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Abstract: Multi-armed bandits are widely studied abstractions of sequential decision making problems
that allow, among other things, a straightforward study of the so-called exploration-exploitation tradeoff
in online learning. Various families of algorithms have been developed over the years and many are now
deployed on scale at various technology companies.

In this talk we will present a few vignettes that pertain to robustness and adaptivity properties of
common multi-armed Bandit learning algorithms. In particular, we will examine cases under which some
“breakdown” phenomena is observed, elucidate distinctions among common algorithms and the manner
in which they “break down” or exhibit “robustness,” and discuss some possible fixes.
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