Accepted Manuscript  (—

A Stochastic Dynamic Programming Approach for Delay
Management of a Single Train Line

Cornelia Schén, Eva Konig

Pll:
DOI:
Reference:

To appear in:

Received date:

Revised date:

Accepted date:

UROPEAN ..OURNAL OF
PERATIONAL ~ESEARCH

ScienceDirect

S0377-2217(18)30431-4
10.1016/j.ejor.2018.05.031
EOR 15144

www.elsevier.com/locate/ejor

European Journal of Operational Research

30 January 2017
6 April 2018
17 May 2018

Please cite this article as: Cornelia Schén, Eva Kbnig, A Stochastic Dynamic Programming Approach
for Delay Management of a Single Train Line, European Journal of Operational Research (2018), doi:
10.1016/j.ejor.2018.05.031

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service
to our customers we are providing this early version of the manuscript. The manuscript will undergo
copyediting, typesetting, and review of the resulting proof before it is published in its final form. Please
note that during the production process errors may be discovered which could affect the content, and
all legal disclaimers that apply to the journal pertain.


https://doi.org/10.1016/j.ejor.2018.05.031
https://doi.org/10.1016/j.ejor.2018.05.031

ACCEPTED MANUSCRIPT

Highlights

e A multi-stage stochastic dynamic program (SDP) for delay management is developed.

Empirically supported distributions of uncertain future delays can be incorporated.

The approach explicitly accounts for future recourse options in a look-ahead manner.

The SDP policy is more effective than common strategies in nearly all scenarios we tested.

State space reduction allows to derive a high-quality policy ex ante in reason time
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