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1 Introduction

In class we analyzed the online learning problem under the convex setting. We
learned that the average regret of the project gradient descent algorithm under
this setting is bounded by O(T’l/Q), where T is the number of rounds. It is
O(log(T)) if the loss function is strongly-convex. In this paper, we analyze the
average regret of the follow-the-perturbed-leader algorithm under non-convex
setting. We can show that in the 1-D case the average regret is O(T~'/2). In
the multi-dimensional case, the average regret is O(T~/3).

2 Problem Setup

Let F C R? be the bounded set of possible actions available to the player. Let
D denote the diameter of F in terms of the [, norm. Let Z denote the possible
actions of the adversary. [ : F x Z — R is the loss function. It is assumed that
I(+, z) is L-Lipschitz for all z € Z. We define I;(f;) = I(ft, 2t). At each time step
t, the player chooses f; € F and the adversary chooses z; € Z. Then, z; and
the loss I(ft, z¢) is revealed to the player. At time T, the regret of the strategy
(fe) is Rr((£0)) = (Cioy b)) = inf (5 L(F).

It is assumed that the player has access to two offline oracles: the value oracle
and the optimization oracle. The value oracle takes the player action f and
the loss function [(+, z) as inputs, and outputs the loss I(f, z). The optimization
oracle takes a series of loss functions (I1,ls,...,lx) and a vector o € RY. Tt

outputs the optimal fixed strategy f* = argminfe}-{Zle L(f)—oTf}.

3 Algorithm

Algorithm 1: The player fixes a parameter 17 > 0. At each time step 1 <¢ < T,
the player draws an i.i.d random variable o; ~ (Ezp(n))?, and picks the action

t—1
fe=argminge 7> Ui(f) = ol f}
=1



This is a form of the follow-the-perturbed-leader algorithm[2]. The intuition of
adding the randomization is that deterministic algorithms can be predicted by
the adversary, who can always choose the least favorable cost function for the
player. Since f; is determined by o, we use the notation f;(o;) to indicate this
relation.

4 Bounding the Regret

4.1 Reduction to the Oblivious Adversary

In this problem, the adversary is non-oblivious in the sense that it can react
to the actions of the player. Since the proposed algorithm only depends on
the loss of previous actions, the regret bound in this case is equivalent to the
bound when the adversary is oblivious [3][4]. Thus, we can assume that the

loss function (/;)7_; is chosen in advance, and that the vector o ~ (Exp(n))? is

drawn only once.

4.2 Bound by Stability

The follow-the-regularized-leader algorithm is

t—1

fi= argmmfef{lef) + R(f)}

where R(f) is a regularization term.
Lemma 1: For the follow-the-regularized-leader algorithm,

T

E[Rr] <E[R(f") — R(f1)] + ZE[lt(ft) = li(fig1)]

i=1

where f* = argminfG;{ZiT:l LN}

Lemma 2: Under Algorithm 1, E[|| () — fiy1(0)],] = O(22D1 4 45). In
the one-dimensional case, E[|fi(0) — fi41(0)]] = O(n).

proof for 1-D case:

t—1

»fulo) = argminger {3 U(f) = o7}
S (0 — 0T H0) £ S s () — 0T i ()



Letting 0/ = 0 + 2L and the using the fact that [, is L-Lipschitz:
—L|fr41(0") = fi(0)] < 1e(frar(0") = Le(fi(0) < 2L(fr41(0") — fi(0))

fi(0) < frya(o)

SimilarIY7 ft1(0) < ft(gl)' Let fmm(CT) = min{ft(o—)aft—i-l(o—)}v fmam(o') =
maxd{ fi(o), fix1(0)}. We have fraz(0) < fmin(c’).

2L 0o
fmzn / fmzn dU + / Ue_mfmm (U)dU
o=2L

/ ne e fmzn d0+/ 776777(0+2L)fmin(0'/)d0
o=0
- D is the diameter of F, fraz(0) < fmin(c”)

2L (e
E[fonin(0)] > / 0ne*’w(E[fnm(a)]—D)daJr / . ne~Mot2L) g o(0)do

= (1= ¢ *")(Elfimac)(0) = D) + € > "E[fnas(0)]
= Elfinaz(0)] = (1 = e "D

et >1+4w

l—e2n < opy

E[|f:(0) — fi11(0)]] = E[fimaz(0) — fmin(o)] < 2LDn

proof for multi-dimensional case:

b‘o

t—1
v fi(o) = argmznfG;{Zl —oTf}
=1
z_:li(ft( ) —oTfi(o) < Zli(fm(a’)) — 0T fr41(0")

Zli(ft+1(0'/)) —0'Tfia(0') < Zli(ft(a)) —a'Tfi(0)

S Ai(fraa(0") = Li(filo) < (0 = 0)(fra (o) = fil0)

Letting 0’ = 0 + B6~ ! - €, where €” is the k" element of the standard basis of
R?. Assuming that the range of I; is [0,B]:

—B < Li(frs1(0") = Li(fi(0) < B6™ (fera(o') — fi(0)) - €F

ft,k(U) —-6< ft+1,k(0/)

where f; 1 is the k" coordinate of f;. Similarly, fre(o) =6 < fry16(0’). Let
femin(0) = min{fi 1(0), fry1.6(0)}s frmaz(0) = maz{ fix(0), fir1x(0)}. We



have fi maz(0) =8 < fimin(0’). For a fixed k, we denote by E_j, the conditional
mean given the noise o except for its k" coordinate oy.

Bt o)
E_ i [fomin(on)] = / 01 fi min (o) dory + / 01 fi min(0k)dork
o=0 or=B3§~1
Bs ! oo 1
- / ne” "% fi min (oK) doy + / ne MR HBI) gy i ok + BO)doy,
or=0 or=0
.- D is the I diameter of F, fi maz(0k) — 9 < fi,min (0% + Béil)
Bs~!
B fimin(on)] > / 761 (E—t fimaz(ok)] — D)do
D'k:O

o0
+ / e MBI (f L (on) — 8)doy
or=0

(1- 6*35—1")(E_k[fk,mam](ak) — D)+ eiB&_ln(E—k[fk,maz(Jk)] s
E_i[fkmaz(0)] — (1 — 6735_1")D o
> E_i[frmar(0)] — (1 —e B D -5
et > 14
1— =B < ps-1p
B[ frmaz(0%) — femin(on)] < BS'Dn+6
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—(

Since the above bound holds for all fixed o excluding the k** coordinate, the
unconditional mean is bounded in the same way:

E[fk,maa:(ak) - fk,min(o—k)} S B(silD"? + 1)
Thus,

d

E[”fk,maac(o'k) - fk,min(o'k)Hl] = ZE[fk,max(o'k)ffk,min(ak)] < dB(Sian+d5
k=1

Theorem 1: The average regret of algorithm 1 is O(poly(d)T~1/3). In the 1-D
case, the avergae regret is O(poly(d)T~/2).



proof: From lemma 1

T

E[Rr] <E[o7(f* = fl + Y _El(fe) = le(fi+1)]

=1
T
<E[llollJElIf* = fill,] + LY E[fe — frs]
=1
o ~ Exp(n)*

~Eflloll ] < 17 (log(d) + 1)
T

E[Rr] <n~'(log(d) + 1)D + LY "E[fy — fi1]
=1

From lemma 2

E[R7] <n~'(log(d) +1)D + o(LT(i‘%(d)” + d5))

=O(poly(d)(n~"(log(d) + 1) + T (3 +9)))
Setting n = T~%/3, 5 = T~ we have:
E[Rr] <O(poly(d)T*/?)
E[Rr/T) <O(poly(d)T~/?)
In the 1-D case:
E[Rr] <n~'D+ LTO(n)
Setting n = T2 we have:
E[Rr] <O(T'?)
E[Rr/T] <O(T~'/?)
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