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THE DYNAMIC INVENTORY MANAGEMENT MODEL WITH INTERVAL 

UNCERTAINTY OF DEMAND 

 

 

 

 

 

In the article it was proposed to use interval methods for modelling and optimization of in-

ventory management systems with uncertainty in the data. For  interval model of one range inven-

tory management system inventory level was defined as the sum of current stock and stock of or-

ders at the current time. Dynamics of the stock was determined by the equation, in which there 

was a new component (demand), which can take values in a given interval. The boundaries of this 

interval is always possible to estimate with sufficient accuracy for the statistical data, or guided 

by experience and intuitive assumptions. It was developed computational algorithm for construct-

ing an optimal admissible strategy, under which the optimal control at each step is determined for 

the Bellman principle of optimality. To solve the problem of interval constructed by dynamic pro-

gramming was used maximin approach, which provides a guaranteed result for any value of the 

unknown parameter of a given interval. Our goal was to analyse the results of numerical calcula-

tions of model for Ltd. "Light Technologies". 
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x 
t=6 t=5 t=4 t=3 t=2 t=1 

u(x) f(x) u(x) f(x) u(x) f(x) u(x) f(x) u(x) f(x) u(x) f(x) 

0 6 26 6 51 6 76 9 97 6 122 6 147 

1 5 24 5 49 5 74 8 95 5 120 5 145 

2 4 22 4 47 4 72 7 93 4 118 4 143 

3 3 20 3 45 9 63 9 88 9 113 9 134 

4 2 18 2 43 8 61 8 86 8 111 8 132 

5 1 16 1 41 7 59 7 84 7 109 7 130 

6 0 1 0 26 0 51 0 76 0 97 0 122 

7 0 0 0 25 0 50 0 75 0 96 0 121 
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