
Lecture 5 — Spring 2021 term Lecture 5 — Spring 2021 term Lecture 5 — Spring 2021 term

Part 1: The Hoeffding–Azuma inequality
with a random number of summand
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Part 2: Stochastic bandits with continuously many arms
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Part 3: The Kullback-Leibler divergence, definition and first properties
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