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This is the first developer-focused book on
bandit algorithms, which were previously

described only in research papers. You' I
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quickly learn the benefits of several simple
algorithms—including the epsilon-Greedy,
Softmax, and Upper Confidence Bound
(UCB) algorithms—by working through
code examples written in Python, which you
can easily adapt for deployment on your
own website.
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Book description. This book shows you
how to run experiments on your website
using A/B testing—and then takes you a
huge step further by introducing you to
bandit algorithms for website optimization.

Author John Myles White shows you how
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this family of algorithms can help you boost
website traffic, convert visitors to customers,
and increase many other measures of
success.

Bandit, ‘lg.a”t[l"“s lle]' Website
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Optimization: Developing, Deploying, and
Debugging - Kindle edition by White, John
Myles. Download it once and read it on
your Kindle device, PC, phones or tablets.
Use features like bookmarks, note taking
and highlighting while reading Bandit
Algorithms for Website Optimization:

Developing, Deploying, and Debugging.
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Here we are summarizing some of the
advantages of using Bandit algorithms for
website optimization: Speed: They can give
you answers more quickly. Automation:

Naturally automates the selection
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optimization-and moves traffic toward
winning variations gradually using...
Opportunity Cost: Minimizes the ...
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Website Optimization If you are reading a
book, $domain Group is probably behind it.
We are Experience and services to get more
books into the hands of more readers.
O'Reilly Webcasts: Bandit Algorithms for
The Web An efficient bandit algorithm for
realtime multivariate optimization
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You'll learn about several simple algorithms
you can deploy on your own websites to
improve your business including the epsilon-
greedy algorithm, the UCB algorithm and a
contextual bandit algorithm. All of these

algorithms are implemented in easy-to-
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follow Pythonicode and be quickly adapted
to your business's specific needs.

it Alaorithms § bei

imization i Sehol
Bandit Algorithms for Website

Optimization Book Description : When

looking for ways to improve your website,
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how do you decide which changes to make?
And which changes to keep? This concise
book shows you how to use Multiarmed
Bandit algorithms to measure the real-world
value of any modifications you make to
your site.

(PDF] Bandit Algorid bei

Page 19/36



Bandit Algorithms gives it a comprehensive
and up-to-date treatment, and meets the
need for such books in instruction and
research in the subject, as in a new course on
contextual bandits and recommendation
technology that | am developing at

Stanford."
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In particular, google scholar reports 1000,
2500, and 7700 papers when searching for
the phrase bandit algorithm for the periods
of 2001-2005, 2006-2010, and 2011- present

(see the figure below), respectively.
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Algorithms

You'll learn about several simple algorithms
you can deploy on your own websites to
improve your business including the epsilon-
greedy algorithm, the UCB algorithm and a

contextual bandit algorithm. All of these
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algorithms are implemented in easy-to-
follow Python code and be quickly adapted
to your business's specific needs.

Bandit, ‘lg.e”ﬂE"“S Ie;' Website

This is the first developer-focused book on

bandit algorithms, which were previously
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described only inresearch papers. You’ I
quickly learn the benefits of several simple
algorithms—including the epsilon-Greedy,
Softmax, and Upper Confidence Bound
(UCB) algorithms—by working through
code examples written in Python, which you
can easily adapt for deployment on your

own website.
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AneH7AY I |
We typically updated our estimates using the
following snippet of code: new_value = ((n -
1) / float(n)) * value + (1 / float(n)) *
reward self.values[chosen_arm] =

new_value. Intelligent Initialization of
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Values | 63. The problem with this update
rule is that 1/ float(n) goes to 0 as n gets
large.

Jehr-MylesWhite—Lageut
This concise book shows you how to use
Multiarmed Bandit algorithms to measure

the real-world value of any modifications
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you make toyour site. Author John Myles
White shows you how this powerful class of
algorithms can help you boost website
traffic, convert

Bandit, ‘lg.a”t:"“s ||E' ”E:ES'EE "

Bandit Forest algorithm: a random forest is
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built and analyzed w.r.t the random forest
built knowing the joint distribution of
contexts and rewards. Oracle-based
algorithm: The algorithm reduces the
contextual bandit problem into a series of
supervised learning problem, and does not
rely on typical realizability assumption on

the reward function.
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i bandi ined
A Multiarmed Bandit is a mathematical
model you can use to reason about how to
make decisions when you have many
actions you can take and imperfect
information about the rewards you would

receive after taking those actions. The
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algorithms presented in this book are ways
of trying to solve the problem of deciding
which arms to pull when.

Preface B.a“d['t’ :Igl 5]”“"“5'5' Website

The code examples are nice and re-usable.

Web optimization is a nice context for an
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introduction RL or bandit algorithms. |
would recommend this as supplementary
Reinforcement Learning Study material to
get you in the practice of implementing what
you learn.

Page 31/36



The epsilon-Greedy algorithm is one of the
easiest bandit algorithms to understand
because it tries to be fair to the two opposite
goals of exploration and exploitation by
using a mechanism that even a little kid
could understand: it just flips a coin.

it Alaorithms § bei
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Simulation of multi-armed Bandit policies
following John Myles White’ s*“ Bandit
algorithms for website_optimization” . The
book, which offers a comprehensive entry-
level introduction to context-free bandit
policies, is available here: John Myles White.
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. Replicati ol I hite.
Bandit algorithms go beyond classic A/B/n
testing, conveying a large number of
algorithms to tackle different problems, all
for the sake of achieving the best results
possible. With the help of a relevant user

data stream, multi-armed bandits can
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become context-based. Contextual bandit
algorithms rely on an incoming stream of
user context data, either historical or fresh,
which can be used to make better
algorithmic decisions in real-time.
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