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Step 1 Choose fy € D so that L R
Ly (fo) < inf Ly () + €

¢eD
Step 2 For k=1,...M — 1, let
fio=u (1 =m)e(fimr) + mg(9))

where ¢ € D is chosen so that

Ly(fi) < inf Ly (u (1 = mECa) + 7E(9)) ) + e
Step 3 Let f = far_1.
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