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θ1, . . . , θL
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∑
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αshs (X)
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C = (A1 + B) + (A2 + B) qT1
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∑
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Ct,T = qt (At + . . . + AT−1 + AT ) + 0
Ct,T−1 = qt (At + . . . + AT−1) + CT¶¶¶ ¶¶¶
Ct,t = qtAt + Ct+1
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Ct = min {Ct,s | t < s ≤ T} , St = 1 + args min {Ct,s | t < s ≤ T} .
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T0 = 1, T1 = S1, T2 = ST1
, . . . , Tt = STt−1

, . . . , TL = T + 1.
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