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Abstract： 

In this talk, we will explore machine learning and convex optimization 

problems from the perspective of online convex optimization (OCO). OCO 

plays a multi-round game between Learner and Reality, with the objective 

of minimizing regret. Importantly, both machine learning and convex 

optimization problems can be formulated as OCO problems. We will focus 

on Follow-the-Regularized-Leader (FTRL) type algorithms. To conclude, 

we will delve into a classic problem within this framework: online portfolio 

selection. 
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