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max ¥

subject to HY DT

Imax X

subject to M .s+z>aV(s,z)eZ

max a
subject to A s+z>aV(s,z)el
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max o}
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max v
subject to L(x,A) > aVxeD
A>0

Since, L*(A) = migL(x, A), we can deal with the equivalent
XE

max o
subject to L*(A) > «
A=0

This problem can be restated as

max L*(A)
subject to A >0






