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Topic: Online Learning for Big Data Applications

ABSTRACT. Online learning investigates sequential decisions with uncertainty, in which learning models
generally are updated without reusing training samples. As data generated from sciences, business,
governments, etc. are reaching petabyte or even Exabyte, and perform other characteristics (such as non-
stationarity and imbalance), theories, models, and applications in online learning are becoming important
in machine learning to process a large amount of streaming data effectively and efficiently. Recently, a
number of online learning algorithms have been proposed to tackle sequential decisions with uncertainty,
especially for cases of big data volume, non-stationary and/or highly imbalanced data. In this talk, we focus
on some new developments of online learning technologies in both theory and applications. Relevant topics
including Multi-Armed Bandits (MAB), online learning in stochastic settings, online learning with
contextual information, and unsupervised online hashing, will be discussed. Moreover, some of our recent
works such as combinatorial exploration of MAB, locality-sensitive linear bandits, online learning with
imbalanced data, and faster online hashing, will also be presented to demonstrate how online learning
approaches can be effectively applied to big data.
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