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BOJIBIION CEMMHAP KA®EJIPHI TEOPUN BEPOATHOCTEI
Pykosourens — akagemnk PAH, mpodeccop A. H. [lupsien

20 HOsIOPs — A. B. KoauoropoB (Hopropojckuii rocyiapcTBeHHbIH yHHUBEpPCUTET
um. SIpociasa Mymporo)
3adava o dsypyrxom barndume Oaa cucmem ¢ NApastesvbHot 06pabomkol
0aHHBLT

PaccmarpuBaercs 3amada o JABYPYKOM OaHAWTe B MUHUMAKCHOM ITOCTa-
HOBKE B IPUJIOKEHUU K 00paboTKe OOJIBIINX MacCUBOB JaHHBIX. [Ipe-
[oJIaraeTcs, ITO JAHHBIE MOTYT 00pabaThIBATHCS OJIHUM U3 JIBYX ajlb-
TEPHATUBHBIX METOJOB C (DPUKCHPOBAHHBIMU, HO AllPUOPH HEM3BECTHBIMU
s dexkruBHOCTIME. Hajto Tak opranuzoBaTh 0OpPabOTKY, 4TOOBI Ompe/ie-
JIITh 60J1ee 3(pHEKTUBHBIN METOJI U 00ECIIEIUTh €ro IMPEUMYIIECTBEHHOE
npumenenue. [Ipu 3Tom nanubie 1omyckaeTcs 00bEIUHATD B TPYIIIBI 1 00-
pabareiBaTh napasuieabuo. CyTh pe3ysabTara COCTOUT B TOM, UTO YK€ IIPU
HEOOJIBITIOM YHCJIe STAIIOB YIIpaBJIeHUS IMapaJjiebHas o0paboTKa IpaK-
TUYEeCKN He NMPUBOIUT K YBEJMIEHNI0 MIHIMAKCHOTO PUCKA.
PaccmarpuBaercs crparernsi, KOTopas Ha Ha9aJbHBIX 3TallaX CPABHUBAET
METO/IbI, & Ha 3aKJIOUUTEILHOM STalle MPUMEHsIET TOJIHKO JIyYIIHii 110 pe-
3yJibTaTaM CpaBHeHUs MeToj. i 9Toit cTpaTerun yKa3blBaIOTCS ACUMII-
TOTUYIECKHU ONTUMAJIbHBIE TTAPAMETPHI.

November 20 — A. V. Kolnogorov (Yaroslav-the-Wise Novgorod State University)
Two-Armed Bandit Problem for Parallel Data Processing Systems

We consider the minimax setup for the two-armed bandit problem in
application to processing of large amounts of data. The data can be
processed by one of two alternative methods with fixed but unknown
efficiencies. One should design the processing so that to determine
the most effective method and then to ensure its preferable application.
It is allowed to aggregate data into groups and then to process them in
parallel. The essence of the result is that even for sufficiently small number
of stages the parallel processing does not lead actually to increasing of
the minimax risk.

We consider the strategy which compares methods at initial stages of
the control and then applies the most effective method at the final stage.
For this strategy the asymptotically optimal parameters are given.

CeMuHap OpPOBOJUTCS MO cpedaM B ayauropuu 16-10
c 16:45 mo 17:45

Koopmunaropom cemunapa na ocennuii cemectp 2013 roma nasnaden j1.¢p.-M.H.,
npocdeccop B. /. Konakos, yueHbM cekperapeMm cemuuapa — A. Makapos
(e-mail:artemmakarov@yandex.ru).



