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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
fort=1to T
1.Pi(t)<—(1—v)kw‘A+l fori=1,.,K
2 wi(t)
j=1
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4. forj=1,..., k
%,(t) x(/py(t) ifj=i, -
0 otherwise

w(t+1) < w (t)exp(y X,(t)/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]

KSR :OAVAIMAMES

X ER"
EZtZEI( .
ggﬂi"@gbbjl«é X BEAES,

player(&&1570N
FEZI(=1,2,.... TIZBL TplayerlZ LU FD T E£E1TS.

1. KB 1HRqEESR

2. BlENnT-mqlcxt T 5HE xq, 255,

-

Gu(M) =%, : EIR)ZILTURLOBATIZEHHHFE
t=1

HSRHE E(G,(T)) AREEFLITULLAL?

ERATORERINE T OD I w4 7L RO

\Ej Abernethy D7 )L X Ls [Abernethy et al. 2008]
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Algorithm BOLO (fR#5)

Input: n>0, B-self-concordant R
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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]
Initialization: wi(1)«1 for i=1,2,...,K

fort=AtoT
K
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! 0 otherwise
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ERATORERINE T OD I w4 7L RO

() FExp3Mexpected (weak) regret
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