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PARAMETER OPTIMIZATION FOR PRODUCTION
SYSTEMS IN SERIES

Tancg Qranvu
(Dept, of Automsation, Tsinghua University, Beifing 100084)

CueN Hanru
(Institute of Systems Science, The Chinese Academy of Sciences, Beijing 100080)

Han ZeNGHIN
(Dept. of Automarsion, Tsinghua University, Besijing 100084)

ABSTRACT

Based ona fixed sample path, perturbation analysis (PA) offers an estimate for
the gradient — dJ(8)/d6 of performance measure J(O) with respect to the adjustable
parameter @ for stochastic discrete event systems. The PA estimate of dJ(0)/d6 using
fixed length of observation (e. g., L. customers) is then put into the stochastic
approximation algorithm which recursively optimize the parameter. This is the so-
called “Single-Run-Optimization” algorithm. Experiment results show that this kind
of algorithms has relatively fast convergence rate. For production systems 1in series
this paper proposes an optimization algorithm which 1terates once after every L
customers’ departure and proves that the algorithm converges to § which minimizes

J(0).

Key words: Stochastic discrete event systems, perturbation analysis, stochastic

optimization,
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