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• Randomisation is in the rewards !

So none will work well in the adv- setting
- Converse ?

and bandit strategy work in
the stochastic setting ?
- Small reputed right in stockade setting ?
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✓ = fry . . - joie ) a storhastk bandit ,

Suppfoi ) E0D Hi ;
- Let Xti be sampled fair: for ie
and te GJ;
Assume X€

, i
are mutually inohp.



R.nltik.IE
* FIXti - that)

T stock

← Effigy I Xti - Xea+7nt
.

= ElfRn 4TH) E R;ft) .

I Admv regret !

worst case stochastic regret 5 pm bonded
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by worst case adversarial regret .
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Hea : A mechanism for estimating
rewards of wplajul alms.
Now Pt is the conditional database- of
action played in round t
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Define :
- Importance -weighted estimator ati is

Iti = ④LAt=ifXt
IT
÷

Let Etf. I = Ef. IA . - - *if conditional
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If Ati = I LAt=i3 then clearly .

Xt Ati = atiAti
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i. Iti =II = atiAPti
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i. Xdti - an unbiased est . g. nti .

• what about variance?
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Natural to play actors with large
estimated rewards with by.sn
fowbabihlg .

Can map
Iti sun probabilities;
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q - kami rate;
Use this to get Exp 's algorithm .
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