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We study the problem of determining an a priori sequence of tasks subject to uncertain
processing times and release dates. We follow a two-stage approach, where a sequence is
established in the first stage and a re-sequencing operation is performed in the second stage.
The difficulty is the exponential number of scenarios.

In its simplest form, the second stage can be modeled as a non-homogeneous Markov
Chain. The expected dual multipliers used in a Benders’ cut then correspond to the transient
means of the chain, which can be computed efficiently.

Our results show that we can find optimal solutions to the problem for instances with
huge variability.
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