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Alexandra Carpentier (Universität Potsdam) 

Multi-Armed Bandits with Applications 
 
In this talk I will present the bandit model, which is a simple model for sequential decision 
making under noise. At each time t, a learner can choose among K options - termed arms - 
and collects a sample - termed reward - corresponding to this arm. Its aim is to fulfill an 
objective, as e.g. maximising the sum of collected samples. There are many applications to 
this, spanning from medical trials, to recommender systems. Depending on the objective of 
the learner, one needs to adapt the algorithms. In this talk, I will describe some problems 
corresponding to different objectives and presented some associated algorithms. 
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