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Following are some tables and figures with detailed results that complement the paper

titled ”An approximate dynamic programming approach for the vehicle routing problem

with stochastic demands” submitted to the European Journal of Operations Research.

Table 1: Confidence intervals for the differences between the best rollout method found
and the perfect information case for instances with 5-20 customers

Number of customers and vehicle capacity
5 8 20

9 5 14 9 91 58
Mean 3.13% 2.24% 4.51% 3.66% 3.42% 4.86%
Std. deviation 7.12% 6.29% 4.47% 6.00% 3.67% 3.06%
95% LCI 1.54% 0.77% 3.50% 2.29% 2.61% 4.18%
95% UCI 4.71% 3.71% 5.52% 5.03% 4.24% 5.54%

∗Corresponding author. Tel.: 1 512 245 4343; fax: 1 512 245 7771
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Table 2: Confidence intervals for the differences between the best rollout method found
and the perfect information case for instances with 30-60 customers

Number of customers and vehicle capacity
30 40 60

137 87 183 116 274 175
Mean 3.05% 3.32% 2.79% 5.03% 2.69% 7.94%
Std. deviation 2.14% 2.18% 1.39% 3.14% 1.96% 1.94%
95% LCI 2.57% 2.83% 2.48% 4.33% 2.26% 7.47%
95% UCI 3.53% 3.80% 3.10% 5.73% 3.13% 8.42%
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Fig. 1. Average CPU times ”original rollout” vs. Monte Carlo Simulation (MCS).
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Fig. 2. Comparison of routing costs (tour lengths) ”original rollout” vs. Monte Carlo Simulation (MCS)”.
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