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Abstract

We investigate the problem of corruption robustness in offline reinforcement learn-
ing (RL) with general function approximation, where an adversary can corrupt
each sample in the offline dataset, and the corruption level { > 0 quantifies the
cumulative corruption amount over n episodes and H steps. Our goal is to find a
policy that is robust to such corruption and minimizes the suboptimality gap with re-
spect to the optimal policy for the uncorrupted Markov decision processes (MDPs).
Drawing inspiration from the uncertainty-weighting technique from the robust on-
line RL setting [[18} 55]], we design a new uncertainty weight iteration procedure to
efficiently compute on batched samples and propose a corruption-robust algorithm
for offline RL. Notably, under the assumption of single policy coverage and the
knowledge of (, our proposed algorithm achieves a suboptimality bound that is
worsened by an additive factor of O(C - (CC(\, F, ZH)Y2(C(F, p))~Y/2n=1)
due to the corruption. Here CC(\, F, ZH) is the coverage coefficient that depends
on the regularization parameter A, the confidence set F, and the dataset fo , and
C(F, p) is a coefficient that depends on F and the underlying data distribution .
When specialized to linear MDPs, the corruption-dependent error term reduces
to O(¢dn~') with d being the dimension of the feature map, which matches the

existing lower bound for corrupted linear MDPs. This suggests that our analysis is
tight in terms of the corruption-dependent term.

1 Introduction

Offline reinforcement learning (RL) has received tremendous attention recently because it can tackle
the limitations of online RL in real-world applications, e.g., healthcare [45] and autonomous driving
[35]], where collecting online data is risky, expensive and even infeasible. By leveraging a batch of
pre-collected datasets, offline RL aims to find the optimal policy that is covered by the dataset without
further interaction with the environment. Due to the restriction of the offline dataset, the utilization
of pessimism in the face of uncertainty is widespread [} 2} |53} 40l |16]] and plays a central role in
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providing theoretical guarantees for efficient learning [24) 36} 44, 48| 51,156, 57} 163 52]]. Notably,
these theoretical works demonstrate that a single-policy coverage is sufficient to guarantee sample
efficiency.

In this paper, we study offline RL under adversarial corruption and with general function approxi-
mation. Adversarial corruption refers to adversarial attacks on the reward functions and transition
dynamics on the data at each step before the learner can access the dataset. The learner only knows
the cumulative corruption level and cannot tell whether the corruption occurs at each data point.
Our corruption formulation subsumes the model misspecification [22] and the fixed fraction of data
contamination [[60] as special cases. Various real-world problems are under the threat of adversarial
corruption, such as chatbots misled by discriminative or unethical conversations [32, |61]], and au-
tonomous vehicles tricked by hacked navigation instructions or deliberately contaminated traffic signs
[12]. On the other hand, general function approximation (approximating the value function with a
nonlinear function class, such as deep neural networks) plays a pivotal role in modern large-scale RL
problems, such as large language model [10]], robotics [26] and medical treatment [28]]. Recent works
have established different frameworks to explore the minimal structure condition for the function class
that enables sample efficiency [[19} 147, 9, 21,14} 16, 64]]. In particular, Wang et al. [47] leverage the
concept of eluder dimension [39] and construct the least squares value iteration (LSVI) framework,
which establishes optimism at each step for online RL.

For adversarial corruption and general function approximation, a significant amount of research has
focused on the online setting. However, offline RL in this setting is still understudied due to restricted
coverage conditions and lack of adaptivity. One notable exception is Zhang et al. [60], which assumes
e-fraction of the offline dataset is corrupted, and their algorithm suffers from a suboptimal bound
on the corruption term. Our work moves a step further and achieves corruption robustness under
the LSVI framework [47] in offline RL with general function approximation by generalizing the
uncertainty weighting technique [[18}I55]]. We also propose an algorithm robust to an additional known
distribution shift. Due to space limit, we defer it to Appendix [C] We summarize our contributions as
follows:

* We formally define the corruption level in offline RL. With knowledge of the corruption level,
we design an algorithm that draws inspiration from the PEVTI algorithm [24] and the uncertainty-
weighting technique. The uncertainty for each data point, serving as the bonus function, is quantified
by its informativeness with respect to the whole dataset. We propose the uncertainty weight iteration
algorithm to calculate the weights efficiently and prove that the output, an approximation of the
uncertainty, is sufficient to control the corruption term.

* Theoretically, our proposed algorithm enjoys a suboptimality bound of (7)(H
CCY4In NYY2(C(F, p)) V412 + ¢ - CCY3(C(F,pu))"/2n~1), where H is the
episode length, n is the number of episodes, IV is the covering number, CC is the coverage
coefficient, and C(F, i) is the coefficient depicting how well the underlying data distribution
1 explores the feature space, and F is the confidence set. The corruption-dependent term
reduces to O(¢dn™") in the linear model of dimension d, thus matching the lower bound for
corrupted linear MDPs. It is worth highlighting that our novel analysis enables us to eliminate the
uncertainty-related weights from the coverage condition.

» Motivated by our theoretical findings, we present a practical offline RL algorithm with uncertainty
weighting and demonstrate its efficacy under diverse data corruption scenarios. Our practical
implementation achieves a 104% improvement over the previous state-of-the-art uncertainty-based
offline RL algorithm under data corruption, demonstrating its potential for effective deployment in
real-world applications.

1.1 Related Work

Corruption-Robust Bandits and RL. There is an emerging body of theoretical literature on bandits
and online RL with corruption. The adversarial corruption is first formulated in the multi-armed
bandit problem by Lykouris et al. [30], where an adversary corrupts the reward in each round ¢

by (; and the corruption level is measured by ¢ = Zthl |¢t|- Then, a lower bound with a linear
dependence on ( is constructed by Gupta et al. [17], indicating that the ideal regret bound should
achieve a “parallel” relationship: Regret(T") = o(T") + O((), and the corruption-independent term
approximates the non-corrupted bound. When extending to linear contextual bandits, a line of



work [4] 18 [13} 127} 162} 125]] propose various methods but either derive sub-optimal regrets or require
particular assumptions. The gap is later closed by He et al. [[18]], which achieves the minimax lower
bound using a novel sample-dependent weighting technique. Specifically, the weight for each sample
is adaptive to its confidence, which is also called uncertainty. Beyond bandits, earlier works on
MDPs [5, 120} 231, 12911331 137, I38]] consider the setting where only the rewards are corrupted, and the
transitions remain intact. Wu et al. [50] begin to handle corruption on both rewards and transitions for
tabular MDPs. Wei et al. [48]] establish a unified framework for RL with unknown corruption under a
weak adversary, where the corruption happens before the decision is made in each round. Later, Ye
et al. [55] extend the weighting technique [[18]] to corrupted RL with general function approximation
and achieve a linear dependence on the cumulative corruption level (. Particularly, Wei et al. [48]], Ye
et al. [55]] both impose corruption on the Bellman operator, which is the same as the corruption model
considered in this paper.

Offline RL Against Attacks. The emergence of poisoning attacks in real-world scenarios poses new
challenges for offline RL and necessitates improved defenses [49]. There are generally two types of
attacks [3], namely test-time attacks and training-time attacks. In test-time attacks, the training data
is clean, and the learned policy must contend with an attacker during test time. For example, Yang
et al. [53]] propose learning conservative and smooth policies robust to different test-time attacks. In
contrast, our paper focuses on the training-time attack as another line of work [31} 149} 60], where
part of the training data is corrupted maliciously. Wu et al. [49] propose two certification criteria and
a new aggregation-based method to improve the learned policy from corrupted data. To the best of
our knowledge, [6Q] is the only theoretical work on corrupted offline RL, which considers that an
e-fraction (e = (/nH) of samples are corrupted on both rewards and transitions for linear MDPs
and achieves an O(¢/2dn~'/2) suboptimality bound. Notably, distinct from the setting in Zhang
et al. [[60] that clean data is first collected and then corrupted by an adversary, we consider the setting
that data collection and corruption occur at the same time (thus corruption at one step affects the
subsequent trajectory). Therefore, our setting is different from that of Zhang et al. [60].

2 Preliminaries

In this section, we formulate the episodic Markov decision process (MDP) with adversarial corruption
and under general (nonlinear) function approximation. Before the formal introduction, we introduce
some notations to facilitate our presentation.

Notations. Let [n] denote the set {1, ...,n}. For spaces X and A and a function f : X x A — R,
let f(x) = maxge4 f(x,a). Given a semi-definite matrix M and a vector v, we define ||[v||pr =

Vv Mw. For two positive sequences {f(n)}22,, {g(n)}>2, let f(n) = O(g(n)) if there exists
a constant C' > 0 such that f(n) < Cg(n) forall n > 1, and f(n) = Q(g(n)) if there exists a

constant C' > 0 such that f(n) > Cg(n) for all n > 1. We use O(-) to omit polylogarithmic factors.
Sometimes we use the shorthand notation z = (z, a).

2.1 Episodic MDPs
We consider an episodic MDP (X, A, H, P, r) with the state space X', action space A, episode length

H, transition kernel P = {P"} ¢}, and reward function r = {r"},c(z;]. Suppose that the rewards

are bounded: 7" > 0 for any h € [H], and 31—, v (2", a") < 1 almost surely. Given any policy
™= {7Th X — A} ne[H]» We define the Q-value and V-value functions starting from step / as

H H
Qh(a",a") = Y EL[r"(a",d") 2", 6], VEE") =Y EL[r" (@ a2 ()
h'=h h’=h

where the expectation E . is taken with respect to the trajectory under the policy 7. There exists an
optimal policy . and optimal value functions V,"(z) := VA (z) = sup, V(z) and Q" (x,a) :=
QM. (x,a) = sup, Q" (z, a) that satisfy the Bellman optimality equation:

QM w,a) = En ynis [rh(s, a) + max QML (" a) |z,a] = (ThQ" 1) (x,a), )

where 7" is called the Bellman operator. Then we define the Bellman residual as

EM(f,al at) = fr(at at) — (T" P (", a"). &)



2.2 General Function Approximation

We approximate the Q-value functions by a function class F = F; x - - - X Fg where Fp, : X x A —
[0,1] for h € [H], and frr4+1 = 0 since no reward is generated at step H + 1. Generally, the following
assumption is common for the approximation function class.

Assumption 2.1 (Realizability and Completeness). For all h € [H], Q" € F". Additionally, for all
gh+1(l'h+1) c [07 1]’ (Thgh-i_l)(l‘h,ah) c ]:h‘

The realizability assumption [21] ensures the possibility of learning the true Q-value function by
considering the function class F. The Bellman completeness (adopted from Wang et al. [47] and
Assumption 18.22 of Zhang [59])) is stronger than that in Jin et al. [21]. The former applies the
least squares value iteration (LSVI) algorithm that establishes optimism at each step, while the latter
proposes the GOLF algorithm that only establishes optimism at the first step. We use the standard
covering number to depict the scale of the function class F.

Definition 2.1 (e-Covering Number). The e-covering number N (e, F, p) of a set F under metric p is
the smallest cardinality of a subset Fo C F such that for any f € F, there exists a g € Fg satisfying
that p(f,g) < e. We say Fo is an (e, p) cover of F.

2.3 Offline Data Collection Process

Offline Clean Data. Consider an offline clean dataset with n trajectories D = {(z, al*, 1)}/

(2R

i,h=1"
We assume the dataset D is compliant with an MDP (X, A, H, P, r) with the value functions Q, |4
and the Bellman operator 7 for any policy T,

P((T"Qu ) (et  af) = ' + VI @)« af) e {rf 2 ) e, Qi)
:]P’(rh(xh,ah)zr,th =a'|a" =2l a" za?), )
where the realizability and completeness in Assumption [2.1)hold. The compliance assumption (4)) is
also made in Jin et al. [20]], Zhong et al. [63]], which means that D remains the Markov property and

allows D to be collected by an adaptive behavior policy. The induced distribution of the state-action
pair is denoted by p = {1 }1e(m]

Adversarial Corruption. During the offline dataset collection process, after observing the state-
action pair (2", a™) chosen by the data collector, an adversary corrupts 7" and z"*! at each step h
before they are revealed to the collector. For the corrupted dataset D, we define the corrupted value
function Qp, Vp, and the Bellman operator 7p satisfying (@). To measure the corruption level, we
notice that characterizing the specific modification on each tuple (s, a, s, ') is hard and unnecessary
since once one modifies a tuple, the subsequent trajectory changes. Therefore, it is difficult to tell
whether the change is caused by the corruption at the current step or a previous step. In fact, we only
care about the part of the change that violates the Bellman completeness. Therefore, following the
online setting [55] 48], we measure the corruption level by the gap between Tp and 7 as follows.

Definition 2.2 (Cumulative Corruption). The cumulative corruption is ¢ if at any step h € [H), for

h

a sequence {(x!, a! )} in=1 C X x A chosen by the data collector and a sequence of functions

{g" : X — [0,1]}_,, we have for all h € [H],

n H
Mot Y =
i=1 h=1
where (' = (Thg" 1 — Thgh*t 1) (ah alt).

The learning objective is to find a policy 7 that minimizes the suboptimality of 7 given any initial
state ! = x: SubOpt(m, x) = V.!(z) — V.}(z), where V (-) is the value function induced by the
uncorrupted MDP.

3 Algorithm

In this section, we first highlight the pivotal role that uncertainty weighting plays in controlling
the corruption-related bound. To extend the uncertainty weighting technique to the offline setting,
we propose an iteration algorithm. With the proposed algorithm, the theoretical result for the
suboptimality is presented.



3.1 Uncertainty-Related Weights

In this subsection, we discuss the choice of weight for a simplified model without state transition (H =
1) and use the notation z; = (z;, ;). Given a dataset {(2;, ¥i) }ic[n]» We have y; = f(2;) + G + &
for i € [n], where f € F is the uncorrupted true value, the noise ¢; is zero-mean and conditional
. . . n
n-subGaussian, and the corruption level is ¢ = >." ; [(].
We begin with delineating the consequence caused by the adversarial corruption for the traditional
. 7 . 2 . .

least-square regression: f = minger » -, ( flz) — yi) . Some calculations lead to the following
decomposition:

n n

S (f(z) = F(z))? =D [(f(z) =) = (f(z:) — i) +QZ f(z)e +ZZ

i=1 i=1

NCi -

I1; <0 I2:Noise term I3:Corruption term

The term I; < 0 since f is the solution to the least-square regression. The term I5 is bounded by
@(ln N) because of the n-subGaussainity of ¢;, where N is the covering number of F. The term I3
is ruined by corruption: I3 < 237" [¢i| = O(C). Hence, the confidence radius (37, (f(zi) —
f(z))Y2 = O(/C+InN) will explode whenever the corruption level ¢ grows with n.

To control the corruption term, motivated by the uncertainty-weighting technique from online

settings [531[181163]), we apply the weighted regression: f = minger Yo (f(zi)— yi)Q/UiQ, where
ideally, we desire the following uncertainty-related weights:

1 ) — f' (2
0? = max (1 — sup [f(z) = F1(=) >7 1=1,...,n, 5
G RIEE NI (=) — ()2 03
Uncertainty

where o, A > 0 are pre-determined parameters. The uncertainty quantity in the above equation
is the supremum of the ratio between the prediction error |f(z;) — f’(z;)| and the training error

\/ Yoie1(f(z5) = f'(2))? /o7 over f, f' € F. Intuitively, the quantity depicts the relative informa-

tion of a sample z; against the whole training set {z1, ..., 2, }. We can use the linear function class
as a special example to explain it. When the function space F" is embedded into a d-dimensional
vector space: F" = {{w(f), #()) : z — R}, the uncertainty quantity becomes

. [(w(f) — w(f), $(z0) < o [(w(f) — w(f). $(z0)
FPEE NS () — (), e(z)) 202 P J(w(f) = () Aw(f) - w(f))

where A = Z;L L8(z))0" (2)) /o 7. Moreover, (o7 (z:)A ’1¢>(zl))71 represents the effective

number of samples in the {z;}?_; along the ¢(z;)’s direction. We discuss in Lemmathat under
mild conditions the linear and nonhnear uncertainty quantities are almost equivalent.

However, since the uncertainty also depends on weights, it is impossible to determine all the weights
{0i}ic[n) simultaneously. Compared with the online setting where the weight in each round can be
determined sequentially (iteratively in rounds), we face two challenges in the offline setting: (a) how
to compute uncertainty-related weights iteratively? (b) will an approximate solution to the uncertainty
play an equivalent role in controlling the corruption term?

To solve the first challenge, we propose the weight iteration algorithm in Algorithm[I] Moreover, we
demonstrate the convergence of this algorithm by the monotone convergence theorem in the following
lemma, which ensures that the output weights are sufficiently close to desired ones (). The proof is
provided in Appendix [B.1]

Lemma 3.1. There exists a T such that the output of Algorzthml {o;:= O'T+1

' satisfy:
o7 > max (1,9(z)/2), o} <max (1,9(z)), (6)

|f(za)—=f'(z0)|/ )
& T (F(z)—F(25))2 /02

where ¢(z;) = supy 4



Algorithm 1 Uncertainty Weight Iteration
1: Input: {(z;,a;)}" ¢, F,a>0

2: Inmitialization: t =0, 0 = 1,i=1,...,n

3: repeat

4: t+t+1

50 (01)? « max (l,su , |/ (@s,00) - ' (@i,ai)l/a ) i=1,...,n
(@) P e i aran—f (3,032 (oF )2

6: until max;e(n] (Uf/ﬁf_l)Q <2
7: Output: {o}}};

For the second challenge, the weighted version L,, := >, (f(z) — f(2))?/a? can also be
decomposed into three terms correspondingly. We can demonstrate that an approximate choice of
weights satisfying (@) is sufficient to control the corruption term as

2

P ; = A+ (F) — f(2)2/ 08

Since the corruption-unrelated terms (corresponding to /7, I5) can still be bounded by @(ln N), w

have L,, = O(In N + 2a¢+/L,,), leading to an O(a¢ 4 v/In N) confidence radius. Therefore, with
a sufficiently small «, the effect of corruption can be countered.

zn: (f(z) ;f(zi))@ _ zn: [f(z0) = Fz)IG - VAT L < 200y/3 T L.

3.2 Corruption-Robust Algorithm

Algorithm 2 CR-PEVI
I Input: D = {(a,al, r!)}L,, F
2: Initialization: Set 7 +1( )+ 0
3: forsteph = H, H — ,1do
4:  Choosing weights {olh}z 1 by proceeding Algorlthmlw1th inputs {(z?, a! )}y, F"

5 Find the weighted least-squares solution in (7)
6:  Find 8" and construct confidence set

Fh_ {f c Fh. )‘+Z () 7(1?) _ fh(x?7aél))2/(g?)2 < (ﬂh)Q}

7:  Construct bonus function as

8: Letf,}f(-,-) = max (O,fh(-,-)—ﬁhbh(~,~))
9:  Set#”(-) = argmax, 4 f(-,a)

10: end for

11: Output: {#"},

Now, for the offline RL with general function approximation, we integrate the uncertainty weight iter-
ation algorithm with the pessimistic value iteration (PEVI) algorithm [24]], and propose a Corruption-
Robust PEVI (CR-PEVI) in AlgorlthmE} Our algorithm employs backward induction from step H

to 1. Set estimated value function = 0. Ateach step h € [H], having obtained f"*!, we
calculate f”* by solving the following welghted least-square regression:
; - (el al) ot — S ()
f* = argmin e , @)
f’L cFh 7;21 (O'Z}-I)2

where the weights are obtained via Algorithm[I] As opposed to online RL where the necessity of
exploration stimulates optimistic estimation, the literature on offline RL [24} 63]] is more inclined
to pessimism due to the limitation of offline data coverage. Hence, we construct a confidence set

Fh={feFr: r+ S (f(ah,al) — Fi(xh, al))?/(0h)? < (8")2} such that the uncorrupted
Bellman operator 7" converts the value function f*! into the function class F Fh (e, Thfhtl e



F ") with high probability. For the bonus function, we follow [55] and choose it as
o
b(5,0) = sup [f(z,0) — f'(@,0) |
PR AN S (Flal,al) = fr(ah,al)2 (o])?

which is seldom used in practical algorithms due to its unstability. Specifically, the covering number
of the space containing (8)) may be uncontrollable. According to Appendix E in [53], the issue of the
covering number can be addressed under mild conditions by some techniques. Therefore, to maintain
readability and consistency in this paper, we assume the corresponding bonus function space B"*+!
of (§) has a bounded covering number. Then we introduce pessimism by subtracting b" from the

estimated value function: f7(z,a) = max(0, f*(z,a) — f"0"(x, a)).

®)

4 Theoretical Analysis

4.1 Coverage Condition

No guarantee for the suboptimality can be provided with insufficient data coverage. Based on
pessimism, Jin et al. [20]], Rashidinejad et al. [36] have demonstrated that the coverage over the
optimal policy is sufficient for sample-efficient offline RL. The following condition covers the optimal
policy under general function approximation.

h ah, n,H

Definition 4.1 (Coverage Coefficient). Consider the offline dataset {x}', a; i.h—1- For any initial

state x* = x € X, the coverage coefficient is:

—~ h hY _ f£1(,h h)\2
OC(A F, 28) = max By, | sup — @ a) =S a? )
helH] L e A iy (f(alal) = f(xf, alt))?

where E . is taken with respect to the trajectory induced by 7, in the underlying uncorrupted MDP.

z! = 4 ©)

In the face of corruption, we require single-policy coverage over the uncorrupted trajectory. This
coefficient depicts the expected uncertainty of sample (2", a") induced by the optimal policy 7.
compared to the n training samples. We use the linear MDP to interpret this condition, where the
function space F" is embedded into a d-dimensional vector space: F" = {{(w(f), ¢(-)) : z — R},
where 2 denotes the state-action pair (z, a). With the notation A" = \I + 37" | ¢(z1)p(2) 7T, we
can demonstrate that if the sufficient “coverage” in Jin et al. [24]] holds: there exists a constant ¢l such
that A" = I+ ctnE, [¢(2")p(2")T |2 = ] for all h € [H], our coverage coefficient is bounded:
CC(\, F ,ZH) < d/ct < oo. Therefore, the sufficient “coverage” condition implies our coverage
condition in the linear setting. We will discuss the connection formally in Lemma [B.1]

4.2 Main Result

Before presenting the main theorem, we introduce a new general version of the well-explored dataset
condition, which is the key to eliminating the uncertainty-related weights from the suboptimality
bound and deriving the final result.
Assumption 4.1 (Well-Explored Dataset). There exists a constant C (.7? , 1) > 8n~"t such that for a
(n7Y || - ||oo) cover of F', denoted by F", and for any two distinct f, f € F",

min Y p"(M) (") - F(2)7 2 OF ). (10)

he[H
el ]z"GXX.A

We interpret this condition with the linear model, where the condition (I0) becomes: for any two
distinct f, /' € F", mingepy) (w(f) — w(f’))T]\h(w(f) —w(f)) > C(F, ). As proved in
Lemma with high probability, the above condition holds with C' (]? ,11) = ©(d~') when the

n trajectories of D are independent, and the data distribution x" satisfies the minimum eigenvalue
condition:

Omin (Esn o [0(2")$(2") 1)) = &/d, (11)
where ¢ > 0 is an absolute constant. This is a widely-adopted assumption in the literature [11} 46, 63]].

Note that ©(d~!) is the largest possible minimum eigenvalue since for any data distribution ji",
Omin (B yn [#(zM)p(2")T]) < d~! by using ||¢(2")| < 1 forany 2" € X x A.



Theorem 1. If the coverage coefficient in Definition.1|is finite, under Assumption .1} for corruption
(= 2;17:1 (" and § > 0, we choose the covering parameter v = 1/(nmaxy, f7¢"), A = In(N,, (7)),
the weighting parameter o = H+/In N,, () /¢, and the confidence radius

B =cg(a¢" + /In(HN,(v)/8)), forh=H,...,1,

where N,,(v) = maxy, N(y/n, F*) - N(v/n, FA*1) . N(y/n, BP(X)). Then, with probability at
least 1 — 26, the sub-optimality of Algorithm 2)is bounded by

SubOpt(#, ) = @(H(ccu,ﬁ ZI)V Ny ()2 ((COC 7, 233»1/2)
’ n/2(C(F, )/t n(CE w2 )

When ¢ = O(y/n), our algorithm achieves the same order of suboptimality as the uncorrupted
case. Whenever ( = o(n), our algorithm is sample-efficient. Moreover, when specialized to
the linear MDP with dimension d, where CC(\, F, ZH) = O(d/c"), C(F, 1) = ©(d~?) and
In N,,(7) = O(d?), the suboptimality bound in Theorem|l|becomes O(Hd3/?n=/2 4+ d¢(n~"). The
corruption-independent term O(Hd*/2n~1/2) matches that of PEVI [24]. The corruption-dependent
term nearly matches the lower bound, as will be discussed later.

Remark 4.1. Although the theory requires a known corruption level (, in the experiments, we
treat the uncertainty ratio « = O(1/() as a tuning hyperparameter. The use of independent and
identically distributed (i.i.d.) trajectories in our experiments renders the hyperparameter tuning
process straightforward and conducive to optimizing the performance. Additionally, we can offer a
choice of « = ©(1/+/n). This choice finds support in the online setting [55| 18], where this specific
choice of o ensures that suboptimality remains in the order of uncorrupted error bound, even when

¢ =0(/n).

Proof sketch. The detailed proof of Theorem |1|is provided in Appendix [Al Here we present a brief
proof sketch for the suboptimality bound, which is accomplished by three steps: (1) by Lemmal[A.T]
if the uncorrupted Bellman backup 77" f,, € Fh for each h € [H], we can bound the suboptimality
by the sum of the bonus Zle BME, [b(x" a") | 2! = 2]; (2) by Lemma we demonstrate
that an approximate uncertainty weight satisfying (6)) is the key to bound the weighted Bellman

error (31 ((f" — (T"fi)) (2}, al))?/(o1)?)!/? by " = cg(a¢” + \/I(HN,(7)/9)); and
(3) combining the results in the first two steps, we can obtain the suboptimality bounded by:

SubOpt(#, z) = O(H(CCT (A, F, ZI) V2 (In N, (1))V/2 - n~ Y2 4 ¢ - CCT (N, F, 21 . n71).
Here CC7(\, F, ZH) denotes the weighted coverage coefficient as follows

T h hy _ pri,h h\\2/ h( h _h\2
CCJ(/\v‘szf):}I?l?g]Eﬁ*{ n(f(z", a™) — f'(z",a"))?/o" (z", a")
€

pepn At S, (Pl al) = (el a}))2/ (012

where the weight for the trajectory induced by the optimal policy 7, is

(Jh(xh,ah))Q — max (17 sup |f(mh7ah) 7fl(xh7ah)‘/a > (13)
roeFh N S (flak,al) = f(alal))2/ (oh)?

To control the weighted coverage coefficient CC? by its unweighted counterpart CC, which is a
challenging task due to the intricate form of uncertainty-related weights, a novel technique has been
employed. The main idea behind this technique is to transform CC? into a modified version of CC
multiplied by a term that can be bounded by leveraging a cover of the function class. The connection
between CC and CC? is shown in the following lemma.

Lemma 4.1. Under Assumption and choose 3" = Cg\/In N (where C5 > 0 contains the

logarithmic terms that are omitted) and X given in Theorem|[I| we have

CC7(\, F, ZH) = O((CC(\, F, ZI)V2 (C(F, w)~V?).

x! = x] (12)

Intuitively, because the weights themselves are closely related to the uncertainty, the weighted
coverage coefficient CC? where the high-uncertain samples are down-weighted can be upper-bounded
by the square root of the unweighted coefficient CC. See Appendix [B.3|for details.
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Figure 1: Performance on the Walker2d and the Halfcheetah tasks under (a) random reward, (b)
random dynamics, (c) adversarial reward, and (d) adversarial dynamics attacks.

Lower Bound. We construct a lower bound for linear MDPs with adversarial corruption ¢ to show
that the O(d¢{n~!) corruption term of our suboptimality is optimal. The construction of the lower
bound is adapted from Zhang et al. [60], where an e-constant fraction of the dataset is contaminated.
We present the proof of Theorem [2]in Appendix [B.4}

Theorem 2 (Minimax Lower Bound for Linear MDPs). Under linear MDPs with corruption (Defini-
tion[2.2), for any fixed data-collecting distribution v, any algorithm L : D — II with the knowledge
of ¢ cannot find a better policy than O(d{n~"1)-optimal policy with probability more than 1/4:

min max SubOpt(7.,) = Q(d¢/n),

where D is the corrupted dataset initially generated from the MDP and then corrupted by an
adversary, and 7y, is the policy generated by the algorithm L.

5 Experiments

Based on our theoretical results, we propose a practical implementation for CR-PEVI and verify its
effectiveness on simulation tasks with corrupted offline data.

Practical Implementation. To make our algorithm more practical, we use neural networks to
estimate the ) function (i.e., f in our theory) and the weight function ¢. In linear MDPs, under a

sufficiently broad function approximation class Fh and sufficiently small parameter A in Eq. (8), the
bonus function can be simplified as the bootstrapped uncertainty of ) functions, which in turn can be
estimated via the standard deviation of an ensemble of ) networks. We defer the detailed discussion
to Appendix Following the state-of-the-art uncertainty-based offline RL algorithm Model
Standard-deviation Gradients (MSG) [16], we learn a group of @) networks Q.,,,¢ = 1,..., K with
independent targets and optimize a policy 7y with a lower-confidence bound (LCB) objective [16) 2].
Specifically, @, is learned to minimize a weighted regression objective similar to Eq.(7). The weight
function ¢ is estimated via bootstrapped uncertainty: o(z,a) = max(\/ Viz1,.. .k [Qu, (z,a)],1),
where V=1 .k [Qu,] is the variance between the group of @ functions. This uncertainty estimation
method has also been adopted by prior works [2, [16] |54]]. We refer to our practical algorithm as
Uncertainty Weighted MSG (UWMSG) and defer details to Appendix [D]

Experimental Setup. We assess the performance of our approach using continuous control tasks
from [[15] and introduce both random and adversarial attacks on either the rewards or dynamics for the
offline datasets. Details about the four types of data corruption and their cumulative corruption levels
are deferred to Appendix [D} The ensemble size K is set to 10 for all experiments. For evaluation, we
report average returns with standard deviations over 10 random seeds. More implementation details
are also provided in Appendix D}

Experimental Results. We compare UWMSG with the state-of-the-art uncertainty-base offline RL
methods, MSG [16]], EDAC [1]], and SAC-N [[1] under four types of data corruption. In particular,
MSG can be considered as UWMSG with a constant weighting function o (s, a) = 1. As demonstrated
in Table[T]and Figure[I| our empirical results find that (1) current offline RL methods are susceptible
to data corruption, e.g., MSG, EDAC, SAC-N achieve poor performance under adversarial attacks,
and (2) our proposed UWMSG significantly improves performance under different data corruption
scenarios, with an average improvement of 104% over MSG. More results can be found in Appendix



Table 1: Comparison of different offline RL algorithms under different environments and different

data corruption types.

Environment ‘ Attack Type UWMSG MSG EDAC SAC-N
Random Reward 7299.9 +169.0 | 4339.5 £3958.7 | 7128.2 + 120.5 | 7357.5 4= 165.2
Halfcheetah Random Dynamics 1425.0 £+ 1659.5 2129 +£793.3 -12.3 £ 131.8 -66.2 £+ 169.9
Adversarial Reward 1016.7 £+ 503.9 243.1 +338.6 -127.2 £30.3 -55.7+£24.0
Adversarial Dynamics | 4144.3 £+ 1437.6 | -87.3 £+ 1055.6 374.0 £ 589.5 | -246.8 = 104.9
Random Reward 2189.7 + 603.0 539.1 +534.6 37+12 3.8+ 14
Walker2d Random Dynamics 2278.9 +706.4 2122.8 £821.5 -3.6+0.8 -3.1+£0.7
Adversarial Reward 1433.4 £ 592.1 605.8 +310.7 61.0 + 120.6 9.5+21.6
Adversarial Dynamics 946.0 & 300.4 506.0 + 175.5 -4.8+0.3 -5.1+£0.7
Random Reward 2021.1 + 888.6 1599.6 &+ 814.5 107.7 £ 65.5 178.8 = 114.0
Hopper Random Dynamics 2116.2 + 618.6 1552.7 +532.8 59+12 39+22
PP Adversarial Reward 751.4 £ 72.5 651.0 £ 58.0 29.2 +£18.7 111.8 +62.7
Adversarial Dynamics 931.2 4+ 227.8 717.7 +£204.3 59+12 39+£22
Average 2212.8 1083.6 630.0 607.1

In summary, the experimental results validate the theoretical impact of data corruption for value-based
offline RL algorithms. Our practical implementation algorithm demonstrates superior efficacy under
different data corruption types, thereby highlighting its potential for real-world applications.

6 Conclusion

This work investigates the adversarially corrupted offline RL with general function approximation.
We propose the uncertainty weight iteration and a weighted version of PEVI. Under a partial coverage
condition and a well-explored dataset, our algorithm achieves a suboptimality bound, where the
corruption-independent term recovers the uncorrupted bound, and the corruption-related term nearly
matches the lower bound in linear models. Furthermore, our experiments demonstrate promising
results showing that our practical implementation, UWMSG, significantly enhances the performance
of the state-of-the-art offline RL algorithm under reward and dynamics data corruptions.

Our work suggests several potential future directions. First, it remains unsolved whether one can
design robust algorithms to handle additional distribution shifts of the state-action pairs. Second,
when the corruption level is unknown, how to design a theoretically robust offline RL algorithm and
overcome the lack of adaptivity in the offline setting requires further research. Finally, we hope that
our work sheds light on applying uncertainty weights to improve robustness in deep offline RL works
and even practical applications.
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A Proof of Theorem [

A.1 Step I: Suboptimality Decomposition
Lemma A.1 (Regret Decomposition). Assuming that T" f,, € Fh forall h € [H], we have

H
SubOpt(#,2) <2 B"E,, [b"(2",a") | 2! = a].
h=1

Proof. By invoking Lemma[G.I} we can decompose the suboptimality as follows:

SubOpt(#,2) = VX (x) — Vi (z)

T

*

I
M=

Er [fn(a" m(a")) = f (2", 7 (2")) | 2" = a]

>
Il

1

H H
- ZET(* I:gh(ffhxh)ah) |l‘1 = I‘:I + ZEfr I:gh(fn7xh,ah) |Z'1 = .I‘]

h=1 h=1
H H
< — ZE" Eh (fn, 2", a )’xl x] —l—Z]E;r[é'h(fn,xh,ah) |:r1 :x], (14)
h=1 h=1

(a) (b)

where the inequality is due to #(z") = argmax, . 4 f (2", a). Then, we handle the above two terms

respectively. We first tackle term (b). Supposing that 7% f+1 ¢ F" we get from the definition of
the confidence set in Algorithm 2] that

(ro 30 (T ko) = a2 s

Therefore, for any (2", a") € X x A, we have
|7, ") — (T4 (", )|
(”Z (T o) - Pty [P ) — (T, ot ~
i (A + S (T A @l al) = (k) /(01)2)

< B (2", a"),

where the inequality uses (T5) and the definition of the bonus b" (§). Then, combining the above
result with f”(z,a) = max(0, f"(z,a) — B"b"(z,a)) and (T" fi+1) (2", a”) > 0, we get

—28M (", a") < fh(a” ) - (TMFE) " a) <.

Hence, the term (b) is bounded by

ZE "(fo 2" a") |2t = 2] <0. (16)

Moreover, the term (a) is bounded by

H

_ZE“* fn,x ah) |x1 :x] < ZZﬁhEm [bh(xh7ah) ‘xl :m]. 17)
h=1
Finally, by taking (T7) and (T6) back into (T4), we conclude the proof. O
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A.2 Step II: Sharper confidence radius for Pessimism

Lemma A.2 (Confidence Radius). In Algorithm EI for all h € [H| we have T"f"*1 € Fh with
probability at least 1 — §, where we choose

B = 24a¢" + (12)\ + 12In(2HN" (7)/8) + 12(58"1y)2n + 608" yy /nCP (n, g)) 1/2,

where

= (1.7%) (2 (L)

we use the notation C'(n, () = 2(3_1_, (CM)? + 2nn? 4 3n* In(2/9)), and ¢" = >0 ¢t

Proof. Ateach step h € [H], let /™ be a (v, || - [|o) cover of 71, and BI ™ as an (v, | - [|s)
cover of B"*1()\). Then, we construct F ! = FIH1 g ght1 B+ asa (14 ")y, ]| - [|o) cover
of f)1(-). Given f}*!, we have f"*! € FIH1 so that || A+ — flH o < €= (14 ")y
Then, we define y* = r* + fA41 (x0T, gh = rh 4+ fP+1(2h 1) and

f = argmin » (f"(af,al) — y)*.

fherh T4

‘We know from the definition of the covers that

n 1/2 n 1/2
(Z(f%%a?)—y??) s(zwxﬁ,a?)—w) 4 Ve

=1 =1
n 1/2 n 1/2
s<z<fh<x?,a7>—yf>2> +\/ﬁe§<2(fh(x?,a?)—y?>2> L3 4B
=1 =1

where the first and third inequality is due to || f**1 — f2+1|| , < €, and the second inequality comes

from the fact that f" is the ERM solution to the least squares problem. Then, we can invoke Lemma
[G.3|by taking f. as E[g} |z}, al] = (TAf"+1)(al, al) and f, as T" f+1. With probability at least
1 — 6, we obtain:

(1 (atal) — (T 1) b))

< 10ImHN!()/8) + 53 @) = <T(’;J:';1><x?,a?>| 1t
=1 1
(a)

+10(y + 26) - ((7 +26)n + /nCh(n, 4)) , (19)

where C1(n,¢) = 2(¢% + 2n + 31n(2/9)).
According to Lemma 3.1} the term (a) can be controlled by the weight design:

Zn: |Ch| . ‘fh(x?aa?) — (Th.fh+1)(x?7a'?)|
=1

(oh)2
< sy | (e, al) —(g’;fh“xﬂc?,a?n
By — (T frtt)(ah, a))”

< 2ac™ >\+i (7"t 0

hy2 ’
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where the second inequality is obtained since o satisfies (6. Taking this result back into (T9), we
finally get for all h € [H],

(N (hal) = (TP (b, al))?
(o1)?
< 10In(2H N} (7)/8) + 10a¢™ 8" + 59¢ +10(y + 2€) - (v + 26)n + /nC1(t,C))
= 10In(2HN"(7)/8) + 10a¢" B 4+ 57¢ + 10(26"F + 3)242n + 10(26"*! + 3)y/nC1(n, (),

where the last equality uses € = (1 4 3"*1)y. Therefore, it follows that with probability at least
1-94,

=1

R 2 1/2
o (fhah al) = (Th £ @k al))

Z (Uh)2

i=1 i

+ A

1/2

R _ 2
n (et al) = (THF) (el af)
( ¥ a T a ) © JRes X

i=1

IN

< (10 In(2HN"(7)/8) + 10a¢" 8" + 57¢ + 10(28"+ + 3)%42n
F1026" 4 3)3/nCr(0.0)) |+ (8 + Ly + VA
< (12/\ +12In(2HN"(7)/8) + 24a¢" B + 12(58" )20 + 605"+ y\/nCy (n, g))l/2 < gh.
Therefore, we complete the proof. O

A.3 Step III: Bound the Suboptimality

Proof of Theorem(I] We know from Lemma[A-T|and Lemma[A.2]that with probability at least 1 — 4,

H
SubOpt(#, z) < 2 Z B"E, [b" (2", a") |2! = 2]

h=1

H b (2l gt
~2)" "B, [m (ot (", ) = 1)
h=1 ’

hih h
3h((2h2 ah)) Jh(a:h,ah) ]l(Jh(:L'h,ah) > 1) zt = l’:|
- bl (zh, ah) bh(xh aP)\2 1
: 226h ™ [Uh(xh al) (Uh(xh ah)> o @' = 4’ (20)
h=1 ’

where the last inequality is deduced since from the definition of 0" (2", a") in ([3), we get for

o"(x", a") > 1 that

hih hy _ 1 . |f(z",a") = f'(z",a")|/a _ b"(z", a")
I VAT (Flatab) - (et a2 (o2 et

17

From the definition of the weighted coverage condition (I2)), we have

) ] _ CCI(\F, 2

n

17



Combining the above equation and EX < vVEX?, we can bound (20) by
H

bh h h bh h h 2 1
ZBhEm[ (x,a)+( (x,a)) 'ZCIZLL':|

ol (z",

al(zh, ah) a
o[ [CCo(\F, 2H)  CCO(\F 2H) 1
<> 8

_|_ R
n n «

CCU()H]:er}LLI) iﬂh—i_ CCU()‘vj_\-7Z'rIL_I) . fo:l ﬂh
- n n [0
h=1
T\ F,ZH T\ F,zZH HvInN
<4/ cC (A;f’ n) es(ac + HVEN) + <€ (A;f, n),CB(CJr an )

By choosing & = H+v/In N /{, we can obtain the result:

_/3H\/CCO(\,F,ZH).-InN (.CCo(\. F. 2H
SubOpt(#,z) = O \/ ( ) L OO F 2N
Vn n

Ultimately, we can invoke Lemma[4.1to obtain that with probability at least 1 — 24,

SwomﬁxyzécﬂmxxﬁZEW“meuww@+a&xaﬁ2§»ﬂ)
’ n/2(C(F, )/t n(C(F, )12

which concludes the proof. O

B Proofs of Auxiliary Results

B.1 Proof of Lemma[3.1]

To begin with, we demonstrate that the uncertainty weight iteration (Algorithm[I)) converges, thus
satisfying the approximate condition in (6).

Proof of Lemma We will demonstrate this result via the convergence of monotone real number
sequences. To begin with, we prove the monotonicity of {(o?)?}2° by induction. When 7 = 0, we

know that (¢})? > 1 = ¢? fori € [n]. When 7 = ¢, assume that (0¢)? > (o!™")2 for all i € [n],
which implies that

|f(2i,a:) — f' (i, 0:)] /(@)
sup
PIEF A+ T (Flags ) = F(,07))/(01)?
- [ (irai) = ' (wi,00)|/ (@) .
ISF A+ S0 (g, a5) = £ (w500,))%/ (07

Therefore, we get (0!71)2 > (o1)? for all i € [n]. Then, when t = T, we deduce from (o *1)? >

3 3 —

(07)? that for each i € [n],

|f(2i,a:) — [ (23, 0i)] |

(07)? < (0f"")? < max (1, sup : )
LEEF N+ Z;Zl(f(xj,aj) — f’(xj,aj))Q/(Uj'V)Q

which implies the second inequality of (6).

Then, we obtain the upper bounds of each sequence: for ¢ € [n] and any ¢t > 0
!
iy Ai) — i @i 1
. fia) = [ ai)l/o §

PIEE A S (Flag,ag) = F(@g, )2 (02 T aVA
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where we use f(-) € [0,1] for any f € F. Thus, each {(c})?}$°, has a max(1,1/(av/\)) upper
bound.

According to the convergence of monotone real number sequences, the sequence {(of)?}£2, con-
verges for all i € [n], which implies that {log((c)?)}?°, converges. We know from the ‘definition of
convergence that for any p > 0, there exists an N (w) such that for any t > N,

log ((0;71)?) —log ((0})?) < log(1 + ),
which implies that

<1+ pu. (21)

For any t > N, if of“ = 1, we have from the monotonicity that o} = 1, thus satisfying the first
inequality of (6). If ]! > 1, we deduce from that

(05)2 Z = (O'lH_l) 1i |f(z1val) f (x27a1)|/( ) )
2 B ITer 3t T (@ a) — (0 P02
Hence, the inequality is proved by taking i+ = 1 and stop the iteration at round t = N + 1. O

B.2 Connection between Coverage Coefficients

In this part, we state that in the linear MDP, the coverage condition in Jin et al. [24] implies our
coverage assumption. Recall the coverage coefficient defined in (9):

CC(\, F, ZHy = max E., | sup ! = x}
he[H] ff’e]—‘h)‘+21 1(f (@}, a}) = f/(a},a}))?

n(f(a",a") — f'(a",a"))?
When the function space F" is embedded into a d-dimensional vector space: F" = {(w(f), #(-)) :
z — R}, where z denotes the state-action pair (,a). Then, we define A" = A\ +

POERICHLCONR

The coverage condition in Jin et al. [24] assumes that there exists a constant ¢ such that for all

h € [H],

A= T+ By, [6(z")0(z") T |2 = 2], (22)

Lemma B.1. In the linear setting with dimension d, if the coverage condition in 22) holds with a
finite constant ¢ > 0, the coverage coefficient in (9) is also finite:

d
CC(\, F,2H) < 5 <o

Proof. We deduce that

sup

e A+ S ((w(f) — w(f"), ¢(z1)

< sup

rrern (wf) —w(f)) A (w(f) - w(f))
< ng(2) " (A")o(2),
where the second inequality uses
w(f) = w(F), (=) <y (W) —w() AR (w(F) = w(F)) - \/o(z) T (AW o(2).
Thus, the coverage coefficient (9) for the linear model is bounded by
[ n(w() —w(f). o) | ]
FEeRr A+ 30 (< (f) —w(f), 6(z)))*
< max E, [cf)(zh) (AM~Lo(z |x =z

he[H]

CC(A, ]: ZH) < max E,
he[H]
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If the sufficient “coverage” in (22)) holds, then, we have

CONF,211) < 7 mae T{ (A") 1+ (I + clnr, [6(:")o:")T | =a])}

S — < 00,
ct
which concludes the proof. O

B.3 Connections between Weighted and Unweighted Coverage Coefficients

We use the shorthand notation z = (z, a) for any (x,a) € X x A. Recall the definition of weighted
coverage coefficient in (I2):

CCo(A\, F, ZH) = max K.

su
he[H] P

{ n(f(z") = f'(z")%/(e"(z"))?
frern At i (F(EF) = £1(21))2/ (o})?

xlzx}

where

(Jh(zh))2:max 1, sup |f( ) f/( )‘/OZ )
( rrrert I+ S () - e >>2/<a?>2>

In the sequel, we explore the relationship between the weighted coverage coefficient CC? (\, F , 2
and the unweighted coverage coefficient CC(\, F, ZH) defined in ():
| n(fE = FE? | ]
Let 1 be the empirical data distribution:
n f zh _ f/ zh 2
S~ FER el =0 3 uehy - HELTIEIE

sup
i=1 ZheXx A

CC\, F, 2y = max K,
helH]

pprern AT 2 (FE) = f1(21)?

Now, we present the proof of Lemma[.T]
Proof of Lemma[1] According to the proof of Lemma[3.1] for each i € [n], h € [H], the weight
()% is upper bounded by

(6M)? < max(1,1/(aVA)).

If av\ > 1, we have R N
CCo(\, F, 28y =cc(, F, z2H).

If o/ < 1, we have

o b\ T Z = d h
CCTNFL ) = a3 (2 LA e sevrEaTy

max h su (f( ) ( ))2/(0"1(2:})
<h€[H] d ( )f,f'el;h )\/n—i-a\fzzh (h)(f( h) f’( ))2
(f(z") = £'(zM)?/(e" (z"))?
Zh) f(—h))ga (23)

where we omit the condition |z! =  from the distribution d (-|2' = z) when there is no
e Fh

n(f(z") = f'(z")%/(o"(z"))?
FEM) = f1(ZR)? /(0 (21))?
)

2

>

< ——=max » d¥ (") sup

" Vel & e Nt S (S

confusion, and the last inequality uses av/A < 1. For any 2" ~ d? (2"), we take the f,n,
that maximize the term:

2 "

(24)

(for (2") = fLu(2")?/ (0" (2"))?
Afn+3; ) (o (1) — L (ZM)
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Then, we can write (23)) as

o\ B oaHy <« L n (for (") = £1(zM))%/ (0" ("))
COTF ) S L g S SRS e e
To further bound (23], we need to lower bound (o % in (T3) by
5 [f(") = f'(2")|/a > [fon (") = FL(ZM)| Ja
up
FreP A S () = P21 A+ S (fon (&) = £ ()2 (o2
>|fz’( Y = f(h)

where the last inequality is due to the confidence interval:

A+Z (for )~ St i

zz?—f@ﬁ+f%ﬁ—ﬂﬂﬁﬁz
e (oh?
n (2R — f(z))2 nF(h) = 1 (oh)?
i=1 v i=1 i

Hence, by taking this lower bound into (Z5) and taking 5" = C5v/In N = Cj5v/\, we get

CC7(A, f,Zf)

ih ax ho(h |fan (") = fin(z ")
S Vi s 2 ) S A e () - T P
[for () = L (2 >|
? el N+ S ) (ot (1) — T ()2

(a)

[ fun () = L (2")]
205 max Z . A/n o 1) (fan (BP) = f1,(37))2

L for = finlloo <n7Y)

A(1for = flalloe > 070,
(26)

The term (a) can be bounded by
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which is taken back into (26) to obtain

CCo(\, F, 2

205 | fon (Zh)_f;h(zh)‘ / -1
<20 e e sy 7 M Sl =)
20 dz. (")

|/\
l\?
Q
mn B
I
"

R Y VS SED T ES RO,

@ ()| o (1) = 1 (1)
M S G ([ ) — T ()
e

L(lIfr = Finlloo > 07T

205 0 Ly
< 50420 o (3 S e gy e e )
I
- ( max ho(,h (for(zM) = fLa(2M))? 1/2
(i S s e - ) @

Iy

where the second equality is by the Cauchy-Schwarz inequality. Then, we handle the terms I; and I»
separately. For the term I, since f.», f/, maximize the term (24)), they also maximize the term

(f(") = f'(")°
A3 i (ZM) () = f1(Z1)%

which indicates that I> can be written as

) n(f(") ~ /()2
2= e 2 0 () s oS G- TGP

< CC(A,E zh.

To bound the term Iy, for any distinct f, f’ € Fhand||f — f'llse > n~?, there exists two distinct
functions f, f' € F" such that || f — f|looc < n !and || f' — f'|lcc < n~". Then, we get

S HE (" - £ =S (FE) - FEM)

2h 2h

< | M - FE - (1" -
<Y u' % %,

sh

where the last inequality is because f, f’ satisfy (I0) and f € [0, 1] for any f € F". It follows that

S HAUE ) 2 DU - 7 0
> C(F,p) - % > C(i’ 28 (28)

Therefore, we apply the above result with f = fzh, f" = f., to bound the term I; as

2
1<Z T o(F

zh

)

)
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where the last equality uses > dﬁ* (2") = 1. Therefore, by taking the bound of terms I, I into

2h
27), we have
com(nF 2t = 28 1 agy, [2CO0LED g [OO0 T 20
A C(F: 1) C(F,n)

Finally, we will analyze the relationship between CC(\, F ,ZHy and C (]? o). Let fon, fl, € Fh
be the maximizer of
n(f(") = f'(z")?
AT () = fr(20))?

Then, we have
CC(N F, 2
(far (") — £l (2"))?
A3 on i (M) (for (20) = f10.(Z7))
h h (fzh(zh) - f;h(zh))2
R 2 O N N ) — T ()
1 dy. (2")
SRR T
= O((C(F, )™,
where the inequality holds due to (28). It follows that

= max dt (M)
h€e[H] *

5 L1 = Folloe <n7Y)

2h

5 " ]I(Hfzh - f;hHOC > n_l)

COW, 7,2l = 0(\Joo, 7. 1) /C(F ),
which concludes the proof. O

Interpretation of Assumption [4.1in linear MDPs. Now, we illustrate the condition with
the linear model. When the function space " can be embedded into a d-dimensional vector space:
Fh = {{w(f),#(:)) : z — R}, the condition becomes: for any two distinct f, f' € F",
2 T =
DM@ (FEN) — FEM) = () —w(f)) A (w(f) —w(f)) = C(F.p). 29

2h
where " is the data empirical distribution.

In the following lemma, we demonstrate that the above condition holds as long as the learner has
excess to a well-explored dataset (30), which is a wildly-adopted assumption in the literature of offline
linear MDPs [[11}, 46| [63]]. Note that ! is the largest possible order of the minimum eigenvalue
since for any data distribution /1", oyin (E,n,n [¢(2)¢(2) T]) < d7! by using [|¢(2)|| < 1 for any
z€ X x A

Lemma B.2. In the linear setting, if we assume that the data distributions ;" satisfy the following
minimum eigenvalue condition: there exists an absolute constant ¢ > 0 such that
c

i (Ezwh [¢(z)¢<z)T]) =3, (30)

the dataset D consists of n > 128d?¢=2log(d/(25) independent trajectories, then, the condition (29)
with C(F, u) = ac/(2d) will holds with probability at least 1 — 0.

Proof. To begin with, we aim to prove that the empirical matrix A" = n=1 Y"1 ¢(2M)p(z1) T is

positive definite with high probability. Since ||¢(z)|| < 1 for any z € X x A, we have for each
i€[n],

(D)) T = Eanoyn [6(2)0(2) 1)) < (20)2.
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By invoking the matrix Hoeffding’s concentration in Lemma with X; = ¢(zM)p(zM)T —
E o [0(2)0(2) ], A; = 21, 02 = 4n, we obtain

(|3 (G600 ~ B 0010007
i=1

) > t> < 2d.e /B2

op
For any § > 0, by taking ¢t = /32nlog(d/d), we have with probability at least 1 — §,

32log(d/(26))

op n

|53 (60T~ B slo(=10(2)T))

Hence, whenever n > 128d%¢=21og(d/(26), by combing the above result with (30), we have with
probability at least 1 — 9,

Omin (A}L) = Umin(ﬁ Z ¢(ZZL)¢(2ZL)T) Z % (31)

Then, since the cardinality of the cover 7" is O(d), we can define a = min ;. 7 [|w(f) — w(f’)||.

Thus, by using (31), the condition (29) is inferred: for any f, f' 7" with probability at least 1 — &,

(w(f) = w(f) A (w(f) —w(f)) >

2 ac

lo(f) = w2z 55 = C(F ).

g‘m

B.4 Lower Bound for Linear MDPs with Corruption

Proof of Theorem 2] For any dimension d, step horizon H and corruption level ¢, we construct a
tabular MDP with action number A > 2 and state number S < (A/2)"/2 such that SA = d by
following the proof of Theorem 3.1 in [60]. Particularly, since we assume that V" (x) € [0, 1] for
any h € [H] and x € X, we set all the rewards equaling to 1 to 1/H. Then, by taking the corruption
fraction as e = {/n, an e-contamination adversary can perturb all the chosen rewards from 1/H to 0.
Thus, the learner must suffer from at least (S Ae) = Q(SA¢(n 1) suboptimality with probability at
least 1/4. O

B.5 Relationship between the Bootstrapped Uncertainty and Bonus

In the sequel, we discuss the relationship between the bootstrapped uncertainty and the bonus function
by considering linear function approximation. Using z to denote the feature variable of state-action
pair (z, a), we estimate the Q-value function Q4 by Q" , (2) = (w™) " ¢(2) to minimize the Bellman
error target with weights:

(T"Qu)(2l) — wT o(=l))”

o) | .

w" = argmin
weR

zheD
where {a(zzh) > 0} is a group of predetermined weights and for any zf €D,

(T"Qu) (=) = r"(2) + VI (=),
Additionally, we define the noise in this weighted least square problem as € = 7" Q., (2, a) — Q" (2).

Bonus functions. In the traditional linear MDP, we often use the following term as the bonus
function:

b (2) = [ 6(=) T (AM)~16(2), (33)

where A" = 37" | #(zM)p(21) T /(ol)?, and we use the shorthand notation for any matrix A and

vector z: ||z||a = Va T Az.

24



The bonus function in the general form (8] turns into the following form under the linear setting:

T

. [(w(f) — w(f) o(:)]
V(=) = sup :
SPEF I+ S () — w() TG /o)

We demonstrate that the linear and general forms of bonus functions are almost equivalent under mild
conditions.

Lemma B.3. Under the linear MDP, if the function space is broad enough such that for any

2 € X X A, there exists [, ' € F" satisfying that w(f) — w(f') and (\")~1¢(z) are in the same
direction and not too close, i.e., for some o > 0,

w(f) —w(f) =a-(A")é(z), and |lw(f) —w(f)Zn > A,

then, we have for any z € X x A,

b (2) h h
PNz <0 (2) < bp(2).

Proof. First, we will prove b"(z) < b%(z). By the definition of b", we have

|(w(f) —w(f) 6(2)]

b(z) = sup
fofreFn \//\JrZ, ) ( (f) = w(f) T (B() /ol)?
/ T z
< s |( wT(f)) ¢(2) \
f.freFn \/( w(f) At (w(f) —w(f))

< /() T(AR)Lo(2) = bl (2).

Then, we will prove b" (z) > b}L‘(z) By the assumption, for any z € X' x A, there exists f1, fo € Fh
such that for some o > 0,

w(fi) —w(fs) = a- (A")7'o(2),
which implies that
(A2 (w(fr) = w(fa)) = - (A")72¢(2).

Then, we have

Vi(z) = sup [(w(f) —w(s) ()

rrreR \a+ (w(f) —w(r)) AR (w(f) - w(f)
|( (f1) —w(f) é(z)

- \/A+ w(f2)) " A (wfi) = w(f2)
_ At 1/2( (fl) wf)[ Ao lw(f) — )”A’
lw(f) —w(f)[[an \/A+ w(f M2,
_ M2 —w)] - [(AM oG ! )
lw(f) —w(f)][an \/)\/Hw — i 1
Since |Jw(f) — » >V, we have

\/”w oI T1< VA2 1< AV
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Taking this result back into (34) leads to

b > H Ah 1/2

W/nw w( ).

o VR TN (z) _ bi(2)
- A4+ AVA L1

Therefore, we conclude the proof. O

Connection between the bootstrapped uncertainty and bonus functions. We begin with illus-

trating the equivalence between the bootstrapped uncertainty and the linear form of the bonus in the

following lemma. Since we actually compute the uncertainty weights for only single iteration, we let
h

o; =1

Lemma B4. Forany z € X x A,
Vargn QR (2)) = Vargn (2 Tw") = 2T (A") 7!

Proof. Letyl' = r"(2l") + V1 (21T1). Under the assumption that € ~ N (0, 1), since the closed
form solution to the problem is

TNyl = (AT QBN + )zl
zheD zheD
we obtain that
"D~ N(u", (A",

where

D ILCCIE NN U SEIEON

zheD i=1
Then, it follows that for any z € A x A,
Vargn (QR,. (2)|D) = Vargn (2" 0" D) = 2T (A") 712

Hence, we complete the proof. [

In Lemma [B.4] we find that the standard deviation of the ()-value function is equivalent to the
linear LCB-bonus b7 (z) = +/2T(A")~1z. Moreover, recall that the bootstrapped uncertainty
Viz1,...N [ij] is the standard deviation of the bootstrapped ()-value functions. Therefore, accord-
ing to Osband et al. [34] our proposed bootstrapped uncertainty can serve as an estimation for the
bonus function b under the linear MDP setting. Theoretically, we can use the uncertainty weight
iteration (Algorithm|I)) to construct the weighted bootstrap uncertainty.

By combining Lemma and Lemma [B.4] we conclude that by taking a sufficiently broad function

approximation class F" and sufficiently small parameter ), the proposed bootstrapped uncertainty is
an estimation of the general form of the bonus in linear MDPs. More importantly, in the experiments,
the estimation of the uncertainty is simplified and shares the spirit with the theoretical analysis due to
two reasons: 1) due to the complexity of the nonlinear version of uncertainty, which is expressed as

. [F(z0) = £() |
PR\ (1) = F1(29))? 03
we simplify the estimation by using the bootstrap uncertainty, which is an unbiased estimation of

uncertainty in the linear version, and 2) combining the uncertainty weight iteration and the bootstrap
uncertainty estimation is cumbersome, so we only iterate once during simulations.
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C Results for Distribution Shift

In this section, we consider an MDP(X', A, H,P,r) and an offline dataset D = {( ol al) flh 1

with adversarial corruption and distribution shift. Specifically, for each trajectory {(xf,a?)}2_,, we
define p; > 0 to measure the ditribution shift of this trajectory. For example, when the learner’s goal
varies from the training data, the goal shift can be embedded into the initial state ' and captured by
p(z1). Hence, we define a new notion of corruption level ¢, capturing both adversarial corruption
and distribution shift.

Definition C.1 (Cumulative Corruption). The cumulative corruption is ( if at any step h € [H], for
any sequence {z, al}" ; h L CX XA {pi}, CRT and function {g" : X — [0,1]}L,, we have

CZZZM\CH ¢h = (Thg — Thg)(ah, al).

h=11=1

Algorithm 3 Uncertainty Weight Iteration with Distribution Shift
1: Input: {(zi,ai,pi) i 17‘F a>0
0 _

2: Imitialization: t =0, 0; =1,i=1,...,n

3: repeat

4 t+t+1

5 )2 . 1 , |f (mi,a6)—f'(x5,a:) |/ (opi) i=1,...
(02)” ¢ max ( PR s Haran - apap ey )T "

6: until max; ¢, (Uf/afil)z <2
7: Output: {ot}7,

The main challenge in handling distribution shifts is the new weight design. We propose uncertainty
weight iteration with distribution shift in Algorithm 3| where we put p; on the denominator. Similarly,
we can follow Lemmato demonstrate that the iteration converges and the output weights {o; :=
oN}n | satisfy

(35)

1 |f(zs,0:) — f'(245,0a)|/ (aps)
Z.Q >max (1, =
% a ( QfoI}Ef \/)\+ZJ (fxy,a5) = (), a5)) /g‘ )

Therefore, just by replacing the weight iteration (Algorithm [I) in CR-PEVI Algorithm 2] with
Algorithm [3] we obtain an algorithm robust to both corruption and distribution shift, named as
CORDS-PEVI. Because CORDS-PEVT highly repeats Algorithm[2] we do not present the pseudo-
code of the algorithm.

Then, the suboptimality bound achieved by CORDS-PEVI is presented in the following theorem.

Theorem 3. If the coverage coefficient in Definition H.1|is finite and Assumption[d.1] holds, under
CORDS-PEVI, for any cumulative corruption ¢ and 6 > 0, we choose the covering parameter
v = 1/(nmax, B"¢"), the eluder parameter N = In(N, (7)), the weighting parameter @ =

H\/In N,,(v)/¢, and the confidence radius
Bh = cs (agh + /In(HN,(7) /5)) forh=H,... 1,
where - . .
_ TYoer\ (Y pht1 a7 phtl
No(y) = m}?xN(n,]-' ) N(n,]-" ) N(n,B ).

Then, with probability at least 1 — 30, the sub-optimality is bounded by
H(CCO\F, ZD))V* - N, () | ((CCA F, 2 >)1/2)

n1/2(C(F, u)) /4 n(C(F,m)? )

SubOpt (7, z) = (’)(

C.1 Analysis of the Result

The main difference in the analysis between the model with and without a distribution shift is the
bound for the confidence radius.
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C.1.1 Sharp bound of the confidence radius.

Lemma C.1 (Confidence Radius). In CORDS-PEVI, for all h € [H)] we have T" f+1 € Fh with
probability at least 1 — §, where

B = 120" + (12X + 12In(2H N (7)/8) + 12(58"7)2n + 608"y /nCl(n, 0))/*,

we use the notation
_ T~ AN T orh1) | T phtl
N"(’Y)_mi?XN(n’f ) N(n’}— ) N(n’B (A)>’
and C1(n,¢) = 2(3°121 (CM)? + 200 + 30° n(2/4)), ¢" = Y1 pi¢l

Proof. We use similar methods as the proof of Lemma At each step h € [H], by notating
FIttasa (v, - lo) cover of F"*1, and Bi asa (v, ]| - [|lo) cover of B(X), we construct
Fitl = Fhtl g phtigitlasa (14 " )7, | - |leo) cover of fiH1(-). For the !, there
exists a f"*! e F2HL such that || fA+! — i < € = (14 p"*1)y. Then, we define y' =
i S, g =t @) and

—arﬁfgml}flz ) — g2
fheFh 4

Since (I8) also holds true, we can invoke Lemma m G.3| by taking f. as E[gl|zh al] =
(TA 1) (2l al) and f, as T" fi+1. With probability at least 1 — §, we obtain:

n (Fh(atal) = (TP Pk al)
2 @

i=1

T (d )] - 16

(of)?

< 10ln(2HN" (v)/8) +5Z|fh rap) — (

(@)
+10(y + 26) - ((7 +28)n + /nC1(n, g)) , (36)

where C1(n, ) = 2(¢% + 2n + 31n(2/9)).
From the weight design and Lemma [3.1] term (a) is bounded by

n £h h fh+1 h h fh+1 h
Z|CZL| ‘f ( L z) (T f )(‘T17a’z <sz|<h |f (‘T , @ ) (T f )(ZE a; )‘
i=1

~ (o1)? pilof)?
< ot e al) = (TR el )
i pi(of)?
h(zh, af ThFrtl)(zh, oh 2
< 2a(h )\+Z <f frtel) - Egh;; ! ))

where the last inequality is obtained since o/ satisfies (33). Taking this result back into (36), we
finally get for all h € [H],

(Gl al) — (TR ()
>! (o7

< 10In(2HN/ () /8) + 10a¢™ 8" + 57¢ + 10(y + 2€) - (v + 28)n + /nC1(t,C))
= 10In(2HN"(7)/8) + 10a¢" 8" + 574¢ + 10(26" 1 + 3)242n +10(28" ! + 3)yy/nC1(n, {),

i=1
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where the last euglaity uses € = (1 + 3"*1)y. Therefore, it follows that with probability at least
1-4,

n (frah,ab) — (T i)t o))
Z ( (Uh)2 ) +>\

i=1

1/2

1/2

(it al) — (T )t al)) R

IN

=1

< (10In(2HN}(7)/8) + 10a¢"B" + 57¢ +10(28" T + 3)24*n
1/2
+10(28" ! + 3)y3/nCi (n, C)) + (" + D+ VA
1/2
< (m +1210(2HN"(7)/8) + 24" 8" + 12(58"14)2n + 608"+ 1y /nCh (n, g))
< B
which finishes the proof. O

C.1.2 Connections between weighted and unweighted coefficient.

We define the coverage coefficient incorporating the uncertainty weights under distribution shift as

| fata) = I )" (0" o i,

sup
(37)

CCo(\, F,2H) = 5nf{:1}>1(] E,,
€

A+ S (F@l ) — f(at a7 (o)

where the weight for the trajectory induced by the optimal policy is

h . h I(h o h
(af(mh,ah))szax (17 sup ‘f(x a ) f (l‘ @ )|/OL >’ (38)
FEeR N+ S (Flal,al) — f1(ak al)2/ (o])?

where we do not consider the distribution shift for the expected trajectory induced by the optimal
policy 7.
Lemma C.2. Let ppin = mingep,) pi. Under CORDS-PEVI, Assumption and the B" =
CsVIn N (where Cg > 0 contains the logarithmic terms that can be omitted) and \ given in
Theorem[3] we have

CCo(\, F, 2y = @((CC()\,]?’ ZHZY2 . (C(F, ‘u))fl/Q).

Proof. We adopt the same approaches in the proof of Lemma[4.1] For each i € [n], h € [H], since
the weight (o7*)? yielded by Algonthmls upper bounded by 1/(av/Apmin ), we get

COTAF 2 — o S (1) s n(f(") = /(M) ()2
O 20 = R 2 ) o S WG () — F GNP (o ()2
NS (1) = (M) (ot ()2
SR 2 B Nt VA S k) — )
LN FE = FE )
S A 2 B S R o nGE () — P
(39
where the last inequality uses apminﬁ < 1. For any 2~ dﬁ* (zh) take the f,n, ;h € F" that
maximize the term:
Y ()2 (o (2M)?
(o) = 10 ()2 (L) )

At 3w (2 (for (24) = fLa(21)>
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Then, (39) is written as

h fzh( h) f/h( ))2

o T ( )
COTF 2l < s )2 5 ) A S WG (51 - £ (P

)

(

_ 1 N g oy G = L) (0 (M)
" i/ 120 2 e )A/n+2zh W () - 7 4
To bound the above term, we need to lower bound (¢”(2"))? in (38) by
< [f(z") = f'(z")l/a _> |[for (2") = fln (2M)|
up_
FEEF AN TP = FER 012 A+ il (fan (&) = L (2102 (0])?
) = £ )
- 2a8" ’
where the last inequality uses fz ,fan € Fh
, ¢ £ hY _ g1 h))2
)‘+Z (fan( )f ( _)‘+Z (fan( f(z)(ah)fQ(Zi) fzh(zz))
_ A h /

Thus, substituting this lower bound into @I) and taking 8" = CsvIn N C’gﬁ we get

o\ B 2H 2a8" h (_h |for (z") = L (2")]
CcC ()\,]:72,” ) S ———= Inax dﬂ'*(z ))\/n+22h Mh(fh)(fzh(zh) _ f;h(zh))Q

pumin VA hEH] £
ifii N i R e

+ o 105 2052 WS S ey f;}uf?;;;?l)
o e 0 S S

Then, we can invoke the Cauchy-Schwarz 1nequal1ty to split the above term into two parts:

<
)‘pmm pmm he[H]

205, 205 df (")
< +
Noaie " o 12 22 VAR S () (fan (1) = L ()2
| ah ()| fon (22) = fla (2]
VMR o i (G (£ (24) = 1 ()2

. 205, 20 (Z d (") - 1(|lfr = flalloo > n7") )1/2
o )‘pmin Pmin hE[H >‘/n + Zzh 2 ( )( (Eh) - f;h (Zh))2
I
. (maX dh ( h) (fzh( ) f/ ( )) ) /
helH] < A3 p (M) (fan () — [l (Z))?
I
Then, the terms I; and I can be handled in the same way as the proof of Lemma@ For the term

I, we get
2
I <
; )/2 T oF, n

CCo(\, F,2H) <

L(Ifor = finlloe > n71)

2
, (42)
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For the term I, we have

e e S (o8 UCOETUCD) SN,
T S AL UG - TGP

Therefore, by taking the bound of the terms Iy, I5 into (@2)), we have

CCo(N, F, 2H) =

)

205, 205 [20C(, F,ZH) o( cCN, F z;;f))
/\pmm Pmin C( , b ) O(ﬁ,u)

which concludes the proof. O

C.1.3 The suboptimality bound.

Having the guarantee for the confidence radius and the connection between weighted and unweighted
coverage coefficient, we can follow the three steps in the proof of Theorem [I]to bound the subopti-
mality.

Proof of Theorem[3} Since when o (2", a") > 1, we have

h(zh qh) = 1 |f(z" ah) — f'(z", )|/ _bh(ah,ah)

O

o) AT (i al) — fr(atal))? ()2 or@hat)

Z’ ’L (2R 3

from which it follows that

H
ZﬁhE;f* [bh(xh, ah) ’ml = 1]
h=1
H 2
b (xh, al) bz, al) 1
< h]Eﬁ- ) 5 L 1_
< 20" | Cr ) + <a::<xh,ah>> o
H ~
CCo(\, F,ZH)y ph CC7(\ F,Z2H)
< h 9 ’ M
_hzzjl G - - - ,

o AzH
$1:$:| :CC (>\7n"r7 n).

We further get with probability at least 1 — 6,

n (0%

CC"(A F, zH) EH: CCT(NF,2H) S, "

CCU()\]-" zlh es(a¢ + BVILN) + cca(A,f,zf)_cﬁ<<+H\/1nN)

n

- 3H\/CC“(>\,]?,Z£I)~II1N 3¢ - CCo7(A J?ZH)
=0 + "
o —

where we choose « = Hv/In N /(. By invoking Lemma we obtain that with probability at least
1—26,

SubOpt(#, ) = @<H(CC(A,ﬁ ZIV (i Nu ()2 L(CC T 2 ))1/2)_

n2(CF ) n(C(F, )/

Ultimately, we conclude the proof. O
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D Implementation Details

Implementation of UWMSG. Following prior uncertainty-based offline RL algorithm Model
Standard-deviation Gradients (MSG) [16], we learn a group of ) networks Q,,,,¢ = 1,..., K with
independent targets and optimize a policy 7y with a lower-confidence bound (LCB) objective [16, 2]
Specifically, (., is learned to minimize the following weighted regression objective with samples
from the offline dataset D:

~ 2
TQuw. (r,0) — Qu,. (z,a
minE(aL‘ar:{:/)ND[( Qu; (7, a) Q2 ( )) } (43)
w; o o(z,a)
The weight function o is estimated via bootstrapped uncertainty: o(xz,a) = clip(p X

\/ Vie1,.. i [Qu, (x,a)],1, M), where V;—1, . i [Quw,] refers to the variance between the group
of @ functlons and M is used to control the maximum value of the weighting function. Note
that o(z, a) is detached from the gradients, and the update is exclusively on w,;. We introduce the
uncertainty ratio u for o(z, a) to tune the weight function. The independent target 7 Q.,, for @Q.,, is
defined as follows:

?Qwi (l’, a) = ’I"((E, (l) + /VE(Z,NTFQ (-lz") [Qw/. (!17/, al)] ’ (44)

where Qwr is the target network for ),,,. In empirical offline RL, it is a common practice [11 2| [16]
to utilize the discounted form of the Q function rather than the episodic version. The policy 7y
optimizes the same pessimistic objective as MSG:

ngnEﬂL’ND,aNﬂ'g("x) ]Ei:l7 [le z, a ﬂ \/Vz 1,. qu (l’ a)]:| (45)

Although the weighting function o(z, a) shares some similarities with the pessimistic bonus, they
differ in the following aspects: (1) o(x, ) measures the intrinsic variance of the corrupted data,
while the pessimistic bonus penalizes out-of-distribution (OOD) actions produced by 7y; (2)
o(x, a) weights the () learning objective and is detached from gradients, whereas the pessimistic
bonus requires gradients for my.

Training and Evaluation Details. We use 3-layer MLPs with 256 neurons in each layer for both @)
and policy networks. The ensemble size is set to K = 10 for all the experiments. The hyperparameters,
such as learning rate and optimizer, are listed in Table 2] We train each algorithm for 3000 epochs,
where one epoch contains 1000 updates. Regarding the offline datasets, we use ‘halfcheetah-medium-
v2’, ‘walker2d-medium-replay-v2’, and ‘hopper-medium-replay-v2’ datasets and refer to them as
‘halfcheetah’, ‘walker2d’, and ‘hopper’ in our paper. Our implementation is based on SAC-N [1].
Therefore, there are additional entropy regularization terms for both ’?‘Qwi (s,a) in Eq (@4) and the
policy objective in Eq (@3])). For hyperparameters related to corruption and uncertainty weighting, we
list them in Table[3] Since tasks vary in their ability to resist corruption, their hyperparameters are
tuned separately. We use the same LCB ratio § for MSG and UWMSG, which is searched within
{4.0,6.0}. The uncertainty ratio x for UWMSG is search from {0.2,0.3,0.5,0.7,1.0}.

To evaluate algorithms, we run the deterministic policy of each agent for 1000 steps and report their
average cumulative returns with standard deviations over 10 random seeds. Our code is based on [42]
and is available at https://github.com/YangRui2015/UWMSG.

Data Corruption Details. We implement both random and adversarial corruption on either rewards
or dynamics. The four types of data corruption are listed below:

* Random reward attack: randomly sample ¢% transitions (z, a,r,z’) from D, and modify the
reward 7 ~ Uniform[—e, €], where ¢ is the corruption rate and € is the corruption scale.

* Random dynamics attack: randomly sample ¢% transitions (z,a,r,z’), and modify the next-
step state &' = z’ + 6 - std,§ ~ Uniform[—e¢, €]¢, where d is dimension of states and std is the
d-dimensional standard deviation of all states in the offline dataset.

* Adversarial reward attack: randomly sample ¢% transitions (z, a, r, 2’), and modify the reward as:
F=—€XT.
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* Adversarial dynamics attack: pretrain a group of (), functions and a policy function m,,
then randomly sample ¢% transitions (z,a,r,z’), and modify the next-step states &' =
Ming ep, (o) @p (@', Tp(2)), where By(z',e) = {|2" — 2’| < e - std} regularizes the maxi-
mum difference for each state dimension. The optimization is implemented through gradient
descent similar to prior works [58) [53]].

For the implementation of an adversarial dynamics attack, the optimization is performed through
10-step gradient descent with learning rate . After each gradient descent step, the states are clipped
within B4(2’, €). The pretraining algorithm used is MSG for the halfcheetah and walker2d tasks,
while EDAC is employed for the hopper task due to its significantly better performance on this task
compared to MSG in the absence of corruption. Finally, the corrupted data is saved and will be loaded
for future training. To control the cumulative corruption ¢ under continuous state-action spaces, we
incorporate random or adversarial noise with predefined corruption ranges and corruption scales
into the rewards and next-step states. This is because the fact that {; < |r — rp| + Dry (P||Pp) <

Ir —rp|+ 1/ 3Dk (P|Pp). When we consider P and Pp are both Diagonal Gaussian distributions

with the same constant variance, {; < |r — rp| + \/g ||+ — ppl| + const. When we corrupt only

one element in rewards and dynamics, the empirical cumulative corruption can be approximated as
the multiplication of the number of corrupted samples and the corruption scale: { = |D| x ¢% X e,
where | D| represents the size of the dataset, and e represents the corruption scale. Note that this
approximation may not hold for our reward corruption, but we use the same calculation for simplicity.

Table 2: Hyper-parameters for UWMSG and MSG.

Hyper-parameters Value

Ensemble size K 10

Policy network FC(256,256,256) with ReLU
Q-network FC(256,256,256) with ReLU
LCB ratio 8 {4.0,6.0}

Uncertainty ratio j {0.2,0.3,0.5,0.7,1.0}
Maximum value of uncertainty weight M 10

Target network smoothing coefficient 7 5e-3

Discount factor ~y 0.99

Policy learning rate 3e-4

@ network learning rate 3e-4

Optimizer Adam

Automatic Entropy Tuning True

batch size 256

Table 3: Data corruption settings and the hyperparameters used for uncertainty-weighting in UWMSG.

Attack type | Attack object | Environment | Corruption rate ¢% | Corruption scale e | Cumulative corruption ¢ | LCB ratio 8 | Uncertainty ratio p

halfcheetah 20% 30.0 5.99x10° 4.0 0.7

Reward walker2d 30% 30.0 2.72x10° 4.0 0.3

Random h9pper 20% 30.0 2.41x10° 6.0 0.7
halfcheetah 20% 2.0 4.00 x10° 4.0 0.5

Dynamics walker2d 10% 0.5 1.51x10* 6.0 0.5

hopper 10% 0.5 2.01x10" 6.0 0.7

halfcheetah 20% 3.0 5.99 x10° 4.0 0.7

Reward walker2d 20% 3.0 1.81 x10° 4.0 0.5

Adversarial hopper 10% 5.0 2.01x10° 6.0 0.7
halfcheetah 30% 12 3.60 x10° 4.0 0.2

Dynamics walker2d 10% 0.3 9.05 x10° 4.0 0.5

hopper 10% 0.5 2.01x10% 6.0 1.0

E Comparison with Uncertainty-weighted Actor Critic (UWAC)

Our practical implementation algorithm, UWMSG, shares some similarities with UWAC in terms of
utilizing uncertainty weighting technique for offline RL. However, there are three key differences
between our approaches:
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1. We focus on offline RL with data corruption, rather than the general offline RL setting
explored by UWAC. Therefore, in our setting, the uncertainty arises from both corrupted
datasets and OOD actions.

2. While UWAC penalizes OOD actions in the Q objective through minimizing

~ 2
E(z,0,r0)~D,a/ ~mo (-2 [ U?};%;ﬁgﬁ” } , with the aim of reducing the importance of

OOD actions, our uncertainty weighting focuses on penalizing in-dataset (z, a) pairs.

3. Another distinction lies in the uncertainty estimation methods employed. UWAC uses
dropout uncertainty, while we utilize bootstrapped uncertainty in our work. However, it is
worth noting that our approach is not limited to a specific type of uncertainty estimation. In
the future, more advanced uncertainty estimation methods (e.g., [41} [7]) can be applied to
potentially enhance the performance of UWMSG.

F Additional Results

Learning Curves All learning curves are shown in Figure |ZL Figure E[, and Figure E[ We can find
that (1) current offline RL methods are susceptible to data corruption, e.g., MSG, EDAC, SAC-N
achieve poor and unstable performance under adversarial attacks, and (2) our proposed UWMSG
method significantly improves performance under different data corruption scenarios. Moreover,
we posit that the reason for the observed initial increase and subsequent significant decrease of
EDAC and SAC-N performance in some cases may be attributed to the characteristics of Temporal
Difference (TD) learning. Specifically, the effect of corruption needs to accumulate over time, which
may necessitate an extended training period to destroy the performance. In contrast, our algorithm
UWMSG does not suffer from this problem and exhibits stable performance.

halfcheetah halfcheetah halfcheetah halfcheetah

3000 — uwmsG | | so00 — uwmse — uwmise
8000 MSG N MsG
EDAC [ /\ EDAC

| \ — SACN

4000
—— SACN

2 6000 2000

3000

1000 2000
— UWMSG 1000 | |
MsG 0 |
— EDAC o |/
— SACN

0 500 1000 1500 2000 2500 3000 0 500 1000 1500 2000 2500 3000 0 500 1000 1500 2000 2500 3000 0 500 1000 1500 2000 2500 3000
training epoch training epoch training epoch training epoch

(a) (b) () (d)
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Figure 2: Comparison on the halfcheetah task under (a) random reward, (b) random dynamics, (c)
adversarial reward, and (d) adversarial dynamics attacks.
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— UWMSG 3000 — uwmsG — uwmsG 3000 — uwmse
MSG MSG 2000 MSG MSG

—— EDAC —— EDAC —— EDAC 2500 /\/‘\ —— EDAC
— SACN — sacN \
M 2000 1500

1000
)

3000

2 2000
[:4

1000
1000

0 500 1000 1500 2000 2500 3000 0 500 1000 1500 2000 2500 3000 0 500 1000 1500 2000 2500 3000 0 500 1000 1500 2000 2500 3000
training epoch training epoch training epoch training epoch

(a) (b) (c) (d)

Figure 3: Comparison on the walker2d task under (a) random reward, (b) random dynamics, (c)
adversarial reward, and (d) adversarial dynamics attacks.

Varying Corruption Level We evaluate the performance of UWMSG under varying levels of
corruption in Figure[5} This is achieved by maintaining a consistent corruption scale in Table [3] while
adjusting the corruption rate. As depicted in the figure, as the cumulative corruption level rises, the
overall performance of UWMSG progressively declines. These findings align with our theoretical
analysis. Besides, the results indicate that dynamics corruption poses a greater challenge compared
to reward corruption, leading to a larger drop in performance with a smaller corruption level.
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Figure 4: Comparison on the hopper task under (a) random reward, (b) random dynamics, (c)
adversarial reward, and (d) adversarial dynamics attacks.
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Figure 5: Performance of UWMSG under varying levels of corruption. Results are averaged over 5
random seeds.

G Technical Lemmas

Lemma G.1 (Lemma 3.1 of Jin et al. [24]). Let # = {#"}L | be the greedy policy such that for any
z, 7 (x) = argmax,c 4 f7(x, a). For any initial state x € X,

H
SubOpt(,2) = Y Ex, [/ (", mu(a")) = fr(a", 7 (a")) | 2" = 2]
h=1

H H
- ZE“* [gh(fm mh’ ah) } ! = x] + Z]Eﬁ [gh(fm mh’ ah) ‘ ! = x],
h=1 h=1
where EM(f,zh, a") = fr (2", al) — (TP fiH1) (2", a?) is the Bellman residual.

Lemma G.2. Let {e,} be a sequence of zero-mean conditional n-sub-Gaussian random variables:
1nE[e>‘ES Ss—1] < )\2772/2, where Ss_1 represents the history data. We have for t > 1, with
probability at least 1 — 6,

t
Ze? < 2to? + 30 In(1/6).

s=1

Proof. The proof can is presented in Lemma G.2 of Ye et al. [53]. O
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Lemma G.3 (Lemma G.4 of Ye et al. [55]). Consider a function space F : Z — R and filtered
sequence {z, €} in X X R so that €; is conditional zero-mean n-sub-Gaussian noise. For f.(-) :
Z — R, suppose that y; = f.(z:) + € and there exists a function f, € F such that for any t € [T},

22:1 | fe(zs) — folzs)| = 22:1 Cs < C. If fy is an (approximate) ERM solution for some € > 0:

t 1/2 ¢ 1/2
(Z(ft(zs) - ys)2/0—3> < fén}iﬁl (Z(f(zs) - ys)2/0§> + \/26/7

s=1 s=1
with probability at least 1 — 0, we have for all t € [T):

t t

Z(ft(zs> - fb(zs))2/gg §10772 ln(QN(’y,]-', H ’ ||OO)/6) + 52 |ft(zs) - fb(zs)Ks/o-g

s=1 s=1
+10(y +€) (v + €t + VIOL(E:C)),
where C1(t,¢) = 2(¢2 + 2tn? + 31 In(2/9)).

Proof. The proof can be seen in Lemma G.4 of Ye et al. [55]]. O

Lemma G.4 (Theorem 1.3 of Tropp [43]). For a finite sequence {X;};cn) of independent, random
and self-adjoint matrices with dimension d, let { A; };c[n) be a sequence of fixed self-adjoint matrices.
If each random matrix satisfies

EX; =0 X? =< A? almost surely,
then, for all t > 0,

n

P(Amax(;Xi) > t) <d- e—tz/(ng)7

where 02 = | Z?:l AzZHOP'
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