Supplementary material

A Auxilary proofs for DAVI’s theoretical results

This section shows the proof of the supporting lemmas required in the proof of DAVI’s convergence
and convergence rate. We also include here a more general proof of the convergence of DAVI and
each of the corollaries. The numbering of each lemma, corollary, and theorem corresponds to the
main paper’s numbering.

Definition 4 Recall T), : R® — R®. Fora given A, ~ §, m, €11, s, € S, and for all s € S and
v € RS,

Tov(s) = MaXae A, U{m, (s)} L'(s,0) ifs = Sn 19)
v(s) otherwise.

Define Ty 5, : RS — R%. Foragivent €1, s, € S, and forall s € S and v € R,
. [LP(s,m(s)) ifs=sy
T =
mon 0(5) {v(s) otherwise.
Then, the value iterates of DAVI evolves according to v,4+1 = Tpv, for all n € Ng. Alternatively,

Vnt1 = T, y1 5, Un With T, 1(S) being the the action that satisfies maxqe 4, u{r, (s)} L' (s, a) for
s = 8y and Ty 41(8) = mn(s) for s # sy. (e, Tx Up = Tpop).

(20)

n+1:5n

Definition 5 (Optimality capture region (Williams and Baird III, 1993)) Define

A"(s) = min Hmai LY(s,a’) — L"(s, a)‘a € A} - {O}] (21)
a’'e
as the difference between the look-ahead value with respect to v of the greedy action and a second-

best action for state s. Let A" = mingcg AV (s). Then, the optimality capture region is defined to
be

AV
{v:||v*v|<,v€RS}. (22)
2y

Lemma 4 DAVI operators T, and T} s are monotone operators. That is given v,u € R ifv < u,
then T,v < Thuand Ty v < T g

Proof: Given any v, u € R¥ s.t. v < u, then

/ !/ s —
Tn’U(S) _ {maXaEAnu{ﬂ'n(s)} T(Sa a) +7 ZS/ p(S |S7 a)v(s ) if s = S’ﬂ (23)
v(s) otherwise
< maXage A, U{m,(s)} T(Sa CL) + Zs’ p(8/|57 a’)u(s/) if s = s, (24)
— u(s) otherwise
= Thu(s). (25)

Given any v, u € RS s.t. v < u, then

T, . o(s) = {r(s, 7(s)) +v Y. p(s|s,m(s))v(s") fors = sn 26)
’ v(s) otherwise

< {r(s, m(s)) +v > o p(s|s,m(s))u(s’) fors = sn 27
u(s) otherwise

=Tr s, u(s). (28)

]

Lemma 1 (Monotonicity) The iterates of DAVI, (vy,)n>0 is a monotonically increasing sequence:
U < Vpy1 foralln € N, ifr(s,a) € [0,1] for any s,a € S x A and if DAVI is initialized according
to (i),(ii), or (iii) of Assumption 1.
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Proof: We show (v,,),>0 is a monotonically increasing sequence by induction. All inequalities
between vectors henceforth are element-wise. Let (sg, $1, ..., Sn, Sn+1) be the sequence of states
sampled for update from iteration 1 to n 4 1. By straight-forward calculation, we show v; > vg. For
all rewards in [0, 1] and for any s € S,

case i :vi(s) = QGA?&?:T(O(S)} {T(Sa a) + ’YZP(SI‘& a)O} (29)
> 1 (s, mo(s mZp |5, mo(s (30)

= L"(s,mo(s)) ZO:UO( ) 31

case it : vi(s) = aeA;BE{%‘fr(o(s)} {r(s, a) + vzp(s’\s, a)(c)} (32)
275 709) + 7 PN = L)) 6

= —yc+r(s,mo(s )) > —c=vg(s) (34)

case 7ii : v1(8) = QGA?&?;(O(S)} {r(s, a) + ’YSZP(.S/\S, a)vo(s/)} (35)
(5, mo(s pr |5, mo(s))vn(s) = L (s,m0(s)) (36)

> wvp(s) by assumptlon. (37)

Thus, v1(8g) > v1(so). For all other states s # s, vo(s) = v1(s). Therefore, v1 > vg. Now, assume
Up > -+ > vg withn > 1, then for any s € S,

Un+1(5) = Tn”n(s) (38)

_ [maxeen,ugr, )y L7 (s,a) if s = sy, (39)
Un(8) otherwise

s (L) = w0
Un(S) otherwise

- o . S

> L (s,mn(s)) ifs sn by assumption v, > v,_1 @1

Un—1(8) otherwise .

If s,, = sp—1, then (41)is T% ., vp—1. By Definition 4, T o v,_1 = v,. Hence, v, 11 > vy,
However, if s,, # s,,—1, we have to do more work. There are two possible cases. The first case is that
s, has been sampled for update before. That is, let 1 < j < n s.t. s,,_; is the last time that s, is
sampled for update. Then s, = s,,—j, and v, (sp) = Vp—j11(sp) and 7, (sn) = Tp—j11(sn). By
assumption, v, > ... > Up_; > ... > Vg, then

VUpa1(8n) = et I&ﬂi(sn)} L¥(sp,a) > L' (8n, ™n(8n)) (42)
> L (sp, Ty (sn)) by assumption v, > vy,_; (43)
=L (sp, Tp—jt1(sn)) (44)
= Tr o ren Unj(sn) by (20) (45)
= Up—;+1(sn) by Definition 4 (46)
= U (Sn)- 47

We have just showed that v,,41(s,) > v,(sy), and for all other state s # sy, Un11(S) = vp(s).
For the second case, s, has not been sampled for updated before n, then v, (s,) = vo(s,) and
Tn(Sn) = mo(sy). By assumption, v,, > ... > vy, then

vn+1(5n) = s A ILIJl{%rX(s )}Lvn (Sna a) > L (snvﬂ'n(sn)) (48)
> L"(8p, mn(sn)) 49)
= L" (8, m0(8n)) > vo(s,) shown in base case (50)
= Un<8n) (51)
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For all other state s # Sy, Un41(8) = vp(s). Altogether, v, 11 > v, forall n € Ny. |

Corollary 1 (Computational complexity of obtaining an c-optimal policy) Fixan e € (0, ||v* —
vol|), and assume DAVI initializes according to (i), (ii), or (iii) of Assumption 1. Define

H,.=1In (”v_vO”) /11—~ (52)
€
as a horizon term. Then, DAVI runs for at least

— <1n<5f§%6>/1n (1_1q . )) (53)

iterations, returns an e-optimal policy 7, : v, > v* — €l with probability at least 1 — § using
O (mST) elementary arithmetic and logical operations. Note that ||v* — vg|| is unknown but it can
be upper bounded by ﬁ + ||vo|| given rewards are in [0, 1].

Proof: Recall from Lemma 1, DAVI’s value iterates, v,, — v* monotonically from below (i.e.,
Up > Up_1 > -+ > v ). Using this result, one can show L' (s, m,(s)) > vp(s) forall s € S
and n € Ny following an induction process. We have already shown in the proof Lemma 1 that
LV (s,mo(s)) > vo(s) for any s € S in the base case. Assume that LV~ (s, m,(s)) > v, (s) for
any s € S, we will show that LY+ (s, m,11(8)) > vp41(s). Forany n € Ng and s,, € S, let
Tpt1(Sn) = argmax,e 4, g, (s,)} L' (8ns @) With m,,41(8) = 7, (5) for all other § # s,,.

For the case when s = s,,,

Unt1(8) = T, 1 s, 0n(s) = L7 (5, Tnq1(s)) (54)
< L (s,mp41(8)) by vp < Uny. (55)
For the case when s # s,,, then v,,11(s) = v, (s) and 7,,41(s) = 7, (s), and thus
VUnt1(8) = T, 1,5, n(8) = vp(s) < LY (s, m,(s)) by assumption (56)
= L+ (s, mp41(8)). (57)

Altogether, we get LU+ (s, mp41(s)) > vpy1(s) for any s € S, which concludes the induction.

Now, we show that v, > v, for any n € Ng using the result L' (s, 7, (s)) > v, (s) forany s € S
and n € Ng. Fix n and if we are to apply the policy evaluation operator 7’ that satisfy Lemma 3(1)
to every state s € S, then we obtain

Ty, n(8) = L' (8,7 (8)) > v, (8). (58)

Therefore, T, v, > vy,. By applying the 7. operator to T’; v, > v, repeatedly and by using the
monotonicity of T, we have for any k£ > 0,

TF vy > T o, >0 > 0, (59)
By taking limits of both sides of Tffn Up, > Uy, as k — 00, we get v, > v,. Therefore,
0<v*—w,, <v*"—v, = ||[v" —vg, || <|v" —op. (60)
Next, recall from the proof of Theorem 2 that for a given [ € N, and with probability 1 — 4,
v, of DAVI would have ~y-contracted at least [ times: [|[v* — v,|| < A!||v* — wol, with n >

l [m (51 / In ( 1 ﬂ Following from (60), with probability 1 — 4,

1_(1min
N [ e [ e (61)
By setting 7 ||v* — vg|| = € and solve for [, we get:
*— 1
= lnw/ln () . (62)
€ v

We observe that In (M)/ln (%) <In (Hvi?o”)/(l —v) = H, .. To compute v,,, DAVI
takes O(m.S) elementary arithmetic operations. With probability 1 — &, DAVI obtains an e-optimal

policy with
H, . 1
O(mSn) =0 <mSH.Y751n <S(5%> /1n (1>) (63)

— Gmin

arithmetic and logical operations. |
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Corollary 2 (Computational complexity of obtaining an optimal policy) Assume DAVI initial-
izes according to (i), (ii), or (iii) of Assumption 1. Define the horizon term

e =t (155200 ja ) (64

where AV is the optimality capture region defined in Definition 5. Then, DAVI returns an optimal
policy * € II* with probability 1 — 0, requiring

SH., o 1
O(mSH%Nwm<gA)/m<l_q‘)> (65)

elementary arithmetic operations. Note that ||v* — vg|| is unknown but it can be upper bounded by
17— + llvol| given rewards are in [0, 1].

Proof: We first show that any 7, such that v™ > v* — A¥" 1 is an optimal policy. We prove this by
contradiction. Assume 7, is not optimal but satisfies v, > v* — A¥ 1, then forany s € S

LY (s,ma(s)) < LV (s,7*(s)) (66)
— LY (s,7%(s)) = L (s, mp(s)) > (67)
— LV (s,7%(s)) — LV (s,m(s)) > AY" by Definition 5 (68)
— LV (s,7"(s)) — L'™ (s, mn(s)) > A” (69)
= v"(s) —vx, () 2 A (70)
— vp, () <v¥(s) — AV, (71)

This contradicts the assumption and 7,, must be optimal. It is straight-forward to show that the result
of Corollary 1 still holds if we require 7, : v, > v* — el instead of 7,, : v, > v* — el. We can

then apply this result to show that DAVI returns policy 7, such that 7, : v, > v* — A¥" 1, and thus
an optimal policy, with probability 1 — § within

ol (T ()

arithmetic and logical operations. |

Now we show an alternative proof to the convergence of DAVI with any initialization. Before we
prove the main result, we define the following supporting lemmas.

Lemma 5 (Williams and Baird III (1993)) Letv,u € RS, s € S.
Let w(s) = argmax,c 4 LV(s,a) and an a € A satisfies L (s, a) > L*(s,n(s)). Then

AU
IW—UH<§; (73)

implies that L* (s, m(s)) = L"(s, a).

Lemma 6 Given v € R which satisfies |[v* — v|| < &— (l e., v is inside the optimality capture
region), if an action a satisfies L” (s, a) = max, c 4 L”(s a'), then a is an optimal action at s.

Proof: For any s € S, let the optimal policy at s be 7*(s) = arg max,c 4 L"*(s,a) and 7(s) =
arg max,c 4 LV (s, a), then

LY (s,7(s)) > L(s,m*(s)). (74)
Since ||v* — || < % and by Lemma 5, L (s, 7*(s)) = LV (s, 7(s)). ]
Lemma 7 (Stochastically always (Williams and Baird 111, 1993)) Let X be a set of finite opera-
tors on A° x RS. We say a stochastic process is stochastic always if every operator in X has a

non-zero probability of being drawn. Let X be an infinite sequence operator from X generated by a
stochastic always stochastic process. Let ¥ be a given finite sequence of operators from X, then
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1. Y/ appears as a contiguous subsequence of X with probability 1, and

2. X appears infinitely often as a contiguous subsequence of ¥ with probability 1.

Theorem 3 (Convergence of DAVI with any initialisation) Let A be some arbitrary action subset
of A, and let X = {IA,s’ Ts|s € S} be a set of DAVI operators that operate on A® x RS that is the
Jjoint space of policy and value function, where

argmax__ z L’ (s,a) ifs=s,
Tn1(s) = Li, Tals) = { AKX dugr, (0 L7 (8,0) s =5 75)
Tn(S) otherwise,

and

L (s,mp41(8)) ifs= sy

Un () otherwise. (76)

s (6) = T, a(5) = {
Recall 11 is a set of deterministic policies defined in Section 2 and * &€ I1. Without loss of generality,
we write S = 1, ..., S. If DAVI performs the following sequence of operations in some fixed order,

IA1,1T1[A2,2T2---IAS,STSa (77)

where A; contains the optimal action 7* (i) for state i, then v, would have ~y-contracted at least
once by the same argument as in the proof of Theorem 2. Let ¥’ be a concatenation of | copies of a
sequence (77). Then, after having performed all the operations in ¥/, v, would have ~-contracted
times. If | satisfies:

AV

2y’
then v, is inside the optimality capture region defined in Definition 5. Once inside the optimality
capture region, by Lemma 6, all policies T, are optimal thereafer. We know from Lemma 3 (1),
lim, oo Tr+v = v* and by Lemma 2 (Boundedness), all v,,’s are bounded. Then, the convergence
of DAVI with any initialization is ensured as long as all of the states are sampled for update infinitely
often.

fyle* — o, < (78)

The only question is whether if 2" would ever exist in an infinite sequence Y. that is generated by
running DAVI forever. To show that such event happens with probability 1, we apply Lemma 7. To
apply Lemma 7 (Stochastically always), X must be finite, which indeed it is since the state and action
space are finite. Ensuring that the §(s,a) > 0 guarantees every operator in X is drawn with a
non-zero probability. Therefore, the stochastic process generated by running DAVI would satisfy
all the properties of Lemma 7. By Lemma 7, running DAVI forever will generate any contiguous
subsequence Y infinitely often with probability 1.

B Theoretical analysis of Asynchronous VI

Bertsekas and Tsitsiklis (1996) and Williams and Baird III (1993) have shown Asynchronous VI
converges. We can view Asynchronous VI as a special case of DAVI if the subset of actions
sampled in each iteration is the entire action space. That is forany s € S, v € R® and 7 € TI,
maXge Au{n(s)} L' (8,a) = maxqe 4 L (s, a). We can follow similar reasoning to the proof of the
convergence rate of DAVI (Theorem 2 )and show the convergence rate of Asynchronous VI with the T’
operator defined in Definition 6. However, the sequence of increasing indices (ny)72 ,, where ng = 0
in Theorem 2 takes on a slightly different meaning. In particular, between the ng-th and ny4;-th
iteration, all s € S have been updated at least once. Finally, the computational complexity bound of
Asynchronous VI is similar to the computational complexity bound of DAVI with p,,,;, = ming p(s)
instead of ¢,,,;,,. The computational complexity result is proven similarly to the proof of Corollary 1
found in Appendix A.

Definition 6 (Asynchronous VI operator) Recall T, : R® — R®. For a given s, € S, and for all
seSandv e RS,

T, v(s) = maxgea LV(s,a) ifs= n
v(s) otherwise.

Then the iterates of Asynchronous VI evolves according to v,41 = T, vy, for alln € Ng.

(79)
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Lemma 8 (Asynchronous VI Monotonicity) The iterates of Asynchronous VI, (vy,)n>0 is a mono-
tonically increasing sequence: v, < vn11 foralln € Ny, ifr(s,a) € [0,1] forany s,a € S x A
and if Asynchronous VI is initialized according to (i) or (ii) of Assumption 1.

Proof: We show (vy,),>0 is a monotonically increasing sequence by induction. All inequalities
between vectors henceforth are element-wise. Let (sg, $1, ..., Sn, Sn+1) be the sequence of states
sampled for update from iteration 1 to n + 1. By straight-forward calculation, we show v1 > vg. For
all rewards in [0, 1] and any s € S,

case i : v1(s) = max {r(s, a) + ’)/Z,p(s/‘s, a)O} > vo(s) (80)
case ii : v1(s) = max {r(s, a) + ’yZp(S/‘s, a)(—c)} (81)
= max {=ve+r(s,a)} > vo(s). (82)

Thus, v1(sg) > vo(s0). For all other states s # sg, vo(s) = v1(s). Therefore, v; > vg. Now, assume
Up > -+ > vg withn > 1, then for any s € S,

VUn11(8) = Ty, vn(8) (83)
_ fmaxqeq L (s,a) ifs=s, (84)
vn(8) otherwise

{maxaeA L'n-1(s,a) ifs=s, by assumption v, > v, 1 (85)

Un—1(8) otherwise .

If s, = sp—1, then (85) is T, ,v,—1. By Definition 6, T, _,v,—1 = v,. Hence, v,41 > vy,
However, if s,, # s,,_1, we have to do more work. There are two possible cases. The first case is that
s, has been sampled before. That is, let 1 < j < n s.t. s, is the last time that s,, is sampled for
update. Then s,, = s, and v, (8,) = Vy—j+1(8pn). By assumption, v, > ... > vp—; > ... > vy,
then

Upt1(8n) = max L (sp,a) (86)
ac
> max L9 (s,—j,a) by assumption v, > vy,_; (87)
S
=Ts,_;Un—j(8n—j) = Un—j+1(Sn—j) = vn(sn). (88)

We have just showed that v,,41(s,) > v,(sy), and for all other state s # s,,, Vn11(S) = vp(s).
For the second case, s, has not been sampled before n, then v,(s,) = vo(s,). By assumption,
Up > ... > Vg, then

VUpt1(8n) = aeaj( L (sp,a) (89)
> max L% (sp,a) by assumption v, > vg (90)
ac
> vo(s,) shown in base case. 91
For all other state s # S, Un4+1(5) = vp(s). Altogether, v, 11 > v, forall n € Ny. [ ]

Theorem 4 (Convergence rate of Asynchronous VI) Assume p(s) > 0 and r(s,a) € [0,1] for
any s,a € S x A, and also assume Asynchronous VI initialises according to (i), (ii) of Assumption 1.
With ~ € [0, 1) and probability 1 — 6, the iterates of Asynchronous VI, (vy,)n>0 converges to v* at a
near-geometric rate. In particular, with probability 1 — 6, for a givenl € N,

lo* = vn| < A"l = woll, ©2)
Sl 1
20 (5) /(=) | >

17
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Proof: Recall from Lemma 8, we have shown the iterates of Asynchronous VI, v,, — v* monotoni-
cally from below. We define (ny)52, to be a sequence of increasing indices, where ny = 0, such
that between the ny-th and ny,1-th iteration, all state s € S have been updated at least once. At
the ny1-th iteration, vy, ,, > Ty« vy, . This implies that at the n 1 -th iteration, Asynchronous VI
would have ~-contracted at least once:

0 < v — Unji1 < vt — Tw*vnkv = HU* - Umc+1|| < ”U* - Tﬂ*”"k”a (94)
[v° = Trrvp, || = | Trrv™ — Trevn, )| < 7[J0* — v, || ©5)
= HU* — Ungyq || < ’7“7}* — Uny, ” (96)

The probability of the failure event

l
PE) <Y D PE) 97)
i=1 s€8S
< SI(1 = pin) ™ (98)
with P, = minges p(s) instead of @yn. The rest follows similar reasoning to the proof of
Theorem 2 and obtain the result. ]

Corollary 3 (Computational complexity of Asynchronous VI) Fix an € € (0, ||[v* — vg
assume Asynchronous VI initialises according to (i) or (ii) of Assumption 1. Define

H,. =1 (””“0”) /11— (99)

as a horizon term. Then, Asynchronous VI returns an e-optimal policy m,, : v, > v* — €l with
probability at least 1 — § using

o (st (i (355) (1)) o

elementary arlthmetlc and logical operations. Note that ||v* — vy || is unknown but it can be upper
bounded by 1— + ||vo|| given rewards are in [0, 1].

), and

Proof: Recall from Lemma 8, the iterates of Asynchronous VI, v,, — v* monotonically from below
(.e., vy > vp_1 > -+ >1g). Forany n € Ng and s,, € S, let m,41(s,,) = argmax,c 4 L' (sn,, a)
with 7,+1(5) = m,(3) for all other 5 # s,,. One can show L' (s, m,(s)) > v, (s) for any s € S and
n € Ng following a similar argument as in the proof of Corollary 1. Now, we show v, > v, for any
n € Np. Fix n and if we are to apply the policy evaluation operator 7. that satisfy Lemma 3(1) to
every state s € S, then we obtain

Ty, vn(s) = L (s,m,(s)) > vp(s). (101)
Therefore, T, vy, > vy,,. By applying the T} operator to T3 v, > v, repeatedly, and by using the

monotonicity of T, , we have for any k& > 0,

TF on > TF oy > - > vy, (102)

By taking limits of both sides of Tffn Up, > Uy, as k — 00, we get v, > v,. Therefore,

0<v"—v,, <V —v, = ||V =g, || <|Jv" — v, (103)

Next, recall from the proof of Theorem 4 that for a given [ € N, and with probability 1 — 4, v,, of
Asynchronous VI would have y-contracted at least [ times (i.e., |[v* — v, || < ¥![|v* — o) with

n>1 [ln (%) /1n (17111min )—‘ Following from (103), with probability 1 — 4,

< lv* = vall <A flv* = voll- (104)

[v* — v,

By setting 7 ||v* — vp|| = € and solve for [, we get:
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We observe that In (””7;”0”>/1n (%) <In (L;”O”)/(l — ) = H, .. To compute v,,, Asyn-
chronous VI takes O(AS) elementary arithmetic operations. With probability 1 — §, Asynchronous
VI obtains an e-optimal policy within

ottsn =0 (asm, (1 (25) pa (1)) oo

arithmetic and logical operations. |

C More experiments

In this section, we show additional experiments with the MDPs described in Section 6 with rewards
generated via a standard normal and a Pareto distribution.

Recall that the experiments were set up to see how DAVTI’s performance is affected by the sparsity
of rewards. Pareto distribution with a shape of 2.5 is a “heavy-tail" distribution, and the rewards
sampled from this distribution could result in a few large values. On the other hand, the rewards
sampled via the standard Normal distribution could result in many similar values. We hypothesize that
DAVI would converge faster than Asynchronous VI in domains with multiple optimal or near-optimal
policies, which could be the case in the normal-distributed reward setting.

The algorithms that will be compared in the experiments are VI, Asynchronous VI, and DAVI. We
implement Asynchronous VI and DAVT using uniform sampling to obtain the states. DAVI samples a
new set of actions via uniform sampling without replacement in each iteration.

C.1 Single-state experiment

This experiment consists of a single-state MDP with 10000 actions, and all terminate immediately. We
experiment with two reward distributions: Pareto-reward and Normal-reward. For Pareto-reward, all
actions have rewards generated according to a Pareto distribution with shape 2.5. For Normal-reward,
all actions have rewards generated according to the standard normal distribution.

C.2 Multi-reward experiment

This experiment consists of two MDPs. The first set consists of a tree with a depth of 2. Each state
has 50 actions, where each action leads to 2 other distinct next states. All actions terminate at the leaf
states. In one setting, the rewards are distributed according to the Pareto distribution with a shape of
2.5. In the other setting, the rewards are distributed according to the normal distribution.

The second set of MDPs consists of a random MDP with 100 states, where each state has 1000 actions.
Each action leads to 10 next states randomly selected from the 100 states with equal probability. All
transitions have a 0.1 probability of terminating. In one setting, the rewards are distributed according
to the Pareto distribution with a shape of 2.5. In the other setting, the rewards are distributed according
to the standard normal distribution. The + in all of the MDPs are 1.

C.3 Discussion

Figure 3 and Figure 4 show the performance of the algorithms. All graphs included error bars showing
the standard error of the mean. All graphs smoothly increased towards the asymptote except for
Asynchronous VI in Figure 3 and VI in Figure 4, whose performances were step-functions 2. The
y-axis of each graph showed a state value averaged over 200 runs. The x-axes showed run-times,
which have been adjusted for computations.

In Figure 3, DAVI with m = 1 was significantly different from that of DAVI with m = 10, 100, 1000.
However, in the Normal-reward setting, the performance of DAVI with m = 1 was much closer to
the performance of DAVI with m = 10, 100, 1000. In the Pareto-reward setting, where there could
only be a few large rewards, the results were similar to that of the needle-in-the-haystack setting of
Figure 1. In the Normal-reward setting, where most of the rewards were similar and concentrated
around O, the results were similar to that of the multi-reward setting of Figure 1.

2 Asynchronous VI is equivalent to VI in the single-state experiment since there is only one state.
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Figure 3: Single-state experiment with 10000 actions: (a) rewards are Pareto distributed with shape
2.5 (b) rewards are standard normal distributed. The Asynchronous VI in this experiment is equivalent
to VI since there is only one state. We run each instance 200 times with a new MDP generated each
time. In each run, each algorithm is initialized to 0.

In Figure 4 in both tree Pareto-reward and Normal-reward settings (top row), DAVI with m = 1 was
significantly different from that of DAVI m = 10. In the tree setting, with normal-distributed rewards,
where there may be multiple actions with similarly large rewards, DAVI m = 10 converged faster
than VI and Asynchronous VI.
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Figure 4: Multi-state experiment: (top row) MDP with a tree structure with Pareto and normal
distributed rewards (bottom row) random MDP with Pareto and normal distributed rewards. We
run each instance 200 times with a new MDP generated each time. In each run, all algorithms are
initialized to 0.
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In the random-MDP setting, DAVI, for all values of m, converged faster than VI and Asynchronous
VIin both the Pareto-reward and Normal-reward settings, as evident in the bottom row of Figure 4. As
expected, DAVI converged faster than Asynchronous VI and VI in the case of multiple near-optimal
policies. Note, DAVI m = 100 was the slowest to converge, a case where the action subset size is
large. This result makes sense as Asynchronous VI with the full action space did not converge as fast
as DAVI with smaller action subsets.
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