The 28th Annual Conference of the Japanese Society for Artificial Intelligence, 2014

DH1-4

ZE N T 4 MBI A Y 7Ly b OIERIEILIE

Multi-armed Bandit with Nonlinear Regret

7 v

INE LA

Zenghan Liang Junpei Komiyama

R FFn =t
Hidekazu Oiwa

Ve —ak2 Il RS
Issei Sato Hiroshi Nakagawa

SIS N S ND e MR o

Graduate School of Information and Technology, The University of Tokyo

FOR A A 5 — 2

Information Technology Center, The University of Tokyo

Traditional algorithms for Multi-armed Bandit Problem (MAB) has been designed to minimize the regret, the
difference of expected reward between the globally optimal policy and a sequence of rewards derived from algorithms.
However, minimizing regret is not a desirable approach to deploy it to real applications. In this work, we designed
p-UCB, a new variant of UCB algorithms for maximizing nonlinear utility function. We investigate the theoretical
guarantees of p-UCB, and report empirical superiority when the trial number is small.
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