
 

Thompson Saling he h Bandits

In MAB we played arm Is IP Iii P i C's 135,9

Equivalently maintain a posterior over the parameter Q

sage N On and draw Qi Noni to c

It a 5mi Ofi

V10.1
Draw Of Pe
Pull arm ke ar9 x O observe ye 2 0.7

Update posterior Pe Pt More or less P N Ot VE where

Ve ÉX XI VIIIIsys

EET flat where f is arbitrary I
e
É

but OERᵈ MY 12340.7 flu E

Then the elimination algorithm satisfies

MY II 67 fble diff Tdre



Suppose we have some algorithm that pulls arms 71,74

and it has low regret Ifa 7 10 Rt

Then if I choose 3 uniform 2 35 then

ELLA 23.0.7
online to batch conversion

Proof
E x 23,0 7 PCs E 4 7,0 7

II 2 7 10.7

We say KEX is Egood if 2 2,0 EE

Elim UCB can find E good arm in expectation

after just T
Δ II 2 2,0

min A A XY
Max V U I X Y

If G optimal design then constructed LS estimator then once

T ted 9 2,87 is e good w.hr



Best arm identification for Linea Bandits

Soane et 2014 example
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