Advanced Topics in Machine Learning and Algorithmic Game Theory
Fall semester, 2011/12

Lecture 5: Lower Bounds using Information Theory Tools

Lecturer: Yishay Mansour Scribe: Noga Levy

5.1 Lecture Overview

This lecture discusses:

e Deriving lower bounds.

e Information theoretic tools (KL-divergence).

The basic idea in finding lower bounds is to construct two similar probability dis-
tributions, P and @), that the learner has to distinguish between. The best decision
over P is different from the best decision over (), and we do not have the information
whether the underlying probability is P or Q.

5.2 Distance between Distributions

Claim 5.1 For every function f(x1,...,x,) € [0, M], the following upper bound
holds:

|Ezinglf] = Evinplf]l < MI|P = Q1 .
Proof.

|Eolf] = Eplfll = > Qx) f( ZP x)| = \Z z)) f(2)]

<Z|Q o)|[f(@)] <N1Q = Plullf (@)l = [Q = PlliM .

O
We begin by examining balanced vs. unbalanced coins, where the coins stand for
statistical assumptions. Assume we have two coins, a balanced coin r with distribution
rg = l and ry = ;, and an unbalanced coin p with distribution p; = l + € and
po = 5 — €. This scenario is equivalent to the inspection of a given assumptlon trying
to ﬁgure out whether it is random or better than random.

We will now investigate the behavior of m coin flips over P and R.

Lemma 5.2.1 For m random variables independently sampled, it holds that

IP™ =Ry <Y I1Pi = Rilly -
=1
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Proof. By definition,

|7 = R =30 IPG@) — Rl (5.1)

Isolate x1 by first defining,

a(z) =[] Pz ,B(z) = ][] Ri(»)

<D IP@) = R@)| ) a@)+ Y la(e) = Bx)| Y Rlw)

< ||Pr — Ryl +Z 1P — Rillr -

=2

.....

butions properties, and that the second term results from induction on the number
of variables. O

Corollary 5.2 For m i.i.d random variables,
|P™ = R™ |y < ml|R — P = 2em

where 2¢ is the maximal gap between R and P.

Let f be a function that returns either 1 or 0. If f succeeds with probability 1 —4
then |Ep[F| — Eg[F]| > 1—0. Since |Ep[F| — ER[F]| < ||P™ — R™||y < 2em, we get
m > 12—_66. This bound is not ”correct”, since we know that the rate is E%

5.3 KL-Divergence

The Kullback-Leibler (KL) divergence is a measure of the difference between two
probability distributions P and ). We define KL as,

KLPP|Q) =Y P($)loggg; .
z€Q

If P(z) = 0 then P(z)logP(z) = 0, and if Q(z) = 0 then the KL-divergence is
unbounded. The KL-divergence is a specific example of a Bregman divergence:

B(y|lz) = R(y) — R(x) — VR(z)(y — )
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for R(x) = —H(P) =), P(z)InP(x), as
BY(P|Q)=—-H(P)+ H(Q) - VH(Q)(Q - P) =
—Y" P(a)inP(z) + ZQ )InQ(x) = > (InQ(x) + 1)(Q(x) — P(x))

T

= Z P(x)ln% = KL(P||Q) .

5.3.1 KL-Divergence Properties
e KLIQ|P)>0,P=Q <— KL=0.
Proof. Let A be the set {z|P(z) > 0}, then
Q(z)
L(P|Q) =) P(x)l Z Pl @) =log )_ Q) =
€A z€eQ)

where the inequality is due to Jensen’s inequality. Since log is strictly concave,
Jensen’s inequality holds in equality only if Q(x)/P(x) = 1 for all z values, in
which case P(x) = Q(x). O

e Theorem 5.3 (Chain Rule for KL-divergence)
KL(P(z,y)l|Q(z, y)) = KL(P(2)[|Q(x)) + KL(P(ylx)|Q(ylx)) ,

where KL(P(y|z)||Q(ylx)) = E[KL(P(y|)||Q(y|2))].
Proof.

L(P||Q) = ZZP T,y logg ZZP 7,y)log EgQEy} ;

:ZZP(a:,y)log i —i—ZZP y)log y:g =

KL(P||Q) + Eep[KL(P(ylx)|Q(yl2)] = KL(PIIQ) + KL(P(yle)[|Q(ylx)) -
0

Corollary 5.4 If x and y are independent variables,
KL(P(x,y)|Q(z,y)) = KL(P(2)|Q(z)) + KL(P(y)||Q(y)) -

A few remarks:
e In general, KL(P||Q) # KL(Q|P) .

e KL-divergence might be unbounded.
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5.3.2 The Relation between KL and L1

We will now show that the KL-divergence upper-bounds the L1 norm between dis-
tributions.

Theorem 5.5 KL(P|Q) > ﬁHP - QI -
Proof. First, we prove the theorem for binary variables p and ¢, where p > q.

1—0p 4

o o 2
¢ 2m? 9

p
g(p,q) =p loga + (1 —p)log

The two left terms constituent K L(pl||q), and the 4(p — ¢)? in the rightmost term

equals [|P — Q|I* = (2(p — ))*.
The derivative of g is

j% I—p 4 q—p 4

- LY PR s S
qn2 T =2 2n2 (4=») 91— q)in2 (4P =

0
a—qg(p, q) =

Since ¢(1 — q) < }L and ¢ — p < 0 by assumption, the derivative is non-positive. For
p=q, we get g(p,q) = 0 and %g(p, q) = 0, hence g(p,q) > 0 for ¢ < p.

The general case is proved by considering the set A = {z : P(z) > Q(z)} and the
binary variables P(A) and Q(A). By the data processing theorem,

KL(P|Q) > KL(P||Q), which implies the theorem (details omitted). O

5.4 Coin Tossing

We consider two coins. An unbiased coin r = % and a biased coin p = % Our goal
is to lower bound the number of samples required to distinguish between the biased
and unbiased cases.

1+e€ 1—ce€

KL(p|r) = log(1 +¢€) +

1 1+
log(l —¢) = §l0g(1 +e)(1—¢€)+ %log1 — E :

where (14 €)(1 —€) =1 — € (the log is negative) and = =1+ %<, and we get

€ e 2,

KL(p|lr) <
For m coin tosses, we get

2
KL(P™|R™) < -=¢€*m .
(P™|[R™) < 5 ém

Claim 5.6 To distinguish between uniform distribution (%, %) and the biased distri-

bution (5 + €, 5 — €), at least m = Q(%) examples are required.
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Proof.

2
[Bplf] = Exlf]| < |P = Rlx < v/2n2 KL(P[R) < \/2in2;—eém = 2e/m
0

What happens when the probabilities are around 07 assume that p = 2¢ and r = e,
then

1— 2e¢

KL(P||R) = 2eln2 + (1 — 2¢)log I

< 2¢ .

We receive a linear dependency in € instead of square dependency as before.

5.5 Bounds for Multiarmed Bendit Algorithms

Theorem 5.7 For a deterministic MAB (Multiarmed Bendit) with N actions and T
steps, there exists a distribution such that for every algorithm A it holds that

FlGonae] — BIGA] > pomin{ VAT, T} |

that is Q(vVNT).

Proof. Build N distributions, one per action, as follows: one distribution, denoted
I, is e-biased, Pglr; = 1] = 1 +¢, and all other distributions are uniform, Pglr = 1] =
%. We choose I uniformly over all actions. ([l
Notation:

e P, - the defined distribution.

e P, - the distribution for I =1

e P,.ir - the distribution when all actions have probability %
e k; - the number of times algorithm A chose action 1.

A deterministic algorithm A: Given a history ri,...,7r;_1 , the algorithm chooses
action i; and receives revenue 7;,. Since A is deterministic, it is sufficient to define
the history by the series of revenues and calculate the actions taken by A at time t
by simulation using the history. The transition from a deterministic algorithm to a
stochastic algorithm is achieved using Yao’s lemma (we will not discuss this).

The following lemma shows the difficulty in distinguishing between P; and P, s
as a function of k;.

Lemma 5.5.1 For any function f : {0,1}T — [0, M] defined on a sequence of rev-
enues,
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Proof. Denote by r the sequence of revenues, then

Eilf(r)] = Bunis[f Zf = Punig(r)) < M||[P; = Punig |

< M\/anQ KL(Pyif|| P,)

The rightmost inequality results from Pinsker’s inequality. Denote 707! = ry ... r,_y,

we will now bound K L( P, f|| ) using the chain rule:

T
K L(Punig||P) = ) KL(Purig (re|ri |2 (relri™))

t=1

= 3" Paniglic # K L(1/2 || 1/2) + Poli = () KL(1/2 || 1/2+¢)

t=1

T
ZPumf iy =1 ——log(l —4é%) .
=1

The probability of a wrong action, i, # 4, is ignored as KL(1/2 || 1/2) = 0. When
choosing the right action, i; =i, we get KL(1/2 || 1/2+¢€) = —%log(l — 4¢?). Taking
this expression outside the summation leaves 3.,_, Pr[i, = 4], which is essentially
E;[k;]. Substituting K L( Py f||F) in the bound with this expression,

In(1 — 4€?)

_ _ — 42
T M~/—In(1 — 4€?) .

1
M\/2ln2 KL(Punig|| P) = M\/—5 2In2

Theorem 5.8 For ecvery strateqy A it holds that

T T T T
* maxr > - ;T = — — 2 = — 2 —
E\G Ga] > €T I 2\/ Nln(l 4e?)) = O(eT — Te*y/ N)

and for e = \/g we get O(VTN).

Proof.

When applying this lemma for f = k;,

Eilki] < Eunilki ——\/ Eonis[ki] In(1 — 4€2)
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and when summing over all actions,

N
ZEZ < ZEumf Z \/ Eumf ln 1-— 46 ) .
=1

Using Zfil Euniglki] =T, and % Zf\il a; < \/% Zf\il a;, we have

al T
Y Ek]<T+ 5\/—TN In(1—4e?) .

=1

Finally,

E*[GA]:%Z G4l < Z ;V E[k]<§ %(T—l— V- TNln(1—4e)),

which is the expectation of our algorithm. The expectation of the best algorithm, that
constantly chooses i, i E.[Gnaz| = % + €T'. The difference between the expectation
of the best algorithm and our algorithm can is bounded from below,

B [Gonae] — BL[GA] > % el — (% + % (T + %\/—Tmm - 462)))

We constructed a series of N distributions from which we randomly chose the best
action. Our algorithm vote for the best distribution (indicted by the number of times
the action was chosen). We then bounded the gap between the uniform distribution
and the distribution P; as a function of k;, which is roughly % when averaging over
all actions. Lemma 5.5.1 is the main part of the proof. U



Bibliography

[1] P. Auer, N. Cesa-Bianchi, Y. Freund and R. E. Schapire, The nonstochastic mul-
tiarmed bandit problem, STAM J. Comput. Vol 32, No. 1, 2002, pp. 48-77.



