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Below is the complete reformulation of model (1) using the approximation presented by equa-6

tion (3), valid for all α ∈ (1− 1
N |T | , 1).7
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vωtt′ ≤ uωt , ∀t, t′ ∈ T, t′ > t, ω ∈ Ω (2a)

vωt,t′ ≤ uωt′ , ∀t, t′ ∈ T, t′ > t, ω ∈ Ω (2b)

vωtt′ ≥ uωt + uωt′ − 1, ∀t, t′ ∈ T, t′ > t, ω ∈ Ω (2c)
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uωt , (2d)
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δt ≤ |T |κt, t = 1, . . . , |T | − 1 (3a)

δt ≥ S1 − |T |(1− κt), t = 1, . . . , |T | − 1 (3b)∑
t∈T

κt = 1 (3c)∑
t∈T

(t+ 1)δt ≤ 2(S1 + S2) (3d)∑
t∈T

(t+ 1)δt ≥ 2(S1 + S2)− αS1. (3e)

κt ∈ {0, 1}, ∀t ∈ T (4a)

0 ≤ δt ≤ S1 ≤ |T |, ∀t ∈ T (4b)

0 ≤ yωt ≤ ∆, ∀t ∈ T, ω ∈ Ω (4c)

xt ≥ 0, ∀t ∈ T. (4d)
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