
 

Esther Htt E 41 110144.11 t MzB_

suppose
410.9 T is A smooth one MF

Assumption Ion

Then E't pyrite y e argue
211741.171

E

t f
TM

Esther Htt E 41 110144.11 t EMIL
MB

110Mte H e Imf ETI ti ETIftp t
µ

f IIHOTHAM e EpiffIt EI ItdMfnp
D



Zinkevich Chapt 11 sect 1

Adversarial approach to online convex

programming

setting let

F closed convex subset of a Hilbert space74

D max Hf f'll i t f Et
a t

l Ex 2 112 Htt 2t less at time t

Z an arbitrary set set of
possible 2Is

player can compute Ilf 2a and Felt 2 t
for given f

player can use projection IT It F
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Online games
At each time player selects ft C F

Then adversary selects
2 t E Z

player sees 2 t incurs loss l Ift 2t
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Consider projected gradient descent algorithm

f given th Tft at Pll ft 2 t

The 11 I Suppose LL z is convex and C Lipschitz

continuous for each Z
Use projected gradient

a If at Ff for t I then
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b If in addition ll z is m strongly convex

fer some m 70 and Xp mt then
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Fort
Qbserveatini For purpose

of proof we could

assume that the functions LL
z are all

linear functions
of ft
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