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Input: ,6[01]71>0k - 1y - A )

1: Initialize A = (.- - % ) Pl’ - Szt

2. fors=1,- tdo

3: Lelq,_(l— Y )ps + A

4: Draw I ~ ¢, and observe loss £

5: Calculate the estimated total rewards for each i € (k]

_ Z 1(I, = i)r1,
— ri
6: Calculate the sampling distribution
Ps+1,i = kexp(—nS,,w,' )A fori € [k|.
22 j=1exp(=1Ss;)
7: end for
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