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Linear programming is used to reduce the workload formulation of this control problem to a constrained
singular control problem for a multidimensional Brownian motion. The finite di>erence approximation
method is then used to find a linear programming solution to the latter problem. The solution is interpreted in
terms of the original queueing system in order to obtain an e>ective scheduling policy. The priority sequencing
policy is based on dynamic reduced costs from a linear program, and the workload regulating input policy
releases a customer into the system whenever the workload process enters a particular region. An example is
provided that illustrates the procedure and demonstrates its e>ectiveness. Subject classification:
Production/scheduling: priority sequencing in a stochastic job shop. Queues: Brownian models of network
scheduling problems. About the Publisher Forgotten Books publishes hundreds of thousands of rare and classic
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