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Application of Shortest Path A Igorithm in M ulti-Stage D ecision
Wang Qiong

(School of M athem atics and C anputer Science, N anjing Nom al University Nanjing 210097 China)

Abstract Research and development of the shortest path alorithm & ntroduced Regard ngm ulti-stage decsion prob-
lans ieas and practical exanp ks of resolution by using shortest path alorithm are presented Them ethod & that dect
sbn states are represented as nodes of graph and the sequentil relation of states are arcs of graph Regarding aib irage
probkm, a nev alkoritm & presented Regarding abitrage pob km, the paper ponts out d 5tingu shing chamcteristic
w ih traditional shortest path poblan:  solvingm axmum ofweight sproductofpath Based Flbyed algorithm fran ework
maxinun pofit aib itrage algorithm is presented The algorilm’ results are better than those of the fomer lite matures
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Table1 Rate of currency exchange
CNY GBP SGD U SsD HKD EUR JPY CHF
CNY 1 0.0747 0.2112 0.1208 0.9422 0. 105 14. 3463 0. 162 8
GBP 13.387 1 2.827 1.591 6 12.6129 1. 405 1 192. 053 217196
GD 4.7353 0.3537 1 0.572 1 4.4616 0. 497 67. 9347 0. 771
Usb 8.277 4 0. 628 3 1. 748 1 7.798 8 0. 868 8 118. 75 1. 3477
HKD 1.061 4 0. 079 3 0.224 1 0.1282 1 0.1114 15. 2267 0.1728
EUR 9.5273 0.7117 2.012 1. 151 8.976 4 1 136. 681 1. 5512
PY 0.069 7 0. 005 2 0.0147 0. 008 4 0.065 7 0. 007 3 1 0.011 3
CHF 6.1419 0. 458 8 1. 297 0. 742 5.786 7 0. 644 7 88. 1127 1
2 [11]
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Tabl 2 Arbitrage path of m axin un profit
CNY CNY~ GBP~ CNY 0. 074 7 x 13. 387= 1. 000 01
GBP GBP  CNY~ SGD~ USD~ GBP 13.387 x 0. 2112 x0. 572 1% 0 628 3= 1. 016 29
GD SGD” USD” GBP CNY~ SGD 0.5721%0. 6283 x 13. 387x 0 211 2= 1.016 29
usb USD” GBP  CNY~ SGD~ USD 0. 6283 x13.387x0.2112x 0 572 1= 1.016 29
HKD HKD~ GBP  CNY SGD~ JPY HKD 0.079 3 % 13. 387 x 0. 211 2% 67. 934 7x 0.065 7= 1. 000 71
EUR EUR” GBP~ CNY EUR 0. 711 7 % 13. 387 x 0. 105= 1.000 39
JPY JPY” HKD™ GBP  CNY~ SGD~ JPY 0. 0657 % 0. 0793 x 13. 387x 0 211 2% 67.934 7= 1. (00 71
CHF CHF GBP CNY~ SGD~ CHF 0. 458 8 x 13. 387 x 0. 211 2x 0 771= 1. 000 13
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