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Sensitivity estimates and optimization algorithms based on
parallel simulation for a class of closed queuing networks

YIN Bao—qun, DAI Guiping, ZH OU Yaping, TAN Xiao-bin, XI Hong-sheng
(Department of Automation, University of Science and T echnology of China, Hefei 230027, China)

Abstract: Based on Markov performance potential, an efficient parallel simulation algorithm is
presented for sensitivity estimates and optim ization of a class of closed queuing networks. The Common
Random Number is applied to make all processors generate the same sample path, which removes the
large broadcasting cost at the price of only adding a little workload- The simulation experiments on an
SPMD parallel computer show that these algorithms can achieve nearly linear speedup for optimization
of a class of cdosed queuing networks.
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