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expected total discounted reward [ Gittins and Jones 1974]
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Algorithm Exp3
Parameter: γ (0,1]
Initialization: wi(1)←1 for i=1,2,…,K

for t=1 to T
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for exploration and exploitation

2010年度 ERATO湊離散構造処理系プロジェクト講究録

 295



Hokkaido University

KlnTK.)]T(G[E)T(G Expmax 6323�

�
�

�
T

t
jjmax )t(xmax)T(G

1

xj(t) [0,1] Gmax(T) GExp3(T) T

Gmax(T) E[GExp3(T)]

A

� 
T,TKmin)]T(G)T(G[E Amax 20
1

��

�
�
�

�
�
�
�

�

�
�
�

�
�
�

�
�

T)e(
KlnK,min

1
1�

Hokkaido University

t xt
player

1. K qt
2. qt xt qt

t(=1,2,…,T) player

A))T(G(E A

xt Rn 

�
�

��
T

t
ttA qx)T(G

1
: ) T

K Rn :

Hokkaido University

Algorithm BOLO ( )              // Bandit Online Linear Optimization
Input: η>0, θ-self-concordant R
Initialization:
for t=1 to T

1. {e1,e2,…,en}← 2R(qt)
{λ1,λ2,…,λn}← 2R(qt)
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Algorithm FExp3
Parameter: γ (0,1]
Initialization: wi(1)←1 for i=1,2,…,K

for t=1 to T
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4. S(t)←i pi(t) {1,2,…,K} k
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