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Algorithm 1 PAC-Bayesian Lifelong MABs

1: Input: Task distribution T, base learning algorithm @ = Q(D, P}, hyperprior P

2. Initialise hyperposterior @ « P
3: fori=1tondo

4 Sampletask T, ~ T

5 Sample prior P~ Q

B Initialise task posterior ) «— P

7 Initialise task dataset D, + (}

g for j = 1tom do

9 Get behaviour policy &; + B(()
10 Sample a;; ~ bylal and vy ~ piriog;)
11 ﬂti&@@ﬂd {ilﬁlfgj, ?“{j} to 0
12: Update task posterior ¢ + Q(D;, P}
13: end for
14; Q + argmax g (lower bound(£(Q')))
15 end for
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