
Lecture #9 : Pure exploration

1previous lectures maximisecumulative reward

-> exploration/exploitation Krode-off

In someapplications ,
there is no price for exploring .

Think for example of a researcher testing drugs on mice/artificial human
↑ cells

or testing products on some people before commercialitation .

Share simdacities with regut minimisation ,
but good algorithms an actually

different .
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we explore for T rounds

· pulls anarm ane and commit to best action

· observes Ya(t) N Var Ed at time T+1.
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ya = exp(a a) (t and Br(t) = (((k+ b) +j(5)
Then for - mindt/Er Br(5)) ·

ithelds Plage Mal FangoexMal * 5.

(detailed proof in

Shatch of proof of the Theorem exerci session#6

Taking Bo (5) as in the Comme
,

the strategy is sound .

#he idea of the profes to show that we have : guru and
From there:
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The algorithm should them stop when o In Br() = (1) en (1/5)
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