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Cumulated regrets for different bandit algorithms, averaged 1000 times

9 arms: Bayesian MAB, Bernoulli with means on [0, 1]

KLUCB
KLUCB+ + (T= 45678)
DT(Ti = 200× 2i)[KLUCB+ + ]
DT(Ti = 2002i)[KLUCB+ + ]
DT(Ti = 2001.1i)[KLUCB+ + ]
DT(Ti = (200/2)22i)[KLUCB+ + ]
Lai & Robbins lower bound = 3.74 log(t)


