3.4
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(C1) 4

. (C11)
. (C12)
. (C13)

. (C4)

C11=c2+2=3.4+2=5.4

C12= c3+2+0.2%2=2.4+2+0.4= 4.8
C13= c4+2+0.2(2+2(3))=2+2+1.6= 5.6
Cl14= ¢5+2+0.22+2(3)+3(2))= 4.8

C1= min ( 5.4,4.8,5.6,4.8)= 4.8

3.3
Cl4 C12
4.8

4.8

( 10) C14 1

. 4.8
( ) 5 C12 2
5
4.8
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( 10)

5)

10

(Dynamic Programming)

(Dynamic Programming)
5.2
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