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Multi-armed bandit problem with restricted selections
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Abstract: The multi-armed bandit problem, which is widely used to model sequential decision making,
has recently attracted much attention, which has led to proposals for a wide range of apprications, such as
recommendation, adaptive routing, optimization, tree search, and model selection. In actual applications,
the choice of the forecaster is often restricted. This paper aims to model this restriction. The results of both
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theoretical analysis and empirical evaluation are presented.
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Fig. 5 Experimental results. Experiments 1 and 2 show regret as function of maximum

period size. Experiments 3 and 4 show regret before/after application of BaR.
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