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Abstract : In the literature, the multi-armed bandit problem as a statistical decision model of an agent trying to optimize his
decisions  while  improving  his  information  at  the  same  time.  There  are  several  different  algorithms  models  and  their
applications on this problem. In this paper, we evaluate the Regret-regression through comparing with Q-learning method. A
simulation on determination of optimal treatment regime is presented in detail.
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