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Gap from the performance bound
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(a) Convex objective
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Gap from the performance bound

= TWo-stage 1 GMM = SO-EBM 1 GMM s DFL 1 GMM mes ODL 1 GMM

== TWo-stage 3 GMM mes SO-EBM 3 GMM s DFL 3 GMM mes ODL 10 GMM

===Two-stage 10 GMM ===S0-EBM 10 GMM ====DFL 10 GMM === ODL 500 GMM
Two-stage 500 GMM SO-EBM 500 GMM DFL 500 GMM LODL 1000 GMM
Two-stage 1000 GMM SO-EBM 1000 GMM DFL 1000 GMM ====Qurs
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(a) Non-convex objective



