References

[1] P. Auer, N. Cesa-Bianchi, Y. Freund, and R. Schapire. Gambling in a rigged casino: The adversarial multi-armed bandit problem. In Proceedings of the 36th Annual Symposium on Foundations of Computer Science, pages 322–331. ACM Press, November 1995.

[2] R. Aumann. Subjectivity and correlation in randomized strategies. Journal of Mathematical Economics, 1:67–96, 1974.

[3] R. Aumann. Correlated equilibrium as an expression of Bayesian rationality. Econometrica, 55(1):1–18, 1987.

[4] D. Blackwell. An analog of the minimax theorem for vector payoffs. Pacific Journal of Mathematics, 6:1–8, 1956.

[5] A. Blum and Y. Mansour. From external to internal regret. Working Paper, 2004.

[6] N. Cesa-Bianchi and G. Lugosi. Potential-based algorithms in on-line prediction and game theory.

Machine Learning, 51(3):239–261, 2003.

[7] D. Foster and R. Vohra. A randomization rule for selecting forecasts. Operations Research, 41(4):704– 709, 1993.

[8] D. Foster and R. Vohra. Regret in the on-line decision problem. Games and Economic Behavior, 21:40–55, 1997.

[9] Y. Freund and R. Schapire. A decision-theoretic generalization of on-line learning and an application to boosting. In Computational Learning Theory: Proceedings of the Second European Conference, pages 23–37. Springer-Verlag, 1995.

[10] Y. Freund and R. Schapire. Game theory, on-line prediction, and boosting. In Proceedings of the 9th Annual Conference on Computational Learning Theory, pages 325–332. ACM Press, May 1996.

[11] D. Fudenberg and D. K. Levine. Universal consistency and cautious fictitious play. Journal of Economic Dyanmics and Control, 19:1065–1090, 1995.

[12] D. Fudenberg and D. K. Levine. Conditional universal consistency. Games and Economic Behavior, 29:104–130, 1999.

[13] A. Greenwald and A. Jafari. A general class of no-regret algorithms and game-theoretic equilibria. In Proceedings of the 2003 Computational Learning Theory Conference, pages 1–11, August 2003.

[14] J. Hannan. Approximation to Bayes risk in repeated plays. In M. Dresher, A.W. Tucker, and P. Wolfe, editors, Contributions to the Theory of Games, volume 3, pages 97–139. Princeton University Press, 1957.

[15] S. Hart and A. Mas Colell. A simple adaptive procedure leading to correlated equilibrium. Econometrica, 68:1127–1150, 2000.

[16] S. Hart and A. Mas Colell. A general class of adaptive strategies. Economic Theory, 98:26–54, 2001.

[17] A. Jafari, A. Greenwald, G. Ercal, and D. Gondek. On no-regret learning, Nash equilibrium, and fictitious play. In Proceedings of Eighteenth International Conference on Machine Learning, pages 226– 233, June 2001.

[18] E. Kalai and E. Lehrer. Rational learning leads to Nash equilibrium. Econometrica, 61:1019–1045, 1993.

[19] E. Lehrer. A wide range no-regret theorem. Games and Economic Behavior, 42(1):101–115, 2003.

[20] N. Littlestone and M. Warmuth. The weighted majority algorithm. Information and Computation, 108:212 – 261, 1994.