
1 2 3 4 5 6 7
iteration k

0.1

0.2

0.3

0.4

0.5

||V
k
−
V

* |
|

102 103
N samples

0.0

0.1

0.2

0.3

0.4

0.5

0.6

||V
K

−
V

* |
|

TV uncertainty set


