
Danger ofmo-regret learning
LR

U dominantCU .L Nash

now player: What should I do

Stackelberg equilibrium
choose strategy player 2 (row)

know oppet will best respond
maximize your

value

mixed strategy : >
"
2 D & 1-x

best response R

more generally ,
leader select

random strategy assie S

assumes other players play Nash

of the resulting game maximizing
his value

Stackelberg value = supremum
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2 perso game:

↳ SeS
, Is=

second player z*argmaxsuls,

sup Exsu ,
(s

, 2)

claim
:

2 person O-sum

Stackelberg value =
Nest value

A payoff matrix

your stragy x (payoff .
Ax options)

arguin AX

choose x
to maximize this

-isNat,so so
that

2
*
= argmin Is He (s , 2)

2

is unique

no regret player :

expected value for any strategy
after T himes

T . [asue (s ,2)
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T is large enough to list

error in expectation + error of my ret
smatter then To gap behreek ergmin

&next

-morsel
playe must playa

Cu , 2) Nashe

)
X
leader stackelberg value = D

connot play D with prob > 2
-

Is opponent is mean-based no-regret
barner

Learner strategy :
overall timeT

U The times whest response L

payoff for leader ~O

switch to D x times than his

Kishoric values
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L : EoX, M = -E + X

R : B

after ET additional steps
z

follow the leader chooses TR

Leader's value~Ell-E) . 2
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