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/lInitialization

1: t =1 (Initial iteration)

2: Initialize a

3:  Compute s;, = arg min ¢;,, (S, a,,) , Y € M,
SmEX

4:  Calculate ¢, (ap, a_p,, s*), VN EN

/l Main Learning Loop

5. repeat

6: for each SBS n

7 Generate a new strategy a,
8: Calculate ¢, (a;,, a_,,s)

. (@ a<cy
9: Update strategy a,,(t + 1) = {an ®, c. > ¢,
10: a_,(t+1) =a_,(t)

11: Update s*
12: Update ¢, (a,, a_,,s*)
13: end for

14: Update t
15: until t £ MAX_iteration_number
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