
0.75 0.80 0.85 0.90 0.95
Target coverage probability

0.6

0.7

0.8

0.9

1.0

E
m

pi
ric

al
 c

ov
er

ag
e 

pr
ob

ab
ili

ty
Bandit: lower tail coverage for *

1

Target Coverage
OLS
ALEE
Concentration
W-decorrelation


