
 

SE 541 Interaitive Learning

n drugs treatments
At fth arrival

I assign treatment

Ie E n 1 n

The outcome is binary e i if
o.nl

We can model Xp is an Bernoulli R.V

5 t.IE 3 Oif 0.1 Kt

Objectives I Identify best treatment

argm.ca O
w high prob as fast as possible

2 Maximize expected reward IELEIXt.IT

It is chosen given Is.X.is

https://courses.cs.washington.edu/courses/cse541/24sp/



Regret R ELEIX.it X

EY.in TO ITO T

T FLT may ITOELT
O ECT

LET ÉIAi ELT3
Δ

m

O Oj

For any fixed i ELX.it Oi.IELEXi.eJ EELXi.eJ
TOIELEX

ELEEEE.gl Is.EEE

IE II OF
EL.EE O I4I i

ELE

IIO ECT



B Y IELEXi.t XE.tl ELT

Good E Rt T

Ex If R EFT FRAO

YIEL II Xie XIA 0

A B R.V E f A B If fla b IP A
a B b

ca

iIEiEii
IELIELflA BIIA a

2 case

Algorithm Fix BEIN
Pull each arm 3 times and

compute Xi if 1,27



for 725 play argian

CLI Given IID 7 Z w ELZ 3 M

IE Z ELZ 3 d µ Z

Then Fslism 110,02

F NIM

A

1

Suffices to have 4 Oct and 0

8,70 if 0 027 32 1 0 0


