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Are SIMULTANEOUS regret guarantees possible?

Special-purpose solutions exist for

@ Prediction with expert advice [De Rooij et al., 2014]
@ Online convex optimization [Bartlett et al., 2008]
@ Multi-armed bandits [Seldin and Slivkins, 2014]
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Worst-case Exploits loss
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Ry < Rr(B) +2log?2 Rr < Rr(A)+2yTlog T

v~ General-purpose, Interpretable, Simple
v~ Competitive with special-purpose solutions

v~ Solves COLT'14 open problem
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