
5. use convex optimization: problem is equivalent to

minimize f0(p) = maxk=1,...,n h(Ik/Ides)
subject to 0 ≤ pj ≤ pmax, j = 1, . . . ,m

with h(u) = max{u, 1/u}
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f0 is convex because maximum of convex functions is convex

exact solution obtained with effort ≈ modest factor × least-squares effort
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