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REGRET MINIMIZATION WITH GLOBAL COSTS

Consider the problem of regret minimization with global costs described in the
le&ure notes and in [Kwo21, Section 4]. In the paper, the algorithms and guar-
antees are obtained by the conversion of a regret minimization algorithm into
an approachability algorithm. The conversion scheme from the paper is less gen-
eral than the scheme from the course, as the former is restricted to regularizers
on convex compact sets.

QUESTION. — Define and analyze algorithms using regularizers on the
whole polar €°, and derive similar (or better ?!) guarantees. Existing results

[from the paper can be used with a simple reference.
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