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Proposed Algorithm Lg_; (2)
1: Parameters: Real g>1p < 1 Learning Rate
1
2 Initial: pj < o W < pj,dt<0,t < 0 forj« 1toK
3: loop
4: Draw randomly an actidraccording to probabilitie®y, . . ., Px
5: Receive eitheeward or penalty
6: if reward then
7 forj « 1toK do
8: if j # ithen
9: p; « (1 — &)p; //penalt
10: else
11: pi « pi+a(l — p;)//reward
12: end if
13: end for
14: t—t+1;
15: dt « dt +1;
16: = mean(ﬁ(i —dt—1),...,B@) )
17: V = Cov(@,P)
18: N = trace(V Vﬁl)
19: it (F=V) 71 (F-V)> qN
20: increment(); t « 0;dt « O;
21 dseif (1— a)f <TSH
22: decremenaf; t < O;
23 end if
24:  endif
25:end loop
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Proposed Algorithm Lg_; (1)
1: Parameters: Real TSH<<1, g>1g Learning Rate Vector,

e 1 1 )
2: Initialization: p; < rao R ,8; « 0, tj « 0 forj—1toK
3: loop

4 Draw randomly an actidraccording to probabilitiey, . . ., Pg
5 Receive eitheeward or penalty

6 if reward then

7 forj « 1to K do

8: if j # ithen

9: pj < (1 — a)p; /penalt
10: else

11: pi < pi+ o(1—p) /Ireward
12: end if

13: end for

14: forj « 1to K do

15: updatet(;)

16: update’()

17: i Ip; - ul>5;

18: increment ¢); tj < 0; resetl;

19: dseif (1 - )% < TSH

20: decrementd;); t; < 0

22: endif

23 end for

24:  endif

25: end loop
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