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—— Abstract

In this paper, we study the problem of maximizing the difference between an adaptive submodular
(revenue) function and a non-negative modular (cost) function. The input of our problem is a set
of n items, where each item has a particular state drawn from some known prior distribution The
revenue function g is defined over items and states, and the cost function c is defined over items,
i.e., each item has a fixed cost. The state of each item is unknown initially and one must select an
item in order to observe its realized state. A policy 7 specifies which item to pick next based on
the observations made so far. Denote by gavg(7) the expected revenue of m and let cqvg(7) denote
the expected cost of m. Our objective is to identify the best policy 7° € arg maxs gavg(T) — Cavg ()
under a k-cardinality constraint. Since our objective function can take on both negative and positive
values, the existing results of submodular maximization may not be applicable. To overcome this
challenge, we develop a series of effective solutions with performance guarantees. Let 7° denote the
optimal policy. For the case when g is adaptive monotone and adaptive submodular, we develop
an effective policy 7' such that gave(m!) — Cavg(7!) > (1 — L — €)gavg (%) — Cavg(m°), using only
O(ne %loge™') value oracle queries. For the case when g is adaptive submodular, we present a
randomized policy ©" such that gavg (") — Cavg (") > Lgavg (%) — Cavg(m°).
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1 Introduction

Maximizing a submodular function subject to practical constraints has attracted increased
attention recently [3, 16, 17, 7]. Submodularity encodes a natural diminishing returns
property, which can be found in a wide variety of machine learning tasks such as active
learning [3], virtual marketing [16, 17], sensor placement [7], and data summarization [8].
Under the non-adaptive setting, where one must select a group of items all at once, [11]
shows that a classic greedy algorithm achieves 1 — 1/e approximation ratio for the problem
of maximizing a monotone and non-negative submodular function subject to a cardinality
constraint. For non-monotone and non-negative objectives, [1] obtains an approximation of
1/e +0.004.

Very recently, [4] studies the problem of maximizing the difference between a monotone
non-negative submodular function and a non-negative modular function. Given that the
objective function of the above problem may take both positive and negative values, most
existing technologies, which require the objective function to take only non-negative values,
can not provide nontrivial approximation guarantees. They overcome this challenge by
developing a series of effective algorithms. In this paper, we extend their work to the adaptive
setting by considering the problem of adaptive regularized submodular maximization, i.e., our
goal is to adaptively select a group of items to maximize the difference between an adaptive
submodular (revenue) function and a non-negative modular (cost) function. We next provide
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more details about our adaptive setting. Following the framework of adaptive submodular
maximization [3], a natural stochastic variant of the classical non-adaptive submodular
maximization problem, we assume that each item is in a particular state drawn from a
known prior distribution. The state of each item is unknown initially and one must select an
item before observing its state. A policy 7 specifies which item to pick next based on the
observations made so far. Note that the decision on selecting an item is irrevocable, that is,
we can not discard any item that is previously selected. The revenue function g is defined
over items and states, and the cost function ¢ is defined over items. Note that there are
two sources of randomness that make our problem more complicated than its non-adaptive
counterpart. One is the random realization of items’ states, and the other one is the random
decision that is made by the policy. We use gqy4(7) to denote the expected revenue of 7 and
let ¢quq(m) denote the expected cost of . Our objective is to identify the best policy:

Mmax Gavg () = Cavg ()

under a k-cardinality constraint. The above formulation has its applications in many
domains [5, 12]. When g,.4(7) represents the revenue of 7 and c¢qy4(7) encodes the cost of
7, the above formulation is to maximize profits. In general, the above formulation may be
interpreted as a regularized submodular maximization problem under the adaptive setting.
Since our objective function can take on both negative and positive values, the existing results
of non-monotone adaptive submodular maximization [14, 15], which require the objective
function to take only non-negative values, may not be applicable.

Our contribution is threefold. We first consider the case when the revenue function g
is adaptive monotone and adaptive submodular. Letting 7° denote the optimal policy, we
develop an effective policy 7 such that gave(T?) — Cavg (%) = (1 = 1)ga0g(7°) = Cavg(7°),
using O(kn) value oracle queries. Our second result is the development of a faster policy 7'
such that gaug () — capg(mt) > (1 — % — €)Gavg (T°) — Cang(7°), using only O(ne?loge 1)
value oracle queries. For the case when ¢ is (non-monotone) adaptive submodular, we present
a randomized policy 7" such that gaue (") — Caug(7") > %gavg (%) = Cawg (7).

2 Related Work

Submodular maximization is a well-studied topic due to its applications in a wide range of
domains including active learning [3], virtual marketing [16, 17], sensor placement [7]. Most
of existing studies focus on the non-adaptive setting where one must select a group of items
all at once. [11] shows that a classic greedy algorithm, which iteratively selects the item
that has the largest marginal revenue on top of the previously selected items, achieves a
1—1/e approximation ratio when maximizing a monotone non-negative submodular function
subject to a cardinality constraint. The problem of maximizing a sum of a non-negative
monotone submodular function and an (arbitrary) modular function is first studied in [13].
Notably, their objective function may take on negative values. [2] develops a faster algorithm
using a surrogate objective that varies with time. For the case of a cardinality constraint
and a non-negative ¢, [4] develops the first practical algorithm. Their results have been
enhanced by [5] for the unconstrained case. Recently, [6, 12] extend this study to streaming
and distributed settings. Our work is different from theirs in that we focus on the adaptive
setting [3, 14, 15]. Moreover, we consider a more general problem of maximizing the difference
of a non-negative non-monotone adaptive submodular function and a non-negative modular
function.
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3 Preliminaries

In the rest of this paper, we use [m] to denote the set {0,1,--- ,m}. We mostly follow [3]
and adopt similar notations.

3.1 Items and States

The input of our problem is a set E of n items. Each item e € E is in a random state ®(e) € O
where O represents the set of all possible states. We use a function ¢ : £ — O, called a
realization, to represent the realized states of all items, i.e., ¢(e) represents a realization
of ®(e). There is a known prior probability distribution p = {Pr[® = ¢] : ¢ € U} over all
possible realizations U. The state ®(e) of each item e € E is unknown initially and one must
select e before observing its realized state. If we select multiple items S C E, then we are
able to observe a partial realization ¢ : S — O and dom(¢)) = S is called the domain of
1. A partial realization ¢ is said to be consistent with a realization ¢, denoted ¢ ~ 1, if
they are equal everywhere in dom(v). A partial realization v is said to be a subrealization
of ¢/, denoted ¢ C ¢, if dom(y)) C dom()’) and they are equal everywhere in the domain
dom(v)) of ¢. Let p(¢ | ) denote the conditional distribution over realizations conditioned
on a partial realization ¢: p(¢ | ) = Pr[® = ¢ | & ~ ¢]. In the rest of this paper, we use
uppercase letters to denote random variables, and lowercase letters for realizations. For
example, ¥ refers to a random variable, and v is a realization of V.

3.2 Revenue and Cost

For a set Y C F of items and a realization ¢, let g(Y, ¢) represent the revenue of selecting ¥
conditioned on ¢, where g is called revenue function. Moreover, each item e € E has a fixed
cost c.. For any set subset of items Y C E, let ¢(Y) = }__y c. denote the total cost of Y,
where c is called cost function.

3.3 Problem Formulation

A policy specifies which item to select next based on the partial realization observed so far.
Mathematically, we represent a policy using a function 7 that maps a set of observations to
a distribution P(E) of E: 7 : 2 x OF — P(E).

» Definition 1 ([3], Policy Concatenation). Given two policies m and 7', let 7Qn’ denote a
policy that runs 7 first, and then runs ©', ignoring the observation obtained from running 7.

» Definition 2 ([3], Level-t-Truncation of a Policy). Given a policy 7, we define its level-t-
truncation m; as a policy that runs ™ until it selects t items.

For each realization ¢, let E(m, ¢) denote the subset of items selected by 7 under realization
¢. Note that E(m, ¢) is a random variable. The expected revenue gq.q(m) of a policy m can
be written as

Gavg (7T> = E@,H[9<E(Tr7 (I))’ CI))]

where the expectation is taken over possible realizations according to p and the internal
randomness of the policy. Similarly, the expected cost cq.q(m) of a policy m can be written as

Cavg () = Eo ni[c(E (7, D))]

69:3
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We next introduce the conditional expected marginal revenue g(e | 1) of e conditioned
on a partial realization :

g(e | ¥) = Eg[g(dom(p) U{e}, @) — g(dom(v), @) |  ~ o]
where the expectation is taken over ® with respect to p(¢ | ¥) =Pr(® =¢ |  ~ o).

» Definition 3 (]3], Adaptive Submodularity). For any two partial realizations ¥ and 9" such
that ¥ C ', we assume that the following holds for each e € E \ dom(¢)’):

gle | ) >gle | ) (1)

Let Q= {n |Vp € UT,|E(n,¢)| <k} denote the set of all policies that select at most k
items where U = {¢ € U | p(¢) > 0}, our objective is listed in below:

Igleaé( Gavg () — Cang(T) (2)

Before presenting our solutions to the above problem, we introduce some additional
notations. By abuse of notation, for any partial realization ¢, we define g(v)) =
Eg~ylg(dom (1), ®@)]. We next introduce two useful functions: G;, the distorted object-
ive function, and H;, which is used to analyze the trajectory of G;. For any partial realization
¥, and any iteration ¢ € [k] of our algorithms, we define

1

Gil) = (1= )" 7g(¥) ~ c(dom(v))

For any partial realization ¢, and any iteration ¢ € [k — 1] of our algorithms, we define

Hi(,e) = (1= D)0 g(e | 9) — e

4 Monotone g: Adaptive Distorted Greedy Policy

We start with the case when ¢ is adaptive submodular and adaptive monotone [3], i.e., for
any realization 1, the following holds for each e € E'\ dom(«): g(e | ¥) > 0. Our approach
is a natural extension of the Distorted-Greedy algorithm, the first practical non-adaptive
algorithm developed in [4]. Note that there are two factors that make our problem more
complicated than its non-adaptive counterpart. First, since the objective function is defined
over random realization, the key of analysis is to estimate the expected utility under the
distribution of realizations p. Second, the policy itself might produce random outputs even
under the same realization, this adds an additional layer of difficulty to the design and
analysis of our policy. To address the above complications, we develop an Adaptive Distorted
Greedy Policy m? such that gaug(m?) — caug () > (1 = 1)g40g(7°) — Cavg(m®), where 7°
denotes the optimal policy. We next explain the idea of 7@ (Algorithm 1), then analyze its
performance bound.

4.1 Design of ¢

We first add a dummy item d to the ground set, such that, ¢4 = 0, and for any partial
realization v, we have g(d | ¢) = 0. Let E' = EU{d}. We add this to ensure that our policy
will not select an item that has an negative profit. Note that d can be safely removed from
the final solution without affecting its performance. 7¢ performs in k iterations: It starts
with an empty set. In each iteration i € [k — 1], let v; denote the current partial realization,
7¢ selects an item e; that maximizes H;(v;,-):

¢i < arg max H;(¢;, e)
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After observing the state ®(e;) of e;, we update the current partial realization ;1 using
¥; U{(e;, ®(e;))} and enter the next iteration. This process iterates until all k items have
been selected.

Algorithm 1 Adaptive Distorted Greedy Policy n.
1: So=0;i =059 = 0.
2: while ¢ < k do
3: e« argmaxecp Hi(Yy,e);
4: SiJr] «— S; U {61};
5
6

Yir1 i U{(ei, ®(e;))}; i i+ 1;
: return Sy

4.2 Performance Analysis

We first present three preparatory lemmas which are used to lower bound the marginal
gain in the distorted objective. Recall that W, refers to a random variable, and ;1 is a
realization of W, .

» Lemma 4. In each iteration of ¢,
1 1

Egny, [Git1(Wir1) — Gi(Yi)] = Hi(Yi, ei) + E(l - E)kf(iﬂ)g(%:)

Proof. We start with the case when e; € dom(t);),

Eomy,; [Git1(¥it1) — Gi(¥s)]

—(1- %)’“‘“*”g(%) -(1- %)k_i9(¢i)

(- %)Himg(%) — - %)(1 - %)’“’(””9(%)
- %(1 - %)’“‘”“)g(%)

— Hy(s, e5) + %(1 - %)’“‘““)g(wi)

The last equality is due to H;(¢;,e;) = 0 when e; € dom(¢;). We next prove the case when
e; ¢ dom(1;),

Egmy, [Git1(Vir1) — Gi(¢:)]
= Ea (1 = )" g0 U {(e0))

~eldom(us) U ) ~ (1= )4 0:) = eldom() )]

= Eom (1~ 15090 U {(e0)})

~cldom(v:) U fer)) = (1= P la(w) ~ cldom(v) )
= Ea [(1 = ) g0 U {0 (e)))]
~e(dom(i) U {ei}) — (1= D1~ )g(sh) — eldom())
= Egr [(1 = 2F D (g1 U {B(e0)}) — ()] — e, + 1 (1= P Cg(00)

ISAAC 2021
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1

1
(81 |¢) Ce@ k(l_%)

(i+1) (wz)
gt oy Lo LGy
= Hi(yn,e0) + (1= DV ()

The fourth equality is due to e; ¢ dom(v;). <

» Lemma 5. In each iteration of ©¢,

H;i(i,ei) > %(1 - %)k_(i+1)E<I’~wi [Gavg (T°) — gavg(ﬂ'zd)] - %]ECI’NTIM [Cavg ()]

Proof. Let A. be an indicator that e is selected by the optimal solution 7° conditioned on a
partial realization 1);, then we have

Hilise) = (1= D* O Dgler | 4) — e,

= max[(1 — %)’“*(”l)g(e | i) — ce]

_ [ 1 k—(i4+1)
> 1 3 Pild = 1] (- PPt ) -
EEE/ L
_ 1 _ [ k— (H—l) 1 _
= Y PrlA=1] |1~ ) (e i)| = D PrlAc=1] x e
c€E L cCE
_ 1 PriA. =1 —1_1k—(i+1) . _lE o
- k Z I‘[ e — ] ( k‘) g(e ‘ '(/)z) L ‘I’Nwi[clwg(ﬂ- )]
eckE’ -
> (1= D) DB, [Gang (1) = Gaug ()] = 1 B[y (7°)]
=% L )i |Javg Gavg\T; A Prrp; [Cavg

The second equality is due to the design of 7%, i.e., it selects an item e; that maximizes
H;(1s,-). The first inequality is due to ) . Pr[A. = 1] < k since ° selects at most
k items. The third equality is due to the assumption that Pr[A. = 1] is the probability
that e is selected by 7° conditioned on %);. The second inequality is due to g is adaptive
submodular. <

» Lemma 6. In each iteration of ©?,

1 1 (s o 1 o
Ey, [Eonw, [Git1(Vig1) — Gi(¥i)]] > %(1 - E)k (D) gaug (%) — %Cavg(7r )

Proof. We first prove that for any fixed partial realization v;, the following inequality holds:
Eory; [Gir1(Wir1) = Gi(wi)] > £(1 = 1) VEony; [gavg (1°)] = £ Eany; [Cavg (7°)] (3)

Due to Lemma 4, we have

Eory, [Git1(Wir1) — Gi(¥i)]

= H; (Y5, e;) + %(1 - %)k_(iﬂ)g(?/h‘)

1 1 — (2 o
> Z(1= 2 VB, [gang (1) = Gavg ()]
1 o 1 _ l (i+1)
kE‘PNwi [cavg ()] + k‘(l k) g(i)

1 1

(s 1
= (1= %)k FVEg -y, [gavg (7°)] — 7Ee~y [Cavng (T°)]
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The inequality is due to Lemma 5 and the second equality is due t0 Egny, [gavg (78)] = g(1).
Now we are ready to prove this lemma.

Ey, Eonw, [Git1(Vig1) — Gi(¥i)]]

1 1. 6 ° 1 o

> Ey, {k(l - %)k ( JrUE@’N\I&,[gavg(ﬂ' )] = %E‘i’w\lfi [Cavg (T )]}
1 Lok (i) 0 1 0

=By, |2(1-7) Bonw,[gavg (T°)]| = Ew, | 7 Eanw, [Cavg (7°)]
k k k

1, 1o 4 o1 .
= (1= DY g0 (n) = ey (7°)
The inequality is due to (3). <

We next present the first main theorem of this paper.
> Theorem 7. g4,0(7%) = Caug(T?) = (1 = 1) gavg (7°) — Cavg (7).

Proof. According to the definition of G, we have Ey, [Gr(Vy)] = Eg, [(1 — £)°9(¥%) —
c(dom(¥r))] = Gavg (1) = Cavg(1?) and Ew, [Go(¥o)] = Ew, [(1-1)*g(®(S0)) —c(dom(¥y))] =
0. Hence,

Gavg (1) = Cavg(1?) = B, [Gk(¥)] — Eu, [Go(¥o)]
=Eu,_, [Eo~w,_, [Gr(¥r)] — Ew, [Eonw, [Go(¥o)]]

= > (By, Eonw, [Git1(Vir1)]] — Bu, [Eonw,[Gi(T5)]])

i€lk—1]
= Y Eu, [Eons,[Gip1(¥it1) — Gi(¥))]]
i€[k—1]
1 1 - 1
> ~ (1 _ \k—(i+1) oy _ — o
= Z (k(l k) gavg<7r ) kcavg(ﬂ' ))
i€lk—1]
1 1 -
- Z —(1- *)k7(1+1)9a1)g(7r0) — Cavg ()
, k k
1€[k—1]
1 o o
> (1 - g)gavg(ﬂ' ) - C(wg(Tr )
The first inequality is due to Lemma 6. |

5 Monotone g: Linear-time Adaptive Distorted Greedy Policy

We next propose a faster algorithm Linear-time Adaptive Distorted Greedy Policy, denoted
by «t, for the case when g is adaptive monotone. As compared with 7¢ whose running time
is O(nk), our new policy m! achieves nearly the same performance guarantee with O(nlog 1)
value oracle queries. Our design is inspired by the sampling technique developed in [10] for
maximizing a monotone and submodular function. Very recently, [14] extends this approach
to the adaptive setting to develop a linear-time adaptive policy for maximizing an adaptive
submodular and adaptive monotone function. In this work, we apply this technique to design
a linear-time adaptive policy for our adaptive regularized submodular maximization problem.
Note that our objectives are not adaptive monotone and they may take negative values.

ISAAC 2021
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5.1 Design of !

We present the details of our algorithm in Algorithm 2. We first add a set D of kK — 1 dummy
items to the ground set, such that, each dummy item d € D has zero cost, i.e., Vd € D, cq = 0,
and for any d € D, and any partial realization ), we have g(d | ) = 0. Let E' = EUD. We
next explain the idea of 7!: It starts with an empty set. In each iteration i € [k — 1], 7! first
samples a set R; of size 7 log = uniformly at random, then adds an item e; with the largest

H;(;, ) from R; to the bOluthD After observing the state ®(e;) of e;, we update the current
partial realization ;11 using 1; U {(e;, ®(e;))} and enter the next iteration. This process
iterates until all k£ items have been selected. It was worth noting that the technique of lazy
updates [9] can be used to further accelerate the computation of our algorithms in practice.

Algorithm 2 Linear-time Adaptive Distorted Greedy Policy 7.

1. So=0;i=0;1 = 0.
2: while ¢ < k do
3:  R; < arandom set sampled uniformly at random from E’;

41 € + argmaxXcer, H;(¢;, €);

5: Si+1 «— S; U {62'};

6 wi+1 <—1/11U{(6“<D(62))}, 11+ 1;
7: return Si

5.2 Performance Analysis
We first present three preparatory lemmas.

» Lemma 8. In each iteration of 7',

1 1., ¢
By, [Git1(Viy1) — Gi(¥i)] = Ee, [Hi (i, €:)] + E(l — %)k D g ()
The above lemma immediately follows from Lemma 4.

» Lemma 9. In each iteration of w', Ee,[H;(¢i, €;)] > +(1 — £)* D Eg Ly, [gavg (7°) —
avg(T))] = FEip; [Cavg (7°)].

Proof. Let A, be an indicator that e is selected by the optimal solution 7° conditioned on a
partial realization 1);. Let B, be an indicator that e is selected by 7! in iteration i conditioned
on a partial realization ;. Let M (1);) denote the top k items with the largest marginal
contribution to ¢; in terms of H;(vy,-), i.e., M(3);) + argmaxgcps )=k 2_ecg Hi(ise).
Then we have

Ee,; [H’L (1/)1, 61

=3 Pa P g ) — e

> PrlR: 0 M() # 0] Z (1= 20 g(e | o) o)

CEM(W)

>1-97 Y ((1—;)’“—““>g<ewi)—c6)

e€M(v;)
(=05 X priac =1 (- DO gte | v e,

eGE’

z<1—e>%<1—%)k*“*”mwgaww> Gaug ()] = (1= )1 B eang (7]
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The second inequality is due to Lemma 4 in [14], where they show that Pr[R; N M (v;) # 0] >
1 — € given that R; has size of % log 1. The third inequality is due to Y . Pr[4. =1] < k.
The last inequality is due to g is adaptive submodular and ¢ is modular. |
» Lemma 10. In each iteration of 7',

Ev, [Eonw,[Git1(Vis1) — Gi(¥5)]]

1 1., ¢ 1

> (L= (1= P g0 (1) — (1 O g ()

Proof. We first show that for any fixed partial realization ;,
Eony, [Git1(Vig1) — Gi(¥i)] (4)

> (1= (1= ) T VEgy, [gavg ()] = §E@~y; [Cavg (1°)])

Due to Lemma 8, we have

Eony, [Git1(Viv1) — Gi(¢i)]

= B [H(ws, )] + 1 (1 = D g()

2 (1 - E)%(l - %)k_(i—i_l)E@Nwi [gavg(ﬂ—o) - gavg(’fré)]
~(1 = ) B g ()] + 1 (1= T g(w)

= (1 - 6) (]1(1 - %)k_(i+l)]E¢~wi [gavg(ﬂ-o)} - %E‘I’Nwi [cavg(ﬂ-o)]>
ber (1= R ()

>(1—¢) (11(1 - %WMEM [Gawg (°)] — %EM [cavmo)})

The first inequality is due to Lemma 9, the second equality is due t0 Egny; [gavg (7})] = g(¢4),
and the last inequality is due to g is non-negative. Now we are ready to prove this lemma.

By, Eo~w, [Git1(Vig1) — Gi(¥3)]]

1 1 ; 1
> (1= OBa, |10~ PV B g (1) ~ 1B (5]
1 1 ; 1
— (1= Bs, |30 = D By (5°)]]| - B, | tEos oy )]
_ 1 l k—(i+1) o l o
= (L= b1 = 1 gy (1) = (1 = ) Feiy (79)
The first inequality is due to (4). <

We next present the second main theorem of this paper.

» Theorem 11. gavg(ﬂ'l) — Cavg(ﬂ'l) >(1-21- €)Gavg(T°) — Cang(m°).

€

Proof. According to the definition of G, we have Ey, [G(Vy)] = Eg, [(1 — £)%9(¥%) —
c(dom(¥r))] = Gavg (') —Cavg (7') and Ew, [Go(Po)] = Eu, [(1-1)"g(2(S0)) — c(dom(¥y))] =
0. Hence,

ISAAC 2021
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Javg (WZ) — Cavg (Wl)

= Ey, [Gr(Yg)] — Eg, [Go(¥o)]

=Euy,_, [Eo~w,_, [Gr(¥h)] — Eu, [Eang, [Go(¥o)]]

= Y (By, [Eonw,[Git1(¥it1)]] — By, [Eonw,[Gi(T))])

i€lk—1]
= Y By, [Eonw, [Gir1(¥ir1) — Gi()]]
i€lk—1]
> 3 (- 0p g (x) (1= O ()
i€lk—1]
1 1 ;
- (1= 5 (1= P g0y (1) ) = (1= )y (7°)
PG )
> (1= (1= 2)gaug(x) — (1= e (x°)

> (1— % — €)Gavg (T°) — Cavg(T°)

The first inequality is due to Lemma 10. <

6 Non-monotone g: Adaptive Random Distorted Greedy Policy

We next discuss the case when ¢ is non-monotone adaptive submodular. We present an
Adaptive Random Distorted Greedy Policy ©" for this case.

6.1 Design of "

The detailed implementation of 7" is listed in Algorithm 3. We first add a set D of k — 1
dummy items to the ground set, such that, for any d € D, and any partial realization v, we
have ¢ =0 and g(d | ¥) = 0. Let B/ = FU D. 7" runs round by round: Starting with an
empty set. In each iteration ¢ € [k — 1], 7" randomly selects an item from the set M (1);).
Recall that M (1);) is a set of k items that have the largest H; (4, -), i.e.,

SCE';|S|=k

M (3;) + arg max ZHi(wi,e)
ecS

After observing the state ®(e;) of e;, we update the current partial realization ;41 using
; U{(e;, ®(e;))} and enter the next iteration. This process iterates until all k items have
been selected.

Algorithm 3 Adaptive Random Distorted Greedy Policy 7.
1: Sg=0;i=0;29 = 0.
2: while ¢ < k do
3. M(3s) < argmaxgc pry|s|=k D ees Hi(Vi, €);
4:  sample e; uniformly at random from M (v;);
5: Si—i—l «~— S;u {ei};
6
7

Yir1 < iU {(e;, P(e)) )i i+ 1
: return Sy
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6.2 Performance Analysis

We first present three preparatory lemmas. The first lemma immediately follows from
Lemma 4.

» Lemma 12. In each iteration of ©",

1

Egny, [Git1(Vit1) — Gi(¥i)] = Ee, [Hi (i, €:)] + E(l - l)k*(iﬂ)g(%)

k

» Lemma 13. In each iteration of n", Ee,[H; (1, €;)] > 1 (1— 1) =T DE gy, [gavg (mQnT) —
Gavg (7)) = £ Ean, [Cavg (7°)].

Proof. Recall that A, is an indicator that e is selected by the optimal solution 7 conditioned
on a partial realization ;,

B, (Hi0, )
- (1= P gle ) - )
e€M(¢;)
> 1 3 il =11 (- P gle ) - )
ecE’
1 1 , 1
> 11— DBy, g (7) — g ()] ~ ~ B, g (v

The equality is due to the design of 7", i.e., it selects an item e; uniformly at random from
M (4);). The first inequality is due to ) . Pr[A. = 1] <k since 7° selects at most k items,
and M (1;) contains a set of k items that have the largest H;(1;,-). The second inequality is
due to g is adaptive submodular and ¢ is modular. |

» Lemma 14. In each iteration of ©",

Ey, [E‘PN‘IH [Gi-i-l(\l’i-‘rl) - Gz(q/z)]] %( - %) 1gavg(7"o) - %Cavg(ﬂ'o)

Proof. We first show that for any fixed partial realization ;,
B [Gir1(Wir1) — Gi(wi)] > £(1 = 1) VB, [gavg (7°QnT)] — $Eamy, [Cavg (1°)] (5)
Due to Lemma 12, we have

E@N¢i [Gi+1 (\I’H-l) - Gi (%)]

= B [Hi )] + (1= PP g()
1 1

> —(1- k)ki(Hl)E‘PNwi [gavg(ﬂo@ﬂ'f) - gcwg(ﬂ;)}
1 1 1

— 2B~y [Cavg(T?)] + %(1 - %)k_(iﬂ)g(i/h')

1 1 — (1 o T 1 o
E(l - E)k ( +1)E¢’N'¢)i [gm)g(w Q)] — %Eé’\‘wi [Cavg(7T )
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The first inequality is due to Lemma 13. The second equality is due to Egny, [gavg(7])] =
g(1;). The last inequality is due to g is non-negative. Now we are ready to prove this lemma.

Ey, B~y [Gir1(Yir1) — Gi(¥3)]]
1 1

, 1
> Bo, |10~ D B g (1°07)] = LB (5]

1 1 X i 1
=Eg, {k(l - k)k_(Hl)E@wi[gavg(ﬂo@ﬂl)]} —Ey, [qumh [Cavg(ﬂo)]}

1 1 — (7 o r 1 o
= 7 (1= ) g0y (187) = g (7°)
1 1 1., o 1 o
> %(1 E)k ( +1)(1 - E) gavg(ﬂ' ) - Ecaug(ﬂ' )
1 1 1
S G - k—1 oy _ — o
k}( ]{3) gavg(ﬂ- ) kcavg(ﬂ' )

The first inequality is due to (5), and the second inequality is due to Lemma 1 in [14], where
they show that gaue(T°Q7Y) > (1 — +)'gaug(m°). <

We next present the third main theorem of this paper.
» Theorem 15. ¢4,4(7") — caug(n") > %gm,g(ﬂ"’) — Cang(T).

Proof. According to the definition of Gj, we have ]Eq,k[Gk(\Ilk) v, [(1 = 1)°9(¥y) —

c(dom(Wg))] = gavg (") —Cavg (") and By, [Go(¥o)] = B, [(1—- )kZ( k)) c(dom(Wy))] =
0. Hence,

Javg(T") = Cavg(m") = Eg, [Gr (V)] — Eg, [Go(Vo)]
= ]E\I’k—l []E':I)N\I}k—l [Gk(qlk)]] - E‘Ilo [E{)N‘I’o [GO(\IIO)H
= > (By, [Eonw, [Gis1(¥is1)]] — By, [Eomw, [Gi(T:)]))

i€lk—1]

= Z qul [E@N\pi [Gi+1(\:[/i+1) - Gl(\:[ll)]]
i€lk—1]

5 (20 D 00~ b))

i€lk—1]

1 1, Y R
. Z %(1 - E)k " Gavg (%) = Cang(1°)
i€lk—1]
1 Y Y
> ggavg(ﬂ' ) - Ca'ug(ﬂ' )

Y

The first inequality is due to Lemma 14. |

7 Conclusion

In this paper, we study the adaptive regularized submodular maximization problem. Because
our objective function may take both negative and positive values, most existing technologies
of submodular maximization do not apply to our setting. We develop a series of effective
policies for this problem.
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