
No Internal Regret via Neighborhood Watch

Appendix

Proof of Lemma 4.1. Throughout the proof, we
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The last step follows because the event {t  ⌧(s +
1)} is F
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-measurable (that is, variables k
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, . . . , k
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determine the value of the indicator). By Eq. (2), we
conclude
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Combining with Eq. (8),
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Observe that coordinates of f̃s+1
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