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Article suggests a stochastic method of leaps and bounds to solve a discrete optimization task for 
the optimum regression model choice with minimax function of model quality. For partition of a 
current set of task solutions into parts of branching subsets, the dichotomy principle is used. For a 
branching subset, the lower estimation is calculated for the goal function of the optimum model. 
The choice of a current subset of the branching process is carried out by a stochastic procedure.  
Keywords: optimum regression model, discrete optimization, method of leaps and bounds, branch-
ing subset, goal function.                   
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