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The problem

Z°(R) : f(x):(ﬂ(x),...,fs(x))—>mi)rg, s> 1,

of finding Pareto set

PS(RY={xe X: X e X (f(x) > f(xX) & f(x) # f(x))}.

2/17



Multicriteria investment Boolean problem with Savage's minimax criteria:

fr(x) = max E rijkXj — m|n k € Ns.
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projet j € N, is implemented, and x; = 0 otherwise;

X C{0,1}" — the set of possible portfolios;

> r,-jkxjo — the risk of type k which an investor takes, investing in
JEN,

portfolio x° in the case when the market is in state .
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The stability radius of a Pareto-optimal portfolio x° of the problem
om sup =, if = #0,
Pp (XO‘R):{O ifEi(b
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Z={e>0: YR eQe) (x°e PS(R+R')},

Qe) = {R"€R™ ™ ||Rppp <€},
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The stability radius of a Pareto-optimal portfolio x° of the problem Z*(R):

sm( 0 oy _ J osup =, if =#0,
Pr (X‘R)_{o, if ==,
where
Z={e>0: VR eQe) (x°eP(R+R)},
Qe) = {R € R™™: ||R||ppp < £},
1R lopp = || (1Rl 1R -1 BS o) |
the norm of the matrix,
IRkllpp = [I(IRullps 1R2kllps - - - [IRmicllp)llps & € N,

1/p .
(ZkeNs |3k|p) ) if 1<p<oo,
lallp =
max{|ax| : k€ Ns}, if p= o0,

a:(31,32,...,as)€Rs.
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Theorem. Let

oy e MO = FOO
o )_XEX\{XO} [xexOy 7
) — I[F(x) — F(O)H Il
i )_XEX\{Xo} Ix =xClqg 7

then forl < p<oo,s, meN,

2(:%) < 5™, R) < mi/Py(x0).
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then forl < p<oo,s, meN,
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Here
xox0 = (x1, %0, ..., Xp, X0, %9, ..., x0),
[a]" = (af,a7,...,a), af =max{0,ac}, k€ N,
1/p+1/qg=1.
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Corollary 1. If for any x € X \ {x°} exists no h € N, such that x, = x},
then for p = 0o, m € N

0 ) o) — w0 — i MFO) = OO e
AR = =00 = Ry T ol
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Corollary 2 [1]. For1 <p<oo, m=1

: R(x — x°)] 1|
510 R) = (x%) = min Il p
pp O R) =) xeX\{x}  [Ix = x0lg

[1] Emelichev, V.A., Kuz'min, K.G.: A general approach to studying the stability of a Pareto optimal solution of a vector integer

linear programming problem. Discrete Mathematics and Applications 17, 349-354 (2007)
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Thank you for your attention!
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