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Book ***** Print on Demand *****. Excerpt from Dynamic Scheduling of a Two-Class Queue With
Setups We analyze two scheduling problems for a queueing system with a single server and two
customer classes. Each class has its own renewal arrival process, general service time distribution
and holding cost rate. In the first problem, a setup cos is incurred when the server switches from
one class to the other, and the objective is to minimize the long run expected average cost of
holding customers and incurring setups. The setup cost is replaced by a setup time in the second
problem, where the objective is to minimize the average holding cost. By assuming that the
queueing system operates under standard heavy traffic conditions, we approximate the dynamic
scheduling problems by diffusion control problems. For both problems, considerable insight is
gained into the nature of the optimal policy, and the computational results show that the proposed
scheduling policy is within several percent of optimal over a broad range of problem parameters.
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