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(&) adversarial bandit FERE [Auer et al. 2002]
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o ELIR7ILTY R LSEXp3 [Aver et al. 2002]

// exponential-weight algorithm
for exploration and exploitation

Algorithm Exp3
Parameter: y€(0,1]
Initialization: w;(1)<1 for i=1,2,...,K
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‘ \:{j Exp3Mexpected (weak) regret [Auer et al. 2002]
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| &) online linear optimization fSJ&E MoMahan and Blum 2004]
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\Ej Abernethy D7 )L X Ls [Abernethy et al. 2008]
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// Bandit Online Linear Optimization
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FExp3-k D D& (Exp3®Mmultiple play ¥53EHR)

Algorithm FExp3
Parameter: y€(0,1]
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() FExp3Mexpected (weak) regret
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