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[Bubeck & Slivkins 2012, Zimmert & Seldin 2021]
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= Best-of-Both-Worlds (BOBW)

S. Bubeck and A. Slivkins. The best of both worlds: Stochastic and adversarial bandits. In COLT 2012.
J. Zimmert and Y. Seldin. Tsallis-INF: An optimal algorithm for stochastic and adversarial bandits. Journal of Machine Learning Research, 2021.
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[Zimmert & Seldin 2021]
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J. Zimmert and Y. Seldin. Tsallis-INF: An optimal algorithm for stochastic and adversarial bandits. Journal of Machine Learning Research, 2021.
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T. Lykouris, V. Mirrokni, and R.P. Leme. Stochastic bandits robust to adversarial corruptions. In STOC 2018.
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o LITORIEZHFED7ILI) X L%ZEEEAEE [T, Ito, Honda 2023]
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J. Kwon and V. Perchet. Gains and losses are fundamentally different in regret minimization: The sparse case. JMLR, 2016.

S. Bubeck, M. Cohen, and Y. Li. Sparsity, variance and curvature in multi-armed bandits. In ALT 2018.
T. Tsuchiya, S. Ito, and J. Honda. Stability-penalty-adaptive Follow-the-regularized-leader: Sparsity, Game-dependency, and Best-of-both-worlds, 2023.
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o LITOREZFED7ZILIY X L%ZEBEAEE [lto, T, Honda COLT 2022]
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X. Chen et al. Online eco-routing for electric vehicles using combinatorial multi-armed bandit with estimated covariance. Trans. Res. D: Transport and Environment, 2022.
S. lto, T. Tsuchiya, and J. Honda. Adversarially Robust Multi-Armed Bandit Algorithm with Variance-Dependent Regret Bounds, In COLT2022.
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o ITORIZHFDO7ZILIY X LZEEAEE [T, Ito, Honda AISTATS 2023]
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T. Tsuchiyq, S. lto, and J. Honda. Further Adaptive Best-of-Both-Worlds Algorithm for Combinatorial Semi-Bandits, In AISTATS 2023.
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[Helmbold, Littlestone & Long 1992]
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D. P. Helmbold, N. Littlestone, and P. M. Long, Apple tasting and nearly one-sided learning. In FOCS 1992.
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o SPARVEREIBIBES — L [T, Ito, Honda ALT 2023]

MESRRYIRIE X R ERIE EHRD B MERIRIE
[Tsuchiya+ 2020] O(log T) NA NA
[Lattimore+ 2020] NA O(H/T) NA
jE 22k O((log T)?) 0(ﬁ log T) O((log T)* + \/Z’ log T)
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T. Tsuchiyaq, J. Honda, and M. Sugiyama. Analysis and design of Thompson sampling for stochastic partial monitoring. In NeurlPS 2020.
T. Lattimore and Cs. Szepesvdri. Exploration by optimisation in partial monitoring. In COLT 2020.
T. Tsuchiya, S. lto, and J. Honda. Best-of-Both-Worlds Algorithms for Partial Monitoring, In ALT 2023.

T. Tsuchiya, S. lto, and J. Honda. Stability-penalty-adaptive Follow-the-regularized-leader: Sparsity, Game-dependency, and Best-of-both-worlds, arXiv 2023.
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