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Abstract

We present and study a partial-information model of online learning, where a decision maker
repeatedly chooses from a finite set of actions, and observes some subset of the associated losses.
This naturally models several situations where the losses of different actions are related, and
knowing the loss of one action provides information on the loss of other actions. Moreover, it
generalizes and interpolates between the well studied full-information setting (where all losses
are revealed) and the bandit setting (where only the loss of the action chosen by the player
is revealed). We provide several algorithms addressing different variants of our setting, and
provide tight regret bounds depending on combinatorial properties of the information feedback
structure.

1 Introduction

Prediction with expert advice —see, e.g., [8, [0, 15, 19, 23]— is a general abstract framework for
studying sequential decision problems. For example, consider a weather forecasting problem, where
each day we receive predictions from various experts, and we need to devise our forecast. At the
end of the day, we observe how well each expert did, and we can use this information to improve
our forecasting in the future. Our goal is that over time, our performance converges to that of

*Preliminary versions of this manuscript appeared in [} 20].



the best expert in hindsight. More formally, such problems are often modeled as a repeated game
between a player and an adversary, where each round, the adversary privately assigns a loss value
to each action in a fixed set (in the example above, the discrepancy in the forecast if we follows
a given expert’s advice). Then the player chooses an action (possibly using randomization), and
incurs the corresponding loss. The goal of the player is to control regret, which is defined as the
cumulative excess loss incurred by the player as compared to the best fixed action over a sequence
of rounds.

In some situations, however, the player only gets partial feedback on the loss associated with
each action. For example, consider a web advertising problem, where every day one can choose an
ad to display to a user, out of a fixed set of ads. As in the forecasting problem, we sequentially
choose actions from a given set, and may wish to control our regret with respect to the best fixed
ad in hindsight. However, while we can observe whether a displayed ad was clicked on, we do not
know what would have happened if we chose a different ad to display. In our abstract framework,
this corresponds to the player observing the loss of the action picked, but not the losses of other
actions. This well-known setting is referred to as the (non-stochastic) multi-armed bandit problem,
which in this paper we denote as the bandit setting. In contrast, we refer to the previous setting,
where the player observes the losses of all actions, as the expert setting. In this work, our main
goal is to bridge between these two feedback settings, and create a spectrum of models in between.

Before continuing, let us first quantify the performance attainable in the expert and the bandit
setting. Letting K be the number of available actions, and T be the number of played rounds,
the best possible regret for the expert setting is of order y/In(K)T. This optimal rate is achieved
by the Hedge algorithm [I5] or the Follow the Perturbed Leader algorithm [I7]. In the bandit
setting, the optimal regret is of order /KT, achieved by the INF algorithm [3]. A bandit variant
of Hedge, called Exp3 [4], achieves a regret with a slightly worse bound of order /K In(K)T.
Thus, switching from the full-information expert setting to the partial-information bandit setting
increases the attainable regret by a multiplicative factor of VK, up to extra logarithmic factors.
This exponential difference in terms of the dependence on K can be crucial in problems with large
action sets. The intuition for this difference in performance has long been that in the bandit setting,
we only get 1/K of the information obtained in the expert setting (as we observe just a single loss,
rather than all K at each round), hence the additional K-factor under the square root in the bound.

While the bandit setting received much interest, it can be criticized for not capturing additional
side-information we often have on the losses of the different actions. As a motivating example,
consider the problem of web advertising mentioned earlier. In the standard multi-armed bandits
setting, we assume that we have no information whatsoever on whether undisplayed ads would have
been clicked on. However, in many relevant cases, the semantic relationship among actions (ads)
implies that we do indeed have some side-information. For instance, if two ads 7 and j are for similar
vacation packages in Hawaii, and ad ¢ was displayed and clicked on by some user, it is likely that
the other ad j would have been clicked on as well. In contrast, if ad ¢ is for high-end running shoes,
and ad j is for wheelchair accessories, then a user who clicked on one ad is unlikely to click on the
other. This sort of side-information is not captured by the standard bandit setting. A similar type
of side-information arises in product recommendation systems hosted on online social networks, in
which users can befriend each other. In this case, it has been observed that social relationships
reveal similarities in tastes and interests [21]. Hence, a product liked by some user may also be
liked by the user’s friends. A further example, not in the marketing domain, is route selection:
We are given a graph of possible routes connecting cities. When we select a route connecting two



cities, we observe the cost (say, driving time or fuel consumption) of the “edges” along that route
and, in addition, we have complete information on sub-routes including any subset of the edgesﬂ

In this paper, we present and study a setting which captures these types of side-information,
and in fact interpolates between the bandit setting and the expert setting. This is done by defining
a feedback system, under which choosing a given action also reveals the losses of some subset of
the other actions. This feedback system can be viewed as a directed and time-changing graph G
over actions: an arc (directed edge) from action i to action j implies that when playing action 7 at
round ¢ we get information also about the loss of action j at round ¢. Thus, the expert setting is
obtained by choosing a complete graph over actions (playing any action reveals all losses), and the
bandit setting is obtained by choosing an empty edge set (playing an action only reveals the loss
of that action). The attainable regret turns out to depend on non-trivial combinatorial properties
of this graph. To describe our results, we need to make some distinctions in the setting that we
consider.

Directed vs. symmetric setting. In some situations, the side-information between two actions
is symmetric —for example, if we know that both actions will have a similar loss. In that case,
we can model our feedback system (; as an undirected graph. In contrast, there are situations
where the side-information is not symmetric. For example, consider the side-information gained
from asymmetric social links, such as followers of celebrities. In such cases, followers might be more
likely to shape their preferences after the person they follow, than the other way around. Hence,
a product liked by a celebrity is probably also liked by his/her followers, whereas a preference
expressed by a follower is more often specific to that person. Another example in the context of
ad placement is when a person buying a video game console might also buy a high-def cable to
connect it to the TV set. Vice versa, interest in high-def cables need not indicate an interest in
game consoles. In such situations, modeling the feedback system via a directed graph G} is more
suitable. Note that the symmetric setting is a special case of the directed setting, and therefore
handling the symmetric case is easier than the directed case.

Informed vs. uninformed setting. In some cases, the feedback system is known to the player
before each round, and can be utilized for choosing actions. For example, we may know beforehand
which pairs of ads are related, or we may know the users who are friends of another user. We denote
this setting as the informed setting. In contrast, there might be cases where the player does not
have full knowledge of the feedback system before choosing an action, and we denote this harder
setting as the uninformed setting. For example, consider a firm recommending products to users of
an online social network. If the network is owned by a third party, and therefore not fully visible,
the system may still be able to run its recommendation policy by only accessing small portions of
the social graph around each chosen action (i.e., around each user to whom a recommendation is
sent).

Generally speaking, our contribution lies in both characherizing the regret bounds that can be
achieved in the above settings as a function of combinatorial properties of the feedback systems, as
well as providing efficient sequential decision algorithms working in those settings. More specifically,

! Though this example may also be viewed as an instance of combinatorial bandits [I0], the model we propose
is more general. For example, it does not assume linear losses, which could arise in the routing example from the
partial ordering of sub-routes.



our contributions can be summarized as follows (see Section [2| for a brief review of the relevant
combinatorial properties of graphs).

Uninformed setting. We present an algorithm (Exp3-SET) that achieves O (\/ In(K) Zthl mas(Gt))

regret in expectation, where mas(Gy) is the size of the maximal acyclic graph in G;. In the sym-
metric setting, mas(Gy) = a(Gy) (a(Gy) is the independence number of G¢), and we prove that the
resulting regret bound is optimal up to logarithmic factors, when Gy = G is fixed for all rounds.
Moreover, we show that Exp3-SET attains O( In(K) T) regret when the feedback graphs G; are
random graphs generated from a standard Erd6s-Renyi model.

Informed setting. We present an algorithm (Exp3-DOM) that achieves expected regret of

O (ln(K ) \/ In(KT) Ethl a(Gt)), for both the symmetric and directed cases. Since our lower bound

also applies to the informed setting, this characterizes the attainable regret in the informed set-
ting, up to logarithmic factors. Moreover, we present another algorithm (ELP.P), that achieves

(’)(\/ In(K/8) 31, mas(Gt)) regret with probability at least 1 — & over the algorithm’s internal

randomness. Such a high-probability guarantee is stronger than the guarantee for Exp3-DOM,
which holds just in expectation, and turns out to be of the same order in the symmetric case.
However, in the directed case, the regret bound may be weaker since mas(G;) may be larger than
a(Gy). Moreover, ELP.P requires us to solve a linear program at each round, whereas Exp3-DOM
only requires finding an approximately minimal dominating set, which can be done by a standard
greedy set cover algorithm.

Our results interpolate between the bandit and expert settings: When Gy is a full graph for
all ¢ (which means that the player always gets to see all losses, as in the expert setting), then
mas(Gy) = a(Gy) = 1, and we recover the standard guarantees for the expert setting: /7T up to
logarithmic factors. In contrast, when G; is the empty graph for all ¢ (which means that the player
only observes the loss of the action played, as in the bandit setting), then mas(G;) = a(G;) = K,
and we recover the standard v KT guarantees for the bandit setting, up to logarithmic factors. In
between are regret bounds scaling like /BT, where B lies between 1 and K, depending on the
graph structure (again, up to log-factors).

Our results are based on the algorithmic framework for handling the standard bandit setting
introduced in [4]. In this framework, the full-information Hedge algorithm is combined with unbi-
ased estimates of the full loss vectors in each round. The key challenge is designing an appropriate
randomized scheme for choosing actions, which correctly balances exploration and exploitation or,
more specifically, ensures small regret while simultaneously controlling the variance of the loss esti-
mates. In our setting, this variance is subtly intertwined with the structure of the feedback system.
For example, a key quantity emerging in the analysis of Exp3-DOM can be upper bounded in terms
of the independence number of the graphs. This bound (Lemma [16|in the appendix) is based on a
combinatorial construction which may be of independent interest.

For the uninformed setting, our work was recently improved by [18], whose main contribu-

tion is an algorithm attaining (’)<\/ In(K)In(KT) Y, a(Gt)> expected regret in the uninformed

and directed setting using a novel implicit exploration idea. Up to log factors, this matches the
performance of our Exp3-DOM and ELP.P algorithms, without requiring prior knowledge of the




feedback system. On the other hand, their bound holds only in expectation rather than with high
probability.

Paper Organization: In the next section, we formally define our learning protocols, introduce
our main notation, and recall the combinatorial properties of graphs that we require. In Section
we tackle the uninformed setting, by introducing Exp3-SET, with upper and lower bounds on regret
based on both the size of the maximal acyclic subgraph (general directed case) and the independence
number (symmetric case). In Section 4] we handle the informed setting through the two algorithms
Exp3-DOM (Section on which we prove regret bounds in expectation, and ELP.P (Section [4.2))
whose bounds hold in the more demanding high probability regime. We conclude the main text
with Section [b|, where we discuss open questions, and possible directions for future research. All
technical proofs are provided in the appendices. We organized such proofs based on which section
of the main text the corresponding theoretical claims occur.

2 Learning protocol, notation, and preliminaries

As stated in the introduction, we consider adversarial decision problems with a finite action set
V ={1,...,K}. At each time ¢t = 1,2,..., a player (the “learning algorithm”) picks some action
I; € V and incurs a bounded loss ¢y, ; € [0,1]. Unlike the adversarial bandit problem [4, 9], where
only the played action I; reveals its loss ¢y, ;, here we assume all the losses in a subset S;,; C V
of actions are revealed after I; is played. More formally, the player observes the pairs (i, ;) for
each ¢ € 57, ;. We also assume i € S;; for any 7 and ¢, that is, any action reveals its own loss when
played. Note that the bandit setting (S;; = {i}) and the expert setting (S;, = V') are both special

cases of this framework. We call S;; the feedback set of action ¢ at time ¢, and write 4 5N J when
at time ¢ playing action ¢ also reveals the loss of action j. (We sometimes write i — j when time ¢

plays no role in the surrounding context.) With this notation, S;; ={j €V : i 4 j}. The family
of feedback sets {S;+}icy we collectively call the feedback system at time t.

The adversaries we consider are nonoblivious. Namely, each loss ¢; ; and feedback set S;; at
time ¢ can be arbitrary functions of the past player’s actions I,...,I;—1 (note, though, that the
regret is measured with respect to a fixed action assuming the adversary would have chosen the
same losses, so our results do not extend to truly adaptive adversaries in the sense of [13]). The
performance of a player A is measured through the expected regret

Iglea‘;(E [LAJ“ — Lk,T]

where Lar = fp 1+ -+ + 4 and Ly = li1 + -+ + {7 are the cumulative losses of the
player and of action k, respectivelyﬂ The expectation is taken with respect to the player’s internal
randomization (since losses are allowed to depend on the player’s past random actions, Ly 7 may
also be random). In Section [3| we also consider a variant in which the feedback system is randomly
generated according to a specific stochastic model. For simplicity, we focus on a finite horizon
setting, where the number of rounds 7' is known in advance. This can be easily relaxed using a
standard doubling trick.

2 Although we defined the problem in terms of losses, our analysis can be applied to the case when actions return
rewards g;; € [0, 1] via the transformation £; ; = 1 — g, ;.



We also consider the harder setting where the goal is to bound the actual regret

LAT — makaT
’ kev 7

with high probability 1 — § with respect to the player’s internal randomization, and where the
regret bound depends logarithmically on 1/6. Clearly, a high probability bound on the actual
regret implies a similar bound on the expected regret.

Whereas some of our algorithms need to know the feedback system at the beginning of each
step t, others need it only at the end of each step. We thus consider two online learning settings:
the informed setting, where the full feedback system {S;;}icv selected by the adversary is made
available to the learner before making the choice I3; and the uninformed setting, where no informa-
tion whatsoever regarding the time-t feedback system is given to the learner prior to prediction,
but only following the prediction and with the associated loss information.

We find it convenient at this point to adopt a graph-theoretic interpretation of feedback systems.
At each step t = 1,2,...,T, the feedback system {S;;}icy defines a directed graph Gy = (V, Dy),
the feedback graph, where V' is the set of actions and D, is the set of arcs (i.e., ordered pairs of
nodes). For j # i, the arc (i, j) belongs to Dy if and only if 4 EN J (the self-loops created by ¢ SN
are intentionally ignored). Hence, we can equivalently define {S; ;}icv in terms of G;. Observe that
the outdegree d:t of any i € V equals [S;;| — 1. Similarly, the indegree d;, of i is the number of

actions j # ¢ such that ¢ € Sj; (i.e., such that j EN i). A notable special case of the above is when
the feedback system is symmetric: j € S;; if and only if i € S;; for all 7, j and ¢. In words, playing
1 at time t reveals the loss of j if and only if playing j at time ¢ reveals the loss of . A symmetric
feedback system defines an undirected graph G; or, more precisely, a directed graph having, for
every pair of nodes i,j € V, either no arcs or length-two directed cycles. Thus, from the point of
view of the symmetry of the feedback system, we also distinguish between the directed case (Gy is
a general directed graph) and the symmetric case (G is an undirected graph for all ).

The analysis of our algorithms depends on certain properties of the sequence of graphs Gy. Two
graph-theoretic notions playing an important role here are those of independent sets and dominating
sets. Given an undirected graph G = (V, E), an independent set of G is any subset 7" C V' such that
no two i,j € T are connected by an edge in F, i.e., (i,j) ¢ E. An independent set is mazimal if
no proper superset thereof is itself an independent set. The size of any largest (and thus maximal)
independent set is the independence number of G, denoted by «(G). If G is directed, we can
still associate with it an independence number: we simply view G as undirected by ignoring arc
orientation. If G = (V, D) is a directed graph, then a subset R C V' is a dominating set for G if for
all j ¢ R there exists some i € R such that (i,7) € D. In our bandit setting, a time-t dominating
set R; is a subset of actions with the property that the loss of any remaining action in round ¢ can
be observed by playing some action in R;. A dominating set is minimal if no proper subset thereof
is itself a dominating set. The domination number of directed graph G, denoted by v(G), is the
size of any smallest (and therefore minimal) dominating set for G; see Figure [1| for examples.

Computing a minimum dominating set for an arbitrary directed graph G is equivalent to solving
a minimum set cover problem on the associated feedback system {S;;}icy. Although minimum
set cover is NP-hard, the well-known Greedy Set Cover algorithm [12], which repeatedly selects
from {S;;}icv the set containing the largest number of uncovered elements so far, computes a
dominating set R; such that |R| < y(G¢) (1 +In K).

We can also lift the notion of independence number of an undirected graph to directed graphs
through the notion of mazimum acyclic subgraphs. Given a directed graph G = (V, D), an acyclic



Figure 1: An example for some graph-theoretic concepts. Top Left: A feedback system with
K = 8 actions (self-loops omitted). The light blue action reveals its loss 0.4, as well as the losses
of the other four actions it points to. Top Right: The light blue nodes are a minimal dominating
set for the same graph. The rightmost action is included in any dominating set, since no other
action is dominating it. Bottom Left: A symmetric feedback system where the light blue nodes
are a maximal independent set. This is the same graph as before, but edge orientation has been
removed. Bottom Right: The light blue nodes are a maximum acyclic subgraph of the depicted
5-action graph.

subgraph of G is any graph G’ = (V/,D’) such that V' C V, and D' = DN (V' x V'), with no
(directed) cycles. We denote by mas(G) = |V'| the maximum size of such V’. Note that when G
is undirected (more precisely, as above, when G is a directed graph having for every pair of nodes
i,7 € V either no arcs or length-two cycles), then mas(G) = a(G), otherwise mas(G) > «(G). In
particular, when G is itself a directed acyclic graph, then mas(G) = |V|. See Figure [1| (bottom
right) for a simple example. Finally, we let I{ A} denote the indicator function of event A.

3 The uninformed setting

In this section we investigate the setting in which the learner must select an action without any
knowledge of the current feedback system. We introduce a simple general algorithm, Exp3-SET
(Algorithm , that works in both the directed and symmetric cases. In the symmetric case, we
show that the regret bound achieved by the algorithm is optimal to within logarithmic factors.
When the feedback graph G is a fixed clique or a fixed edgeless graph, Exp3-SET reduces to
the Hedge algorithm or, respectively, to the Exp3 algorithm. Correspondingly, the regret bound



Algorithm 1: The Exp3-SET algorithm (for the uninformed setting)
Parameter: 7 € [0, 1]
Initialize: w;; =1foralli eV ={1,..., K}
Fort=1,2,...:

1. Feedback system {S;+}icy and losses ¢; are generated but not disclosed ;

Ws
2. Set p;t = sz’t for each i € V, where W; = Z Wit

¢ jev
3. Play action I; drawn according to distribution py = (p1,...,PKrt) ;

4. Observe:
(a) pairs (i,€;,) for all i € Sp, 4;
(b) Feedback system {S;}icy is disclosed;
5. For any ¢ € V set w; 141 = wiy exp(—n @t), where

~ 2 )
b = qz’t {i€ Spep  and g = Z Dt -
it

t
Jij—ri

for Exp3-SET yields the regret bound of Hedge and that of Exp3 as special cases.

Similar to Exp3, Exp3-SET uses importance sampling loss estimates ¢;; that divide each ob-
served loss ¢;; by the probability ¢;; of observing it. This probability g;; is the probability of
observing the loss of action ¢ at time ¢, i.e., it is simply the sum of all p;; (the probability of

selecting action j at time ¢) such that j L (recall that this sum always includes p; ;).

In the expert setting, we have ¢;; = 1 for all 7 and ¢, and we recover the Hedge algorithm. In
the bandit setting, ¢;+ = p; for all ¢ and ¢, and we recover the Exp3 algorithm (more precisely,
we recover the variant Exp3Light of Exp3 that does not have an explicit exploration term, see [11]
and also [22, Theorem 2.7]).

In what follows, we show that the regret of Exp3-SET can be bounded in terms of the key

quantity
Pit Pit
Qr = DD - — (1)
>

iev Bt ey 2a; by, Pit

Each term p;/q¢;+ can be viewed as the probability of drawing ¢ from p; conditioned on the event
that ¢;; was observed. A key aspect to our analysis is the ability to deterministically and non-
vacuouslyﬁ upper bound @ in terms of certain quantities defined on {S;;}icy. We do so in two
ways, either irrespective of how small each p;; may be (this section) or depending on suitable lower
bounds on the probabilities p;; (Section . In fact, forcing lower bounds on p;; is equivalent to

3An obvious upper bound on Q; is K, since Dit/qie < 1.



adding exploration terms to the algorithm, which can be done only when {S;;}icv is known before
each prediction (i.e., in the informed setting).

The following result, whose proof is in Appendix is the building block for all subsequent
results in the uninformed setting.

Lemma 1 The regret of Exp3-SET satisfies

InK =7
E|L — L < — 4+ = E . 2
max [Lar— Lir| < . t5 ; [Q¢] (2)

In the expert setting, ¢;; = 1 for all ¢ and ¢ implies (); = 1 deterministically for all ¢. Hence,
the right-hand side of (2) becomes (In K)/n + (n/2) T , corresponding to the Hedge bound with a
slightly larger constant in the second term; see, e.g., [9, Page 72]. In the bandit setting, ¢;+ = pi+
for all 4 and ¢ implies (); = K deterministically for all . Hence, the right-hand side of takes
the form (In K')/n+ (n/2) KT , equivalent to the Exp3 bound; see, e.g., [5, Equation 3.4].

We now move on to the case of general feedback systems, for which we can prove the following

result (proof is in Appendix [A.3)).
Theorem 2 The regret of Exp3-SET satisfies

+

e
M=

maxE[Lar — L] < K

max e E[mas(Gy)] .

~~
Il

1

Ifmas(Gt) < my fort=1,...,T, then setting n = \/ 2In K) /Zt 1My gives

T
r&a&(E[LAT—LkT] <. |2(n K) Z:

As we pointed out in Section [2| mas(G;) > a(Gy), with equality holding when G, is an undirected
graph. Hence, in the special case when G is symmetric, we obtain the following result.

Corollary 3 In the symmetric case, the regret of Exp3-SET satisfies

nkK n d
maxE[Lar — Lr] < T+5 ;]E

If o(Gt) < oy fort=1,...,T, then setting n = \/(QIHK)/ ZtT:1 o gives

T
rglea&(E[LAT—LkT] < 2(1nK)tz;at .

Note that both Theorem [2and Corollary |3|require the algorithm to know upper bounds on mas(Gy)
and a(Gy), which may be computationally non-trivial — we return and expand on this issue in section



In light of Corollary [3] one may wonder whether Lemma [I]is powerful enough to allow a control
of regret in terms of the independence number even in the directed case. Unfortunately, the next
result shows that —in the directed case— Qy cannot be controlled unless specific properties of p;
are assumed. More precisely, we show that even for simple directed graphs, there exist distributions
p¢ on the vertices such that @y is linear in the number of nodes while the independence numbelﬂ is
1.

Fact 4 Let G = (V,D) be a total order on V.= {1,...,K}, i.e., such that for all i € V, arc
(j,i) €D forallj=i+1,...,K. Let p= (p1,...,pK) be a distribution on V such that p; = 27,
fori < K and py, = 275+, Then

_ K+l
Q Zpl+Z] j—>zp] Z 2 .

=1 ]sz

Next, we discuss lower bounds on the achievable regret for arbitrary algorithms. The following
theorem provides a lower bound on the regret in terms of the independence number «o(G), for a
constant graph Gy = G (which may be directed or undirected).

Theorem 5 Suppose Gy = G for all t with «(G) > 1. There exist two constants Cy,Co > 0 such
that whenever T > C1a(G)3, then for any algorithm there exists an adversarial strateqy for which
the expected regret of the algorithm is at least Car/a(G)T.

The intuition of the proof (provided in Appendix is the following: if the graph G has a(G)
non-adjacent vertices, then an adversary can make this problem as hard as a standard bandit
problem, played on «a(G) actions. Since for bandits on K actions there is a Q(v/KT) lower bound
on the expected regret, a variant of the proof technique leads to a Q(/a(G)T) lower bound in our
case.

One may wonder whether a sharper lower bound exists which applies to the general directed
adversarial setting and involves the larger quantity mas(G). Unfortunately, the above measure
does not seem to be related to the optimal regret: using Lemma [11]in Appendix (see proof of
Theorem |§| below) one can exhibit a sequence of graphs each having a large acyclic subgraph, on
which the regret of Exp3-SET is still small.

Random feedback systems. We close this section with a study of Lemma |[I|in a setting where
the feedback system is stochastically generated via the Erdés-Renyi model. This is a standard
model for random directed graphs G = (V, D), where we are given a density parameter r € [0, 1]
and, for any pair i,5 € V, arc (i,j) € D with independent probability r (self loops, i.e., arcs (i,17)
are included by default here). We have the following result.

Theorem 6 Fort=1,2,..., let Gy be an independent draw from the Erdds-Renyi model with fized
parameter r € [0,1]. Then the regret of Exp3-SET satisfies

mhK nT e
E[Lar - Lir] < ==+ 2= (1- (1= n)) .
max [Lar kT ) o + o (I-r)

4 In this specific example, the maximum acyclic subgraph has size K, which confirms the looseness of Theorem

10



In the above, expectations are computed with respect to both the algorithm’s randomization and the
2rln K

random generation of Gy occurring at each round. In particular, setting n = W
—(1—r

, gives

II?Ea‘;iE[LA,T — L] <

\/2(an)T(1 — (1 =r)k)

r

Note that as r ranges in [0, 1] we interpolate between the multi-arm banditf’] (r = 0) and the expert
(r = 1) regret bounds.

Finally, note that standard results from the theory of Erdés-Renyi graphs —at least in the
symmetric case (see, e.g., [16])— show that when the density parameter r is constant, the indepen-
dence number of the resulting graph has an inverse dependence on r. This fact, combined with the
lower bound above, gives a lower bound of the form /T /r, matching (up to logarithmic factors)
the upper bound of Theorem [6]

4 The informed setting

The lack of a lower bound matching the upper bound provided by Theorem [2|is a good indication
that something more sophisticated has to be done in order to upper bound the key quantity @
defined in . This leads us to consider more refined ways of allocating probabilities p; ; to nodes.
We do so by taking advantage of the informed setting, in which the learner can access G; before
selecting the action I;. The algorithm Exp3-DOM, introduced in this section, exploits the knowledge
of G¢ in order to achieve an optimal (up to logarithmic factors) regret bound.

Recall the problem uncovered by Fact 4t when the graph induced by the feedback system is
directed, ); cannot be upper bounded, in a non-vacuous way, independent of the choice of proba-
bilities p;¢. The new algorithm Exp3-DOM controls these probabilities by adding an exploration
term to the distribution p,;. This exploration term is supported on a dominating set of the current
graph G¢, and computing such a dominating set before selection of the action at time ¢ can only be
done in the informed setting. Intuitively, exploration on a dominating set allows to control Q; by
increasing the probability ¢;; that each action 7 is observed. If the dominating set is also minimal,
then the variance caused by exploration can be bounded in terms of the independence number (and
additional logarithmic factors) just like the undirected case.

Yet another reason why we may need to know the feedback system beforehand is when proving
high probability results on the regret. In this case, operating with a feedback term for the prob-
abilities p;; seems unavoidable. In Section we present another algorithm, called ELP.P, which
can deliver regret bounds that hold with high probability over its internal randomization.

4.1 Bounds in expectation: the Exp3-DOM algorithm

The Exp3-DOM algorithm (see Algorithm [2) for the informed setting runs O(log K) variants of
Exp3 (with explicit exploration) indexed by b =0, 1,..., [logy K |. At time ¢ the algorithm is given
the current feedback system {S;+}icy, and computes a dominating set R; of the directed graph Gy
induced by {S;:}icv. Based on the size |R¢| of Ry, the algorithm uses instance b; = [log, |Ry|] to

K
5 Observe that lim, _ o+ 10" _ g

T
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Algorithm 2: The Exp3-DOM algorithm (for the informed setting)
Input: Exploration parameters 4 € (0,1] for b € {0,1,..., [logy, K]}
Initialization: w() =1 foralli € V = {1,...,K} and b € {0,1,..., [log, K|}
Fort=1,2,... :

1. Feedback system {S;+}icv is generated and disclosed, (losses ¢ are generated and not
disclosed);

2. Compute a dominating set R, C V for G; associated with {S;+}icv ;
3. Let b; be such that |R,| € [2b¢, 2071 — 1];

4. Set W =Sy w®;

(be) (b )

w
5. Set pl%) = (1 — () ” _1{i e R,
2, ( ) Wt ’R ’
: : ffped : (be) _ (,(bt) (be)
6. Play action I; drawn according to distribution p; (pl Laeee ,pKt) ;

7. Observe pairs (i,4;;) for all i € Sy, 4;
8. For any i € V set w(H)_l = wfl;t) exp(—'y(bt) Zgif)ﬂbt), where

70 =

it

J} and qz t Z p]

bt i Z]_>’L

draw action I;. We use a superscript b to denote the quantities relevant to the variant of Exp3
indexed by b. Similarly to the analysis of Exp3-SET, the key quantities are

(b)
b p;,
ta - Z p]t_ Z p] and zg):z (bt)v bZO, .. UOgZ J

. q,
J:i€S; ]:J—>z i€V it

Let T®) = {t =1,...,T : |Ry| € [2°,20F1 — 1}} Clearly, the sets T( are a partition of the time
steps {1,...,T}, so that >, |[T®| = T. Since the adversary adaptively chooses the dominating
sets Ry (through the adaptive choice of the feedback system at time t), the sets T(®) are random
variables. This causes a problem in tuning the parameters 4(). For this reason, we do not prove a
regret bound directly for Exp3-DOM, where each instance uses a fixed v(?), but for a slight variant
of it (described in the proof of Lemma EF] — see Appendix , where each v is set through a
doubling trick.

12



Lemma 7 In the directed case, the regret of Fxp3-DOM satisfies

|logy K| b
2°In K
maxE[Lar —Ler] < ) | == +7PE| Y <1+%t+1> : (3)
eV =0 v P~

Moreover, if we use a doubling trick to choose YY) for each b=0, ..., |logy K |, then

T
maxE[Lag — Lir] = O | (nK)E ;(4th1+Q§”“) YK In(KT) | . ()

Importantly, the next result (proof in Appendix shows how bound of Lemma [7| can be
expressed in terms of the sequence a(Gy) of independence numbers of graphs G; whenever the
Greedy Set Cover algorithm [12] (see Section [2)) is used to compute the dominating set R; of the
feedback system at time ¢.

Theorem 8 If Step 2 of Fxp3-DOM uses the Greedy Set Cover algorithm to compute the domi-
nating sets Ry, then the regret of Exp-DOM wusing the doubling trick satisfies

T
r]glea&(E[LATkaT} =0 | In(K ;a (G¢) + In(K) In(KT)
Combining the upper bound of Theorem [8| with the lower bound of Theorem [5| we see that the
attainable expected regret in the informed setting is characterized by the independence numbers
of the graphs. Moreover, a quick comparison between Corollary [3| and Theorem [§| reveals that a
symmetric feedback system overcomes the advantage of working in an informed setting: The bound
we obtained for the uninformed symmetric setting (Corollary [3]) is sharper by logarithmic factors
than the one we derived for the informed — but more general, i.e., directed — setting (Theorem.

4.2 High probability bounds: the ELP.P algorithm

We now turn to present an algorithm working in the informed setting for which we can also prove
high-probability regret boundsﬁ We call this algorithm ELP.P (which stands for “Exponentially-
weighted algorithm with Linear Programming”, with high Probability). Like Exp3-DOM, the
exploration component is not uniform over the actions, but is chosen carefully to reflect the graph
structure at each round. In fact, the optimal choice of the exploration for ELP.P requires us
to solve a simple linear program, hence the name of the algorithmm The pseudo-code appears
as Algorithm Note that unlike the previous algorithms, this algorithm utilizes the “rewards”
formulation of the problem, i.e., instead of using the losses ¢;; directly, it uses the rewards g;; =
1 —4;;, and boosts the weight of actions for which g;; is estimated to be large, as opposed to
decreasing the weight of actions for which ¢;; is estimated to be large. This is done merely for
technical convenience, and does not affect the complexity of the algorithm nor the regret guarantee.

5 We have been unable to prove high-probability bounds for Exp3-DOM or variants of it.

T We note that this algorithm improves over the basic ELP algorithm initially presented in [20], in that its regret
is bounded in high probability and not just in expectation, and applies in the directed case as well as the symmetric
case.

13



Algorithm 3: The ELP.P algorithm (for the informed setting)
Input: Confidence parameter § € (0, 1), learning rate n > 0;
Initialization: w;; =1forallie V ={1,...,K};
Fort=1,2,... :

1. Feedback system {S;+}icv is generated and disclosed, (losses ¢ are generated and not
disclosed);

2. Let Ag be the K-dimensional probability simplex, and s; = (s1,,...5k,) be a solution to
the linear program

3. Set pis:=(1— %)%f + v¢8i,+ where Wy = Eiev Wit ,

o (B ad 5= 2y ROE/D)

min; S In K
i€V Zj :jiﬁ 7.t

4. Play action I; drawn according to distribution p; = (th, e ,pK7t) ;

5. Observe pairs (i, {;;) for all i € Sy, +;

6. Forany i € V set g;; = 1 — ;3 and w; 441 = wiy exp(n §i7t), where
. git{i € Sp,4} + B

git = — and Git = E Djt -
qi,t p

Theorem 9 Let algorithm ELP.P run with learning rate n < 1/(3K) sufficiently small such that
B < 1/4. Then, with probability at least 1 — 6 we have

21In( 5K/5 /In
LA’T—r&a‘}Lk,T < 5ln< )Zmas (Gy) + Zmas (Gyp)

+0 (1 +/ITn+ Tn2> (t:mlz.xch maSQ(Gt)> )

where the O notation hides only numerical constants and factors logarithmic in K and 1/§. In
particular, if for constants my,...,mp we have mas(Gy) < my, t = 1,...,T, and we pick n such
that

» 1 /In(6K/5)(InK)
6 Zthl my

14



then we get the bound

In'/4(5K/6) 5K\ w— S
Lar I&a‘;(Lk,T < 10 i In ( 5 > ;:1 my + O(T7) (tmlz?chas (Gt)>

This theorem essentially tells us that the regret of the ELP.P algorithm, up to second-order factors,

is quantified by Zthl mas(G). Recall that, in the special case when Gy is symmetric, we have
mas(Gy) = a(Gy).

One computational issue to bear in mind is that this theorem (as well as Theorem [2| and
Corollary holds under an optimal choice of 7. In turn, this value depends on upper bounds
on z;f:l mas(G;) (or on Zthl a(Gy), in the symmetric case). Unfortunately, in the worst case,
computing the maximal acyclic subgraph or the independence number of a given graph is NP-
hard, so implementing such algorithms is not always computationally tractableﬁ However, it is
easy to see that the algorithm is robust to approximate computation of this value —misspecifying
the average independence number %Zthl a(Gy) by a factor of v entails an additional /v factor
in the bound. Thus, one might use standard heuristics resulting in a reasonable approximation
of the independence number. Although computing the independence number is also NP-hard to
approximate, it is unlikely for intricate graphs with hard-to-approximate independence numbers to
appear in relevant applications. Moreover, by setting the approximation to be either K or 1, we
trivially obtain an approximation factor of at most either K or % Zle a(Gy). The former leads
to a 6(@ ) regret bound similar to the standard bandits setting, while the latter leads to a

O (% Z:;F:l a(GT)\/T> regret bound, which is better than the regret for the bandits setting if the

average independence number is less than +/ K. In contrast, this computational issue does not show
up in Exp3-DOM, whose tuning relies only on efficiently-computable quantities.

5 Conclusions and Open Questions

In this paper we investigated online prediction problems in partial information regimes that in-
terpolate between the classical bandit and expert settings. We provided algorithms, as well as
upper and lower bounds on the attainable regret, with a non-trivial dependence on the information
feedback structure. In particular, we have shown a number of results characterizing prediction
performance in terms of: the structure of the feedback system, the amount of information avail-
able before prediction, and the nature (adversarial or fully random) of the process generating the
feedback system.

There are many open questions that warrant further study, some of which are briefly mentioned
below:

1. It would be interesting to study adaptations of our results to the case when the feedback
system {S;+}icy may depend on the loss £y, + of player’s action ;. Note that this would
prevent a direct construction of an unbiased estimator for unobserved losses, which many
worst-case bandit algorithms (including ours —see the appendix) hinge upon.

8 [20] proposed a generic mechanism to circumvent this, but the justification has a flaw which is not clear how to
fix.
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2. The upper bound contained in Theorem [2| expressed in terms of mas(-), is almost certainly
suboptimal, even in the uninformed setting, and it would be nice to see if more adequate
graph complexity measures can be used instead.

3. Our lower bound in Theorem refers to a constant graph sequence. We would like to
provide a more complete characterization applying to sequences of adversarially-generated
graphs G1,Go,...,Gr in terms of sequences of their corresponding independence numbers
a(Gh),a(G),...,a(Gr) (or variants thereof), in both the uninformed and the informed
settings. Moreover, the adversary strategy achieving our lower bound is computationally
hard to implement in the worst case (the adversary needs to identify the largest independent
set in a given graph). What is the achievable regret if the adversary is assumed to be
computationally bounded?

4. The information feedback models we used are natural and simple. They assume that the
action at a give time period only affects rewards and observations for that period. In some
settings, the reward observation may be delayed. In such settings, the action taken at a given
stage may affect what is observed in subsequent stages. We leave the issue of modelling and
analyzing such setting to future work.

5. Finally, we would like to see what is the achievable performance in the special case of stochastic
rewards, which are assumed to be drawn i.i.d. from some unknown distributions. This was
recently considered in [7], with results depending on the graph clique structure. However, the
tightness of these results remains to be ascertained.
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A Technical lemmas and proofs from Section

This section contains the proofs of all technical results occurring in Section |3 along with ancillary
graph-theoretic lemmas. Throughout this appendix, E;[-] is a shorthand for E[ | Ih,... ,[t—1].
Also, for ease of exposition, we implicitly first condition on the history, i.e., I, Is,...,I;_1, and
later take an expectation with respect to that history. This implies that, given that conditioning,
we can treat random variables such as p;; as constants, and we can later take an expectation over
history so as to remove the conditioning.

A.1 Proof of Fact [4]

Using standard properties of geometric sums, one can immediately see that

9—i+1 o—-K+1 92 - 92 ’

Ko Klog=i 9K+l g g K+1
R D -
i=1 Zj:ipj i=1

hence the claimed result.

A.2 Proof of Lemma [1]
Following the proof of Exp3 [4], we have

Wt+1 Z Wy 441
eV

_Zwltexp )

eV

= piv exp(—nliy)

eV

~ 1 . ~
< Zpi,t <1 — i+ B 172(&,15)2> using e * <1—x+ x2/2 forallz >0
eV

2 o~
<1l-n sz‘,t&,t + % Zpi,t(fz‘,t)g

9% icV
Taking logs, using In(1 — z) < —z for all x > 0, and summing over ¢t = 1,...,T yields
WT+1
In D) I TARE 50 S
t=14icV t=11icV
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Moreover, for any fixed comparison action k, we also have

Wri wk;T-i—l
In W, > In = nZekt—an

Putting together and rearranging gives

d LS WK 1
D) pidkio <3 e+ ==+ ZZM ) (5)

t=11icV t=1 t=11icV

Note that, for all i € V,

E p], q q it -
,t 7,0
J €85 ]L>’L :]ih
Moreover,
- 2 62 1
2 A t 1, t

E:[(4ir)?] = Pit 5 = — > = 7

. 7, t z z, 2

JHi€Sy j: j—>z j:jiﬁ

Hence, taking expectations E; on both sides of , and recalling the definition of @);, we can write
In K 7] d
Zme&t<Z€m+ 330 ©)
t=1 i€V

Finally, taking expectations over history to remove conditioning gives

In K
E[Lax — L] < L + an [Q4]
as claimed. 0O

A.3 Proof of Theorem [2

We first need the following lemma.

Lemma 10 Let G = (V, D) be a directed graph with vertex set V.= {1,..., K}, and arc set D.
Then, for any distribution p over V we have,

K

Z bi < mas(G) .

Pt il

Proof. We show that there is a subset of vertices V' such that the induced graph is acyclic and
V' > Zfil —P——— TLet N, be the in-neighborhood of node i, i.e., the set of nodes j such
pz+zj€Ni— Dj 7

that (j,7) € D.
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We prove the lemma by adding elements to an initially empty set V’. Let
K

‘I’OZZ Di

—pit Y i—ili

and let i; be the vertex which minimizes p; + > jen— pj over i € V. We now delete i, from

the graph, along with all its incoming neighbors (set N; ), and all edges which are incident (both
departing and incoming) to these nodes, and then iterating on the remaining graph. Let N, be
the in-neighborhoods of the graph after the first step. The contribution of all the deleted vertices

to (I)() is
Z DPr < Z Dr —1,

+ L m. = o Y
TGNi_lu{il} br ZJGNT Pi reNz'_lU{il}p“ ZJENil P

where the inequality follows from the minimality of ;.
Let V! <= V'U{i1}, and V1 = V' \ (N;; U {i1}). Then, from the first step we have

o =3 Pi >y bi >dy— 1.

ien pi + ZjENifl pj iev Di + ZjeN[ pj

We apply the very same argument to ®; with node is (minimizing p; + Zj en, Pjover i€ W),
to ®o with node i3, ..., to ®s_; with node is, up until &, = 0, i.e., until no nodes are left in
the reduced graph. This gives ®g < s = |V’|, where V' = {4,149, ...,is}. Moreover, since in each
step r = 1,...,s we remove all remaining arcs incoming to i,., the graph induced by set V'’ cannot
contain cycles. (|

The claim of Theorem [2] follows from a direct combination of Lemma [[] with Lemma 10l

A.4 Proof of Theorem [5

The proof uses a variant of the standard multi-armed bandit lower bound [9]. The intuition is
that when we have a(G) non-adjacent nodes, the problem reduces to an instance of the standard
multi-armed bandit (where information beyond the loss of the action choses is observed) on a(G)
actions.

By Yao’s minimax principle, in order to establish the lower bound, it is enough to demonstrate
some probabilistic adversary strategy, on which the expected regret of any deterministic algorithm
A is bounded from below by C'y/a(G)T for some constant C.

Specifically, suppose without loss of generality that we number the nfiodes in some largest
independent set of G by 1,2,...,a(G), and all the other nodes in the graph by «(G) 4+ 1,...,|V].
Let € be a parameter to be determined later, and consider the following joint distribution over
stochastic loss sequences:

e Let Z be uniformly distributed on 1,2, ..., a(G);

e Conditioned on Z = i, each loss ¢; is independent Bernoulli with parameter 1/2 if j # i and
j < a(Q), independent Bernoulli with parameter 1/2 — e if j = ¢, and is 1 with probability 1,
otherwise.
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For each i =1...a(G), let T; be the number of times the node i was chosen by the algorithm after
T rounds. Also, let Ta denote the number of times some node whose index is larger than a(G) is
chosen after T rounds. Finally, let E; denote expectation conditioned on Z = i, and P; denote the
probability over loss sequences conditioned on Z = i. We have

r]?EaXIE[LAT—LkT]: ZIE [ (;—e> T]
_ > ;1—3’+<;_€>Ti+TA_<;—€>T

Lj€{l...a(G)}\i

B %

1

G)

||
I Pg

1 9@ 1a(G) 1 1
zi)ZE ZT+ ~Th + TA el — <2—6>T
Since Z T + Ta =T, this expression equals
TRy
ZE[TA+6T T)] > € T—a(G);Ei[Ti] . (7)

Now, consider another distribution Py over the loss sequence, which corresponds to the distribution
above but with € = 0 (namely, all nodes 1,...,a(G) have losses which are +1 independently
and with equal probability, and all nodes whose index is larger than «(G) have losses of 1), and
denote by Eg the corresponding expectation. We upper bound the difference between E;[T;] and
Eo[T;], using information theoretic arguments. Let A; be the collection of loss values observed at
round ¢, and A* = (\1,...,)\;). Note that since the algorithm is deterministic, A'=! determines
the algorithm’s choice of action I; at each round ¢, and hence T is determined by AT, and thus
EO[E ‘ AT] = EZ [TZ ‘ )\T] We have

E;[T3) ZIP’ E[T; | A7) — Z]P’O YEo[T; | AT]
—ZIP’ ADE[T; | AT] - ZIP’OAT T AT

< > (Pi(AT) *PO()\T)) Ei(T; | AT

AT :PZ‘()\T)>IP0()\T)

<T > (Pa(AT) = Po(AT)) .

AT P (AT)>Po(AT)

Using Pinsker’s inequality, this is at most

T\/ %Dkl(]P’o()\T) | B;(AT))

where Dy is the Kullback-Leibler divergence (or relative entropy) between the distributions P; and
Py. Using the chain rule for relative entropy, this equals

T
5 37 3 P Dua (PoAulA1) [ BAOIA)

t=1 \t—1
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Let us consider any single relative entropy term above. Recall that A*~! determines the node
I picked at round t. If this node is not ¢ or adjacent to i, then \; is going to have the same
distribution under both P; and Py, and the relative entropy is zero. Otherwise, the coordinate of
A¢ corresponding to node i (and that coordinate only) will have a different distribution: Bernoulli
with parameter % — ¢ under P;, and Bernoulli with parameter % under Py. The relative entropy
term in this case is easily shown to be —1 log(1 — 4€®) < 8log(4/3) €. Therefore, letting S;, denote

the feedback set at time ¢, we can upper bound the above by

T 12T:}P’(i65 )(8log(4/3)e2) = 2Tey/lo (4)15 [1{t:ie S}
2t:1 0 I; g = g 3 0 : It

< 2Te\/ log (g) Eo [T + Ta] - (8)

We now claim that we can assume Eo[Ta] < 0.08\/a(G)T. To see why, note that if Eg[Ta] >
0.08y/a(G)T, then the expected regret under Ey would have been at least

[ a(G)
1 1
Eo|L — L = Ey |T, — T:| — =T
max olLar — L) 0 |Ta+3 ;1 f 5
. a(G)
1 1 1
= Eg | =T -\ T T — =T
015 A+2 A—F; j 5
1 1 1
= Eg|=T =T — =T
0[2 Aty } 2

1
= =[Eo|T
20[A]

> 0.04\/a(G)T .

So for the adversary strategy defined by the distribution Py, we would get an expected regret lower
bound as required. Thus, it only remains to treat the case where Eg[Ta] < 0.08/a(G)T. Plugging
in this upper bound into Eq. , we get overall that

E:[T}] — Eo[T}] < 2Te\/log (;) Eq [T + 0.0SW] :

Therefore, the expected regret lower bound in Eq. is at least

a(G) a(G

1 1 ) 4
|\ T o X BT - g ; 2Te\/log <3> Eo [T; +0.08y/a(G)T]

i=1

a(G)
> € Ta(TG)QTerg@)a(lG)iEO [Tﬁo.og\/m}

T (1 — a(lc;) - 26\/log <§> <a(TG) + 0.0&/@)) .
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Since a(G) > 1, we have 1 — ;g5 > 5, and since T > 0.00640%(G), we have 0.08/a(G)T < -
Overall, we can lower bound the expression above by

0 (3 2o (3) o)

, the expression above is

1. o 1
Picking € = 8+1/210g(4/3)T/a(G)

1
12 0.04/a(G)T .

This constitutes a lower bound on the expected regret, from which the result follows.

A.5 Proof of Theorem

Fix round ¢, and let G = (V, D) be the Erdds-Renyi random graph generated at time ¢, N, be
the in-neighborhood of node i, i.e., the set of nodes j such that (j,7) € D, and denote by d; the
indegree of i. We need the following lemmas.

Lemma 11 Fiz a directed graph G = (V, D). Let p1,...,px be an arbitrary probability distribution
defined over V., f : V. — V be an arbitrary permutation of V', and Ey denote the expectation w.r.t.
a random permutation f. Then, for any i € V, we have

Py(i) ] _ 1

Ef = —
Pra) T 225 =i PrQ) 1+d;

Proof. Consider selecting a subset S C V' of 1 + d; nodes. We consider the contribution to the
expectation when S = N U {f(@)}. Since there are K(K —1)--- (K —d; +1) terms (out of K!)
contributing to the expectatlon we can write

1Z10) 1
Er s = & D = Z
+Z] fQ ENf(>pf(]) (d;) SCV,|S|=d- 1+d pl+2j€5j7ézpj
1 1
= — _
Y 1

<dz ScV,|S|=d; +d;
_ 1
14d-

Lemma 12 Let p1,...,px be an arbitrary probability distribution defined over V, and E denote
the expectation w.r.t. the Erdds-Renyi random draw of arcs at time t. Then, for any fixed i € V,
we have

Di 1 ( K
1—(1-7r)"%) .
i+ Gt Pi TK
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Proof. For the given i € V and time ¢, consider the Bernoulli random variables X, j € V'\ {i}, and

Y2
PN DI by means of

J:J 7

denote by ;. j+; the expectation w.r.t. all of them. We symmetrize £

a random permutation f, as in Lemma We can write

Di = Ej.ju P
- M 12
Pt 1P T D 35 i XD
= E;.jxEf 210 (by symmetry)
Pray T 22554 XFG)PFG)
1
= Ei.iz | ————"— from Lemma
g1 A 1+ Zj;j;éin] ( m)
K-1

_ ri(1 — )1 1
i+ 1
K—

i=0
1
1 i+1 K—-1—i
- rK < ) (=)
=0
1
= —(1-1-nk.
T‘K( ( ) )

0

At this point, we follow the proof of Lemma |1| up until @ We take an expectation Eg, . a,

w.r.t. the randomness in generating the sequence of graphs G1,...,Gp. This yields
d InK 17
ZEGh wers lzpztgz t] kt + —+ 5 ZEG1,...,GT [Qt] .
i€V t=1 t=1

We use Lemmato upper bound E¢, ... ¢, [@Q¢] by £ (1 — (1 —7)K), and take the outer expectation
to remove conditioning, as in the proof of Lemma [I} This concludes the proof.

B Technical lemmas and proofs from Section

Again, throughout this appendix, E;| -] is a shorthand for the conditional expectation B[ | I1, Io, ..., I;—1].
Moreover, as we did in Appendix [A] in round ¢ we first condition on the history I, I, ..., 1,
and then take an outer expectation with respect to that history.

B.1 Proof of Lemma [T]

We start to bound the contribution to the overall regret of an instance indexed by b. When clear

from the context, we remove the superscript b from W(b) 1(1?, pibt), and other related quantities.
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For any t € T(® we have

Wit < Wi+l
W, ;f Wy
—Z exp 7/217)? )

1S%

—Zp” U (/2 ) + Y 2 exp(—(a/2) o

1€ER lQRt

S <1_m;<;£ >2> + 3 (- g} (37))

i€R iRy
(using e™® < 1 —x + 22/2 for all 2 > 0)

2 1 2b 2 R
<1- Z piili + / Z 2 2(1//_3 ZPi,t(&,tf
i€V

’LEV

Taking logs, upper bounding, and summing over ¢t € T(® yields

14
n |€;2|+1 7/2 Z szt&tJr v*/2 Z Z|Zt 7/2 S piallie)

teT(” eV teT (b) i€R: teT®) i eV

Moreover, for any fixed comparison action k, we also have

'ZU
Wir®) |41 k\T® 41
n W, = W E kt n

teT<b>

Putting together, rearranging, and using 1 — vy < 1 gives

Z szt£1t< Z ekt—i-z an+ Z Z

, b+1 > > piallis)

teT(®) i€V teT(b) teT () 1€Ry teT®) i€V
Reintroducing the notation 4(*) and summing over b = 0,1,..., |log, K| gives
T [logy K| g, T bt Z(bt) T
b)5be) 7 2 an A(bt
(T i) < 3 TR STy SN S o
t=1 \icV b=0 t=1 i€ Ry eV

Now, similarly to the proof of Lemma we have that E; [@Zt)] = ;s and E, [(Zgﬁf))ﬂ < qﬁi%t) for

i,t
any ¢ and t. Hence, taking expectations [E; on both sides of @ and recalling the definition of ng)
gives

T o) [logy K] 2b th T 7 o)
> (s H) S S SRS S RN

t=1 \icV b=0 t=11icRy
Moreover,
T b T [log, K]
DRI S SR L
t=1i€R; t=1 zeRt t=1 b=0
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and ! |
ogy K
g2 ’V(b)

T
Z_: @ = Z 2b+1 Z Q

b=0 teT(®)

Hence, substituting back into , taking outer expectations on both sides and recalling that 7®)
is a random variable (since the adversary adaptively decides which steps ¢ fall into T(b)), we get

[log, K] b b
20In K ()
E[Lar— Lir] < E E vn O+ 22 N QWY

b

[log, K] b (b)
2’InK b ;
= > o +4®E | Y <1+2b+1> . (11)

b=0 teT(®)

This establishes .
In order to prove inequality , we need to tune each (%) separately. However, a good choice
of 'y(b) depends on the unknown random quantity

~(b) Q
Q - Z (1 + Qbf&-l) ’
teT(®)

To overcome this problem, we slightly modify Exp3-DOM by applying a doubling trickﬂ to guess
@(b) for each b. Specifically, for each b = 0,1, ..., |log, K|, we use a sequence mgb) =+/(2*InK)/2",
for r =0,1,.... We initially run the algomthm with ’yé ). Whenever the algorithm is running with
’y,g ) and observes that Yo Q( > 27, where the sum is over all s so far in T(® . then we restart

the algorithm with 'y,g le. Because the contribution of instance b to is

2K g, QY
) +9® > <1 RDYISY

teT®)

the regret we pay when using any 77(~b) is at most 24/(20In K)27. The largest r we need is [logg @(%

and "
ﬂng@ 1
Z 27‘/2 < 51 /Q(b) .

r=0

Since we pay regret at most 1 for each restart, we get

[logy K|
E[lLar—Liz) <c Y. E| |(nK) | 210 Z 0 | + logy 0]

teT(b)

9 The pseudo-code for the variant of Exp3-DOM using such a doubling trick is not displayed here, since it is by
now a folklore technique.

10 Notice that 3 R @ib) is an observable quantity.
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for some positive constant c¢. Taking into account that

[log, K | T
> 2T <2 R
b=0 t=1
[logy K| T ,
Z o =S
= teT®) t=1
L10g2 K] — )
> [log, @] = O((In K) In(KT))
b=0
we obtain
[logy K 1
E[Lar — Liz] < Z E | [(nK) [ 270+ > QY || + o((in K) In(KT))
teT(®)
mEK <& ®
<cllogy K|E || o 2R+Qt> +O((InK)In(KT
o KJB || ey S (210 (0 K) n(KT))
T
—o|mK)E Z(4|Rt|+c2§"t>) + (InK) In(KT)
t=1
as desired.

B.2 Proof of Theorem

The following graph-theoretic lemma turns out to be fairly useful for analyzing directed settings.
It is a directed-graph counterpart to a well-known result [6, 24] holding for undirected graphs.

Lemma 13 Let G = (V,D) be a directed graph, with V- = {1,...,K}. Let d; be the indegree of
node i, and o = a(QG) be the independence number of G. Then

1 _§2a1n(1+K> .
° ; o
=1 ?

K
27

Proof. We proceed by induction, starting from the original K-node graph G = G with indegrees
{d; Y&, = {d; x}£,, and independence number @ = a, and then progressively reduce G by
eliminating nodes and incident (both departing and incoming) arcs, thereby obtaining a sequence

of smaller and smaller graphs Gx,Gx_1,GK_2,..., associated indegrees {d;K}fil, {d;K_l fi}l,
{alZ K 2}1 1 , ..., and independence numbers oy, g _1,@x_2,.... Specifically, in step s we sort
nodes ¢ = 1,...,s of G5 in nonincreasing value of d; ;, and obtain G,s—1 from G by eliminating

node 1 (i.e., the one having the largest indegree among the nodes of Gy), along with its incident
arcs. On all such graphs, we use the classical Turan’s theorem (e.g., [2]) stating that any undirected
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graph with ns; nodes and mg edges has an independent set of size at least . This implies that

2mg
if G5 = (Vs, Ds), then ay satlsﬁeﬂ
D V. 1
|Vl 20 2
We then start from Gg. We can write
- S Wkl 1
di g = max dipe > 2 Zd > 0 "3
Hence,
Ko 1 Koo
DRSNS Ret i
i=1 1+ di,K 1+ dl,K i=2 1+ di,K
K
204}( 1
< + —
ag + K ; 1+ di,K

2a0 iy 1

K

< — 4 E e —
ag + K pry 1+di,F'—1

where the last inequality follows from d HE 2 dz_K 1»t=1,... K —1, due to the arc elimination
trasforming G into Gx_1. Recursively applylng the same argument to Gx_1 (i.e., to the sum
Efi_ll —21 ), and then iterating all the way to G yields the upper bound

4d; gy
K
Yooy
P 1+di,K — o +1
Combining with «; < ag = a, and EZ 1 a—l—z <In (1 + %) concludes the proof. O

The next lemma relates the size |R;| of the dominating set R; computed by the Greedy Set
Cover algorithm of [I2], operating on the time-t feedback system {S;;}icy, to the independence
number a(G;) and the domination number v(Gy) of G.

Lemma 14 Let {S;}icv be a feedback system, and G = (V, D) be the induced directed graph, with
vertex set V.= {1,..., K}, independence number o = «(G), and domination number v = v(G).
Then the dominating set R constructed by the Greedy Set Cover algorithm (see Section@) satisfies

|R| < min{y(1+InK), [2aln K] +1} .

Proof. As recalled in Section [2| the Greedy Set Cover algorithm of [12] achieves |R| < y(1+1n K).
In order to prove the other bound, consider the sequence of graphs G = G, G, ..., where each
Gsy1 = (Vsy1, Dsy1) is obtained by removing from Gy the vertex i, selected by the Greedy Set

I Note that |Ds| is at least as large as the number of edges of the undirected version of Gs which the independence
number «s actually refers to.
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Cover algorithm, together with all the vertices in G4 that are dominated by ¢4, and all arcs incident
to these vertices. By definition of the algorithm, the outdegree df of is in Gy is largest in Gs.
Hence,

Do Vil 1 Vil

Vsl = 2as 27 2a 2

by Turan’s theorem (e.g., [2]), where oy is the independence number of G and o > «s. This shows
that

df >

1 — «
Wl = Vil = af = 1< 2] (1= 50 ) < le ).

Iterating, we obtain |V;| < K e~%/(2%)_ Choosing s = [2a/In K] 4 1 gives |V,| < 1, thereby covering
all nodes. Hence the dominating set R = {i1,...,is} so constructed satisfies |R| < [2aln K| + 1.
(]

Lemma 15 Ifa,b>0, anda+b> B > A >0, then

a a A
< + .
a+b—A " a+b B-A

Proof.
a a aA A A

_ = < < .
a+b—A a+b (a+b(a+b—A) " a+b—-A~ B-A

We now lift Lemma [13|to a more general statement.

Lemma 16 Let G = (V, D) be a directed graph, with vertex set V.= {1,..., K}, and arc set D.
Let « be the independence number of G, R C V be a dominating set for G of size r = |R|, and
P1,...,PK be a probability distribution defined over V', such that p; > 8 >0, fori € R. Then

K K2

. K4 K

Pi §2aln<1—|—w>+2r.
> — . -

Pt 2 D

Proof. The idea is to appropriately discretize the probability values p;, and then upper bound the

discretized counterpart of Zfil ﬁ by reducing to an expression that can be handled
K Jj:J i I

by Lemma In order to make this discretization effective, we need to single out the terms

correspondmg to nodes i € R. We first write

pr‘rzj ]—>z
EK: i 2: Di z: i
1 (3 1
p— +
z‘:lpi+§jij_>i pj ieRpi+§j'j—>i Py igéRpi+§j:j_ﬁ pj

< T+Z

(13)
pl_"Zj L1 pj

and then focus on ([13)).
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Let us discretize the unit interva (0,1] into subintervals (%,ﬁ], j =1,...,M, where
M = (K—ﬁ Let p; = j/M be the discretized version of p;, being j the unique integer such that
pi — 1/M < p; < p;. We focus on a single node i ¢ R with 1ndegree d; . Introduce the shorthand
notations P; = Z] .j—i Pj and P = Z] i p;. We have that P, > P > ﬁ, since 7 is dominated
by some node j € RN, such that p; > 8. Moreover, P; > Pi— i 2 ﬁ— 27 > 0, and pi+Pi > 0.
Hence, for any fixed node ¢ ¢ R, we can write

Di < Di
pi+P T D+ P

P
ﬁi‘i‘-Pi_ﬁ

b, i
pi+P p—d /M
pi+P  BM—d;

D; r
< Pi 4

pi+pP K-r
where in the second-last inequality we used Lemma with ¢ = p;, b = ]3z~, A = d; /M, and
B =/ >d; /M. Recalling , and summing over ¢ then gives

K

>

i=1

=~ +2r . (14)

~ ~

pit 1¢sz z l¢sz z

Therefore, we continue by bounding from above the right-hand side of . We first observe that

> A—ZA@A and  S;= > 5 (15)

igrPit B gp it S jij—i

where 5; = Mp;, i = 1,..., K, are integers. Based on the original graph G, we construct a new
graph G made up of connected cliques. In particular:

e Each node ¢ of G is replaced in G by a clique C; of size §;; nodes within C; are connected by
length-two cycles.

e If arc (i,7) is in G, then for each node of C; draw an arc towards each node of Cj.
We would like to apply Lemma (13| to G. Note that, by the above construction:
e The independence number of G is the same as that of G;

e The indegree c?,; of each node k in clique C; satisfies c?,; =5 —1+ §Z

12 The zero value is not of our concern here, because if p; = 0, then the corresponding term in (13} can be
disregarded.
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e The total number of nodes of G is
K K K 1
Z@;:MZ@<MZ<M+M> =M+K.
=1 =1 =1
Hence, we can apply Lemma [13[to G with indegrees c/l\,;, and find that

~ K
Y-y Y Loy y b §2aln<1+M;_K>.

igr Si + ierkec LT Ay il ec LT

Putting together and , and recalling the value of M gives the claimed result. O

Proof of Theorem

We are now ready to derive the proof of the theorem. We start from the upper bound in the

statement of Lemma |7} We want to bound the quantities |R;| and ngt) occurring therein at any
step t in which a restart does not occur —the regret for the time steps when a restart occurs is
already accounted for by the term O((In K)In(KT)) in . Now, Lemma (14 gives

IRi| = O((Gy) InK) .
(

If = 'ytbt) for any time t when a restart does not occur, it is not hard to see that v =
Q(v/(InK)/(KT)). Moreover, Lemmastates that

Qi = O(a(Gy) In(K? /) + | Re|) = O(a(Gy) In(K /7)) -
Hence,
Qt = O(Q(Gt) IH(KT))
Putting together as in gives the desired result.

C Technical lemmas and proofs from Section

Once again, throughout this appendix E;[ - | denotes the conditional expectation E¢[ - | I1, I2, ..., [;—1].
Moreover, as we did in previous appendices, we first condition on the history Iy, Io, ..., [;_1, and
then take an expectation with respect to that history.

C.1 Proof of Theorem

The following lemmas are of preliminary importance in order to understand the behavior of the
ELP.P algorithm. Recall that for a directed graph G = (V, D), with vertex set V = {1,..., K},
and arc set D, we write {j : j — i} to denote the set of nodes j which are in-neighbors of
node ¢, where it is understood that node 7 is an in-neighbor of itself. Similarly, {j : i — j} is
the out-neighborhood of node i where, again, node i is an out-neighbor of itself. Let Ag be the
K-dimensional probability simplex.
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Lemma 17 Consider a directed graph G = (V, D), with vertez set V ={1,..., K}, and arc set D.
Let mas(G) be the size of a largest acyclic subgraph of G. If s1,...,8k is a solution to the linear
program

max mi&l Z s (16)
..... €Ak 1€
(81,-8K)EAK Py
then we have
max —— < mas(G) .
eV EJ cj—>i Sj

Proof. We first show that the above inequality holds when the right-hand side is replaced by v(G),
the domination number of G. Let then R be a smallest (minimal) dominating set of G, so that
|R| = v(G). Consider the valid assignment s; = I{i € R}/v(G) for all i € V. This implies that
for all 1, Ej:j_ﬁ s; > 1/7(G), because any i € V is either in R or is dominated by a node in R.
Therefore, for this particular assignment, we have
L <H(@)

max ——— < v .

€V Y i i S
The assignment returned by the linear program might be different, but it can only make the left-
hand side above smallerﬁ so the inequality still holds. Finally, 7(G) < mas(G) because any set
M CV of nodes belonging to a maximal acyclic subgraph of G is itself a dominating set for G. In
fact, assuming the contrary, let j be any node such that j ¢ M. Then, including j in M would
create a cycle (because of the maximality of M), implying that j is already dominated by some
other node in M. O

Lemma 18 Consider a directed graph G = (V, D), with vertex set V = {1,..., K}, and arc set D.
Let mas(G) be the size of a largest acyclic subgraph of G. Let (p1,...,pr) € Ag and (s1,...,Sk) €

Ag satisfy
& : 1
P < mas(G) and max ——— < mas(G)
i=1 Zj:j—>ipj i€V Z] 1jri Sj

with p; > vs;, © €'V, for some v > 0. Then the following relations hold:

1.
K
Z Di < mas?(Q) '
2 = ~ ’
=1 (Zj:j—)z‘pj)
2.
S St
i=1 jii—>j 00— 5 P
13 This can be seen by noting that is equivalent to
1

min max —————
(815-es sg)EAK 1EV Z] j—>i Sj
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K
Zpi Z S ¢ B 5 <mas(G) ;

=1 i (Zz:é—ﬁ P

K
Zpi Z < mas(G) ;
i=1

i Ze £—>JP4

2

K 3

pj mas”(G)
E Pi E < .
i=1

2 v
jri—bj (Ze:e—m‘ Ptz>

Proof. Let us introduce the shorthand ¢; = Zj:j%i pj, fori € V.
1. We apply Holder’s inequality, and the assumptions of this lemma to obtain

fr o500

i=1 qz ql q’L

1=
K
= bi max 71

1
Vo (Zj:j—)i 5]')

IA
VN
[\ =
SN
N——
/é\

S
®
<5
SEE
N——

2. We have

Z Z png ZPJQJ — ij - 1.

=1 j:i—>j Jj=1

3. Similar to the previous item, we can write

K
Z pzpj ZPJQJ _ & < mas(G) .
7=1

=1 j:i—j ]
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4. From Item 2, and the assumptions of this lemma, we can write

2

K K
. bi} _ . by by
D D D=l BlD Bl FZ0D Dib-all I D Dl
i=1 jri—j i=1 jri—g jri—j Y
= pj pj
Dj j
< (Sn 22 (a2 B
i=1 jz—>j jri—>j
= pj = pj
bj j
< (Sn ¥ B (22
=1 j: z—)] j=1
K .
= Z& < mas(QG) .
= U
5. From Item 1 and Item 3 above, we can write
2
K K
] bj _ Dby bj
2or| 2 5] = 2w Z 2 2
i=1 jri—>j J i=1 i—j q] jii—j qJ
= pj pj
j j
< sz Z 2| \max >
i=1 —5 1 jri—g Y
- pj - 'z
(2
< (Tn v n)(Sh)
i=1 ci—>j 1 i=1 1
< mas(G) &U
Y
_ mas®(G)
Y
concluding the proof. O

Lemmaapplies, in particular, to the distributions s; = (s14,...,sk,¢) and pr = (p1t,- .., PK.t)
computed by ELP.P at round ¢. The condition for p, follows from Lemmal[I0} while the condition for
s¢ follows from Lemma In other words, putting together Lemma [10] and Lemma [17] establishes
the following corollary.

Corollary 19 Let py = (p14t,...,Pkt) € Ax and sy = (S14,...,5k+) € Ak be the distributions
generated by ELP.P at round t. Then,

1
E ——— < mas(G) and max = < mas(G) ,
=R g—mpf’ V2 S

with pi¢ > e Sit, foralli=1,... K.
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For the next result, we need the following version of Freedman’s inequality [14] (see also [9]
Lemma A.8]).

Lemma 20 Let X1, ..., X7 be a martingale difference sequence with respect to the filtration {ft}t:17,__7T,
and with | X;| < B almost surely for all i. Also, let V > 0 be a fized upper bound on Zthl E[XE |
.7-},1]. Then for any § € (0,1), it holds with probability at least 1 —

T 1
SX < 2ln< )v+1 ()
pa ) )

Lemma 21 Let {a;}]_, be an arbitrary sequence of positive numbers, and let s; = (s14,...,5K.1)
and py = (p1t, ..., PKt) be the probability distributions computed by ELP.P at the t-th round. Then,
with probability at least 1 — 6,

T K
Z Z arpit(Git — Git)

t=1 =1

T T
< 4|2In ( > Za mas(G;) + %ln <(15> tzrllaxT(atmas(Gt)) + BZat mas(Gy) . (17)
o t=1

t=1

Proof. Recall that ¢;; =) . Pity for i € V', and let
jii—>i

- Gt I{i € Sp, ¢}
po= 2~ Ttd
! qit

with g;; = 1 — £; ;. Note that g; ; in Figure [3|satisfies g;; = g+ + %, so that we can upper bound
the left-hand side of by

T K
Zzatpzt (Git — Git) +BZZ atPit

t=1 i=1 =1 i=1 it
which by Corollary [19]is at most
T K
Zzatpjtgzt it +ﬁzatma8 Gy) - (18)
t=1 i=1

It is easy to verify that Zfi 1 aPit(Git — 9it) is a martingale difference sequence (indexed by t),
since g;; is an unbiased estimate of g; ; conditioned on the previous rounds. Moreover,

K

K .

_ I{i € St p
Zatpi,t (Git — g9it) = Zatpz‘,t({qt’t} —Dgip < a Z qlt = Juax ay mas(G)
. . Z,t it 2ttty
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and

K 2 K 2
(Z atpii(Git — gi,t)) < o E ( pi,tgi,t>
=1 7

—
2
2 1
< ay E it Djt—
— b
=l i

< a?mas(Gy)

by Lemma item 4. Therefore, by invoking Lemma we get that with probability at least
1-4,

T K
- 1
ZZatpﬁ(gj’t — i) < 4|2In ( > Zat mas(Gy) + <5) tznll?.}fT a;mas(Gy) .
t=1 j=1
Substituting into Eq. , the lemma follows. O
Lemma 22 Let s; = (s14,...,5K,¢) and pr = (P14t,...,PK ) be the probability distributions com-

puted by ELP.P, run with < 1/4, at round t. Then, with probability at least 1 — 0,

iipz 1900 < Z <5maS(Gt) + 2mas(Gt)> 21n <(1$> ET: <4B2 ma§4(Gt) N 3mas3(Gt)>

1 Tt t=1 Vi Ve

2
+1n<(15> max M.

t=1,...,T Yt

Proof. Recall that ¢;; =Y « pj for i € V. By the way we defined g;; and Lemma item
’ jij—i 7 ’

1, we have that
K
1+0 1+ B)%mas?(G
sztgzt = prt( Gid ) S ( )’}/t ( t) .

Moreover, from g;; < 1, and again using Lemma [I§] item 1, we can write

2 2
K
. Djt St 2
B | (D pjadss me Z ! (H{z—>J}+B)
j=1 j=1 (qat)
2
K
_ ) 2 pgt (2 1 Pjt
=2 i | B Z 28+1) Y P
=1 FIFL VI
2

K
S ﬁma;;%@mn >
=1
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which by expanding, using Lemma [18] items 3 and 5, and slightly simplifying, is at most

(B* +282(28 + 1)) mas*(Gy) n (28 4+ 1)?mas®(Gy) < 432 mas*(Gy) n 3mas3(Gy)
% e - % Ve

the last inequality exploiting the assumption § < 1/4. Invoking Lemma we get that with
probability at least 1 — §

T K T K
R % 1 452 mast(G 3mas3(G
S it < XS pada | 2 () 30 (P B E)

t=1 i=1 t=1 i=1 — i Ve

(14 B)? 1 mas?(Gy
BEEAtL- = e 1)

Finally, from g;; < 1, Lemma item 1, and the assumptions of this lemma, we have

K K Lt 2
Zp“ 27 3t ot <W>

qit

+

=1 (Qi,t) =1 it
2 2

< 2222180 | (254 Dmas(G)
t
2.2

< fmas(Gy) + 2mas(Gy)
Tt
where we used again 8 < 1/4. Plugging this back into Eq. the result follows. O

Lemma 23 Suppose that the ELP.P algorithm is run with 8 < 1/4. Then it holds with probability
at least that 1 — 6 that for any i =1,..., K,

T
Z/g\it Zgzt_ﬂ .
t=1

Proof. Let A > 0 be a parameter to be specified later, and recall that [E; denotes the expectation
at round ¢, conditioned on all previous rounds. Since exp(z) < 1+ x + 22 for < 1, we have by
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definition of g;; that

E; [exp ()\(gi,t - @\zt))} =E;

T L A
exp (A <gm_g,t { t—>l}> _B)]
qit qit
LS i | S\ BA
A<gi,t_g“t> +E, (A (Qi’t_gutt» exp <_)
qit | qit qit

.
{0 L A
1+0+)\2Et (g,t{tl}> exp <_’6>

< [|1+E

IN

qit

IN
—_
+
>
(]
s
Mr&-
@
T
7N
>
N————

2
(o))
qit qit

Picking A = (3, and using the fact that (1 4+ z)exp(—z) < 1, we get that this expression is at most

1. As a result, we have
T
[exp (AZ git — Git )] <1.
t=1

Now, by a standard Chernoff technique, we know that for any A > 0,
T T
P (Z (9it — Git) > 6) < exp(—A exp (AZ (9it — Git) )] :
t=1
In particular, for our choice of A, we get the bound

t=1
T
P (Z (Git — Git) > 6) < exp (—fe) .

t=1

Substituting 6 = exp(—fe), solving for €, and using a union bound to make the result hold simul-
taneously for all ¢, the result follows. O

Proof of Theorem [9]

With these key lemmas at hand, we can now turn to prove Theorem [9] We have

Wi Wi t+1 Wit ~
= E . = g —= ex it) - 20
W, s W, s W, p(1Gi,t) (20)

Now, by definition of ¢;; and 7; in Algorithm [3| we have

Qit = Ve Z sie > (1+8)n

t
Jij—rt
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for all ¢ € V, so that

1
ngic < nmax( +ﬁ> < 1.
eV qit

Using the definition of p; ; and the inequality exp(z) < 14z + z? for any « < 1, we can then upper
bound the right-hand side of by

2 K
Dit — VtSit —~ 292 -~ n ~2
——— L+ ngit +n79;) < 14— E PitGit + E DitJit -
i€V 1= ( Z Z’t) 1= icV s 1= i=1 R

Taking logarithms and using the fact that In(1 + z) < z, we get

Wit
1I1< Wt ) = sztgzt"i_izpztgzt .

'LGV ZEV

Summing over all ¢, and canceling the resulting telescopic series, we get

In <WT+1> ZZ pz tgzt +227Pz tg’Lt (21)

t=11ieV t=11icV

Also, for any fixed action k, we have

T
WT+1> (wj T+1> .
In >n 22—~ ) = —InK . 22
< ) 2 " n;gk,t (22)

1

Combining Eq. with Eq. , and slightly rearranging and simplifying, we get

ngt—zzpzt%t

t=1 i€V

SIHKJrl_ ZZM%# — %ZZ%pztgzt. (23)

N _1’ ,T’Y t=1 i€V t=1,....T t=1 i€V

We now start to apply the various lemmas, using a union bound. To keep things manageable, we
will use asymptotic notation to deal with second-order terms. In particular, we will use O notation
to hide numerical constants and logarithmic factorﬁ By definition of 5 and =, as well as Corollary
it is easy to veriny| that

5=00)  =Oms(G) € [y - (24)

14 Technically, 6()‘) =0(f log@™ f). In our O we also ignore factors that depend logarithmically on K and 1/4.
!5 The bound for 4 is by definition. The bound for 4 holds since by Lemma[l7]and the assumptions that < 1/(3K)
and 8 < 1/4 we have

1+ 8)n (1+pB)max(Gy) _1+1/4
= < < < )
* miniev >, ¢ Sjt (1+ B)nmas(Gi) < 3K - 3 <1/2
jij—>i
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First, by Lemma [2I] we have with probability at least 1 — § that

T K T K
Zzpztgzt Z:Z;pi,tgi,t—l— 21n< >Zmas (Gp) —I—BZmas Gy) —|—(’)(mlaxT mas(Gt)> .

t=1 =1 t=1
(25)

Moreover, by Azuma’s inequality, we have with probability at least 1 — ¢ that

Z ZPZ t9it < Zglt,t + /5) T. (26)

t=1 i=1

Second, again by Lemma [21] and the conditions , we have with probability at least 1 — ¢ that

T K T K
YOS b < DY wpiegi+ O <t max, mas®(Gy)(1+ VT + T772)>

t=1 i=1 t=1 =1

< Z’yt+0< max mas 2@+ VT +Tn? )> . (27)
Third, by Lemma and conditions , we have with probability at least 1 — ¢ that for all 7,

sz 1G24 < 2Zmas (Gy) + ( _mya)fT(maSQ(Gt))) o (Tn + 71] +4/T <1 + ;)) . (28)

Fourth, by Lemma we have with probability at least 1 — § that

Z Ikt = Z Ikt K/é) (29)

Combining Eq. . Eq. . Eq. . Eq. ( and Eq. (29)) with a union bound (i.e., replacing
d by 0/5), substltutlng back into Eq. (| ., and Shghtly sunphfylng, we get that with probabﬂlty at
least 1 — &, 3.1 (gks — g1,.4) is at most

21“( ) Zmas Gi) + ﬁzmas G+ 2Oy ln(5§/5) ) mnx

+ 4anaS(Gt) +2 Z Yo+ (1+ /Ty +Tn?) ( maxT(maS2(Gt))> .
t=1 t=1

geeay

Substituting in the values of § and =, overapproximating, and simplifying (in particular, using
Corollary (19| to upper bound ~; by (1 + 5) nmas(G)), we get the upper bound

51n ( > Zmas (Gy) + 2In( 5K/6 \/ Zmas (Gyp)

O(1 + /T +Tn? (maXT(maSQ(Gt))> .

20ty
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In particular, by picking n such that

» 1 /In(6K/5)(InK)
6 Zthl me

noting that this implies n = o (1/ VT ), and overapproximating once more, we get the second bound

T 1/4 T

In"/*(bK/é oK ~
E 9kt — 91,6) <10 11(/4[(/) In (6) g me + O(TY*) ( _mameasz(Gt)> .
t=1 n t=1

geeey

To conclude, we simply plug in ¢;; = 1 — g;; for all < and ¢, thereby obtaining the claimed results.
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