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The problem is reformulated as
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Step 3
Consider the following problem
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if he so then Pope Ec
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Next we need

Pope cc if only if he so

Pope c if only if hazo

By this
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Proofof Part b is omitted D

we only need to solve
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Step 4 Problem decomposition

we want to show that
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decoupled optimization problems
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a series of per sample optimization problems

sufficient statistics
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Proof the Yj's are ii d

In 137 Zj only occurs in the follow term
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Consider the following problem
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non dcreasing in Z
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The set of optimal solutions to 151 is
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Pick one of the optimal solutions to 15

Zj 2min Yj Hj

inff too El PfYj ttt Yj1111Yj ZFopt
because Yj are i i d the El's are i i d

hlpoptkt.IT it if EchlYi Zi Get Pope HitzD
zitdepends onYj

inf E g Yj Z Yjti Popt Yj 12g
2j 20

2j depend Yj

0

Sit inf ft Di E Plott Yial'llYi 7 B
where Di Sip Yi oh t Si

B is the root of

Eff Pco Idt B E Piece Di 1 0 175

and f Pope

Reading Sun Cyr 2019



Key ideas

1 fractional programing
2 sufficient statistic

3 convex optimization prob theory
4 17 has a unique root


