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We consider s-criterial discrete variant of Markowitz’s investment problem [1] with extreme

optimism criteria:
max irg%ifjg];neijkmj, ke Ng={1,2,...,s}, (1)

where e;j; be an expected assessment of efficiency (yield) of measure k € Ny of investment
project j in the situation when the market is in state i; X C E™ = {0,1}" be a set of all
admissible investment portfolios z = (x1,,...,%,), where x; = 1 if the project j € N,
is implemented, and z; = 0 otherwise. Pareto set of the investment problem (1) is denoted
by P*(E), where E = [e;x] € R™**. We define arbitrary Hélder norm [,, 1 < p < oo,
in spaces R™ and R?, and the Chebyshev norm [, in the space R™, i.e. by the norm of a
matrix £ € R is meant [|E] ooy = |11 [lpoos [ Esllpocs - - || Esloo) s where [[ Byl =
l(lewkllps lleakllps - - -5 llemrllp)|lo, & € Ns. Here Ej € R™ ™ is k-th cut of matrix F, e; =
(€i1ks €i2ks - - - » Cink) 18 i-th row of that cut. As usual [2], the stability radius p(m,n, s, p) of the
problem (1) is defined as sup Z(p) if =Z(p) # 0. Otherwise we consider p(m,n,s,p) = 0. Here
=(p) = {e > 0:VE € Qp) (P(E+ E') € P(E)}, Qp) = {E' € R - |[E ey < <},

Theorem. For P*(E) # X, any m,n,s € N and p € [1,00] for the stability radius the
following bounds are true

¢ < p(m,n,s,p) < (ns)/P,

where

o (@) = fi(@) o Si(@') = fi()
@ = min max min BTN ’@/J = min max min TP ST
2¢Ps(E) 2'eX(z,B) keNs ||2/|, + ||zl 2¢P(B) o'eX(v,B) keNs |2/ — x|y

Xz, E)={a" € P(E): f(a') = f(z) & [f()# f(a)}, fl2)=(filz)...., [s(2));
fr(z) = max > eijpxy, ke Ny 1/p+1/qg=1.
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