Multitask Bandit Learning Through Heterogeneous Feedback Aggregation

A Related Work and Comparisons

We review the literature on multi-player bandit problems (see also Landgren (2019, Section 1.3.2) for a survey),
and we comment on how existing problem formulations/approaches compare with ours studied in this paper.

Identical reward distributions. A large portion of prior studies focuses on the setting where a group of
players collaboratively work on one bandit learning problem instance, i.e., for each arm/action, the reward
distribution is identical for every player.

For example, Kar et al. (2011) study a networked bandit problem, in which only one agent observes rewards,
and the other agents only have access to its sampling pattern. Peer-to-peer networks are explored by Szorényi
et al. (2013), in which limited communication is allowed based on an overlay network. Landgren et al. (2016)
apply running consensus algorithms to study a distributed cooperative multi-armed bandit problem. Kolla et al.
(2018) study collaborative stochastic bandits over different structures of social networks that connect a group of
agents. Wang et al. (2019) study communication cost minimization in multi-agent multi-armed bandits. Multi-
agent bandit with a gossip-style protocol that has a communication budget is investigated in (Sankararaman
et al., 2019; Chawla et al., 2020). Dubey and Pentland (2020a) investigate multi-agent bandits with heavy-tailed
rewards. Wang et al. (2020) present an approach with a “parsimonious exploration principle” to minimize regret
and communication cost. We note that, in contrast, we study multi-player bandit learning where the reward
distributions can be different across players .

Player-dependent reward distributions. Multi-agent bandit learning with heterogeneous feedback has also
been covered by previous studies.

e Cesa-Bianchi et al. (2013) study a network of linear contextual bandit players with heterogeneous rewards,
where the players can take advantage of reward similarities hinted by a graph. In (Wu et al., 2016; Wang
et al., 2017a,b), reward distributions of each player are generated based on social influence, which is modeled
using preferences of the player’s neighbors in a graph. These papers use regularization-based methods that
take advantage of graph structures; in contrast, we study when and how to use information from other
players based on a dissimilarity parameter.

o Gentile et al. (2014); Bresler et al. (2014); Song et al. (2014); Li et al. (2016); Korda et al. (2016); Li et al.
(2019), among others, assume that the players’ reward distributions have a cluster structure and players
that belong to one cluster share a common reward distribution; our paper does not assume such cluster
structure.

e Nguyen and Lauw (2014) investigate dynamic clustering of players with independent reward distributions
and provides an empirical validation of their algorithm; Zhu et al. (2020) present an algorithm that combines
dynamic clustering and Thompson sampling. In contrast, in this paper, we develop a UCB-based approach
that has a fallback guarantee®.

e In the work of Shahrampour et al. (2017), a group of players seek to find the arm with the largest average
reward over all players; and, in each round, the players have to reach a consensus and choose the same arm.

e Dubey and Pentland (2020b) assume access to some side information for every player, and learns a reward
predictor that takes both player’s side information models and action as input. In comparison, our work do
not assume access to such side information.

e Further, similarities in reward distributions are explored in the work of Zhang et al. (2019), which studies
a warm-start scenario, in which data are provided as history (Shivaswamy and Joachims, 2012) for an
learning agent to explore faster. Azar et al. (2013); Soare et al. (2014) investigate multitask learning in
bandits through sequential transfer between tasks that have similar reward distributions. In contrast, we
study the multi-player setting, where all players learn continually and concurrently.

3In Zhu et al. (2020), it is unclear how to tune the hyper-parameter 8 apriori to ensure a sublinear fall-back regret
guarantee, even if the “similarity” parameter « is known.
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Collisions in multi-player bandits. Multi-player bandit problems with collisions (e.g., Liu and Zhao, 2010;
Kalathil et al., 2014; Boursier and Perchet, 2020; Bubeck and Budzinski, 2020; Shi et al., 2020; Bubeck et al.,
2020; Wang et al., 2020) are also well-studied. In such models, two players pulling the same arm in the same
round collide and receive zero reward. These models have a wide range of practical applications (e.g., cognitive
radio), and some assume player-dependent heterogeneous reward distributions (Bistritz et al., 2020; Boursier
et al., 2020); in comparison, collision is not modeled in our paper.

Side information. Models in which learning agents observe side information have also been studied in prior
works—one can consider data collected by other players in multi-player bandits as side observations (Landgren,
2019). In some models, a player observes side information for some arms that are not chosen in the current round:
stochastic models with such side information are studied in (Caron et al., 2012; Buccapatnam et al., 2014; Wu
et al., 2015), and adversarial models in (Mannor and Shamir, 2011; Alon et al., 2017); Similarities/closeness
among arms in one bandit problem are studied in (Deshmukh et al., 2017; Xu et al., 2017; Wang et al., 2018).
We note that our problem formulation is different, because in these models, auxiliary data are from arms in the
same bandit problem instance instead of from other players.

Upper and lower bounds on the means of reward distributions are used as side information in (Sharma et al.,
2020). Loss predictors (Wei et al., 2020) can also be considered as side information. In contrast, we do not
leverage such information. Further, side information can also refer to “context” in contextual bandits (Slivkins,
2014). In comparison, we assume a multi-armed setting and their results do not imply ours.

Other multi-player bandit learning topics. Many other multi-player bandit learning topics have also
been explored. For example, Awerbuch and Kleinberg (2005); Vial et al. (2020) study multi-player models in
which some of the players are malicious. Christakopoulou and Banerjee (2018) study collaborative bandits with
applications such as top-K recommendations. Nonstochastic multi-armed bandit models with communicating
agents are studied in (Bar-On and Mansour, 2019; Cesa-Bianchi et al., 2019). Privacy protection in decentralized
exploration is investigated in (Feraud et al., 2019). We note that, in this paper, our goal does not align closely
with these topics.

B Proof of Claim 3

We first restate Example 2 and Claim 3.

Example 2. For a fized € € (0, %) and § < €/4, consider the following Bernoulli MPMAB problem instance: for
each p € [M], p} = % +0, ph = % This is a 0-MPMAB instance, hence an e-MPMAB problem instance. Also,
note that € is at least four times larger than the gaps AL = 4.

Claim 3. For the above example, any sublinear regret algorithm for the e-MPMAB problem must have Q(W)

regret on this instance, matching the IND-UCB regret upper bound.

Proof of Claim 3. Suppose A is a sublinear-regret algorithm for the e MPMARB problem; i.e., there exist C' > 0
and a > 0 such that A has CT'~® regret in all e MPMAB instances.

Recall that we consider the Bernoulli eeMPMAB instance p = (11});c(2),pear) such that pf = % + 6 and pb = %

for all p. As e € (0, %) and 6 < £, it can be directly verified that all uf’s are in [12, #7]. In addition, since for all
p, A =06 < § =555, we have Z /50 = O, i.e., 1520 ={1,2}.

From Theorem 9, we conclude that for this MPMAB instance u, A has regret lower bounded as follows:

s ) = () o (M) o (),

for sufficiently large T'. O

C Basic properties of Z, for «-MPMAB instances

In Section 3 of the paper, we presented the following two facts about properties of Z. for e MPMAB problem
instances:
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Fact 4. |Z.| < K — 1. In addition, for each arm i € I., A™" > 3¢; in other words, for all players p in [M],
AP = 8 — P > 3e; consequently, arm i is suboptimal for all players p in [M].

Fact 6. For anyi € I, ﬁ < % ZpE[M] Alp

Here, we will present and prove a more complete collection of facts about the properties of Z. which covers every
statement in Fact 4 and Fact 6. Before that, we first prove the following fact.

Fact 14. For an e-MPMAB problem instance, for any i € [K], and p,q € [M], |AY — AY| < 2e.

Proof. Fix any player p € [M], let j € [K] be an optimal arm for p such that pf = p. We first show that, for
any player g € [M], |pd — pf| <e.

o pl > pf — e is trivially true because uf > pi — € by Definition 1 and pd > pf by the definition of

o ul < M + € is true because if there exists an arm k € [K] such that uk > uj + €, then by Definition 1 we
must have who> ol —e> Mj which contradicts with the premise that j is an optimal arm for player p.

We have shown that |uf — | < e. Since |uf — p?| < € by Definition 1, it follows from the triangle inequality
that |AY — A] < 2e. O

We now present a set of basic properties of Z.

Fact 15 (Basic properties of Z.). Let A7 = max,e[ AP, For an e-MPMAB problem instance, for each arm
i €1,

(a) AT > 3¢ for all players p € [M]; in other words, A" > 3¢;

(b) arm i is suboptimal for all players p € [M], i.e., for any player p € [M], u < uf;

max

(c) 2—"; < 2 for any pair of players p,q € [M]; consequently, imm < 2;

i

(d) Ar%un —= M ZPE AP}

Proof. We prove each item one by one.

(a) For each arm i € Z., by definition, there exists p € [M], A? > 5e. It follows from Fact 14 that for any
q € [M], A? > AP — 2¢ > 3e. A™™ > 3e then follows straightforwardly.

(b) For each arm i € Z, it follows from item (a) that for any p € [M], A > 3¢ > 0. Therefore, i is suboptimal
for all player p € [M].

(¢) By Fact 14, for any i € Z, C [K] and any p,q € [M], A’.’ < A . Since by
item (a), AY > 3¢, it follows tha 26 Amm ~ < 2 then follows stralghtforwardly

(d) For each arm i € I, it follows from item (c) that for any p € [ ], A? € Amm , 2Amin], Therefore, we have
ar €1 A Ai,m] as A7 > 0 for all p. It then follows that 37 35 ¢y a7 = 77 Ypen) 3 A = <=

(e) Pick an arm ¢ that is optimal with respect to player 1; ¢ cannot be in Z. because of item (b). Therefore,
Z. C [K]\ {i}, which implies that it has size at most K — 1. O
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D Proof of Upper Bounds in Section 3

D.1 Proof Overview

In Appendix D.2 and D.3, we focus on showing that in a “clean” event £ (defined in D.3), the upper confidence
bound UCBP?(t) = &P (t, \) 4+ F(n?,m”, \, €) (line 10 of Algorithm 1)* holds for every t € [T],i € [K],p € [M] and
A € [0,1]; and the “clean event £ occurs with 1 — 4M K /T* probability.

Then, in Appendix D.4, we provide a proof of the gap-dependent upper bound in Theorem 5. In Appendix D.5,

we provide a proof of the gap-independent upper bound in Theorem 8.

D.2 Event Q(t)

Recall that n?(t — 1) is the number of pulls of arm 4 by player p after the first (¢ — 1) rounds. Let m{'(t — 1) =
qu[l\/f]:q;ﬁp z(t 1)

We now define the following event.

Definition 16. Let

3InT ni(t—1) 14InT
Qi(t) =V, [T () — | <8y [=———. [(t) =) =—"pf|<4|/=——1,
ny(t—1) ;,mf(t—l) mj(t —1)
where 1
iy — Semt L = iyrf
1 Wt — 1)
and

p(p) = Zomt Zgm Ma #p i =i
! mr(— 1)

Lemma 17.
Pr(Qi(t)) > 1 —4MT 5.

Proof. For any fixed player p, we discuss the two inequalities separately. Lemma 17 then follows by a union
bound over the two inequalities and over all p € [M].

We first discuss the concentration of ¢(t). We define a filtration {Bt}thl, where

Bo=o({i 17 s eltp e M u{ih, o € M]})
is the o-algebra generated by the historical interactions up to round ¢ and the arm selection of all players at
round t + 1.

Let random variable X; = 1{i} = i} (r/ — u?). We have E [X, | B,_1] = 0; in addition, V [X, | B;_1] =
E[(X; —E[X¢ | Bi—1])? | Bi—1] <E[(1{i} =i}r})? | Bi—1] < 1{i} =i} and |Xy| < 1.

Applying Freedman’s inequality (Bartlett et al., 2008, Lemma 2) with o = \/Zt Ly [XS | Bs,l] and b = 1, and

using o < \/25:1 1{if =i}, we have that with probability at least 1 — 277>,

ZX <4 Z]l{z =i} - In(T%logy T) + 21In(T° log, T). (1)

We consider two cases:

“Recall that Z = max{z, 1}.
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LI nP(t—1) = ' 21 1{i® = i} = 0, we have nP(t — 1) = 1 and ¢P(t) = 0. In this case, we trivially have

3InT
Pty — Pl <1<8, [ =—=———.
P — | <1< P

2. Otherwise, n?(t — 1) > 1. In this case, we have n?(t — 1) = nP(t — 1). Divide both sides of Eq. (1) by
n¥(t — 1), and use the fact that log7 < T', we have
Y Mg =it 6n7  12InT
o\l -1)  al-1)

nP(t—1) Ha

7

< 8, /2T _ g trivially true. Otherwise, 22T < 9 /ng(I?_Tl), which

- n?(t—1) n?(t—1) =
< (4v6 + 2V/3), /nflgfl) <8, M?é?ﬂy

In summary, in both cases, with probability at least 1 — 27~°, we have

Plt_ 1) — 4P | 3T
Pt —1) —puf| <8 1)

A similar application of Freedman’s inequality also shows the concentration of n(t). Similarly, we define a
filtration {gt}q}te[T],qe[M], where

12InT S 1{iE=i}r? P
If nP(t—1) > 1, ‘ nP(t—1) G

Slim—ie
n? (t—1) M

implies that

Gia = o{it 1 ss el e OJ ULl o € ML,y < q))

is the o-algebra generated by the historical interactions up to round ¢ and the arm selection of players 1,2,...,q
at round ¢ 4+ 1. We have

Gi1CG12C...CGmMCG21C...C G C...CGrnm.
Let random variable Y;, = 1{q # p, if = i} (r{ —p?). We have E[Y,,|Gi—14] = 0; in addition,
V [Yig | Gora) =B Y2, | Giora) S 1{a#p, if =i}, and|Yy| < 1.

Similarly, applying Freedman’s inequality (Bartlett et al., 2008, Lemma 2) with o =

\/22;11 Zéw:l V[Yeq|Gs-1,4] and b = 1, and using o < \/22;11 f;\/il 1{q # p,il =i}, we have that
with probability at least 1 — 2775,

t—1 M t—1 M

DS Vgl 4D 0D g #p, il =i} - In(T%logy(TM)) + 2In(T° logy (T'M)). (2)

s=1qg=1 s=1qg=1

Again, we consider two cases. If m?(t — 1) = 0, then we have n?(t — 1) = 0 and

I(t—1 14InT
nf(t—l)—zupg —0<4 [ ——

Zoml(t—1) mP(t—1)

Otherwise, we have m?(t — 1) = m?(t — 1). Divide both sides of Eq. (2) by m?(t — 1), and use the fact that
log,(TM) < T2, we have

Yo Yl g #p, iZ:i}r;’._Z n{(t—1) o _, [ 7T L T
mf(t—1) A VI R TGS VNN sV
qa7p
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M 1d=i}rd q .
It 1;’1(1?7;) 21, | === 11’]1(?;1? LE > atp mp((i 11)) pi| <4 Ti,_‘}(lf_Tl) is trivially true. Otherwise, Tié(l;‘_jl) <
\/m , which implies that
Zi 11 ]l{q #p, 1= Z}Tq . InT
=T —Z ui < (VT +V14) Y
i a#p mi( i
14InT
-1

In summary, in both cases, with probability at least 1 — 27~°, we have

It —1 14InT
we-1- 3 2D < iR
(- 1) mf(t—1)

The lemma follows by taking a union bound over these two inequalities for each fixed p, and over all p € [M]. O

D.3 Event &£

Let £ =N, NK | Q;(t). We present the following corollary and lemma regarding event .

Corollary 18. It follows from Lemma 17 that Pr[€] > 1 — 41‘T/I4K.

Lemma 19. If £ occurs, we have that for every t € [T, i € [K], p € [M], for all A € [0, 1],

|kP(t,A) — pf| <8 131nT< A +(1—/\)2>+(1—/\)e,
nf(t—1) mlt—1)

?

where K (t, ) = XCP(t) + (1 = NnP(2).

Proof. It £ occurs, for every t € [T] and ¢ € [K], by the definition of event Q;(t), we have

T 9(t 4T
[Pt - | < iﬁif@M»ﬁwajm( 3 )
n?(t—1) oy i (t— Pt—1)

As &P(t,A) = AP (t) + (1 — A)n?(t), we have:

ni(t—1) 3T 14InT
RP(EA) — AP 4+ (1= A) Y 2t ]| <8y
(tN) — [\t + ( );;ﬁanm} == M0 =

22
<8, 13T [ = (3)
nf(t—l t—l

where the second inequality uses the elementary facts that VA +vB < 2(A+ B).

Furthermore, from Definition 1, we have

an(f-l) ¢ _ ., p an(t—l | q p’<6
mPe— 1)l T Ay
q#p q#p 't

This shows that



Multitask Bandit Learning Through Heterogeneous Feedback Aggregation

Combining the above inequality with Eq. (3), we get

SR (P
Pt—=1) mi(t—1)

This completes the proof. O

k() — b <8 13lnT<

D.4 Proof of Theorem 5

We first restate Theorem 5.

Theorem 5. Let ROBUSTAGG(e) run on an e-MPMAB problem instance for T rounds. Then, its expected
collective regret satisfies

E[R(T)] < 0( > ( fmﬂ +MA”““> YD 12T>

= i€IC pe[M]:AP>0

Recall that the expected collective regret is defined as E[R(T)] = 3 ;¢ (s 2opean AF - E[n} (T)]. Before we prove

Theorem 5, we first present the following two lemmas, which provides an upper bound for (1) the total number
of arm pulls for arm 4, for 7 in Z, and (2) the individual number of arm pulls for arm i and player p, for i in ZC,
conditioned on £ happening.

Lemma 20. Denote n;(T) = ZpE[M] n¥(T) as the total number of pulls of arm i by all the players after T
rounds. Let ROBUSTAGG(e) run on an e-MPMAB problem instance for T rounds. Then, for each i € I, we

have
lnT

Lemma 21. Let ROBUSTAGG(€) run on an e-MPMAB problem instance for T rounds. Then, for each i € IC
and player p € [M] such that A? >0, we have

InT
[(Nﬂ<0<@m>'

Proof of Lemma 20. We first note that it follows from item (b) of Fact 15 that every arm 4 € Z, is suboptimal
for all players p € [M].

‘We have

RIS

t=1 p=1

T M
M+T+Z Z]l{z =i,n(t—1)>7}. (4)

t=1 p=1

IN

Here, 7 > 1 is an arbitrary integer. The term M is due to parallel arm pulls in the ee MPMAB problem: Let s
be the first round such that after round s, the total number of pulls n;(s) > 7. This implies that n;(s — 1) < 7.
Then in round s, there can be up to M pulls of arm ¢ by all the players, which means that in round (s+ 1) when
the third term in Eq. (4) can first start counting, there could have been up to 7 + M pulls of the arm 3.

It then follows that

ni(T) < M+7+Y > 1{UCBL () < UCBL(t), ni(t—1) > 7}. (5)

t=1 p=1
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Recall that A" = min, A?, and for each i € Z,, we have Al > AM" > 3¢ by item (a) of Fact 15.

_3328InT _
(A?nn —26)2

{UCBZP,: (t) < UCB(t),n;i(t — 1) > 7} never happens. It suffices to show that if n;(t — 1) > 7,

With foresight, we choose 7 = [ 1. Conditional on &, we show that, for any arm i € Z., the event

UCBY, (t) > p, (6)
and
UCBY(t) < pf (7)

happen simultaneously.
Eq. (6) follows straightforwardly from the definition of £ along with Lemma 19. For Eq. (7), we have the following
upper bound on UCB?(¢):
UCB?(t) = &7 (t, \*) + F(n?,ml, \* )
< pP 4 2F (0P, mb, \*e)

» T A2 (1—X)2
= +2| min 8,/13InT[= + = ]+ (1= Ae
Lxe[0,1] nP(t—1) mbt—1)

r 13InT
<pf 4218, /= T + ]
LV Pt —1) +ml(t—1)

- [ 13T
<P yolg, ) 2t }
<uf+2|8 ryran T

o [13In T (ALY — 2¢)2
TS
SHeT2 3328InT

+6} = py + A =t

where the first inequality is from the definition of £ and Lemma 19; the second inequality is from choosing A =
%; the third inequality is from the simple facts that n? (t—1) < nP(t—1), mP(t—1) < mP(t—1), and

n;(t—1) = nf(t—1)+m? (t—1); the last inequality is from the premise that n;(t—1) > 7 > (g?n%gin222 > (ﬁgfi_lig; )

Continuing Eq. (5), it then follows that, for each i € Z,,

3328InT 3328InT
En;(MDE<[———=]+M< ————=+(M+1). 8
n(D)IE] < [ 5| + M < (i —ggs + (M +1) 0
Now, by item (a) of Fact 15, for each i € Z,, A™" > 3e. We then have A;ﬁz‘ijze = A'liz;i_fj;fe =1+ Ag)ﬁf&e < 3.

It follows that

. 2
33287 3328InT A 29952InT
(AP —2¢7 ~ (Ammy2 | Amin (Aminyz

Therefore, continuing Eq. (8), for each i € Z,, we have

99952 In T 99952 In T
7?2132 (M) <22l o
7

E[n;(T)|E] < (Amin)2

where the second inequality follows from the fact that M > 1.
It then follows that

InT
E[n,(T)IE] <O <(A;mm)2 +M> .

This completes the proof of Lemma 20. O
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Proof of Lemma 21. Let’s now turn our attention to arms in Z¢ = [K] \ Z.. For each arm i € Z¢ and for each
player p € [M] such that u? < u¥, we seek to bound the expected number of pulls of arm ¢ by p in 7' rounds,
under the assumption that the event £ occurs. Since the optimal arm(s) may be different for different players,
we treat each player separately.

Fix a player p € [M] and a suboptimal arm i € ZC such that A? > 0. Recall that n?(t — 1) is the number of
pulls of arm 4 by player p after (¢ — 1) rounds. We have

T
nf(T) = 1{if =i}
. T
<t+ Y W =inl(t-1) >}, (9)

t=7+1
where 7 > 1 is an arbitrary integer. It then follows that

T
nf(T) <7+ Y 1{UCBL(t) <UCBL(t),nl(t—1) > 7}.
t=7+1

With foresight, let 7 = [3%28;)“2T]. Conditional on &, we show that, for any i € ZX such that AP > 0, the event

{UCBY, (t) < UCBY(t),n?(t — 1) > 7} never happens. It suffices to show that if nf(t — 1) > 7,

UCpr (t) > pP, (10)
and
UCBY(1) < i (11)

happen simultaneously.
Eq. (10) follows straightforwardly from the definition of £ along with Lemma 19. For Eq. (11), we have the
following upper bound on UCBY(¢):
UCBY(t) = kP (t,A") + F(nf, mf, X" )
< i} +2F(nf,m, N 6)

A2 1—\)2
:ugurz[ min 8\/131nT[p + ( ) ]+ (1= Ae
n;

Xe[0,1] (t—1) mbl(t—1)
Su’i”r?[?f nfzthi];)}
Suf+2[8 n%i(zllij;)}

where the first inequality is from the definition of event £ and Lemma 19; the second inequality is from choosing
A = 1; the third inequality uses the basic fact that n'(t — 1) < n¥(¢ — 1); the fourth inequality is by our premise

that nf(t —1) > 7 > S%QA?;T.

It follows that conditional on &, the second term in Eq. (9) is always zero, i.e., player p would not pull arm
again. Therefore, for any i € Z¢ such that AP >0, we have

3328InT 3328InT 3328InT" _  6656InT

P = P 1= "ane M= Tane T e

(12)
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It then follows that

InT
E[ni(T)€] <O ((Af)2> .
This completes the proof of Lemma 21. O

Proof of Theorem 5. We now prove Theorem 5.

Proof. We have

E[R(T)] < E[R(T)|€] + E[R(T)[€] PrfE]
E[R(T) (€] + (Th) LK
E[R(T)|€] + O(1) (13)

where the second inequality uses the fact that E[R(T)|€] < TM, as the instantaneous regret for each player in
each round is bounded by 1; and the last inequality follows under the premise that T' > max(M, K).

Let A = max, A?. We have

=2 D El A]

i€[K] pe[M]
<) CE(D)E]- AP+ > Y ERI(T)E] - AL, (14)
1€Z, i€ZC pe[M]:AP>0

where the inequality holds because the instantaneous regret for any arm ¢ and any player p is bounded by A#*.

Now, it follows from Lemma 20 that there exists some constant C7 > 0 such that for each i € Z,,

MMHMSQ<&$¥+M>

and it follows from Lemma 21 that there exists some constant Cy > 0 such that for each i € Z¢ and p € [M]
with A? >0,
InT
E[n}(T)|€] < Cs (mp)Q> :

Then, continuing Eq. (14), we have

zq(;ng M).A;mz 3 c(éf)A

€T, i€ZC pe[M]:AP>0
<200y (i“mﬂ +MA“““> raY Y AL
i€Z. i€ZC pe[M]:AYP>0
where the second inequality follows from item (c) of Fact 15 which states that Vi € Z,, Alax < 2Amin,
It then follows from Eq. (13) that
E[R(T)] < E[R(T)[€] +O(1)

<o ¥ (hewar)e s ¥ ML)

i€, i€ZC pe[M]:AP>0

This completes the proof of Theorem 5. O
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D.5 Proof of Theorem 8

We first restate Theorem 8.
Theorem 8. Let ROBUSTAGG(e) run on an e-MPMAB problem instance for T rounds. Then its expected

collective regret satisfies
E[R(T)] < O (\/|IE| MT + M\/(|Z¢]| - )T + M |I€|> .

Proof. From the earlier proof of Theorem 5, we have

E[R(T)] < E[R(T)[€] + O(1). (15)

Recall that A" = max, AP. We also have

= > > ERXD)E]

i€[K] pe[M]
< ST En(D)E)- A+ 3T N ERi(T)|E] - AT (16)
i€, i€ZC pe[M]:AP>0

Again, it follows from Lemma 20 that there exists some constant C; > 0 such that for each i € Z,,

Efn(T)[€] < C <(A12§) +M> a7

and it follows from Lemma 21 that there exists some constant Cy > 0 such that for each i € Z¢ and p € [M]

with A? > 0,

InT
Now let us bound the two terms in Eq. (16) separately, using the technique from (Lattimore and Szepesvéri,
2020, Theorem 7.2).

For the first term, with foresight, let us set d; = 4/ M If |Ze| = 0, we have » ;. E[n;(T)[€] - A" =0
trivially. Otherwise, §; > 0 because T' > max(M, K) > 1. Then, we have

Y Elni(T)[€]- AP

€L,

<23 Efn(T)[g] - AP

1€ZL

<2 S Em(DE-AM+ Y E(T)lE] AP
i€ ARINE(0,51) i€ AMIRE5 1]

InT .
<2|MTSH+ Y G <(Aﬁlm)2+M> Amin

iEIEZA;“iI‘E[(Sl,l]

Cl InT min
<2|MTo+ 3 A O DL MA
1EL:AMINE[S,1] ¢ i€T:APINE[§,1]

Cl |I€| InT
01

<2 mTs, + +Cy Y MAP®

i€l

< 4y/C1|Z.]MTIn T + 2C, M|Z|, (19)
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where the first inequality follows from item (c) of Fact 15; the third inequality follows from Eq. (17) and the
fact that ),z E[ni(T)|€] < MT as M players each pulls one arm in each of 7" rounds; and the last inequality

follows from our premise that d; = 4/ %

For the second term, we consider two cases:

Case 1: |Z¢| = 1. In this case, as we have discussed in the paper, ZC is a singleton set {i,} where arm i, is
optimal for all players p; that is, Af* =0 for all p € [M]. We therefore have

S Y ERAD)E]A? =0=4M,/Cy(Z¢] - )T InT. (20)

i€ZE pe[M]:AY>0

Case 2: |I¢] > 2. With foresight, let us set § = 1/ W
Y. D ERDE- A

i€ZE pe[M]:AY>0

<Y > ERID)E- AT+ Y > ERID)E]-A

i€ZE pe[M]:ATE(0,52) i€TE pe[M]:AT€[52,1]

InT
<MTé + > > Oy ((A”)2> AP
[62,1] v

1€ZC pe[M]:AYe

<MTé + Y 3 (CQAI?T>

i€ZC pe[M]:APe[é2,1]

C
s, 4 CeMIZE I T
0o
<AM\/Cy(|Z€| ~ )T InT, (21)

where the second inequality follows from Eq. (18) and the fact that ), ;¢ E[ni(T)|€] < MT as M players each

pulls one arm in each of T rounds; and the last inequality follows from our premise that d, = 4/ w and
78] < 2(1Z€] - 1).

In summary, from Egs. (20) and (21), we have in both cases,

ST ERADIE] AY < 4My/Co(|Z8] — )T T (22)

i€ZC pe[M]:AP>0

Combining Eq. (19) and Eq. (22), we have

E[R(T)[€] < 4y/CiZMTInT + 20, M|L,| + 4M\/Co(|ZC| ~ )T In T

It then follows from Eq. (15) that

E[R(T)] < 4\/C1|Z.]MTIn T + 4M\/Cz(|I§| —1)TInT +2C; M|Z.| + O(1)

<0 (\/|16| MTInT + My/(|Z€| = 1)TInT + M |z€|>
<0 («/|I€|MT+ M/ (|Z€) - 1)T+M|I€|) .

This completes the proof of Theorem 8. O
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E Proof of the lower bounds

E.1 Gap-independent lower bound with known ¢

We first restate Theorem 10.

Theorem 10. For any K > 2, M,T € N such that T > K, and 1,1 in N such that | < K —1,14+1¢ = K, there
exists some € > 0, such that for any algorithm A, there exists an e-MPMAB problem instance, in which|Z.| =1,
and A has a collective regret at least Q(M+\/(I° — 1)T + v MIT).

Proof. Fix algorithm A. We consider two cases regarding the comparison between I and MI¢.

Case 1: | > MI®. To simplify notations, define A = /5L, Observe that A < 1 as T > K > 1+ 1. We will
A

set € = -

We will now define [ different Bernoulli eeMPMAB instances, and show that under at least one of them, A will
have a collective regret at least g=vMIT > 15> (M+/(1° — 1)T + VMIT).

For j in [l 4 1], define a Bernoulli MPMAB instance E; to be such that for all players p in [M], the expected
reward of arm 1,

FHA i=j
w=93 i€ [l+1\{j}-
1438 g +1]

We first verify that for every instance Ej, it (1) is an eeMPMAB instance, and (2) Z. = [l 4+ 1]\ {j} and therefore
has size I:

1. For item (1), observe that for any fixed 4, we have u! share the same value across all player p’s. Therefore,
the is trivially e-dissimilar.

2. For item (2), first, for all i in [l + 1]\ {j}, we have A? = A > 5¢ = £ for all p; this implies that [l + 1]\ {;}
is a subset of Z,. On the other hand, for all 7 in ([K]\ [l 4 1]) U{j}, we have that for all p, A? is either 0 or
£, both of which are < £ = 5¢ for all p; this implies that all elements of ([K]\ [ + 1]) U {;j} are outside Z..

We will now argue that

1
Ejvnit(u+1)Er, [R(T)] 2 o= VMIT. (23)

To this end, it suffices to show
MT
EjNUnif([lJrl])EEj [MT — nl(T)} > R (24)

To see why Eq. (24) implies Eq. (23), recall that under instance E;, j is the optimal arm for all players. In this
instance, R(T) = Y,.; ni(T)A}. As under Ej, for all i # j and all p, A} > £, we have R(T) > §-(MT—n;(T)).
Eq. (23) follows from combining this inequality with Eq. (24), along with some algebra.

We now come back to the proof of Eq. (24). First, we define a helper instance FEy, such that for all players p in
[M], the expected reward of arm ¢ is defined as:

uﬁ’={

In addition, for all ¢ in {0} U [l + 1], define P; as the joint distribution of the interaction logs (arm pulls and
rewards) for all M players over a horizon of T’; furthermore, denote by E; expectation with respect to P;.

ie[l+1]
+38 ig¢[l+1]

(I NI
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For every ¢ in [l + 1], we have
1
drv (Bo, B3) = 3 |[P — Pi],
1
5 V2KL(Po,Py)

S VZRL(Ber(05, 05+ &))Eo[mi(T)]

IA

IN

IN

1 [fit1
1V ur

Eo[ni(T)]

where the first equality is from drv (P, Q) = %H]P’ — Q|1 for any two distributions P, Q; the first inequality uses
Pinsker’s inequality; the second inequality is from the well-known divergence decomposition lemma (e.g. Lat-
timore and Szepesvéri (2020), Lemma 15.1); the third inequality uses Lemma 25; and the last equality is by
recalling that A € [0, ] and algebra.

Now, applying Lemma 24 with m =141 > 2, N; = n;(T) for all ¢ in [l + 1], and B = MT, Eq. (24) is proved.
This in turn finishes the proof of the regret lower bound.

Case 2: M(I°—1) > 1. To simplify notations, define A = % € [0, 1]. Observe that A <

In addition, we must have [¢ > 2 in this case, as if [ =1, M(I —1) =0 < K =1. We set ¢

as T > K > 1°.

1
4
— A
= 3.

We will now define [[“]* different Bernoulli e-MPMARB instances, and show that under at least one of them, A
will have a collective regret at least 5; MVICT > 145 (M+/(I° — 1)T + v MIT).

For iy,...,ip € [I9]M, define Bernoulli MPMAB instance E;, _ ;,, to be such that for p in [M] and i in [K],
the expected reward of player p on pulling arm 7 is

1+A i=i,
w=193 i€ 19\ {ip}
0 i¢ 19

We first verify that for every iy, ...,4pr, instance E;, _;,, (1) is an e« MPMAB instance, and (2) Z. = [K] \ [I¢],
and therefore has size [:

1. For item (1), observe that for all i in [I°] and all p in [M], u? € {3,5 + A}; therefore, for every p,q,
’/,Lf — pf| £ A =e. Meanwhile, for all i in [K]\ [I°] and all p in [M], uf = 0, implying that for every p,q,

’uf — ,u?| =0 < e. Therefore E;, _;,, is e-dissimilar.

2. For item (2), we first observe that for all i in [[€], for all p, AY is 0 or A, both of which are < gSA = De.
Therefore all elements of [I°] are outside Z.. Meanwhile, for all i in [K]\[I°] and all p, A? = 1+ A > 3A = 5e.
This implies that all elements of [K] \ [I“] are in Z.. Ttem (2) follows.

We will now argue that

MVICT
Ey,....in)~Unit (e By, L [R(T)] > BTV

As the roles of all M players are the same, by symmetry, it suffices to show that the expected regret of player 1

satisfies
[Rl(T)] > \/éfTT. (25)

E, ... ix)~vnit e Ee,,
It therefore suffices to show,

E,,...is)~vnitepnEe, [T—”ill (T)} > (26)
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This is because, recall that when iy is the optimal arm for player 1, R(T) = ZZK ni(T)AL = D iy nH(T)AL;
in addition, for all i # iy, A} > A. This implies that R'(T) > A(T — n} (T)). Eq. (25) follows from the above
inequality, Eq. (26), and the definition of A.

We now come back to the proof of Eq. (26). To this end, we define the following set of “helper” instances to
facilitate our reasoning. Given i, ...,y € [K]™ 1, define instance Eo iy, in such that its reward distribution
is identical to Ej, i,,...i,, €xcept for player 1 on arm ¢;. Formally, it has the following expected reward profile:

1 .
[ ier S E R
forp=1,p; = 0 idl[C] forp# 1, =145 Ze[l]\{zp}
0 i¢ 1]

.....

P, = W D ivenc)m—1 Piia,...ip, and denote by E; expectatlon with respect to P;. In this notation,

,,,,,

Eq. (26) can be rewritten as

For every i in [1¢],

1
drv(Po,P;) = §||P0 —Pillx

1 1
= 3| o1 > (Pojis,..iing = Pisig,eeusing)

9,0 E[IC]M L 1

1 1
S TN DI | L C e |
i2,.ip E[IC]M -1
1
< W \/ L(Ber(0.5,0.5+ A)) - Eqiy....in [NHT)]
iye.inr €[IC]M =1
1 \/ A2. [N(T)]
0,42,...,0 i
(lc) inyeeing €[IC]M 1 2 250t M

< |22 B i)

where the first equality is from drv (P, Q) = 5 L|P—Q||; for any two distributions P, Q; the second equality is from
the definition of P;, i € {0}U[I€]; the first inequality is from triangle inequality of £; norm; the second inequality
is from Pinsker’s inequality, and the divergence decomposition lemma (Lattlmore and Szepesvari (2020), Lemma
15.1); the third inequality is from Lemma 25 and recalling that A € [0, ]; the last inequality is from Jensen’s
inequality, and the definition of Py.

Applying Lemma 24 with m = [¢ > 2, N; = n}(T) for all i in [I°] and B = T, Eq. (26) is proved. This in turn
finishes the proof of the regret lower bound O

E.2 Gap-dependent lower bounds with known e

We restate Theorem 9 here with specifications of exact constants in the lower bound.

Theorem 22 (Restatement of Theorem 9). Fiz ¢ > 0 and o,C > 0. Let A be an algorithm such that A
has at most CT =% regret in all e-MPMAB problem instances. Then, for any Bernoulli 5-MPMAB instance
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= (1 )ic(r) pem such that pf € [32, %] for all i and p, we have:

BRIz YOS

ieIE/QO pe[M]:AY>0

In (APT/8C)
12A7

In (ApinTe/8C)
12Am

2.

€T, j20: AR >0

Proof. We will first prove the following two claims:

o . n(AneTe/50)
1. For any ig in [K] such that A > 0, E,, [n;,(T)] > —TaammE
i0

. . In(AOT*/8C
2. For any ig in 1520 and any po in [M] such that A}® >0, E, {nf{? (T)} > (12&?)2)

The proof of these two claims are as follows:

1. Fix 49 in [K] such that A"™ > 0, i.e., A} >0 for all p in [M]. Define py = argmin,,¢(y, A7 .
We consider a new Bernoulli MPMAB instance, with mean reward defined as follows:

Mf+2Af§a i =1y,

Vp e [M], P =
pelM, v {,uf otherwise

We have the following key observations:

(a) v is an e MPMAB instance; this is because v — v = u’ — pd for any p, ¢ in [M] and ¢ in [K], and p is
an §-MPMAB instance. By our assumption that A has CT'~ regret on all e MPMAB environments,
we have

E.[R(T)] <CT'™®, E,[R(T)] <CT'™ (27)

(b) By the divergence decomposition lemma (Lattimore and Szepesvari (2020), Lemma 15.1),
M
KL(P,.P,) = 3 E, [nfo (T)] KL (Ber(ufo ), Ber(u?, + 2A§’§)) , (28)
p=1

As for all p, uf € (32,11, and A7 < 15, using Lemma 25, we have that for all p,
2 2
KL (Ber(uf),Ber(,uf + QN;OO)) < 3. (2A)2 = 12(AP)?,

Plugging into Eq. (28), we get

M
KL(B,,By) < SO (B, [0 (T)] - 12(A2)%) = 128, [n, (T)] (AL)?, (20)
p=1

(¢) Under MPMAB instance p, R(T) > RP(T) > Afgnfg(T) > #]l{npo (T) > %} Taking expecta-
tions, we get,
APoT
Likewise, under MPMAB instance v, for player po, R(T) > RP(T) > AYP(T — nj)(T)) >

APor
T”l{nf(? (T) < %} Taking expectations, we get,

B, [R(T)] > S22 P, (nf(T) <

APT T
5 .
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Adding up Eq. (30) and Eq. (31), we have

B, [R()] + B, [R()] > 257 (07 (1) < )+ B (1) 2 1) ) (32)

From Eq. (27), we have the left hand side is at most 2CT'~%. By Bretagnolle-Huber inequality (see
Lemma 26) and Eq. (29), we have that P,(n}*(T) < §) +P,(nf°(T) > %) > jexp(—KL(P,,P,)) >
1 exp(—12E,, [n;, (T)] (AI°)?). Plugging these to Eq. (32), we get

Po

Ai
20T > —2— exp(—12E,, [y, (T)] (A])?).

Solving for E,, [n;,(T)], we conclude that

E s L | AT 1 | Apinge
w [ (D)] 2 @armez U\ Tse ) T azamme U\ Tse )

. Fix ig in IGC/QO and po € [M] such that A}’ > 0. By definition of IGC/QO, we also have AP’ = p° — ub? < e/4.

We consider a new MPMAB environment v, with mean reward defined as follows:

o i H2AT i =o,p = po
! ur otherwise

Same as before, we have the following three key observations:

(a) v is an e MPMAB instance; this is because (vf —vf) — (uf — pd) € {=5,0, 5} for any p, ¢ in [M] and i
in [K], and 1 is an §-MPMAB instance. By our assumption that A has CT'~ regret on all e-MPMAB
problem instances, we have

E, [R(T)] <CT'*, E, [R(T)] <CT'™ (33)
(b) By the divergence decomposition lemma (Lattimore and Szepesvari (2020), Lemma 15.1),
KL(P,.,P,) = E, [nf2(T)] KL (Ber(uf?), Ber(ut? +2A1°)) < 12E,, [nl2(T)] (AZ)2, (34)

where the second equality uses the following observation: uf(? € [%, é—;], and Afg’ < %6, using Lemma 25,
KL (Ber(u?), Ber(uf? +2A1°)) < 3+ (241)% = 12(A%)2.
APO
(c) Under MPMAB instance p, R(T) > RP(T) > A'n}?(T) > ’TOT]l{nfS(T) > T}, Taking expecta-

tions, we get,
Po

B, [R(D)] > SS9, (1) > ). (35)

Likewise, under MPMAB instance v, for player po, R(T) > RP(T) > AYP(T — nj)(T)) >

20

no|

APor
Tﬂl{nfg (T) < %} Taking expectations, we get,

B, [R(T)] > 29X p, (o (7) < !

P, (nf ). (36)

Same as the proof of item 1, combining Equations (33), (34), (35), (36), and using Bretagnolle-Huber
inequality, we get

Po 1 A‘;'DOOTQ
B, [n}2(T)] > e e |-
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We now use the above two claims to conclude the proof. Recall that E,, [R(T)] = >ic(r] 2penn) AT Ey [n?(T)].
For i in T /50 such that ARIR > () item 1 implies:

p P min p 1 A?irlTa
Z Al EN [nz (T)] 2 Ai Z ]EH I:’I’LZ (T)] Z 12A{Ilirl -In 8C :
7

pE[M] pE[M]

For ¢ in 1220, item 2 implies:

1 AP

pe[M] PE[M]:AP>0
Summing over all ¢ in [K] on the above two inequalities, we have

E, [R(T)] = Z Z AVE,, [”f(T)}
]

1€[K] pe[M

1 APT® 1 Apina
> 2 2 12Af'ln< 8C >+ 2 12A;nin'ln< 8C )

ieIf/Qo pe[M]:AY>0 1€T, j20: APIN >0

OJ

Remark. The above lower bound argument aligns with our intuition that arms that are near-optimal with
respect to some players (i.e., those in ISQO) are harder for information sharing: in addition to a lower bound on

the collective number of pulls to it across all players (item 1 of the claim), we are able to show a stronger lower
bound on the number of pulls to it from each player (item 2 of the claim).

E.3 Gap-dependent lower bounds with unknown ¢

We restate Theorem 11 here with specifications of exact constants in the lower bound.

Theorem 23 (Restatement of Theorem 11). Fiz o,C > 0. Let A be an algorithm such that A has at most
CT'= regret in all MPMAB problem instances. Then, for any Bernoulli MPMARB instance p = (,uf)ie[K],pe[M]
such that pf € [15,11] for all i and p, we have:

EJRD > > Y

i€[K] pe[M]:AP>0

In (APT/8C)
12A7

Proof. Recall that B, [R(T)] = 331, S0L APE, [N?(T)]; it suffices to show that for any io in [K] and any po

] In(APOT™/8C
in [M] such that A} >0, E, [nf{? (T)} > (HEJAZ?V)

The proof of this claim is almost identical to the proof of the the second claim in the previous theorem, except
that we have more flexibility to choose the “alternative instances” v’s, because A is assumed to have sublinear
regret in all MPMAB instances; specifically, v no longer needs to be an e-MPMAB instance. We include the
argument here for completeness. Fix i in [K] and py € [M] such that A}® > 0. We consider a new Bernoulli
MPMAB instance v, with mean reward defined as follows:

p_ J 1] +2A7 i=do,p=po
! ur otherwise

We have the following three key observations:

(a) v is still a valid Bernoulli MPMAB instance; this is because for all p in [M] and i in [K], (vf —pf) € [-5, 5],
and g € 33, 11], implying that v/ € [0,1]. By our assumption that A has CT'~* regret on all Bernoulli

MPMARB instances, we have

E. [R(T)] <CT'™®, E,[R(T)] <CT". (37)
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(b) By the divergence decomposition lemma (Lattimore and Szepesvari (2020), Lemma 15.1),

KL(P,,P,) =E, [np (T)} KL (Ber(,uf(?), Ber(u2° + 2Af§)> <12E, [nf; (T)} (A7)2, (38)

0

where the second equality uses the following observation: uf(? € [%, é—;], and Afg’ < %7 using Lemma 25,
KL (Ber(uf?), Ber(ul? +2A1°)) < 3+ (2A1°) = 12(A1)?.

A
(c) Under MPMAB instance p, R(T) > RF°(T) > AVl (T) > —3§ Tﬂ{np" (T) > L}. Taking expectations, we
get,

E, [R(T)] > Ah T]}D#(n?o (T) > T

)- (39)

2
Po
Likewise, under MPMAB instance v, for player po, R(T) > R**(T) > A (T —n}?(T)) > #]l{nfg (T) <
%} Taking expectations, we get,

Combining Equations (37), (38), (39), (40), and using Bretagnolle-Huber inequality, we get

E, [n?°(T)| > ! 1 AT
o[ @)] 2 r@areE M\ "o )

This concludes the proof of the claim, and in turn concludes the proof of the theorem. O

E.4 Auxiliary lemmas

The following lemma is well known for proving gap-independent lower bounds in single player K-armed bandits.
We will be using the following convention: for probability distribution P;, denote by E; its induced expectation
operator.

Lemma 24. Suppose m,B are positive integers and m > 2; there are m + 1 probability distributions
Po,P1,..., P, and m random variables Ni,...,Np,, such that: (1) Under any of the P;’s, Ni,..., Ny, are
non-negative and ;- ; N; = B with probability 1; (2) for all i in [m], drv(Po,P;) < 11/ - Eo[N;]. Then,

1 & B
—N"E,B-N;,] > —.

Proof. For every i in [m], as N; is a random variable that takes values in [0, B], we have,
|Ei[N;] — Eo[N;]| < Bdry (Po, Ps).

By item (2) and algebra, this implies that

EiNi] < Bo[N;] + 3 /mBEg[N.

Averaging over 7 in [m] and using Jensen’s inequality, we have

m m m

1 1 1 1 1 &

Noting that item (2) implies L 37" Eo[N;] = %; plugging this into the above inequality, we have

1 — B 1 B B B 3B
— > E[N|J<—+-/mB-—< - +—=—7,
m; [ } m+4 m m 2+4 4

where the second inequality uses the assumption that m > 2. The lemma is concluded by negating and adding
B on both sides. 0
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Lemma 25. Suppose a,b are both in [, 2]. Then, KL(Ber(a), Ber(b)) < 3(b — a)*.

Proof. Define h(z) = xIn® + (1 — z)In . It can be easily verified that KL(Ber(a), Ber(b)) = aln ¢ + (1 —
-

a)In1=%, which in turn equals h(a) —h(b) —h'(b)(a—b). By Taylor’s theorem, there exists some & € [a,b] C [4, 3]
such that
h'(§) 1
h(a) — h(b) — I/ (b)(a — b) = b—a)® = b—a)?
(@) =) = K )(a =1) = 52 0= 0)* = g =)
The lemma is concluded by verifying that m < 3 for £ in [%, %] O

Lemma 26 (Bretagnolle-Huber). For any two distributions P and Q and an event A,

P(4) + Q(A°) > J exp(~ KL(E, Q)

F Upper bounds with unknown ¢

In this section, we provide a description of ROBUSTAGG-AGNOSTIC, an algorithm that has regret adaptive to Z,
in all MPMAB environments with unknown e.

To ensure sublinear regret in all MPMAB environments, ROBUSTAGG uses the aggregation-based framework
named CORRAL (Agarwal et al., 2017, see also Lemma 29 below), which we now briefly review. The CORRAL
meta-algorithm allows one to combine multiple online bandit learning algorithms (called base learners) into one
master algorithm that has performance competitive with all base learners’. For different environments, different
base learners may stand out as the best, and therefore the master algorithm exhibits some degree of adaptivity.
We refer readers to (Agarwal et al., 2017) for the full description of CORRAL.

In the context of MPMAB problems, recall that we have developed ROBUSTAGG(¢€) that has good regret guaran-
tees for all eeMPMARB instances. The central idea of ROBUSTAGG-AGNOSTIC is to apply the CORRAL algorithm
over a series of baser learners, i.e., {IZ{OBUSTAGG(Q,)};B:17 where E = {éb}le is a covering of the [0, 1] interval.
With an appropriate setting of F, for any e-MPMAB instance, there exists some by in [B] such that €, is not much
larger than €, and running ROBUSTAGG(€p,) would achieve regret guarantee competitive to ROBUSTAGG(¢). As
CORRAL achieves online performance competitive with all ROBUSTAGG(€p)’s (Agarwal et al., 2017), it must be
competitive with ROBUSTAGG (€, ), and therefore can inherit the adaptive regret guarantee of ROBUSTAGG (€, ).

We now provide important technical details of ROBUSTAGG-AGNOSTIC:

1. B = [log(MT)] + 1 is the number of base learners, and E = {e, =271 : b € [B]} is the grid of € to be

aggregated. CORRAL uses master learning rate n = Mi/T'

2. For each base learner that runs ROBUSTAGG(¢) for some €, we require them to take a new parameter
p > 1 as input, to accommodate for the fact that it may not be selected by the CORRAL master all the
time. Specifically, it performs bandit learning interaction with an environment whose returned rewards are
unbiased but importance weighted: at time step ¢, when player p pulls arm 4, instead of directly receiving
reward drawn from r ~ DY, it receives 7 = %T, where w; € [1, %] is a random number, and conditioned
on wy, Wy ~ Ber(w;) is an independently-drawn Bernoulli random variable. Observe that # has conditional
mean p?, lies in the interval [0, p], and has conditional variance at most p.

We call an environment that has the above analytical form a p-importance weighted environment; in the
special case of p = 1, wy = 1 and Wy = 1 with probability 1 for all ¢, and therefore a 1-importance weighted
environment is the same as the original bandit learning environment.

Under an p-importance weighted environment, the rewards are no longer bounded in [0, 1], therefore, the
constructions of the UCB’s of the mean rewards in the original ROBUSTAGG(¢) becomes invalid. Instead,
we will rely on the following lemma (analogue of Lemma 17) for constructing valid UCB’s:
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Lemma 27. With probability at least 1 — 4MT 5, we have

Pt —1) — | <8,/ 2L
1)
It —1 14pInT
Be—1) -3 2D ) oy [ 10T
q;ﬁpmf(t—l) mb(t—1)

t=1 P )pP tZls M i9=i}7
holding for all p in [M], where (P (t) = 751%1(?:1_)1}” , and n} (t) = Lo Zq;lpﬂ(if? =1 3.

According to the above concentration bounds, changing the definition of confidence interval width to

p
i

F(n?,mP \e) = 8\/13plnT L’ti + (1;’\)2] + (1 — X)e would maintain the validity of the UCB’s in p-

importance weighted environments; henceforth, we incorporate this modification in ROBUSTAGG(e).

We have the following important analogue of Theorem 8, which establishes a gap-independent regret up-
per bound when ROBUSTAGG(¢) is run in a p-importance weighted e MPMAB environment. This shows
ROBUSTAGG(€) enjoys stability: the regret of the algorithm degrades gracefully with increasing p.

Lemma 28. Let ROBUSTAGG(¢€) run on a p-importance weighted e-MPMA B problem instance for T rounds.
Then its expected collective regret satisfies

E[R(T)] < O <~F TMT + M |Z| + min (M o 20T, eMT)) .

The proof of Lemmas 27 and 28 can be found at the end of this section.

3. CORRAL maintains a probability distribution on base learners ¢ = (gt : b € [B]) over time. At time step
t, each base learner b proposes their own arm pull decisions (i (b) : p € [M]); the CORRAL master chooses
a base learner with probability according to g, that is, i = ¥ (b;) for all p, where b; ~ g;. After the arm

%rf , which is equivalent to interacting with an importance

weighted environment discussed before—g;, and 1 {b; = b} correspond to w; and W;, respectively; when
by = b, r{ is drawn from D%, for all p in [M].
t

pulls, learner b receives feedback 77 (b) =

CORRAL also uses the above feedback to update ¢;41, its weighting of the base learners: define ¢, =
%ﬂ{bt = b}(Zﬁil(l — %)) to be the importance weighted loss of base learner b at time step t; g
is updated to g1 using (¢sp = b € [B]), with online mirror descent with the log-barrier regularizer and
learning rate n > 0. A small complication of directly applying the existing results of CORRAL is that
CORRAL originally assumes that the losses suffered by the base learner from each round have range [0,1]. In
the multi-player setting, the losses suffered by the base learner is the sum of the losses of all players, which
has range [0, M]. Nevertheless, we can obtain a similar guarantee. Denote by p, be the final value of p of
base learner b (see also the next item). A slight modification of Agarwal et al. (2017, Lemma 13) shows that
for all base learner b,

T

T B B p
Loy = by <O (= +nM2T ) - 2
SN b -3t <0 (L) -

t=1b'=1 t=1

Taking expectation on both sides, and observing that E {Zle 25:1 qt7b/£t,b/:| =E {Zf:l 224:1(1 - u’.’p)},

2t

and E [ZtT:l Et’b} =E [Zthl Zﬁil(l - ,ufp(b))], along with some algebra, we get the following lemma.
t

®See an elegant definition of (R(T'), a)-(weak) stability for bandit algorithms in (Agarwal et al., 2017). Our guarantee on
ROBUSTAGG (€) in Lemma 28 is slightly stronger than the (O <\/ |Ze| MT + M |Ze| + min (M |Ze| T, eMT)) , 1)-weak
stability, in that the regret bound has terms that are unaffected by p.
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Lemma 29. Suppose ROBUSTAGG-AGNOSTIC is run for T rounds. Then, for every b in [B], we have that
the regret of the master algorithm with respect to base learner b is bounded by

v E[p]
S St~ 3| <0 (Zamer) - Bl

t=1p=1 t=1 p=1

4. Following Agarwal et al. (2017), a doubling trick is used for maintaining the value of p’s for all base learners
over time. Specifically, each base learner b maintains a separate guess of p, an upper bound of max’_, qlb
if the upper bound is violated, its p gets doubled and the base learner restarts. As CORRAL initializes p as
2B for each base learner, and maintains the invariant that p < BT, the number of doublings/restarts for
each base learner is at most [logT']. For a fixed b, summing over the regret guarantees between different

restarts of base learner b, we have the following regret guarantee.

Lemma 30. Suppose €, > €, and ROBUSTAGG(ep) is run as a base learner of ROBUSTAGG-AGNOSTIC, on
a e-MPMAB problem instance for T rounds. Denote by py the final value of p. Then its expected collective

regret satisfies
) + M |Z,,|

M T M
{1333 st | <0 (VElnI 017 min (a1l oe]
p=1
The proof of this lemma can be found at the end of this section; we also refer the reader to (Agarwal et al.,

t=1 p=1
2017, Appendix D) for details.

Combining all the lemmas above, we are now ready to prove Theorem 12, restated below for convenience.

Theorem 12. Let ROBUSTAGG-AGNOSTIC run on an e-MPMAB problem instance with any € € [0,1]. Its
expected collective regret in a horizon of T rounds satisfies

E[R(T)] <O <<|126| +M ’Ig; ) VT + M|I€|> .

Proof of Theorem 12. Suppose ROBUSTAGG-AGNOSTIC interacts with an e-MPMAB problem instance. Let
bo = max {b € [B] : ¢ > ¢}. From the definition of £ = {1,27%, ..., 278} and € € [0,1], by is well-defined.

We present the following technical claim that elucidates the guarantee provided by learner by based on Lemma 30;
we defer its proof after the proof of the theorem.

Claim 31. Let by be defined above. ROBUSTAGG(€p,) is run as a base learner of ROBUSTAGG-AGNOSTIC, on a
e-MPMAB problem instance for T' rounds. Denote by py, the final value of p. Then its expected collective regret
satisfies

M T M
E TZUI: - ZZM%@O) < 0 (\/E [pve] MT'(|Z2e| + M |IQCe )+ M |IE|) .
p=1

t=1p=1

Combining Claim 31 and Lemma 29 with b = by, we have the following regret guarantee for
ROBUSTAGG-AGNOSTIC:
E[R(T)] =E TZM* >y
t=1p=1
T M T M
_ P P P
=E TZM* ZZM b0y | FE DD Mg — 2D
t=1p=1 t=1p=1 t=1 p=1
E[pbo]
40nInT

_ B
<0 (w@ on MT (o + 3 [EE]) 4 M Z 4 5 4+ 00PT ) -
< o(

WM (T + M |5,

B
)+MIe+n+nM2T>7
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where the first inequality is from Claim 31 and Lemma 29; the second inequality is from the AM-GM inequality

that \/]E [pve] MT(|Zae| + M |ZS|) < OMMT(|Zse| + M |Z.]) + n[ﬁi"T]) and algebra (canceling out the second
term in the last expression with —ngfg]T). As ROBUSTAGG-AGNOSTIC chooses CORRAL’s master learning rate

n= W and B = O(1), we have that
B (R(D)] < O (01 + 7 + 31 [FE[WVT+ ML) < O (T + M[TE VT + 01T )
where the second inequality uses the fact that |Z§| > 1. O

|- It remains to check by algebra that

JE

We consider two cases:

Ze,,

(M\/E[Pbo] I8

) =0 WE (oo MT( T + M \zgg|>) SNCEY

1. e, < 2¢. In this case, we have Ze,, C Ioe. We have the following derivation:

JEbu

where the first inequality is from the basic fact that VA + v/ B < 2v/A + B for positive A, B; the second
inequality is from the fact that |Z, |+ M |ZE| < |Toe|+ M |Z§|, as|Ze,| >|Tael, M > 1, and |Z| +|ZS | = K

e, MT+M\/]E[pb0 ]|Z<, T§2\/ [pbo] MT - (|Ze, <l

< 2\/]E [04o) MT(|Z2c| + M |ZE.])

for any a. This verifies Eq. (41).

2. €, > 2¢. In this case, by = B =1+ [log(MT)] and €,, < 577 Although we no longer have Ze,, C Ioc, we
can still upper bound the left hand side as follows.

First, the second term, min (M, [E [py,] |ZS | T,
0

)gMT.MlTL

Moreover, the first term, 4/E [pp,] L, | MT < VE [po| KMT. As |Zo| + M’IQC; > K, we have
\/IE [Pvo] | Zey,, | MT < \/IE [pbo] (| Z2e| + M |Z§.|)MT. Combining the above two, Eq. (41) is proved. O

Proof sketch of Lemma 27. Since the proof of Lemma 17 can be almost directly carried over here, we only sketch
the proof by pointing out the major differences. We also refer the reader to (Arora et al., 2020, Appendix C.3)
for a similar reasoning.

We first consider the concentration of ¢”(j,t). We define a filtration {Bt}thl, where

B, = o({ws,® 7 s e [t],p € [M]}U {if;;l p e [M}})

is the o-algebra generated by the history (including that of ws’s) up to round ¢ and the arm selection of all
players at time step ¢ + 1
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Let X, = 1{i} =i} (*} — u¥'). We have E [X; | B,—1] = 0. In addition,

V[X, | Bia] =E[(X, — EIX, | Bia])? | B
—E [XE | BH}
B 2
D _ ry P
< 1{i} =i}E |w, il B (1 —w)0| Bi—q
t

2
p

<1{il =i}p.
Also, | Xt| < p with probability 1. Applying Freedman’s inequality (Bartlett et al., 2008, Lemma 2) with

o= \/22;11 V [X, | Bs—1] and b = p, and using o < \/22;11 1{:4 = i}p, we have that with probability at least
1—2775,

t—1 t—1
S X <4 D i =i}p-In(T5log, T) + 2pIn(T° log, T). (42)
s=1 s=1

We can then show that )
t— . A
Siafip =i |

8 3pInT
m(t—1) ~ V-1

Similarly, we show the concentration of 77 (t). We define a filtration {Gy ¢}ic(r),qc[r1), Where

following the same strategy in the proof for Lemma 17.

’

Grg = o({w,, it it ss e ftl,p € M) e (K]} U {il, 0 € M0 < qf)
is the o-algebra generated by the history (including that of wy’s) up to round ¢ and the arm selection of players
1,2,...,q at round ¢ + 1.
Let random variable Y; = 1{q # p, if =i} (7¢ — pu). We have E [Y; 4 | Gi—1,4] = 0; in addition, V [V; | G;—1] =
E V2, | G1a] < Ha#p, if = ibp and |Viy| < p.

Again, applying Freedman’s inequality (Bartlett et al., 2008, Lemma 2), we have that with probability at least
1—2775,

t—1 M t—1 M
Do Yeo| 4| 3D U{a#p. it = i)p- In(T7 logy(TM)) + 2pIn(T% logy (T ). (43)
s=1qg=1 s=1qg=1

Using the same strategy from the proof for Lemma 17, we can show that

d(t — 1
Pt-1) - Muf <4 [2pIT O
#pmf(t—l) mP(t —1)

The lemma then follows by applying the union bound.

Proof sketch of Lemma 28. Similar to the proof of Theorem 8, we define & = N_; NX | Q,(t), where

3pInT ni(t—1) 14pInT
i) 678 = ] nP(t — 1) ) QZ# mP(t — 1) mP(t — 1)
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note that the new definition of Q;(¢) has a dependence on p.

Similar to the proof of Theorem 5, we have,
E[R(T)] < E[R(T)|€] + O(1),

and

=2 D E A7

i€[K] pe[M]
< ST En(D)E]- AP+ > N ERI(T)|E] - AT
i€l i€ZC pe[M]:AP>0

We bound these two terms respectively, applying the technique from (Lattimore and Szepesvéri, 2020, Theorem
7.2).

1. We can show the following analogue of Lemma 20: there exists some constant C; > 0 such that for each

1€ L,
plnT
En;(T)|€] < Cy <(A;nin)2 —|—M> .

Using the above fact, and from a similar calculation of Equation (19) in the proof of Theorem 8, we get

> E[ni(T)[E] - AP™ < 4/Crp|Z[MT In T + 2C, M|Z|.

i€

2. We can show the following analogue of Lemma 21: there exists some constant Cs > 0 such that for each

i € I and p € [M] with A? > 0,
InT
Using the above fact, and from a similar calculation of Equation (22) in the proof of Theorem 8, we get

YD ERITD)IE]- A < 2M\/Cop|ZC|TInT.

1€ZE pe[M]:AY>0
On the other hand, we trivially have that for all i in ZC, AP < 5¢; therefore,

S S ERNT)]- AP < 5eMT.

i€TC pe[M]:A?>0

Therefore,

E[R(T)] < (4\/C’1p|IE\MT InT + 2ClM|I€|> + min <2M\/CQ,O|IECT111 T, 5eMT) +0(1)
_O(x/p|I€|MT+M|I€|+min <M p]I§|T,eMT>>. O

Proof of Lemma 30. The proof closely follows (Agarwal et al., 2017, Theorem 15); we cannot directly repeat
that proof here, because Lemma 28 is not precisely a weak stability statement (see footnote 5).

For base learner b, suppose that its p gets doubled ny; times throughout the process, where ny, is a random number
in [[logT'|]. For every i € [np], denote by random variable ¢; the i-th time step where the value of p gets doubled.
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In addition, denote by tg = 0 and t,,+1 = T. In this notation, for all ¢t € {t; + 1,¢; +2,...,t;41}, the value of p
is equal to p’ = 2B - 2%; in addition, p, = 2B - 2".

Therefore, we have:
tit1

E[R(T)|ny =n] = ZE Z Z,u* Zup(b) [ny =n

t=t;+1 \p=1

n
=Y "0 (/¢ |Ze,| MT + M |Z,,| + min (M
=0
/pn’I€b|MT—|—M|IEb|+min<M ) :

where the first equality of by the definition of R(T'), and [T'] = U, {t; + 1,¢; + 2,...,t;+1}; the second equality
is from Lemma 30’s guarantee in each time interval {¢; + 1,¢; + 2,...,t;11} and €, > €; and the third equality is
by algebra.

As ny, = n is equivalent to p™ = py, this implies that

E[R(T) | po) = O | \/py |Ze,| MT + M |Z. |+m1n<M P

observe that the expression inside O in the last line is a concave function of Pb-

Now, by the law of total expectation,

E[R(T)] = E []E [R(T) | pb]}

= O(w/pb’l}b|MT>+M| ‘—l—mm(M Ob
=0 |E |\/py|Ze,| MT + M |T. ]+mm<M ob
O ./E[pb]|I€b\MT+M\IEb|+min(M,/]E[pb] o\, ) :

where the third equality is by algebra, and the last equality uses Jensen’s inequality. O

)

G Experimental Details

In Appendix G.1, we present a pseudocode for ROBUSTAGG-ADAPTED(€) which was used in the experiments.
Then, in Appendix G.2, we provide a proof of Fact 13 which is about the instance generation procedure. Finally,
in Appendix G.3, we present comprehensive results from the simulations we performed.

G.1 RobustAgg-Adapted(e)

In our experiments, along with the two baselines—IND-UCB and NAIVE-AGG—we evaluated a more practical
algorithm adapted from ROBUSTAGG(¢), which we call ROBUSTAGG-ADAPTED(¢). Algorithm 2 provides a
pseudocode for ROBUSTAGG-ADAPTED(¢), in which we added an initialization phase (lines 2 to 5), and used a

more aggressive upper confidence bound with length miny¢o 1) \/2 In T[Q—; Q=2 )‘) ] + (1 — A)e (line 10).
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Algorithm 2: ROBUSTAGG-ADAPTED(€)

Input: A parameter € € [0,1];
Initialization: Set n? =0 for all p € [M] and all i € [K].
fort=1,2,... K do

for p € [M] do
Player p pulls arm i = ¢ and observes reward r7;
Set nf’ =nl’ 4+ 1.
fort=K+1,K+2...,T do
for p € [M] do
for i € [K] do
Let mj =3 e piqnp ™

Let F(nf,ml’, X e) = \/2lnT[’\12,+(1_’;)2} + (1= Ne;

Compute \* = argminyg(o 1) F'(nf,m}, A, €);

Let
1
§ = 3 N — AP — NP (4):
Ts’ nz - mp T and l{ ) )‘Cz (t) + (1 )‘)nz (t)’
l s<t ! qe[M] s<t
1S:Z 47513 Z =1

Compute the upper confidence bound of the reward of arm i for player p:

UCBY(t) = kP(t, \*) + F(n,m?, X", ¢).

Let i} = argmax;¢(x)UCB] (t);
Player p pulls arm 4} and observes reward r?;
for p € [M] do

| Let i =i} and set nf =n? + 1.

G.2 Proof of Fact 13

Proof of Fact 13. For every i, as uf € [} —§, ul +5] for all p in [M], we have that for all p, ¢ in [M], |zf ‘-1’ <e.
This proves that p = (1);ck] pen) is indeed a Bernoulli e-MPMAB instance.

Recall that d = max;e[q ptj = max;e(x] 4 is the optimal mean reward for player 1. We now show that Z, =
{c+1,...,K} by a case analysis:

1. First, we show that for all i in {c+ 1,..., K}, i is in Z.. This is because p} is chosen from [0, d — 5¢), which
implies that A} > 5e.
2. Second, for all 7 in {1,...,c}, we claim that i ¢ Z.. To this end, we show that for all p, AP < 5e.

We start with the observation that u} € (d — €, d], which implies that A} = d — u} < e. Now, it follows from
Fact 14 in Appendix C that for any i € [K] and p € [M], |A? — A}| < 2e. Therefore, we have A? < 3¢ for
all p, which implies that any ¢ € [¢] cannot be in Z..

O

G.3 Extended results

Here, we present comprehensive results from the simulations we performed.

Experiment 1. Recall that for each v € {0,1,2,...,9}, we generated 30 Bernoulli 0.15-MPMAB problem
instances such that |Z,| = v. Figure 3 compares the average cumulative collective regrets of the three algorithms
in a horizon of 100,000 rounds over instances with different values of |Z|:
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Figure 3: Compares the average performance of ROBUSTAGG-ADAPTED(0.15), IND-UCB, and NAIVE-AGG over
randomly generated Bernoulli 0.15-MPMAB problem instances with K = 10 and M = 20. The x-axis shows a
horizon of T'= 100, 000 rounds, and the y-axis shows the cumulative collective regret of the players.
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Figure 4: Compares the average performance of ROBUSTAGG-ADAPTED(0.15) and IND-UCB over randomly
generated Bernoulli 0.15-MPMAB problem instances with K = 10 and M € {5,10,20}. The z-axis shows
different values of M, and the y-axis shows the cumulative collective regret of the players after 100,000 rounds.
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e Notice that ROBUSTAGG-ADAPTED(0.15) outperforms both baseline algorithms when |Z| € [2, 8], as shown
in Figures 3b, 3c, ..., 3h, especially when |Z.| is large.

e Figure 3a shows that when |Z.| = 9—i.e., when one arm is optimal for all players and the other arms are
all subpar arms—NAIVE-AGG and ROBUSTAGG-ADAPTED(0.15) perform much better than IND-UCB with
little difference between themselves. However, note that as long as there are more than one “competitive”
arms—e.g., in Figure 3b when |Z¢| = 2—the collective regret of NAIVE-AGG can easily be nearly linear in
the number of rounds.

e Figure 3i and Figure 3j demonstrate that when when there are very few arms or even no arm that is amenable
to data aggregation, the performance of ROBUSTAGG-ADAPTED(0.15) is still on par with that of IND-UCB.

Experiment 2. Recall that for each M € {5,10,20} and v € {0,1,2,...,9}, we generated 30 Bernoulli
0.15-MPMAB problem instances with M players such that |Z.| = v. Figure 4 shows and compares the average
collective regrets of ROBUSTAGG-ADAPTED(0.15) and IND-UCB after 100, 000 rounds in problem instances with
M =5,10, and 20, and in each subfigure, |Z| takes a different value.

Observe that when |Z is large (e.g., in Figures 4a, 4b,..., 4e), the collective regret of
ROBUSTAGG-ADAPTED(0.15) is less sensitive to the number of players M, in comparison with IND-UCB. Es-
pecially, in the extreme case when |Z.| = 9—i.e., all suboptimal arms are subpar arms—Figure 4a shows that
the collective regret of ROBUSTAGG-ADAPTED(0.15) has negligible dependence on M.

In conclusion, our empirical evaluation validate our theoretical results in Section 3.

H Analytical Solution to \*
We first present the following proposition simliar to the results in (Ben-David et al., 2010, Section 6 thereof).

The original solution in Ben-David et al. (2010) has a min(1, -) operation in the second case; we slightly simplify
that result by showing that this operation is unnecessary.

Proposition 32. Suppose 3 € (0,1). Define function

fla) = 23\/<°§ + (11__0/;)2> +2(1—a)A,

Then, a* = argmin, (g 1) f() has the following form:

1 g =

o =
ﬂ 1 + 1B
V Ez-B(1-8)

R

Observe that when 8 < ﬁ—z, ﬁ—i — B(1 = B) > 0, so the expression in the second case is well defined.

Proof. First, observe that f is a strictly convex function, and therefore has at most one stationary point in R;
and if it exists, it must be f’s global minimum.

Second, we study the monotonicity property of f in R. To this end, we calculate oy, the stationary point of f.
We have

a _ l-a
fla)=2B— 010 o9y
LQ + (170‘)2
B 1-p
5In Ben-David et al. (2010)’s notation, this can also be seen directly by observing that when mp > D? v = m;rfms .

V/D2(mg+mp)—mgmy

mg mr . mgsy\ _
(1+ >§mT+ms (1+m7)_1'
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By algebraic calculations, f/(«) = 0 is equivalent to

a—p

a? —2Ba+1
B(1—8)

4
By B(1-p)

This yields the following quadratic equation:

(fj— (1—6)> a2—2ﬁ<lj§—ﬁ(1—ﬁ)>a+62 (BQ—(l—m) —0,

with the constraint that o > 8. The discriminant of the above quadratic equation is A = 432%(1 — 5)2(% —
B(1—pB)). If A > 0, the stationary point is

25(%%( BNIVA gl 1-8
2(%= - 81 -5)) B2 _B(1-R)

Qg =

‘We now consider two cases:

1. If p(1 - pB) > %2, it can be checked that A < 0, and consequently f/(a) < 0 for all a € R, ie., f is
monotonically decreasing in R.

2. (1-p) < %2, we have that f is monotonically decreasing in (—o0, o], and monotonically increasing in
[OZ(), +OO)

We are now ready to calculate o = argmin, ¢ f(a).
1. 1 -75) > %37 as f is monotonically decreasing in R, o* = 1.

2. If p(1 — B8) < fi— and 8 > sz it can be checked that cg > 1. As f is monotonically decreasing in
(—o0, 0] D [0,1], we also have a* = 1.

VB -B(1-B)

In summary, we have the expression of a* as desired. O

3.IB< B >, ap € [0,1]. Therefore, a*:aozg(ulﬂ)

Algorithm 1’s line 9 computes

‘ . A2 (1-X)?
A" = argmin 8, [13(InT)[= + = ]+ (1= XNe;
A€[0,1] nf(t—1) mi{t—1)

we now use Proposition 32 to give its analytical form. For notational simplicity, let n = n; (t —1) and m =
m; (t —1). Applying Proposition 32 with A = §, B = 4,/ %, and 8 = -, we have

1 e>0andn>w,

A\ =
n 1 :
o (1 + em\/832(1n T)(n-i—m)—eznm) otherwise.
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I On adaptive reward confidence interval construction under unknown ¢

Recall that ROBUSTAGG(¢) carefully utilizes the dissimilarity parameter € to construct high-probability reward
confidence bounds for all arms and players by inter-player information sharing. In this section, we investigate
the limitations of constructing reward confidence bounds by utilizing auxiliary data, in the setting when ¢ is
unknown.

To this end, we consider a basic interval estimation problem: given source data (z1,...,2,) and target data
(1, ..., 2Tm) drawn iid from distributions Dz and Dx supported on [0, 1] of unknown dissimilarity, how can one
design an adaptive interval estimator for px, the mean of Dx? A naive baseline is to build the estimator by
ignoring the source data: by Hoeffding’s inequality, the interval centered at T = % St @ of width O(y/ %) is
a (1—0)-confidence interval. This motivates the question: can one construct adaptive (1 —d)-confidence intervals
that become much narrower when Dx and Dy are very close and n is large?

We show in this section that the aforementioned naive interval estimation is about the best one can do: any

“valid” confidence interval construction for yx must have width Q(y/ L) for a wide family of (Dx, D7) where

Dx and Dy are identical to Dz, regardless of the value of n. This is in sharp contrast to the results in the setting
when a dissimiliarity parameter between Dx and Dz is known: if we know that Dx = Dy apriori, it is easy

to construct a confidence interval of pux of length O( L) by setting its center at —2— (31" @ + Y z).

n+m m+n
Similar impossibility results of constructing adaptive and honest confidence intervals have appeared in (Low,
1997; Juditsky and Lambert-Lacroix, 2003) in nonparametric regression.

To formally present our results, we set up some useful notation. Denote by S = (z1,...,%m,21,...,2,) the
sample we observe; in this notation, sample S is drawn from D} ® D%. The following notion formalizes the idea
of valid confidence interval construction.

Definition 33. I : R™"" x (0,1) — {[a,b] : 0 < a < b < 1} is said to be an honest confidence interval construc-
tion procedure for px, if under all distributions Dx and Dy supported on [0, 1], and § € (0,1),

Ps~pmepy (1x € 1(S,6)) >1—4.

We have the following theorem.
Theorem 34. Suppose I is an honest confidence interval construction procedure for ux. Then for any m > 10,

n, u € [%, g}, we have the following: under distributions Dx = Dz = Ber(u),

1
10v/m’

Es~ppeny A (1(5,0.1)] =
where X (J) denotes the length of interval J.
Proof. We consider two hypotheses:

1. Hy : Dx = Ber(u), Dz = Ber(u); under this hypothesis, ux = p.

2. Hy: Dx = Ber(u+ ﬁ),DZ = Ber(u); under this hypothesis, ux = u + ﬁ

Denote by Py, and Py, the probability distributions of S under hypotheses H; and Hj respectively. As [ is an
honest confidence interval procedure for pux, we must have

P, (1€ 1(5,0.1)) > 0.9, (44)
and
1
P —c ] 1) | >o. 4
Ho (N""g\/ﬁe (570 ))—097 (5)

holding simultaneously. We now show that Ep, ‘I(S, 0.1)| > ﬁ.
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We first establish a lower bound on Py, (u + ﬁ e I(S, O.l)) using Eq. (45). The KL divergence between Py,
and Py, can be bounded by:

KL(Py,,Pp,) ZKL <Ber . Ber(p + ) ZKL (Ber(u), Ber(u))

1
P 4+n-0=-.

<m-3(—= 3

3f

where the inequality uses Lemma 25 and p, 1 + f €53

/1
drv(Pr,,Ph,) < 5KL(PH1,]P)H2) <0.5.

I(S,O.l)) > Py, <M+

By Pinsker’s inequality,

Therefore,

Py I(S, o.1)> — dpy(Pg, ,Pi,) > 0.4

1 1
1 (” T 3um € 3vm -
Combining the above inequality with Eq. (44), using the fact that P(UNV) > P(U) + P(V) — 1, we have
1
P I 1 —€l 1)) >0. 4—-12>0.3.
Hl(ue (8,01), 5= € 1(5.0 )>09+0 >0.3

Observe that if p € 1(S,0.1) and p + € 1(5,0.1) both happens, A (1(S,0.1)) > T Therefore,

3\F

Ear [M(1(5,0.0)] > B (€ 15,000+ 57 € 15,00} o > o0 0
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