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Exercise 1:
Consider the problem of learning for Pandora’s box, but this time we know the distribution of
n− f boxes and only need to learn the distribution of the other f boxes. Again let vi ∈ [0, 1]

with probability 1. Show that for all ϵ, δ > 0, if T ≥ f2 ln (2f/δ)
ϵ2

, then the expected reward for
the learned policy is at least V ∗ − ϵ with probability at least 1− δ.


