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Abstract

We study finite-horizon offline evaluation and
control when a target policy enters state—action
regions with zero behavior support, so the tar-
get value is not point-identified. We introduce a
Bellman-Lipschitz compatibility class that con-
strains candidate ()-sequences only through Bell-
man equalities on the observed support and Lips-
chitz extensions off support. Under a rectangular
Bellman-Lipschitz closure condition, we prove
that the exact identified interval of the target-
policy value is given by a backward Bellman—
Whitney recursion, and that this recursion recov-
ers the sharp smooth no-overlap interval exactly
when H = 1. We further show that the same end-
points admit a no-gap dual characterization via
one-sided Bellman relaxations, and we identify a
dynamic support-hole geometry for the interval
width that is sharp on explicit least-favorable se-
quential families. On the statistical side, we prove
deterministic stability of the recursive endpoints
under joint perturbations of the support sets and
supported Bellman operators, derive stagewise ad-
ditive finite-sample endpoint-estimation bounds,
and establish an oracle minimax lower bound on a
favorable zero-width subclass. Finally, under the
control analogue of our closure assumption, we
derive Bellman—Whitney action certificates that
partition actions into certifiably good, certifiably
bad, and intrinsically ambiguous sets.

1. Introduction and Positioning

A central assumption in offline decision-making is that
the target rule is sufficiently supported by the logged data.
When this assumption holds, one can often retain point iden-
tification through overlap, weak-overlap, or partial-coverage
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conditions and then analyze statistical efficiency or policy
learning in the resulting point-identified problem (Uehara
& Sun, 2022; Mehrabi & Wager, 2024; Liu et al., 2026).
When the target rule enters a genuine support hole, however,
the situation changes qualitatively: the relevant density ratio
may fail to exist, and the object of interest is no longer a
single latent value but an identified set. In the one-step set-
ting, this shift has already led to sharp partial identification
under smoothness assumptions (Khan et al., 2024). The
long-horizon analogue, by contrast, is still missing.

This paper studies finite-horizon offline control and evalua-
tion under genuine support holes. We fix an arbitrary target
policy 7 and allow its occupancy to leave the support of the
behavior occupancy at intermediate stages. Our structural
assumption is not global point identification of rewards or
transitions off support, but a Bellman—Lipschitz compatibil-
ity class: on the observed support, candidate ()-functions
must satisfy the Bellman equation for the target continua-
tion value; off support, they must extend those supported
Bellman relations with prescribed Lipschitz radii. Under
a recursive Bellman—Lipschitz closure condition, we show
that offline control becomes an identified-set problem with
an exact dynamic solution.

The central claim of the paper is that the sharp identified in-
terval of the target-policy value is given by a backward
Bellman—Whitney recursion built from the classical ex-
tremal Lipschitz extension formulas of McShane and Whit-
ney (McShane, 1934; Whitney, 1934). Writing

g1, (€)= (BRVj11)(¢),

gi () == (Bi V1) (©),
c € Ch.

the recursion takes the form

QZ = W};Lh g/:’
Q= W}tLh 9;7
Vi = ALQT,

— AT
Vh = Ah Qh .

with terminal condition V5, = V., = 0. Our first
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main theorem shows that
7" = [Vi(s1), Vi(s1).

Thus the long-horizon support-hole problem admits a sharp
dynamic-programming solution rather than only conserva-
tive lower and upper certificates.

Contributions. The paper makes five contributions. First,
it introduces the Bellman—Lipschitz compatibility frame-
work for arbitrary fixed target policies under genuine sup-
port holes and proves a sharp Bellman—Whitney interval
theorem. Second, it derives a no-gap dual characteriza-
tion: the same endpoints arise as exact optima of one-sided
Bellman relaxations, so the Bellman—Whitney tails are si-
multaneously primal extreme points and dual certificates.
Third, it identifies a dynamic support-hole geometry for the
interval width and proves that this geometry is sharp on
an explicit family of least-favorable sequential instances.
Fourth, it separates irreducible identified-set width from
endpoint-estimation difficulty: the recursive envelopes are
stable under support and Bellman-target perturbations, and
the resulting stagewise additive endpoint-estimation rate is
shown to be minimax-sharp on a favorable zero-width ora-
cle subclass. Fifth, it derives a certifiable control corollary:
under the control analogue of Bellman—Lipschitz closure,
the same envelope construction yields sets of certifiably
good, certifiably bad, and intrinsically ambiguous actions.

Positioning relative to prior work. The closest one-step
antecedent is the smooth no-overlap theory of Khan et al.
(2024); our exact H = 1 reduction shows that the present
framework recovers that theory without approximation, but
the main novelty is a sequential Bellman collapse from
long-horizon partial identification to a stagewise backward
recursion. Our setting is also distinct from weak-overlap
sequential OPE (Mehrabi & Wager, 2024), where point iden-
tification is retained and the main difficulty is heavy-tailed
importance weighting rather than genuine support holes. It
differs from interval methods for OPE under misspecifica-
tion (Jiang & Huang, 2020), where intervals quantify bias
in an otherwise point-identified problem rather than partial
identification under support failure. It also differs from se-
quential lower/upper bounds under confounding (Zhang &
Bareinboim, 2025): there the source of ambiguity is hidden
bias, whereas here it is metric support extrapolation under
a Bellman-smooth class. At a more abstract level, our dual
programs can be viewed as a Bellman-specific specializa-
tion of conditional-LP partial identification (Ben-Michael,
2025); the distinctive contribution is that the Bellman struc-
ture yields an exact dynamic recursion, strong duality, and a
sharp width geometry. Finally, unlike partial-coverage of-
fline RL (Uehara & Sun, 2022; Liu et al., 2026), we do not
compare against covered policies or complexity-controlled

comparators: we characterize the sharp identified set of an
arbitrary fixed target policy that may itself be uncovered.

Why this problem is structurally different. The
Bellman—Whitney perspective reveals that support-hole of-
fline control is not merely “offline RL with worse coverage.”
The primitive object is the identified interval itself, not a
point estimate with a pessimism correction. The relevant
hardness is not a density ratio but a dynamic metric distance
to the observed support, propagated through the Bellman
operator. And the appropriate dual object is not a generic
occupancy-based certificate but a pair of one-sided Bell-
man relaxations whose optima coincide exactly with the
Bellman—Whitney endpoints.

Organization. Section 2 defines the Bellman—Lipschitz
compatibility class and the target identified set. Section 3
proves the sharp Bellman—Whitney interval theorem and
gives the exact H = 1 reduction. Section 4 establishes
the no-gap dual characterization. Section 5 develops the
dynamic support-hole geometry and its sharpness. Sec-
tion 6 proves deterministic stability, finite-sample endpoint-
estimation guarantees, and a minimax lower bound. Sec-
tion 7 gives the certifiable-control corollary. The appen-
dices contain the full proofs, primitive sufficient conditions,
counterexamples, and extended comparisons to neighboring
literatures.

2. Setup and Bellman-Lipschitz Compatibility

We study a finite-horizon offline control problem over the
stagewise compact metric state—action spaces introduced in
Appendix A. For each stage h € [H], the offline dataset in-
duces a behavior occupancy measure p}i on X}, and hence a
closed support C}, = supp(ph). Our object of interest is the
value of a fixed target policy m whose induced occupancy
may enter points ¢ Cj. At such points, the one-step
Bellman backup is not identified from the logged data alone,
and the target-policy value must therefore be treated as an
identified-set functional rather than as a point-identified es-
timand. This differs conceptually from comparator-based
partial-coverage offline RL, which benchmarks against poli-
cies that are sufficiently covered by the offline data (Uehara
& Sun, 2022); when H = 1, our problem reduces to the
smoothness-based no-overlap policy-evaluation setting stud-
ied by Khan et al. (2024).

Fix a target policy m = (m;,)f_,. For each h € [H], Ap-
pendix A defines the supported Bellman operator
(Biv)(x) :=E[Rp + v(Sht1) | Xp = =], xz € Ch,

for every bounded Borel function v : Sp+1 — R, under the
convention V1 = 0. The collection

D" :={(Ch,Br): h€[H]}
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is the population object identified by on-support data. All
partial identification in the sequel arises from the nonunique-
ness of extending these supported Bellman relations off C},.

Assumption 2.1 (Bounded rewards). There exists Rpax <
00 such that

|Rr| < Rmax almost surely for every h € [H].

theorem 2.1 is used only to keep the Bellman-compatible
class uniformly bounded on compact state—action spaces.
With additional notation, it can be replaced by stagewise
integrable envelope conditions.

For any policy v and any bounded Borel function q : X}, —
R, we define the stagewise policy-averaging operator

(Ara)(s):= D vala|s)als,a),

acA

s €Sy,

Since A is finite, A} ¢ is Borel measurable whenever g is
Borel measurable.

We now define the central model class of the paper. The
class is formulated at the level of Bellman-compatible func-
tion sequences rather than at the level of a globally identified
primitive MDP. This is deliberate: under genuine support
holes, the off-support continuation values are exactly the
source of non-identification.

Definition 2.2 (Bellman-Lipschitz-compatible sequence).
Fix a target policy m and a radius vector L =
(L1,...,Ly) €[0,00)". A sequence

(Qn Va)i
belongs to the compatibility class €7 if the following hold:

1. Vgy1=00nSpq1.

2. For every h € [H], the function @}, :
bounded, Borel measurable, and satisfies

X, — Ris

Lip,,(Qn) < Lp.

3. For every h € [H], the corresponding state-value func-
tion is given by target-policy averaging:

Q-

4. For every h € [H], the Bellman relation holds point-
wise on the behavior support:

Qn(x) = (ByVii1)(@),

Remark 2.3 (Function-level formulation). Theorem 2.2 re-
quires only that the supported backup x — (B] Vj4+1)(x)

x € Ch.

admit an Lj,-Lipschitz extension from C', to the whole state—
action space A},. It does not assume that rewards or transi-
tion kernels are themselves point-identified outside C},. Dis-
tinct globally defined Q-sequences may therefore agree with
exactly the same supported Bellman data ®™ and yet yield
different target-policy values. Primitive reward/transition
smoothness conditions may be imposed at the model level
to ensure that a genuine controlled Markov model induces
an element of €7, but the present paper works directly with
the resulting function-level compatibility condition.

Assumption 2.4 (Admissible radius vector). The radius
vector L is admissible for the supported Bellman data ®7
and target policy 7, in the sense that

T £ 2.

theorem 2.4 is the sequential analogue of assuming that the
on-support conditional mean admits a Lipschitz extension in
the one-step no-overlap setting. It is an identifiability-class
assumption, not an algorithmic assumption: throughout the
paper, L is treated as part of the model class, not as a learned
quantity.

The parameter of interest is the identified set of target-policy
values compatible with the supported Bellman data and the
Bellman-Lipschitz radius vector:

7= {Vi(s1) : (Qu. Vi)i € €} @)

Its dependence on (D™, L) is suppressed for notational read-
ability. Under theorems 2.1 and 2.4, Z™ is nonempty and
bounded. The central question of the paper is to char-
acterize the exact endpoints of (2.1). Our main result
will show that these endpoints are given by a backward
Bellman—Whitney envelope recursion, thereby collapsing
a priori infinite-dimensional off-support ambiguity into a
sharp dynamic-programming representation.

3. Sharp Partial Identification via
Bellman—Whitney Envelopes

We now identify the exact endpoints of the value set Z™. The
key structural observation is that support-hole ambiguity is
resolved stagewise by combining the supported Bellman
recursion with the extremal Lipschitz extension formulas of
McShane and Whitney (McShane, 1934; Whitney, 1934).
In the present sequential setting, however, exact interpola-
tion on the support is not automatic: it must be guaranteed
recursively for every admissible continuation value. This
leads to the following closure condition.

For h € [H], define
Vit = {Afq:q € Lip, (X)), Vil = {0}

Thus V;’L is the collection of state-value functions that can
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be generated at stage h by a Lj-Lipschitz state—action value
under the fixed target policy.

Assumption 3.1 (Rectangular Bellman—Lipschitz closure).
For every stage h € [H] and every v € V;:fl the supported
Bellman target

c— (Bjv)(c),  c€Cy,

is Lp-Lipschitz with respect to the restricted metric on C},.

theorem 3.1 is the precise recursive compatibility condition
under which the stagewise Bellman targets admit exact Ly,-
Lipschitz extensions from the support to the full state—action
space. It is therefore stronger than the bare nonemptiness
requirement in theorem 2.4, but it is exactly what is needed
to convert one-sided support envelopes into sharp identified-
set endpoints. At a primitive model level, this requirement
can be enforced through reward and transition regularity
conditions that make the supported Bellman targets Lips-
chitz.

With theorem 3.1 in force, define the lower and upper sup-
ported Bellman targets recursively by

gp (¢) = (BrVj11)(0),

9n (€)= (B Vp1)(0), G-D
c € Ch.
starting from the terminal condition
Vi =Vga =0
The corresponding Bellman—Whitney envelopes are
QZ = Wh_:Lh, g’:’
Qn =W, 9
no I (3.2)
Kh = hgfﬂ
Vi =AlQh

forh=H H—-1,...,1.

The notation in Equation (3.2) is deliberate. The operator
W, 1, 1s the smallest L,-Lipschitz function that dominates
its input on C},, while W,T 1, 18 the largest Lj,-Lipschitz
function that is dominated by its input on C}; see Ap-
pendix B. Under theorem 3.1, the supported targets in Equa-
tion (3.1) are themselves Lj-Lipschitz on the support, so
the two operators become exact stagewise extension maps.
The next theorem shows that the resulting recursion is not
merely valid but sharp.

Theorem 3.2 (Sharp Bellman—Whitney interval). Assume
theorems 2.1 and 3.1. Let (Qy, Q, 72,7,:)5:11 be defined
by Equations (3.1) and (3.2). Then:

1. the lower and upper recursive tails are feasible, i.e.,

@r.viitteer, (@ Vil eer;

2. every compatible sequence (Qp, Vh)thll € €7 satis-

fies the stagewise sandwich inequalities

Q7 (x) < Qu(x) <Qplz), =z,
and

Vi(s) < Vils) <Vi(s),  s€Sn,
forall h € [H);

3. the target-policy value identified set is the sharp inter-
val

I™ = |Vi(s1), Vi (s1)|-

In particular, both endpoints are attained by feasible
Bellman—Lipschitz compatible tails.

Proof sketch; full proof in Appendix D. The appendix
proves the stronger stagewise statement that, for every
h € [H] and every s € Sy, the full tail value set generated
by all compatible continuations from stage h onward is
exactly [V (s), V7, (s)].

The argument has three steps. First, under theorem 3.1, each
supported Bellman target g, and g;[ is Lp-Lipschitz on
Ch, so the McShane—Whitney formulas yield exact feasible
stagewise extensions. This shows that the recursive lower
and upper tails themselves belong to the compatibility class.
Second, for an arbitrary compatible tail, backward induction
and monotonicity of conditional expectation imply

57
B;LT—Z—H < Qh < BZV;LH on Ch,.

The extremal characterization of the Bellman—Whitney op-
erators from Appendix B then yields QZ <Qp< QZ on

all of Xy, and hence V; <V}, < VZ after target-policy
averaging. Third, the feasible tail class is convex, and the
two recursive tails attain the two endpoints, so the entire
closed interval between them is feasible. Taking h = 1
proves the claim. O

Corollary 3.3 (Exact one-step reduction). When H = 1,
the Bellman—Whitney recursion collapses to a single-stage
smoothness envelope. In particular, if the target policy is
deterministic at the initial state, 71 (- | 1) = 04+, then

o _ [ ze{mo - naenan.o}

c%gncfl {m(c) + lel((sl, a), c)}
where
m(c) :=E[R; | X1 =], ce .

This is exactly the sharp smooth no-overlap interval in the
one-step setting of Khan et al. (2024). Appendix F gives the
formal reduction.
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Remark 3.4 (Why the theorem is stronger than pessimistic
bounding). Theorem 3.2 does not merely provide conserva-
tive lower and upper certificates. It identifies the exact range
of values compatible with the supported Bellman data and
the Bellman—Lipschitz class. This distinction is fundamen-
tal. In point-identified offline RL under partial coverage,
the main question is how to estimate a single latent value;
here, by contrast, the primitive object is the identified inter-
val itself, and the Bellman—Whitney recursion computes its
endpoints sharply.

4. Dual Characterization and Strong Duality

The Bellman—Whitney interval in theorem 3.2 is not merely
the sharp primal identified set over the equality-constrained
compatibility class. It also admits an exact dual charac-
terization through one-sided Bellman relaxations. This is
important conceptually: the support-hole problem can be
viewed either as optimization over all Bellman—Lipschitz-
compatible tails, or equivalently as optimization over all
Lipschitz tails that satisfy Bellman consistency only from
one side on the observed support.

For h € [H] and s € S}, define the stagewise primal
endpoint values

Pi(s) = sup{Vh(s) Qe Vi) € QZ:IL{}a

P (s) = it {Vi(s) : (@n VI € € .

Next define the upper dual class HZ’L to consist of all se-
quences U = (U;)L, such that, forevery ¢t € {h,...,H},

U, €Lip, (X&), VYV=ATU, VZ.,=0,
and

Uie) < (BIVE,)(e)  Vee .

Similarly, the lower dual class EZ’L is defined by reversing
the last inequality:

Li(c) = (BfViiy)(e)  VeeCy,

where V,I' := ATL, and V& 11 = 0. The associated dual
objective values are

D (s) = sup{VhU(s) :U € LIZ’L},

D, (s) := inf{VhL(s) L e SZ’L}.

The upper dual is therefore a Bellman minorant relaxation,
while the lower dual is a Bellman majorant relaxation. A
primal-feasible tail satisfies Bellman equality on the support
and is thus feasible for both duals. The nontrivial question
is whether these one-sided relaxations are exact.

Theorem 4.1 (Strong duality and dual characterization).
Assume theorems 2.1 and 3.1. Then, for every stage h € [H |
and every state s € Sp,

D;, (s) =Py (s) =Vi(s),  Pj(s)=Dj(s) = Vi(s).

Consequently,
77 = [D; (1), D (s1)] = [Vi(s1), V(o).

Moreover,  the recursive Bellman—Whitney tails
=T 57

(Q:,Zf)fﬁ{l and (Q;,V{)EXY are simultaneously

primal-feasible and dual-optimal.

Proof sketch; full proof in Appendix E. Weak duality is im-
mediate: every primal-feasible tail satisfies both dual con-
straints with equality on the support and is therefore feasible
for both one-sided relaxations. Hence

D;, (s) < P, (s) < Pf(s) <Djf(s).

The key step is pointwise extremality of the Bellman—
Whitney recursion over the dual classes. Let U € LLZ’L
be arbitrary. By backward induction, if Vi, < V? 11 then
on the support

U =
Ur < BVip < B Vi = 9t

where g;" is the supported upper Bellman target from Equa-
tion (3.1). Since U; is L;-Lipschitz, Appendix B implies

=T
Uy <W/i 05 =0y,

and therefore V;V < V: after target-policy averaging. The
symmetric argument for L € EZ’L yields

Qr<L, Vi<Vh
Thus VZ is the pointwise maximum over the upper dual

class and V7 is the pointwise minimum over the lower dual
class.

Finally, the recursive Bellman—Whitney tails are primal-
feasible by theorem 3.2 and dual-feasible because they sat-
isfy Bellman equality on the support. Hence they attain both
primal and dual extrema, establishing the claimed no-gap
identities. O

Remark 4.2 (Duality as Bellman collapse). Theorem 4.1
shows that the support-hole problem admits an exact duality
theory without introducing trajectory-space multipliers or
generic history-indexed linear programs. The Bellman struc-
ture collapses the dual relaxations to the same backward
recursion that already yields the sharp primal identified in-
terval. In this sense, the Bellman—Whitney envelopes are
simultaneously primal extreme points and dual certificates.
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5. Geometry of Dynamic Support Holes

The Bellman—Whitney interval from theorem 3.2 is an exact
identified set, but its width still requires interpretation. We
now show that the interval width is governed by a recursively
propagated support-hole geometry. The resulting object is
neither a density-ratio quantity nor a generic pessimism
penalty: it is a dynamic metric extrapolation functional tied
directly to the Bellman recursion.

For each stage h € [H], define the state—action width

wji(z) = Q) (2) - Qp (x),

and the corresponding state-value width

T € X, 5.1)

An(s) ==V, (s) = VT(s), s € Sp,
with terminal convention Ay = 0. By linearity of target-
policy averaging,

A = Ajwy.

Next define the supported continuation operator

(Tuf)(c) = E[f(Sht1) | Xn =], c € Cp,

for bounded Borel functions f : Sp+1 — R. The reward
term plays no role in the width recursion, since it cancels
between the upper and lower Bellman targets.

This motivates the following dynamic support-hole enve-
lope:

7 (z) = Cieanh{QLhdh(x, c)+ (ThAh+1)(c)},

(5.2)
x € Xp.

The first term is the local extrapolation price from the ob-
served support to the query point x, while the second term
is the continuation ambiguity already present at the support
anchor c.

Theorem 5.1 (Dynamic support-hole upper bound). Assume
theorems 2.1 and 3.1. Then, for every h € [H| and every
T € A},

w, () < T7 ().

Moreover, on the behavior support itself,

wi(e) =Th(c) = (Thlns1)(e); ¢ € Ch,

The theorem has a simple interpretation. On-support am-
biguity is exactly the expected continuation width. Off-
support ambiguity is obtained by transporting that contin-
uation width away from the support at rate 2L;. Thus the
Bellman—Whitney interval width decomposes into an im-
mediate geometric cost of leaving the support and a future
ambiguity cost propagated through the observed dynamics.

The next theorem shows that this geometry is sharp. Con-
sider the explicit family in which each stage support col-
lapses to a single anchor point and the supported transition
deterministically propagates the target trajectory forward.
Appendix G formalizes this as a serial singleton-support
Sfamily.

Theorem 5.2 (Sharpness on serial singleton-support fam-
ilies). Fix any deterministic target policy and any serial
singleton-support family in the sense of Appendix G. Then
for every stage h € [H],

wh (#3,) = T3 (24),

where x7, is the designated target state—action point at stage
h. Equivalently,

w(7,) = 2Lndn (2, cn)+wp 1 (T 41);
with terminal identity
wi(xy) = 2Lpdu (xy, ch).

Hence
H

wp, (x7,) =2 Z Lydi (7, cq).
t=h

Proof sketch; full proofs in Appendix G. On the support,
exact interpolation of the Bellman—Whitney envelopes im-
plies

wii(€) = (BiVy1)(¢) = (BRI 1)(€) = (Thlnsa)().

For an arbitrary off-support point z, the defining formulas
for QZ and QZ yield, for every anchor ¢ € C},

wi (z) < 2Lpdp(z, ¢) + wj, (¢),

and taking the infimum over ¢ proves the upper bound.
Sharpness is established by an explicit least-favorable family
in which each stage support is a singleton, so the Bellman—
Whitney envelopes become affine cones around the anchor
point and the recursive inequality is attained with equality
at every step. O

Example 5.3 (Two-stage additive ambiguity). Suppose
H = 2, the action space is a singleton, the stagewise state
spaces are [0, 1] with the Euclidean metric, and the support
sets are singletons Cy = {¢1} and Cy = {c2} with

c1 = (0,a), co = (0,a).

Let the target evaluation points be

x){:(élaa)v $§:(625a>7 615626 [07”7

and suppose the supported transition from c; deterministi-
cally reaches the second-stage state do. Then Appendix G
shows

wg(aﬁg) = 2L509, ’LUT(JJT) = 20161 + 2Lo05.

hef{l,...,H-1},
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Thus the two-stage identified-set width is exactly addi-
tive across stages: first-stage off-support extrapolation con-
tributes 2L167, and second-stage continuation ambiguity
contributes 2L995.

Remark 5.4 (What the geometry theorem says). Theo-
rems 5.1 and 5.2 identify the right scale of irreducible am-
biguity under support holes. The relevant difficulty is not a
heavy-tailed importance ratio but a dynamic metric distance
to the observed support, propagated through the Bellman
operator. In this sense, the Bellman—Whitney interval ex-
poses a geometric notion of offline hardness that is invisible
in purely point-identified analyses.

6. Endpoint Estimation and Minimax Lower
Bounds

The Bellman—Whitney interval separates two distinct
sources of uncertainty: its width, which is an irreducible
identified-set object, and the statistical error incurred when
estimating its endpoints from finite data. We now analyze
the second component. The main message is that the back-
ward Bellman—Whitney recursion is stable under joint per-
turbations of the support sets and the supported Bellman
operators, and that the resulting endpoint-estimation rate is
minimax-sharp even on a favorable zero-width subclass.

For each stage h € [H], let Cn C X, bea nonempty
compact support estimator and let E,’: be an empirical sup-
ported Bellman operator. Appendix H defines the empirical
Bellman—Whitney recursion

~ DT g AT
Qh’ Qh7 Khv Vh7

obtained by replacing (C, Bf) with (5h,l§,7{) at every
stage.

The right deterministic perturbation measure is the stagewise
support-value discrepancy

eni= sup AL (e (BRu)(e), @ (Biv)(©)),

vevgny,  Ymth
6.1)
where V31" is the uniformly bounded continuation class
from Appendix H. Thus €, simultaneously captures support-
set error and supported Bellman-target error at stage h.

Theorem 6.1 (Deterministic endpoint stability). Assume

theorems 2.1, 3.1 and H.1. Then for every stage h € [H],

~T

”Qh 7QZHO®
=~ __

\ ”Qh - Q}LHOO
AT

VIV, = Vil

~r
VIV, = Villeo
H
< ZEt.
t=h

In particular,

AT

H
Ul (s) = Vi (s0) | V[V (1) = Vi (1) £ D e
t=1

Proof sketch; full proof in Appendix H. The proof is a
backward perturbation argument. At a fixed stage h, the pair
stability lemma for Bellman—Whitney envelopes implies

—~ ~T

that the error in (QZ, Q),) is bounded by the discrepancy
between the true and empirical supported Bellman targets
evaluated at the next-stage continuation values. This dis-
crepancy splits into a stagewise approximation term &y, plus
the propagated continuation error from stage h + 1. Be-
cause target-policy averaging is a contraction in sup norm,

the same bound transfers to (Ez, V). Iterating backward
yields the additive recursion. O

The preceding theorem is deterministic. To obtain a statisti-
cal rate, it suffices to upper bound 5, on a high-probability
event. Appendix H gives one convenient sufficient condi-
tion: if each stage admits a support estimation error 7y, in
Hausdorff distance and a supported Bellman-target approxi-
mation error «;,, then

en < ap+2Lpny,.

Combining this with theorem 6.1 yields the following im-
mediate finite-sample consequence.

Corollary 6.2 (Finite-sample endpoint estimation). Sup-
pose there exists an event E, with P(E,,) > 1 — 6, such that
on &, for every h € [H|,

sup sup |(Bv)(€) = faw(€)]| < ann,
veVER, eeC,

dy (Ch, ah) < Thon,

where f, o is an Lyp-Lipschitz extension of ¢ — (BJv)(c)
from Cy, to Xy. Then on &y,

AT H
(U7 (51) = VT (s0)| V|V (51) = V(1) < D (@nn + 2Lnn.n).
h=1
(6.2)
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In particular, if

- 6( Y 2+dh)) N = 5(n;1/dh),

then R
|07 (s2) = Vi (s)|

Vi(s1) = Vi (o)
. H
_ Op(Z ngl/(2+dh)> )
h=1

The final question is whether the stagewise additive
endpoint-estimation rate is optimal. To answer this cleanly,
Appendix I studies a statistically favorable oracle subclass in
which the behavior support is the entire state—action space
at every stage, the target policy is deterministic, and the
Bellman—Whitney interval has zero width. Thus any lower
bound there is a lower bound for endpoint estimation alone,
uncontaminated by support-hole ambiguity. The proof uses
a two-point minimax construction in the sense of Yu (1997);
Tsybakov (2009).

Theorem 6.3 (Oracle minimax lower bound). Fix the model-
class parameters (H,L,d, ... ,dp, Rmax). There exists a
constant ¢, > 0 depending only on these parameters such
that for every sample-size vector (n1,...,ng),

inf sup IEMHEA*KT(O)‘

@ @) Meof,
1o H)

+

H
Zc*zn

h=1

i~ Vi)

—1/(dn+2)
h .

Moreover, on this oracle class the Bellman—Whitney interval
degenerates to a singleton, so the lower bound concerns
endpoint estimation alone.

Proof sketch; full proof in Appendix I. The appendix con-
structs a zero-width two-point subclass in which, at each
stage, the reward mean contains a localized Ly -Lipschitz
bump of amplitude n,jl/ (@1+2) hear the evaluation state.

The stagewise bumps add linearly in the target value, so the
parameter separation is of order Z,Ijzl n,jl/ (dn+2) At the
same time, the joint Kullback-Leibler divergence between
the two induced data distributions remains bounded by a
constant. A two-point minimax inequality then yields the
stated lower bound. O

Remark 6.4 (Two distinct hardness sources). Theorems 6.1
and 6.3 should be read together with the geometry results
from Section 5. The width of the Bellman—Whitney interval
is an irreducible support-hole phenomenon, while the rate

in theorem 6.3 is an endpoint-estimation phenomenon that
persists even when the width is zero. The theory therefore
cleanly separates identified-set ambiguity from statistical
estimation difficulty.

7. Certifiable Control under Ambiguity

The fixed-policy Bellman—Whitney theory extends naturally
to control once target-policy averaging is replaced by the
Bellman optimality operator. However, this change destroys
the convexity structure used in theorem 3.2: the map

— max

Q — maxQ(,a)

is nonlinear, so the control-compatible tail class is generally
not convex. Accordingly, the correct control conclusion
is not a sharp interval theorem for optimal values, but an
action-certification theorem.

For each stage h € [H], define the control value class

Vctl,L L
hoooT
v:S8, > R:
Jq € Lipy, ()
with v(s) = max,c4 q(s,a) [’
for all s
with terminal convention V;}Ej = {0}. We assume the

control analogue of rectangular Bellman—Lipschitz closure:
for every h € [H] and every v € Vflt_‘l_lL , the supported
Bellman target

c— (Brv)(c), c e Ch,
is Ly-Lipschitz on C},. Under this condition, the control
Bellman—Whitney recursion is

ctl et
VH+1 - VH+1 0,

Q1 =Wy, (e~ BIV)),
—ctl —ctl

Q' = Wi, (e BIVi)E).

and

—ctl

Igleaj(Q Saa)a Vh ( ) Igleaj(Qh (Saa)'

K(}:ltl( ) ctl(
Appendix J proves that these envelopes sandwich every
control-compatible tail, i.e., every bounded Lipschitz se-
quence satisfying V; = max, QJ; and Bellman equality on

the observed support.

This leads to the following certification sets. For a state
s € Sy, and tolerance 6 > 0, define

A%OOd(S;(s) — {a cA: Q(;Ltl(s,a) Z @;ﬂ(s a) (5}
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Azad(s; ) =
ac€A:

Q) (s,0) < :

ctl /
DR, (50) =0

and
A (s;8) 1= AN (A5 (538) U AR (5:0)).

Corollary 7.1 (Certifiable control under ambiguity). As-
sume theorems 2.1 and J.1. Fix h € [H|, s € Sp, and 6 > 0.
Then:

1. every action in .A}gLOOd (s;0) is uniformly 6-optimal over
the entire control-compatible class;

2. every action in A>*(s; §) is uniformly §-suboptimal
over the entire control-compatible class;

3. actions in A3™P(s;8) are not resolvable from the
Bellman—Whitney envelopes alone.

More precisely, if (Q, Vt)ff,;l € fo:lHL is any control-

compatible tail, then for every a € AiOOd (s;9),
Qn(s,a) > Vi(s) — 4,
while for every a € AP*4(s;6),

3

Qn(s,a) < Vi(s) —o.

Proof sketch; full proof in Appendix J. Appendix J first
proves a control Bellman—Whitney sandwich theorem:

—ctl

Vil <V, <V,

QU< <qQ;,
for every control-compatible tail. The proof is the same
backward-induction scheme as in the fixed-policy case,
except that target-policy averaging is replaced by point-
wise maximization over actions. Once these inequalities
hold, the certification statements follow immediately. If
a € .A%OOd(s; J), then

Q‘;L“(s, a) > mz/xx@;tl(s,a’) — 30> Vi(s) =4,

and therefore Q(s,a) > Vj,(s) — 4. The bad-action guar-
antee is symmetric. O

Remark 7.2 (What is and is not certified). The corollary cer-
tifies actions, not optimal values. This is the right level of
generality under support holes. Actions in A2°°%(s; §) are
provably near-optimal uniformly over the entire Bellman—
Lipschitz ambiguity class, actions in 4?24 (s; §) are prov-
ably suboptimal, and the remaining actions are genuinely
unresolved by the available offline information. Thus the
Bellman—Whitney framework yields a set-valued notion of
optimal decision-making under partial identification.

Impact Statement

This paper studies the theoretical foundations of offline
decision-making under genuine support holes, where a tar-
get policy enters state—action regions that are not represented
in the logged data. The positive potential impact of this
work is methodological rather than immediate deployment:
it provides a rigorous framework for distinguishing what
is point-identifiable from what is only partially identifiable,
and for replacing unjustified point estimates with sharp in-
tervals, dual certificates, and action-level ambiguity sets. In
high-stakes domains such as healthcare, education, public
policy, and scientific experimentation, this perspective can
help prevent overconfident conclusions from observational
or biased historical data.

At the same time, the framework could be misused if its
guarantees are invoked without verifying the modeling as-
sumptions. In particular, the Bellman—Lipschitz intervals
and action certificates are only as meaningful as the under-
lying support characterization, the chosen Lipschitz radii,
and the Bellman closure conditions. If these assumptions
are misspecified, the resulting intervals may be either too
narrow, giving a false appearance of certainty, or too wide
to be operationally useful. Accordingly, this work should
not be interpreted as a license for automated deployment in
safety-critical settings without domain validation, sensitivity
analysis, and application-specific oversight.

More broadly, we view the main ethical contribution of
this paper as advocating for principled abstention. When
the data do not identify a policy value or an action rank-
ing, the correct output is not an artificially precise estimate
but a transparent description of what remains ambiguous.
Our control corollary makes this explicit by partitioning
actions into certifiably good, certifiably bad, and intrinsi-
cally ambiguous sets. We hope this theoretical viewpoint
supports a more cautious and scientifically honest use of
offline decision-making methods in real-world systems.
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A. Additional Preliminaries and Notation

This appendix records the topological, measure-theoretic, and geometric conventions used throughout the proofs. The main
text is formulated at the level of Bellman-compatible function classes rather than at the level of a fully specified primitive
controlled Markov model. This distinction is essential under genuine support holes: on-support Bellman data need not
determine a unique off-support extension, and the central object of the paper is precisely the identified set generated by
those admissible extensions.

Throughout, we write [H] := {1,..., H} for the horizon index set. Unless stated otherwise, all random variables are
defined on a common complete probability space, all measurable spaces are equipped with their Borel o-fields, and all
conditional expectations are understood through fixed Borel versions. For clarity of exposition, the initial state is taken to be
a deterministic point s; € S;. Every statement admits the obvious extension to an initial distribution 1 by replacing V; (s1)
with [ Vi(s) vi(ds).

A.1. Stagewise Spaces, Metrics, and Policies

Assumption A.1 (Standing topological conventions). For each stage h € [H]:

1. Sy is a nonempty compact metric space with metric d%.
2. The action space A is a nonempty finite set.

3. The state—action space is the product X}, := S;, x A, endowed with the metric
dil(s,a),(s',a") == d5(s,s") +{a # a'}. (A1)
4. The stagewise reward Ry, is integrable under every policy considered.

Because A is finite and Sy, is compact, A3, is again a compact metric space. In particular, every A7, is Polish and therefore
standard Borel. This guarantees the existence of regular conditional distributions and Borel versions of conditional
expectations whenever they are needed later.

A (possibly history-independent) policy v is identified with a sequence v = (yh)f:l, where each
vp . Sh — A(.A)

is Borel measurable. Since A is finite, all policy averages are finite sums, and no measurable-selection issues arise from the
action variable. We reserve 7 for the fixed target policy of interest and p for the behavior policy generating the offline data.

Remark A.2 (Normalization of the action metric). The discrete contribution I{a # o’} in Equation (A.1) is only a
normalization convention. Any equivalent product metric that separates distinct actions by a strictly positive amount would
lead to the same theory after a deterministic rescaling of the Lipschitz radii. Fixing the action separation at one simply
removes an irrelevant degree of freedom from later constants.

A.2. Occupancy Measures, Supports, and Distance-to-Support

For any policy v and stage h € [H], let
Xp = (Sh, Ap) € Xy,

and define the stagewise occupancy measure
on(B) :=P"X},, € B), B C X}, Borel.
The behavior occupancy at stage h is denoted pz, and its topological support is
Cy, = supp(ph) = {z e x,: pr(U) > 0 for every open neighborhood U 3 z}.

Since p'fL is a Borel probability measure on the compact metric space X}, the support C}, is nonempty, closed, and therefore
compact.

11
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For any nonempty set A C X}, and any = € X}, we write
distp(x, A) := ;Ielg dp(z,a).
In particular, dist, (z, C},) measures the size of the support hole encountered by the point x at stage h.
Lemma A.3 (Distance-to-support regularity). For every stage h € [H|, the map
x +— disty, (z, C)
is 1-Lipschitz on Xy. Moreover,
distp(z,Cp) =0 <= 2z €Cp.
Proof. Fix x,y € Xj. For any ¢ € C}, the triangle inequality gives
disty, (z, Cp) < dp(z,¢) < dp(z,y) + dn(y, ¢).

Taking the infimum over ¢ € C}, yields

disty (z, Ch) < dp(x,y) + distp(y, Ch).
Swapping the roles of = and y gives

|disty, (z, Cp) — distn(y, Ch)| < dp(z,y),
which proves the 1-Lipschitz claim.
If © € CY, then clearly disty, (z, Cj,) = 0. Conversely, if disty(z, Cj,) = 0, then there exists a sequence (¢,,)n>1 C Cj,
with dy (x, ¢,,) — 0. Since C}, is closed, this implies © € C},. O
A.3. Lipschitz Seminorms and Bounded Lipschitz Balls

For a function f : X}, — R, define the stagewise Lipschitz seminorm
. f(x) = f(W)
Lip, (f) := sup ————"—
h( ) Ay dh (ZE, y)
with the convention that the supremum over the empty set equals zero. Similarly, for a function v : §;, — R, define
. |v(s) = v(s)|
LlpSL V) =8sup —g———-
! ( ) s#s’ d}SL(sa s/)
For L > 0, we write
Lipy (&) := {f : Xn — R : Lip,(f) < L}.
Whenever a uniform sup-norm bound is also needed, we use the bounded Lipschitz ball
BLar (&) := {f : X = R: [|flloc <M, Lip,,(f) < L}

Lemma A.4 (Compactness of bounded Lipschitz balls). Fix h € [H], M > 0, and L > 0. Then BL;,1,(X}) is compact in
(C(Xn), [|[l00)-

Proof. Every function in BL; 1, (A},) is continuous, uniformly bounded by M, and the class is equicontinuous with common
modulus Ldp, (-, ). Since X}, is compact metric, Arzela—Ascoli implies that every sequence in BLyy 1, (&%) has a uniformly
convergent subsequence. It therefore suffices to show that the class is closed under uniform limits.

Let (fn)n>1 € BLas,2(X3) satisfy || fr, — flloc = 0. Then || f||cc < M follows by passing to the limit in || f,,||cc < M.

For any = # y,
(@) = FWl @) = fa@)] | [fnl2) = fa@] | [fa(y) = ()]
dp(z,y) = dn(z,y) dn(z,y) dn(z,y)
Taking n — oo yields @) = F)
r)—J\y
dh(m> y) =1
Hence Lip,, (f) < L, so f € BLyy ,(X},) and the class is closed. Therefore it is compact. O

12
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A.4. Supported Bellman Data
For each h € [H — 1] and each bounded Borel function v : Sj,+1 — R, we write

(Brv)(z) == E[Rp + v(Shy1) | Xn = 1], x € Cy, (A2)
where the right-hand side denotes a fixed Borel version of the corresponding conditional mean on C},. At the terminal stage,
we set Vi1 = 0 by convention.
For any policy v and any measurable g : X}, — R, define the policy-averaging operator

(A7 q)(s) == Z vp(a | s)q(s,a), s € Sp.
acA

Thus, when a stagewise Q-function @), is given, its corresponding state-value function under the target policy is

Vi = AL Q.

The partial-identification problem studied in the main text conditions on the collection of supported Bellman data
D7 :={(Ch,Bf) : h € [H]}.

Conceptually, ©7 is the population object pinned down by on-support data, while the off-support behavior of a candidate
2-sequence is governed by the Bellman-Lipschitz compatibility constraints introduced in Section 2. This is exactly where
partial identification enters.

Remark A.5 (On the Bellman—Whitney terminology). The envelope operators introduced later in Section 3 combine a
Bellman recursion with the extremal Lipschitz extension formulas of McShane and Whitney (McShane, 1934; Whitney,
1934). In the one-step case H = 1, the resulting identified interval coincides with the sharp smoothness-based no-overlap
construction of Khan et al. (2024).

A.S. Hausdorff Geometry

For a nonempty set A C A}, and € > 0, define the closed e-enlargement
A® = {zx € &) : distp(z, A) < e}.

For two nonempty compact sets A, B C X}, their Hausdorff distance is

du (A, B) := max |sup disty (a, B), sup dist, (b, A)|.
acA beB

Equivalently,
dn(A,B) <e <= ACB® and BC A°.

This is the natural geometry for perturbing estimated support sets in the statistical analysis.

The next identity will be used repeatedly when propagating support-estimation error through the Bellman—Whitney recursion.

Lemma A.6 (Hausdorff distance as a sup-norm distance between distance functions). Let A, B C X}, be nonempty compact
sets. Then
du(A, B) = sup |disty,(z, A) — disty,(z, B)|.
rEX),
In particular,

sup |disty (z, A) — distp(z,B)| <e <= du(A,B)<e.
TEX)

Proof. Set

A(A, B) := sup |disty(x, A) — disty(x, B)|.
TEX),

13
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We first show A(A, B) < dy(A4, B). Letn := dy(A, B). By definition of Hausdorff distance, every point a € A satisfies
disty(a, B) < nand every point b € B satisfies disty (b, A) < 7. Fix x € A}, and § > 0. Choose as € A such that

dp(z,as) < distp(z, A) + 0.

Then
disty (x, B) < dp(z, as) + distp (as, B) < distp(x, A) + 5 + 7.

Letting § | 0 yields
disty, (z, B) — disty(z, A) < 7.

Exchanging the roles of A and B gives
|distp (2, A) — distp (z, B)| <.

Taking the supremum over x proves A(A, B) < du(A, B).

For the reverse inequality, fix > 0. By definition of Hausdorff distance, either

sup disty (a, B) > dy(A,B) — 0
a€A

or
sup disty (b, A) > du (A, B) — 6.

beB
In the first case, choose as € A such that
disty, (as, B) > du(A, B) — 0.
Since disty, (a5, A) = 0, we obtain

A(A,B) > ‘diSth(a(;,A) — disth(a(;,B)\ = disth(a(;,B) > dH(A,B) — 9.

The second case is identical with A and B interchanged. Since 6 > 0 was arbitrary, this proves A(A, B) > du (A4, B).

Combining the two inequalities yields the claimed identity. O

A.6. How Appendix A Is Used Later

The roles of the present appendix in the rest of the paper are as follows.
¢ theorem A.3 provides the elementary support-hole geometry used later in the ambiguity analysis.

* theorem A.4 supplies the compactness input for the infinite-dimensional duality argument.

 theorem A.6 is the basic metric identity behind the stability theory for estimated support sets.

The remaining structural properties of the Bellman—Whitney envelope operators themselves are deferred to Appendix B,
where they are proved once and then used throughout the sequel.

B. Fundamental Envelope Lemmas

The operators used in the main text are stagewise versions of the classical McShane—Whitney extremal Lipschitz constructions
(McShane, 1934; Whitney, 1934). In our setting, however, the input supported Bellman data need not themselves be Lipschitz
on the behavior support. The relevant objects are therefore not merely exact extensions, but rather one-sided extremal
envelopes under support constraints. This appendix isolates the basic properties of those envelopes once and for all.
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B.1. Generic Envelope Operators

Fix for the duration of this appendix a compact metric space (X, d), a nonempty compact subset A C X, and a radius
L > 0. For any bounded Borel function g : A — R, define

(W;Lg) (z) := sgg{g(a) — Ld(z,a)}, € X, (B.1)
and
(WX’Lg) () := airelg{g(a) + Ld(z,a)}, xz e X. (B.2)

In the stagewise setting of the main text, we apply these formulas with X = X}, A = C},, and L = Ly, in which case
- - + ot
Wi =Weunn: Whe, =We,.L.:

Remark B.1 (One-sided envelopes versus exact interpolation). If g happens to be L-Lipschitz on A, then W7 4,9 and wh ALY
coincide with the usual lower and upper McShane—Whitney extensions on A. In the partially identified regime studied in this
paper, however, the supported Bellman data need not be L-Lipschitz. In that case, W, | g and Wi 4,19 no longer interpolate
g exactly on A; instead, they represent the smallest feasible L-Lipschitz majorant and the largest feasible L-Lipschitz
minorant compatible with the support information.

B.2. Basic Regularity and Order Properties

Lemma B.2 (Regularity, support bounds, and monotonicity). Let g,§ : A — R be bounded Borel functions. Then the
following hold.

1. The functions W, 1 g and W:{’ 1.9 are bounded and L-Lipschitz on X.
2. Foreverya € A,

(Wiss)@ =g,  (Wh.p9)@ < gla). (B.3)
3. If g < g pointwise on A, then

Wi <Wipg,  Wipg<Wji,g pointwiseon X. (B.4)

Proof. We first prove boundedness of W, ; g. Since A is nonempty and compact, diam(A) < diam(X) < oo. For any
fixedz € X,

sup g(a) — Ldiam(X) < sup{g(a) — Ld(z,a)} < sup g(a),
acA a€A acA

so W ;g is finite everywhere. The same argument yields

< - .
inf g(a) < inf{g(a) + Ld(z,a)} < inf g(a) + L diam(X),

hence WX 1.9 is finite everywhere.

We now prove the Lipschitz claim for W} ; g. Fix z,y € X. Forevery a € A,
g(a) — Ld(z,a) < g(a) — Ld(y,a) + Ld(z,y),
by the triangle inequality. Taking the supremum over a € A gives
(Wise)@) < (WiLg) W) + Ld(a.y).
Exchanging the roles of x and y yields
((Wans) @) = (Wi o) w)| < Ld(e,y).
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Thus W} ; g is L-Lipschitz. The proof for WX 1.9 is identical: for every a € A,
g(a) + Ld(z,a) < g(a) + Ld(y,a) + Ld(z,y),

and taking infima gives the same Lipschitz bound.

For (B.3), fix a € A. Since the point « is itself admissible in (B.1) and (B.2),

(Wi29)(@ = g9(a) - Ld(a,a) = g(a),
and
(Wi.19) (@) < g(a) + Ld(a,a) = g(a).
Finally, if ¢ < g on A, then for every x € X and every a € A,
g(a) — Ld(z,a) < g(a) — Ld(z,a), g(a) + Ld(z,a) < g(a) + Ld(z,a).

Taking suprema in the first display and infima in the second proves (B.4). O

B.3. Extremal Characterization

The next result is the key structural fact used throughout the paper.

Lemma B.3 (Extremal one-sided characterization). Let g : A — R be bounded Borel, and define the two feasible families

Ma,r(g) :={f €Lip.(X): f(a) > g(a) foralla € A},

and
ma,(g) = {f € Lip,(X) : f(a) < g(a) forall a € A}.
Then M 4,1,(g) and ma 1,(g) are nonempty, and for every x € X,

(WZ,LQ) ()= it @) (B.5)
and
(Wie)@ = sw ). (B.6)
fema,L(g)

Equivalently, W} ;g is the pointwise smallest L-Lipschitz function on X that dominates g on A, while WX 1.9 is the
pointwise largest L-Lipschitz function on X that is dominated by g on A.

Proof. The classes are nonempty because constant functions are Lipschitz: if M := sup,¢ 4 g(a) and m := inf,e 4 g(a),
then the constant function f = M belongs to M 4 1 (g) and the constant function f = m belongs to m4 1,(g).

We prove (B.5). By theorem B.2, W} g is itself L-Lipschitz on X and satisfies W, ;g > g on A. Hence W} ;g €
Mia.r(g), so

i 0% (58)

Conversely, let f € M 4 1 (g) be arbitrary. Since f is L-Lipschitz, for every a € A,
f(@) > f(a) = Ld(xz,a) > g(a) — Ld(z,a).

Taking the supremum over a € A yields
f@) = (WiLg) @).
Since this holds for every f € M4 1. (g),

inf f(@) > (W3 .9)(@).

fema r(g)
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Together with the previous display, this proves (B.5).

The proof of (B.6) is symmetric. By theorem B.2, WX’ 1.9 1s L-Lipschitz and satisfies Wj{_’ 1.9 < gon A, hence W:{y 19 €
m4 1, (g). Therefore

sup f(@) > (Wi Lg) (@),

fema,r(g)

If f € ma, r(g), then forevery a € A,
f(z) < f(a) + Ld(z,a) < g(a) + Ld(z,a).

Taking the infimum over a € A yields
f@) < (WiLg) @).

Since this holds for every f € m4 1(g),

sup  f(@) < (Wi L9) (@)

fema,r(g)
which proves (B.6). O]

Corollary B.4 (Classical exact extension regime). Let g : A — R be L-Lipschitz with respect to the restricted metric on A.
Then the following hold.

1. Wy 19 and W;Lg agree with g on A:
Wy, = — ]/V+ A
4.09)(a) = g(a) 4.09)(a), a € A.

2. Every L-Lipschitz extension f : X — R of g satisfies

Wirg<f<Wi,g  poimwiseonX.

3. In particular,
W39 <Wi,g  pointwise on X.

Proof. Fix ag € A. Since g is L-Lipschitz on A, for every a € A,
9(a) — Ld(ao, a) < glao) < g(a) + Ld(ac, a).

Taking the supremum over a € A in the left inequality and the infimum over a € A in the right inequality yields

(W,Z,Lg) (a0) < g(ao) < (W;Lg) (o).
Combined with the support bounds from theorem B.2, this gives equality on A.

If f is an L-Lipschitz extension of g, then f € M4 (g) and f € my 1(g) simultaneously. The sandwich inequality
therefore follows immediately from theorem B.3. The final claim is obtained by taking f = WX, 1.9 in the left inequality, or

equivalently f = W} ; g in the right inequality. O
B.4. Stability with Respect to Supported Values

Lemma B.5 (Supremum-norm stability on a fixed support). Let g, G : A — R be bounded Borel functions. Then

W4 L9 = Wi rlle < [lg = Glloc.a, (B.7)

and
IWE L9 = Wi Ldllo < llg — dllco, a- (B.8)
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Proof. Let
6:=lg = llos.a-

Then g < g+ d and § < g + § pointwise on A. Using theorem B.2 and the defining formulas,

Wi g SWy(G+0) =Wy 9+,
and similarly

Wi g <Wypg+4.
Hence
”WZ,LQ - W;Lgnoo <4

The proof for W} | is identical:

WA L9 SWi (G +0) =W 15+,

and vice versa, implying (B.8). O

B.5. Joint Stability with Respect to Support and Value Perturbations

The next lemma controls the effect of simultaneously perturbing both the support set and the supported function values. It is
the correct generic tool for the statistical analysis, where estimated support sets and estimated supported Bellman targets are
both present.

For nonempty compact sets A, B C X and bounded Borel functions g : A — R, g : B — R, define the directed discrepancy
L ~ . -
AL, 5(9.9) == sup inf {lg(a) — §O)] + Ld(a,b)}.
acA beB
Define the symmetrized discrepancy
L ~ L ~ L) -
AT (g.9) = max [Ai‘lg(g,g), A, 4 (@, g)} : (B.9)

Lemma B.6 (Support-value pair stability). Let A, B C X be nonempty compact sets, andlet g: A - R, g: B — R be
bounded Borel functions. Then

_ o~ L ~
W3 19— Wp.rille < AY%(9,9), (B.10)
and
~ L -
W3 L9 = Wi Ll < AT5(9.9)- (B.11)

Proof. We first prove (B.10). Fix x € X and ¢ > 0. For each a € A, choose b, . € B such that

19(a) — §(ba.c)| + Ld(abae) < AP 1(9.) +e.

Then

ba,e) + |g(a) - g(ba,€)| - Ld(.’L’, a)
bae) — Ld(z,bg.e) + |g(a) — §(bae)| + Ld(a,bac)

- . L ~
< Wp 19(@) + A, 5(9.9) + e
Taking the supremum over a € A yields

Wi 9(@) < Wg 1 3(z) + A 5(9.9) + <.

Since € > 0 was arbitrary,
_ _ . L -
Wi p9(x) < Wy () + AP, (9. 9).



Bellman—Whitney Envelopes under Support Holes

Repeating the argument with (A, ¢g) and (B, §) interchanged gives

- ~ — L ~
Wi 1d(x) < Wi 19(e) + A5 4(3.9).
Combining the two bounds and taking the supremum over x € X proves (B.10).

We next prove (B.11). Fix € X and € > 0. For each b € B, choose a; . € A such that

l9(ave) — 3(b)] + Ld(ape,b) < A (G,9) +-.

Then
g(b) + Ld(z,b) < g(av,e) + |g(av,e) — g(b)| + L d(x,b)
< glave) + Ld(w,abe) + |g(ave) — g(b)| + Ld(ap,e,b)
SVVA,LQ() B~>A( g)+

Taking the infimum over b € B yields

Wi i) < Wi g(@) + A%, ,(G.9) + <.

Letting ¢ | 0 and then swapping the roles of (A, ¢) and (B, §) gives

WA Lg(@) =W ()] < Al (9.4).
Taking the supremum over z € X proves (B.11). O

Corollary B.7 (Hausdorff perturbation under a common ambient Lipschitz envelope). Let A, B C X be nonempty compact
sets, and let f : X — R be M-Lipschitz. Set

g:=1Ffla, 9= {fls

Then
IWa g —Wpgrille < (M + L)du(A, B), (B.12)

and
WL g = W5 1dlloe < (M + L) du(A, B). (B.13)

In particular, if f is L-Lipschitz on X, then both bounds simplify to

IWa.09—Wg Lille V ||WZ,L9 - W]JBF,LQHOO <2Ldu(A,B).

Proof. Fix a € A. By definition of Hausdorff distance, there exists b € B such that d(a,b) < du(A, B). Since f is
M -Lipschitz,
l9(a) = g(0)| + L d(a,b) = |f(a) = f(b)| + Ld(a,b) < (M + L) du(4, B).

Taking the infimum over such b and then the supremum over a € A yields
AL 5(9.9) < (M + L) du(A, B).
The same argument with A and B interchanged gives
L)
A5L4(3.9) < (M + L) du(A, B).

Hence
AY,(9.9) < (M + L) du(A, B).

The stated inequalities now follow immediately from theorem B.6. The final display is the special case M = L. O
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B.6. Role of the Envelope Lemmas in the Main Proofs

The preceding results are used in the sequel as follows.

e theorem B.3 is the core ingredient in the sharp interval theorem: it identifies the stagewise Bellman—Whitney recursion
as the pointwise extremal feasible sequence under one-sided support constraints.

* theorem B.4 recovers the classical exact-extension regime and will be used to justify the H = 1 reduction.

¢ theorems B.5 and B.6 are the basic perturbation tools needed later for the stability and statistical endpoint-estimation
analysis.

C. Primitive Smoothness as a Sufficient Condition

The main text is formulated at the level of Bellman-compatible function classes. This is the mathematically cleanest way to
study support-hole partial identification, because it avoids committing to a unique primitive off-support model. Nevertheless,
it is important to understand when the abstract closure assumptions used in the main theorems follow from concrete reward
and transition regularity. This appendix gives such primitive sufficient conditions.

The key estimate is a Bellman Lipschitz-propagation bound under Wasserstein-Lipschitz transitions. Its proof uses the
Kantorovich—Rubinstein dual characterization of the one-Wasserstein distance; see, e.g., Villani (2009).
C.1. Primitive Assumptions
For this appendix only, suppose that for each stage h € [H — 1] the primitive dynamics are specified by a Markov kernel
P,(-|x) onShi1, x € Xp,
and that for each stage h € [H] the conditional reward mean
ra(z) =E[Ry | Xp=12], x€ X,

is well defined.

Assumption C.1 (Primitive reward and transition smoothness). There exist nonnegative constants pj, for h € [H] and &,
for h € [H — 1] such that:

1. forevery h € [H],
rn(@) —rn(W)| < pndn(z,y)  Va,y € Xp;

2. forevery h € [H — 1],
WA(PL(- | ), Pu(- | y)) < kndn(z,y) Yo,y € &,

where W1 is the one-Wasserstein distance on probability measures over Sp,41 induced by the state metric d,SL Y1

The fixed-policy closure assumption from the main text requires an additional regularity condition on how the target policy
varies with the state.

Assumption C.2 (Stagewise ¢1-Lipschitz target policy). There exist nonnegative constants Ay, for h € [H| such that
7n( | 8) —mn(- | sl < Andi(s,s) Vs, s' € Sp.

Remark C.3 (Why theorem C.2 appears only in the fixed-policy result). For fixed-policy closure, the continuation class is

Lo . ;
V;71r+1 = {AZ-HQ ‘qE LlpLhH(Xh—&-l)},

so one must control how policy averaging maps Lipschitz Q-functions into Lipschitz value functions. This depends on the
state-regularity of 7,4 1. By contrast, the control closure assumption uses

v(s) = max q(s,a),

and taking a maximum over finitely many Lipschitz actions preserves Lipschitz regularity without any assumption on a
policy map. This is why the control result below does not need theorem C.2.
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C.2. Two Primitive Lipschitz-Propagation Lemmas

The first lemma controls policy averaging. The discrete action metric in Appendix A is crucial: it makes the cross-action
oscillation of an L-Lipschitz ()-function automatically of order L.

Lemma C.4 (Policy averaging preserves Lipschitz regularity). Assume theorem C.2. Fix h € [H|, and let q : X, — R be
bounded and L-Lipschitz with respect to dy. Define

o(s) = (Aa)(s) = S mula| s)als.a), s € Sh.

acA
Then v is d,SL—Lipschitz and satisfies
A
Lip} (v) < (1 + 2”) L. (C.1)
Proof. Fix s,s" € Sp,. Write
mi=mp(- | s), 7 i=mp(- | §).
Then
v(s) —wv(s) = Z 7(a) (q(s, a) — q(s’,a)) + Z (71'(&) — W'(a))q(s', a).
acA acA
Hence

[o(s) —o(s")| < D w(a)lg(s,a) — (s, a)| + | Y (w(a) — '(a)) (5", )

acA acA
< Ld3(s,s') + Z (m(a) — 7'(a))q(s', a)|. (C2)
acA
We now bound the second term. Let
1
mg 1= 5 (glea_,i( Q(Slv a) + (rzrg.,l;ll q(sl’ a’)) .
Because ) (7(a) — 7'(a)) = 0, we may subtract the constant 1. :
> (w(a) = 7'(a))g(s',a) = Y (w(a) — 7'(a)) (a(s', @) — ).
acA acA
Therefore
2 (n(a) = 7 (@)als', )| < maxla(s's@) = ma| - | — . ©3)
acA “
By construction of m/,
1
gleac\q(s’, a) —mgy| = 3 (maaxq(s'ﬂ) - mainq(s'7 a)).

Since the action metric contributes 1 whenever a # o', any two actions at the same state are distance at most 1 apart in X7,
and thus
max ¢(s’,a) —ming(s’,a) < L.
a a

Combining this with theorem C.2 and (C.3) gives

> (n(a) - 7'(a))q(s'a)| < gAh d5(s,s").

acA

Substituting into (C.2) yields

o(6) = o(s)) < (1 5 )L )

which proves (C.1). O
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The second lemma is the primitive Bellman propagation inequality.

Lemma C.5 (Primitive Bellman Lipschitz propagation). Assume theorem C.1. Fix h € [H — 1], and let v : Sp11 — R be
bounded and K -Lipschitz with respect to d,SL 11 Then the function

qp (z) == rp(z) +/ v(s") Pp(ds’ | x), x € Xy,
Shi1

is (pn, + kp K)-Lipschitz on Xy:
Lipy,(gqn) < pn + kK. (C4

At the terminal stage,
qu(x) = ru(z)

is pg-Lipschitz on Xy

Proof. Fix x,y € X with h < H — 1. Then

|ﬂ@»—ﬂ@»srmm—wmw+ﬂ/myﬂ%wya»—/wyﬂ%wfmﬁ

By theorem C.1,
Irn(@) = ra(y)l < pn dn(z,y).

For the second term, if K = 0 the bound is trivial. If K > 0, then v/K is 1-Lipschitz on Sp1, so the Kantorovich—
Rubinstein dual representation of W yields

[varit o= [varic 1) < KW, PG 1) < K (o)
where the last inequality again uses theorem C.1; see Villani (2009). Therefore

lgn(x) — g ()| < (pn + £ K)dn (2, y),

which proves (C.4). The terminal-stage statement is exactly the reward smoothness assumption. O

C.3. Primitive Sufficient Conditions for Fixed-Policy Closure

Define the effective policy-averaged radii
- A
Ly = (1 + ;) L.,  helH],

and set -
LH+1 = 0.

Proposition C.6 (Primitive sufficient condition for fixed-policy closure). Assume theorems C.1 and C.2. Suppose the radius
vector L satisfies -
Ly > pg and Ly > pn + knLlpny1 Yh € {1,...,H71}. (C.5)

Then theorem 3.1 holds.

Proof. Fix h € [H]. If h = H, then V};’fl = {0}, so the supported Bellman target is just
c— (BE0)(¢) = ru(c), ceCy,

which is pr-Lipschitz on X and therefore L -Lipschitz on C'y by (C.5).

Now let h € {1,...,H — 1} and take any v € V;:fl By definition of the tail value class, there exists a bounded
Ly, +1-Lipschitz function ¢ : &}, 1 — R such that

v =Ah14-
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By theorem C.4,
Lipj1(v) < Lns1.

Applying theorem C.5 with K = Ly, ; shows that the function
x— (Bfv)(z) = rp(x) + /U(S/) Py (ds" | x)

is (pn + fin Li+1)-Lipschitz on all of X),. By (C.5), this Lipschitz constant is at most Ly, so the restriction of z — (B v)(x)
to C}, is Ly-Lipschitz. This is exactly theorem 3.1. O

The next proposition shows that, under the same primitive conditions, the actual target-policy value sequence of the primitive
model belongs to the Bellman—Lipschitz compatibility class.

Proposition C.7 (Primitive smoothness implies Bellman compatibility). Assume theorems C.1 and C.2 and (C.5). Define
recursively the primitive target-policy value sequence by

Vi =0,
() :=rp(z) + Vi (s") Pu(ds' | x), x € Xy,
Shi1
and
V= ATQr, h € [H].
Then

(QF. Vi) e e

Proof. We prove by backward induction on h that

Lip)(Qr) < Ln, h € [H].

At stage H, we have
Qp(z) =ru(z),
SO
Lipy(Q%) < pu < Ly

by (C.5).

Now fix h € {1,..., H — 1} and assume
Lipy41(Qf41) < L1
Then
Vitr = Ah1Qhy
so theorem C.4 yields
Lipj (Vi) < Lnga-
Applying theorem C.5 to the continuation value V}7, | gives

Lipy(QF) < pn + knLny1 < Ly,

again by (C.5). This proves the inductive claim.

The Bellman compatibility conditions now follow directly from the definitions: V7, =0, V;7 = A7 Q7 , and
Qn(z) = (BRVih) () Vo € Ay,
hence in particular on C},. Since each ()7 is bounded, Borel measurable, and Lj,-Lipschitz, the sequence belongs to €7. [
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C.4. Primitive Sufficient Conditions for Control Closure

The control case is simpler because the maximum of finitely many L 1-Lipschitz action-value slices is again Ly 1-
Lipschitz on the state space, with no policy-regularity term.

Proposition C.8 (Primitive sufficient condition for control closure). Assume theorem C.I. Suppose the radius vector L
satisfies
L > pg and Ly, > pn +knLlny1 Yh e {1,...,H—1}. (C.6)

Then theorem J.1 holds.

Proof. Fix h € [H]. If h = H, then as before the only continuation value is zero, and the supported Bellman target is r,
which is L g-Lipschitz on C'y by (C.6).

Now let h € {1,..., H — 1} and take any v € V,CLLL By definition, there exists ¢ € Lip,  (Xn+1) such that

= ,a), € Sht1-
v(s) gleaj(q(s a) s € Sht1

For any s,s" € Sp41,
v(s) —v(s’) = maxq(s,a) — maxq(s’,a’) < max(q(s, a) — q(s’,a)) < Lpiq d§+1(3, s').
a a’ a

Exchanging the roles of s and s’ gives
LiP}SL+1(U) < Lpta.

Applying theorem C.5 with K = Ly ; yields
Lip(z = (BRv)(x)) < pn + knLny1 < L,

by (C.6). Restricting to C, gives theorem J.1. O

C.5. Why Policy Regularity Is Genuinely Needed for Fixed-Policy Closure

The previous propositions show that primitive reward and transition smoothness plus policy regularity imply the fixed-policy
closure condition. The next counterexample shows that the policy regularity assumption cannot simply be removed.

Proposition C.9 (Primitive smoothness alone does not imply fixed-policy closure). There exists a two-stage primitive model
satisfying theorem C.1 with full support at both stages and a radius vector L such that theorem 3.1 fails.

Proof. Take H = 2, and let
S =8 =10,1]

with the Euclidean metric. Let the action space be
A= {Oa l}a
with the product metrics from Appendix A. Let both support sets be full:

Cy = A1, Co = Xs.

Set the reward means identically to zero:
r = 0, ro = 0.
At stage 1, let the transition be deterministic identity on the state:

Pi(|(s,a) =6,  ¥(s,a)€ X

Then theorem C.1 holds with
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since

Wi(ds,0s) = |s — §'| < di((s,a),(s',d")).
Now choose a discontinuous target policy at stage 2:
ma(1]s) =I{s > 1/2}, m2(0] s) =1—ma(1 ] s).

Define
q(s,a) == a, (s,a) € Xs.

Because the action metric contributes 1 when a # o/, the function ¢ is 1-Lipschitz on X5. Hence, if Ly > 1, then
q € Lipy,(AX3) and the corresponding target-averaged continuation value

v(s) :==AZq(s) = Z mo(a | s)q(s,a) =I{s > 1/2}
acA

belongs to V.

For this continuation value,

(BTv)(s,a) = /v(s’) Pi(ds' | (s,a)) =v(s) =1{s > 1/2}.

Since the support at stage 1 is the whole space X7, the supported Bellman target is discontinuous on C; and therefore not
L -Lipschitz for any finite L;. Thus theorem 3.1 fails.

The failure is not caused by support holes or by irregular primitive dynamics: the support is full and the transition is perfectly
smooth. The obstruction is entirely due to the discontinuity of policy averaging. O
C.6. Summary
The three preceding results show that the abstract closure assumptions used in the main text are not ad hoc.

¢ Fixed-policy closure follows from primitive reward smoothness, Wasserstein-Lipschitz transitions, and stagewise

¢1-Lipschitz regularity of the target policy.
* The true primitive target-policy value sequence then belongs to the Bellman-Lipschitz compatibility class.
 Control closure follows from the same primitive reward/transition smoothness assumptions, but does not require policy

regularity.

At the same time, theorem C.9 shows that policy regularity is a genuine structural requirement for the fixed-policy rectangular
closure theorem, not a proof artifact.

D. Proof of the Sharp Interval Theorem

This appendix proves the sharp partial-identification theorem via a stronger stagewise statement. The key point is that the
Bellman—Whitney recursion defined in the main text provides a priori one-sided bounds under support constraints. To
upgrade those bounds into exact identified-set endpoints, one must ensure that the recursively generated supported Bellman
targets remain admissible for exact L -Lipschitz extension at every stage. We make that closure requirement explicit below
as the function-level condition under which the sharpness proof is carried out.
D.1. Tail Classes and Recursive Envelopes
For each stage h € [H], define the stagewise value class
L .

Vi = {Ajq:q € Lipy, (Xn)}.

By convention,

Vi = {0}.
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Assumption D.1 (Rectangular Bellman-Lipschitz closure). For every stage h € [H] and every v € V;:fl the supported
Bellman target

c— (Bprv)(c), c € Cy,
is Lp,-Lipschitz with respect to the restricted metric on C}, i.e.,
|(Bfv)(e) — (Bfv)(d)| < Lpdp(c,d') Ve, € Ch.
Remark D.2 (Why theorem 3.1 is the right closure condition). The Bellman—Whitney recursion is stagewise and rectangular:
the feasible continuation class at stage h depends only on the next-stage target-value class V;:J’rLl and not on the earlier
trajectory. Theorem 3.1 is therefore the exact compatibility condition needed to make the backward recursion feasible, rather

than merely pointwise valid as a lower/upper bound construction. In particular, once v € V;erl the supported Bellman
target B} v has an exact Lj,-Lipschitz extension on X}, by theorem B.4.

For proof purposes, it is convenient to work with tail classes.

Definition D.3 (Tail compatibility class). Fix h € [H]. The tail compatibility class Q:Z;IL{ consists of all sequences
Qe Vi)
such that:
1. Vg =0;
2. forevery t € {h,..., H}, the function Q; : X; — R is bounded, Borel measurable, and L;-Lipschitz;

3. forevery t € {h,...,H},
Vi = A7 Qs

4. foreveryt € {h,...,H},
Qi(z) = (B Vit1)(z),  z€Ch

Thus @f:’fl = €7 from Section 2 and theorem 2.2. For each h € [H] and each s € S, define the stagewise identified-value
set

Ti(s) o= {Vi(s)  (Qu Vgt e et ).

We now define the Bellman—Whitney recursion used throughout the theorem.
Set
Vi =V =0 D.1)

Forh=H,H — 1,...,1, define the supported lower and upper Bellman targets
gn (€)== (BEVi )(e), g (e) = (BiVi)(e),  c€Cn (D.2)
and then define the stagewise Bellman—Whitney envelopes
Qr =War, 9> Qn=Wyr, 9, (D3)
together with the induced value functions
Vi =AQr, Vi i=AfQ, (D.4)
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D.2. Convexity of the Tail Classes

Lemma D.4 (Convexity of tail compatibility classes). For every h € [H|, the class @Z?IL{ is convex. Consequently, for every
fixed s € S, the scalar set I] (s) is a convex subset of R.

Proof. Fix h € [H], and let
0) 1,0 1) (1
@ VINLL @ v
belong to €}’1;. For A € [0, 1], define
R D e e R PV APV

Boundedness and Borel measurability are preserved by convex combination. Moreover, if ng) and le) are both L;-
Lipschitz, then so is QE’\), because

Q@) = VW) < (L= N Ludi(,y) + ALudi(w,y) = Lidy ().
Linearity of A] gives
vV = ArQp.
Finally, on C},
M= 1 -00" + e
71,0 !
= (1- N5 Vt&% +ABTV
= Bf(( /\) t+1 + /\Vt—H)
(1
= Bt Vt(-&-zv
N L . . A A
where the third line uses linearity of conditional expectation. Hence ( § ) Vf( ))H‘H € th o
The final statement follows because the map

(Qe, Vi) L v Vi (s)

. 7, L
is affine on €} /. O

D.3. Feasibility of the Recursive Extremal Tails
Lemma D.5 (Feasibility of the recursive lower and upper tails). Assume theorem 3.1. Then for every h € [H|,
Q. VL eqn, (@ V)L e

In particular, Qf;::’fl =+ & for every h € [H].
Proof. We prove the statement by backward induction on h.

Base case: h = H. By (D.1), V7%, = VHJrl =0,50 V4, VH+1 € VH+1 Therefore theorem 3.1 implies that

gr(e) = (BEVia)(©),  gi(e) = (BEVy)(e),  c€Cu,
are Ly -Lipschitz on C'y.
By theorem B.4, the envelope functions

Q =War,9m  Qu=Wir,9%
are bounded, Borel measurable, L z-Lipschitz on X'y, and satisfy the exact interpolation identities
Q@) = gp(x),  Qul)=gi(x), zeCn

By definition, V7 = A7 Q7 and Vi = AL Qjr. Hence

Q7 Vi Vi1 =0) € €l Q1. Vi, Vi1 =0) e €5 L,
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Induction step. Fix h € [H — 1] and assume the claim holds for stage h + 1, i.e.,
T T\H+1 T, L AT I7T\H+1 m,L
Q7. V3 )t:Jlerrl €& (Q, V4 )t:+h+1 SH

Then @ and @Z 1 are respectively Ly, 1-Lipschitz on X}, 1. Therefore, by definition of V;;’fl,

h1
Vign =A@y, € Vil Vi =AfQu € Vi
Applying theorem 3.1 with these two values shows that the supported Bellman targets
9 () = (BIVia)(©), g5 ()= (BiVi)(e),  c€Cy,
are Ly-Lipschitz on C},.

Invoking theorem B.4 once more, the functions
QZ = W}ZLhQ;v @Z = le,th;
are bounded, Borel measurable, L -Lipschitz on X}, and satisfy the exact support identities
Qi(x) =gy (¥), Qn@)=g @), x€Ch
Defining V; = A7 Q7 and V' = A7Q), therefore shows
@ VDL ey, (@ V)L ey
This completes the induction. O

D.4. Domination of Arbitrary Compatible Tails
Lemma D.6 (Every compatible tail is sandwiched by the Bellman—Whitney tails). Let h € [H], and let

Qe VOt e ey
Assume theorem 3.1. Then, for everyt € {h,... , H},
Qr(x) < Qu(z) <Qf(z) VreX, (D.5)

and hence

V7(s) < Vi(s) <V (s) Vs € ;. (D.6)

Proof. We proceed by backward induction on .

Base case: t = H. Since (Qu,Vy,Vyi1 =0) € QZ,LH we have on Cg that

Qu(z) = (BR0)(2) = gy (2) = gf;(x).

Moreover, Qg is Lg-Lipschitz on X'. Hence @ is an exact L g-Lipschitz extension of the common supported function
9y = gg. By theorem B .4,

QL <Qu < QF  pointwise on X

Applying A7; to this inequality yields
VL <Vy <Vy pointwise on Sg.
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Induction step. Fix ¢t € {h,..., H — 1} and suppose the claim is true at stage ¢ + 1 for the given compatible tail, i.e.,
Vi i<Vipn < V:H pointwise on Sy 1.
By monotonicity of conditional expectation,
(BFV71)(x) < (Bf Vi1) (@) < (Bf Vi) (@) Yz € Cy.
Since (Q:, V;) is compatible, Q;(z) = (Bf Vi41)(x) on C;. Therefore
g0 (@) S Qu(@) < g (x) Ve el (D.7)

where gti are defined in (D.2).

Because () is L;-Lipschitz on &; and satisfies the lower support constraint (); > g, on CY, theorem B.3 implies
Qt=W, 1,90 =QF pointwise on X.

Similarly, since Q¢ < g:r on (Y, theorem B.3 implies
Qi<W g = Q; pointwise on X;.

This proves (D.5) at stage ¢. Applying A7 to the pointwise inequality and using linearity of target-policy averaging gives
(D.6) at stage t.

The induction is complete. O

D.5. Stagewise Strengthening of the Sharp Interval Theorem

We now prove a stagewise strengthening from which the main theorem follows immediately.

Theorem D.7 (Stagewise sharp Bellman—Whitney intervals). Assume theorems 2.1 and 3.1. Then, for every stage h € [H|
and every state s € Sp,

7(s) = [V7(s), Vi (s)]- D8)

Moreover, the recursive lower and upper tails
QFVDL,  (@LVOL!
belong to QZZ and attain the two endpoints of (D.8).
Proof. Fixh € [H] and s € Sp,.
Step 1: outer inclusion. Let (Q;, V;)"*! € €% be arbitrary. By theorem D.6,
Vi(s) < Vi(s) < Vi(s).
Since the compatible tail was arbitrary, this proves

Ti(s) € [V7(s), Vi(s)].

Step 2: endpoint attainability. By theorem D.5, both recursive tails
@L.VvDLL (@)L VOLh

belong to QZ:’Z. Therefore
Vi(s) € Zi(s),  Vi(s) € Ij(s).
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Step 3: interval filling by convexity. By theorem D.4, the class Q:Z:’IL{ is convex, hence the scalar image Z7 (s) is a convex

subset of R. A convex subset of R containing both endpoints V7 (s) and V7 (s) must contain the whole closed interval
between them. Thus

V7(s), Vi(s)] < Ti(s):
Combining the last display with the outer inclusion from Step 1 proves (D.8). The endpoint-attainment statement has already

been established in Step 2. O

Corollary D.8 (Main sharp interval theorem). Assume theorems 2.1 and 3.1. Then
I = [Vi(s1), Vi(sn)].
In particular, this yields the main theorem stated in the text.

Proof. By definition,
™ = If(sl)

Applying theorem D.7 with h = 1 and s = s; gives the claim. O

D.6. Interpretation of the Proof Structure
The proof decomposes into three logically distinct ingredients.
1. Exact feasibility of the recursive extremes. Under theorem 3.1, the recursive lower and upper Bellman targets remain

admissible for exact Lipschitz extension at every stage. This is what upgrades the Bellman—Whitney formulas from
one-sided envelope bounds to genuine feasible tails.

2. One-sided domination of every compatible tail. Even without exact interpolation, the extremal characterization from
Appendix B forces any compatible (Q; to dominate the lower Bellman—Whitney envelope and to be dominated by the
upper one.

3. Convexity of the feasible tail class. Once the two endpoints are shown to be feasible, convexity fills the entire interval

and converts endpoint bounds into a sharp identified-set result.

This separation is conceptually useful: the envelope lemmas provide the stagewise geometry, the rectangular closure
assumption provides recursive feasibility, and convexity turns extremal values into a full scalar identified interval.

E. Dual Characterization and Strong Duality

This appendix gives an exact dual characterization of the Bellman—Whitney endpoints. The dual objects are one-sided
Bellman relaxations: the upper value endpoint is characterized by a maximal Bellman-consistent Lipschitz minorant
program, while the lower value endpoint is characterized by a minimal Bellman-consistent Lipschitz majorant program.
Because the decision variables are entire function sequences, these are infinite-dimensional linear programs over Lipschitz
cones. The content of the theorem below is that there is nevertheless no gap: the Bellman—Whitney recursion solves both the
primal equality-constrained problem and the appropriate one-sided dual relaxation exactly.

E.1. Stagewise Primal Programs

Fix a stage h € [H] and a state s € Sj. Recall from Appendix D that the tail compatibility class (’IZ:’IL{ consists of all
Bellman-Lipschitz-compatible continuations from stage h onward. Define the upper and lower primal values

Pr(s):= sup{Vh(s) (Q, V)t € (’:Z:’IL{}, (E.1)

and
Py (s) 1= inf{Va(s)  (Qu VO[3 € €} (E.2)

Equivalently, these are infinite-dimensional linear optimization problems over the affine equality-constrained class QZ?I
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E.2. One-Sided Dual Relaxations

The upper dual keeps the same Lipschitz geometry but relaxes Bellman equality to a Bellman minorant constraint on the
behavior support.

Definition E.1 (Upper dual class). Fix h € [H]. The upper dual class MZ’L consists of all sequences U = (U;), such
that:

1. forevery t € {h,..., H}, the function U; : X; — R is bounded, Borel measurable, and L;-Lipschitz;

2. if
vV .= ATU,, tei{h,...,H},

and V,; = 0, then the one-sided Bellman constraint
Uile) < (BfVila)(e),  c€Cy, (E3)
holds forevery t € {h,...,H}.

The lower dual is the symmetric Bellman majorant relaxation.

Definition E.2 (Lower dual class). Fix h € [H]|. The lower dual class EZ’L consists of all sequences L = (L;)L, such
that:

1. forevery t € {h,..., H}, the function L; : X; — R is bounded, Borel measurable, and L;-Lipschitz;

2. if
VE = ATL,, te{h,...,H},

and V7, = 0, then the one-sided Bellman constraint
Li(e) = (BfViii)(e),  c€Cy, (E4)

holds forevery t € {h,...,H}.

We then define the upper and lower dual objective values by

D (s) := sup{VhU(s) U e u;;@} (E.5)
and

D; (s) = inf{VhL(s) Le £’;’L}. (E.6)

Remark E.3 (Why these are the right duals). A primal feasible tail satisfies Bellman equality on the support and is therefore
feasible for both one-sided relaxations. The upper dual enlarges the primal feasible set by replacing equality with a
Bellman minorant constraint, and the lower dual enlarges it by replacing equality with a Bellman majorant constraint. The
Bellman—Whitney theorem from Appendix D shows that these relaxed programs are nevertheless exact.

E.3. Weak Duality
Lemma E.4 (Weak duality). Assume theorems 2.1 and 3.1. Then, for every h € [H| and every s € Sp,

D;, (s) < P;, (s) <P/ (s) <D (s). (E.7)

Proof. Fix h € [H]. Let (Qy, V})fﬁ;bl € Q:Z;fl be arbitrary. Define U; := @, fort = h,..., H. Since the tail is primal
feasible,

Qi(c) = (B{Vita)(e),  ceCy,

and V; = AT Q;. Therefore the sequence U = (U;)Z, belongs to ﬂZ’L, because the upper dual constraints (E.3) hold with

equality. Hence
Vi(s) = Vi (s) < D (s)-
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Taking the supremum over all primal feasible tails gives
Pyt (s) < Dy (s).

Applying the same argument to the lower dual class yields L = (@), € SZ’L, because (E.4) also holds with equality.
Therefore

Dy (s) < Vi(s).

Taking the infimum over all primal feasible tails gives

Dy, (s) <Py (s).

Finally, the middle inequality P;, (s) < P} (s) is immediate from the definitions (E.1)~(E.2). O

E.4. Pointwise Extremality of the Dual Programs

The next two lemmas show that the Bellman—Whitney tails are not merely optimal for the dual objectives at the initial state:
they are pointwise extremal over the entire dual feasible classes.

Lemma E.5 (Pointwise maximality of the upper dual). Assume theorems 2.1 and 3.1. Fix h € [H]. Then:

1. the recursive upper Bellman—Whitney tail (@:, V:)f{: +hl from Section D is feasible for LIZ’L;
2. foreveryU € LLZ’L and everyt € {h,..., H},
Ui(z) <Q; (z) Yz e X, (E.8)

and consequently
VV(s)<V,(s) VseS. (E.9)

In particular, for every t € {h,...,H} and every x € X,

Q; (z) = sup{Ut(x) U € UZ’L},
and for every s € Sy,

Vi(s) = sup{VtU(s) :U e ﬂZ’L}.

Proof. Feasibility of the recursive upper tail follows immediately from theorem D.5: the equality-constrained tail
(Q?, Vf)f:,;l € QijfI satisfies the upper dual constraints with equality and is therefore in LLZ’L.

We prove (E.8) by backward induction on ¢.

Basecase: t = H. LetU € HZ’L. Since VY 41 = 0, the upper dual constraint gives

Un(c) < (Bj0)(c) = gfy(c),  c€Ch,

where g;; is the supported upper Bellman target defined in Section D. Because Uy is Ly -Lipschitz on X, the extremal
characterization theorem B.3 implies

Uy < W;} Li 95 = Qy pointwise on Xg.

Applying A7, yields
VY <V
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Induction step. Fix ¢t € {h,..., H — 1} and suppose the conclusion has been proved at stage t + 1, i.e.,
VY, <Vi,  pointwise on S; .
By monotonicity of conditional expectation,
(BrVE)(e) < (BIV 1)) =g/ (c),  ceC.

Since U is upper dual feasible,
Uile) < (BIVE)(©) < g/ (0),  c€Ch

Because U, is L;-Lipschitz on X;, theorem B.3 yields
U < W/ g8 = Q;  pointwise on X;.

Applying AT gives -
vV <V;.
This proves the induction.

Since the recursive upper tail itself is feasible and attains the right-hand sides, the final supremum identities follow
immediately. O

Lemma E.6 (Pointwise minimality of the lower dual). Assume theorems 2.1 and 3.1. Fix h € [H). Then:

1. the recursive lower Bellman—Whitney tail (Q:, Zf)f: -1};1 from Section D is feasible for SZ’L;
2. forevery L € SZ’L and everyt € {h,...,H},
Q7 () < Ly(z) Vo € A, (E.10)

and consequently

Vi(s) <VEi(s) VseS. (E.11)
In particular, for every t € {h,...,H} and every x € X},

Q@) = inf{Ly(x) : L € 7",
and for every s € Sy,

VT(s) = inf{VtL(s) Le x:;yL}.

Proof. Feasibility of the recursive lower tail again follows from theorem D.5, since the equality-constrained tail belongs to
QZ;IL{ and therefore satisfies the lower dual constraints with equality.

We prove (E.10) by backward induction on ¢.

Base case: t = H. LetL € EZ’L. Since V7, = 0, the lower dual constraint gives

Lu(c) = (BR0)(¢) = gy(c),  c€Ch,

where g, is the supported lower Bellman target from Section D. Because Ly is Lg-Lipschitz on X, the extremal
characterization theorem B.3 yields

Wy ra9n =Q5 <Lu pointwise on Xz

Applying A7, gives
Vi < Vi
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Induction step. Fixt € {h,..., H — 1} and suppose

Vin <V pointwise on Sy 1.

By monotonicity of conditional expectation,
g (¢) = (BIV[1)(0) < (BIVA)(e),  ceCe

Since L is lower dual feasible,
Li(c) > (Bf Vi) (e) > g; (), ceCy

Because L, is L;-Lipschitz on X}, theorem B.3 implies
Q: =W, 1,9 <Lt pointwise on X;.

Applying AT yields
Vi<vh
This completes the induction.

The infimum identities follow because the recursive lower tail is itself dual-feasible and attains the left-hand sides. O

E.5. No-Gap Duality

We can now identify the primal and dual values exactly.

Theorem E.7 (Strong duality for the Bellman—Whitney programs). Assume theorems 2.1 and 3.1. Then for every stage
h € [H] and every state s € Sp,

Dy, (s) = Py, (s) = Vi(s), (E.12)
and
P/ (s) = Djf (s) =V} (s). (E.13)

Moreover, the recursive Bellman—Whitney tails are simultaneously primal-feasible and dual-optimal:
(Q:,Kf)f:tll solves both P, (s) and Dy, (s),
Q7 , V)AL solves both P (s) and Dj (s).

Proof. Fixh € [H] and s € Sp,.

Upper value. By weak duality (theorem E.4),
Py (s) < Dy ().
By theorem E.5, every upper dual feasible sequence U satisfies
VhU(S> < VZ(S)7
and the recursive upper Bellman—Whitney tail attains equality. Hence
Dy (s) =V (s)-
On the other hand, theorem D.5 shows that the recursive upper tail is primal-feasible, so
Py (s) = V3, (s).

Combining the last three displays yields
P (s) =Dy (s) =V, (s).
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Lower value. Again by weak duality,
Dy, (s) < Py (s).

By theorem E.6, every lower dual feasible sequence L satisfies

Vi(s) < Vi (s),
and the recursive lower Bellman—Whitney tail attains equality. Therefore

D (s) = Vi (s).
Since the recursive lower tail is primal-feasible by theorem D.5, we also have

Py (s) < Vi(s).
Combining the last three displays yields

Dy, (s) = Py (s) = Vi ().
The optimality statements for the recursive lower and upper tails have already been established in the preceding argument. [J
Corollary E.8 (No-gap dual characterization of the main identified interval). Assume theorems 2.1 and 3.1. Then
I" = Dy (s1), D (s1)] = [V7(s0), V7 (s1)]-

Thus the Bellman—Whitney interval is simultaneously:

1. the sharp primal identified interval over the equality-constrained Bellman—Lipschitz class;

2. the value interval generated by the no-gap upper minorant and lower majorant dual relaxations.

Proof. The first equality follows from the theorem with h = 1, together with the definition of Z™ as the primal tail value set
at stage 1. The second equality is theorem 3.2. O

E.6. Interpretation

The upper and lower dual programs admit a simple geometric interpretation. The upper dual searches over all Lipschitz tails
that are Bellman-consistent from below on the observed support, and extracts the largest achievable target value. The lower
dual does the symmetric search over all Lipschitz tails that are Bellman-consistent from above. Theorem 4.1 shows that
neither relaxation leaves slack: the Bellman—Whitney recursion already computes the exact extremal points of both relaxed
classes and hence the exact sharp identified interval.

F. Exact H = 1 Reduction

This appendix proves that the sequential Bellman—Whitney theory collapses exactly to the classical one-step smooth
no-overlap problem when H = 1. The reduction is not merely heuristic: the primal feasibility class, the one-sided dual
relaxations, and the sharp identified interval all simplify to the usual McShane—Whitney extremal formulas on the single
observed support set. In the deterministic-target case, this yields exactly the sharp interval of Khan et al. (2024).

Throughout this appendix, assume A = 1. Then V5 = 0, and the only supported Bellman target is the one-step conditional
mean

my(c) == (B70)(c) =E[Ry | X1 =], ce (. (F1)

Under theorem 3.1, the function m; is L;-Lipschitz on the restricted metric space C'.
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F.1. Collapse of the Primal Compatibility Class

Proposition F.1 (One-step collapse of the primal class). Assume theorems 2.1 and 3.1 and H = 1. Then the Bellman—
Lipschitz compatibility class from theorem 2.2 reduces to

T ={(Q1,V1,V2=0): Q: € Lip; (X1), Qi(c) = myi(c) Ve € Cy, Vi = ATQq }.
Moreover, the Bellman—Whitney recursion from Equations (3.1) and (3.2) becomes
QT =Wrpmi, Q=W mi, Vi=AQl, V;=A[Q;. (F2)
Proof. When H = 1, the compatibility definition imposes the terminal condition V5 = 0 and the support Bellman relation
Q1(c) = (BT V2)(c) = (B{0)(c) =ma(c),  c€Cy.

All remaining conditions in theorem 2.2 are exactly: (7 is bounded, Borel measurable, and L;-Lipschitz on X7, and
Vi = AT Q. This proves the stated representation of €7 .

The recursive formulas follow immediately from Equations (3.1) and (3.2). Indeed, since V3 = V; =0,

g1 () = (BIV3)(e) =mu(),  gi () = (BIV3)(e) = ma(e),
so the lower and upper Bellman—Whitney envelopes coincide with the lower and upper Whitney extensions of the same
supported function my, which yields (F.2). O
F.2. Pointwise Sharp Identification in the One-Step Case

The next proposition shows that, when H = 1, the Bellman—Whitney formulas are not only sharp for the policy value at the
initial state, but also sharp pointwise for the entire state—action value function.

Proposition F.2 (Exact one-step pointwise intervals). Assume theorems 2.1 and 3.1 and H = 1. Then:

1. foreveryz € &},

(@) : (@11, = 0) € €1} = Q7 (), Q[ («): (E3)
2. forevery s € Sy,
Vi(s) : (@1, VA, Ve = 0) € €5} = [V7(s), Vi (5)]. (F4)

Proof. We first prove (F.3). Let (Q1, V1, V2 = 0) € €7 be arbitrary. By theorem F.1, the function @; is L;-Lipschitz on X}
and satisfies

Q1(e) =ma(c), ce .

Since my is Lp-Lipschitz on C; by theorem 3.1, theorem B.4 implies

Q;T =W, m <Q1 < Wf’lel = @I pointwise on A}

Hence every feasible point value Q () lies in [Q;r(x),@? (2)].

To prove attainability of the entire interval, note first that Q’lr and @T are themselves feasible by theorem B.4: they are
L;-Lipschitz on X} and agree with m; on C;. Therefore they belong to the primal class in theorem F.1. For any A € [0, 1],
define

A T adl

W= (1-NQT + Q.

Because convex combinations preserve boundedness, Borel measurability, and L;-Lipschitzness, and because both envelopes
agree with m; on C1, the function Qg’\) is also primal feasible. Moreover, for every fixed x € A7,

M(z) = (1= QT (z) + AQ] (a).
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Thus every scalar value in [Q7 (), Q7 ()] is achieved by some feasible Qg’\), which proves (F.3).

We next prove (F.4). Since every feasible V; is of the form V; = AT Q) for a feasible ()1, the pointwise bounds from (F.3)
imply
Vi(s) =Y mlals)Q(s,a) <Vi(s) <> milal]s)Qj(s,a)=V](s).

acA acA

Conversely, for each A € [0, 1], the feasible convex combination Qg/\) above induces the feasible value function
VY = ATQWY = (1 = NV + V7.
Hence every scalar value in [V 7 (s), V] (s)] is attained at the state s, proving (F.4). O

F.3. Collapse of the Dual Programs

The one-step dual programs also admit an explicit closed form.

Proposition F.3 (One-step dual collapse). Assume theorems 2.1 and 3.1 and H = 1. Then, for every s € Sy,

D (s) = sup{z mi(a | s)u(s,a) : u € Lipy, (1), u(c) <mi(c) Ve € Cl},

acA
and
DI (s) = inf{z mi(a | s)€(s,a) : £ € Lipy, (&1), £(c) > ma(c) Ve € Cl}.
acA
Moreover,

U

Dy (s) =Vi(s),  Dy(s)=V7i(s)
Proof. When H = 1, the upper dual feasibility condition from theorem E.1 becomes
Ui(c) < (BTVy')(e) = (BO)(c) =ma(c),  c€Ch,

with U; required to be L -Lipschitz on X} and V.U = ATU;. This proves the first display. The lower dual representation is
identical with the inequality reversed.

We now identify the optimum values. Since Q1 is the pomtw1se largest L -Lipschitz function dominated by m, on C by
theorem B.3, every upper dual feasible u satisfies u < Ql pointwise on X;. Therefore

Y mla|s)u(s,a) <Y mla|s)Qi(s,a) =Vi(s).

acA acA

Since Q] itself is upper dual feasible, equality is attained and D} (s) = V] ().

The lower dual identity is symmetric. By theorem B.3, Q’lr is the pointwise smallest L, -Lipschitz function that dominates
my on the support. Hence every lower dual feasible ¢ satisfies Q’lr < ¢, which implies

Vi(s) = Zm(a| ) Q7 (s,a) < Zm(a | s)£(s,a).

acA acA

Because Q7 is itself lower dual feasible, equality is attained and Dy (s) = V{(s). O

F.4. Proof of the Main-Text One-Step Corollary

We now prove the exact deterministic-target formula stated in theorem 3.3.

Corollary F.4 (Deterministic one-step target). Assume theorems 2.1 and 3.1 and H = 1. Suppose the target policy is
deterministic at the evaluation state, i.e.,

T (- | $1) = dar
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for some a* € A, and let
z* = (s1,a") € A1

Then

I = Sucl? {m(c) — L1dy(z*, )}, }Encf {m(c) + L1d1(z*,¢)}]. (F.5)
cely ccla

Consequently, (E.5) is exactly the sharp smoothness-based no-overlap interval for one-step evaluation derived by Khan
et al. (2024), after identifying x* as the target state—action point, C as the observed support, and m1 as the supported
conditional mean.

Proof. By theorem F.2, the identified set is
7" = [VI(s1), Vi (s1)].

Because the target policy is deterministic at s1,

Vi(s) = Q(s1,0%) = Q(a*),  Vi(s1) = @ (s1,0%) = Q) (a*).

Using the definitions of the lower and upper Bellman—Whitney envelopes in the one-step case,

Q;(l’*) = W;lel(f*) = sucp {m1(c) — Lidy(2*,¢c)},
ceCy

and
@Y(m*) = Wfleml (x*) = c.}encf‘ {mq(c) + Lidy(z*,¢)}.

Substituting these identities into the previous display proves (F.5). The final statement is immediate from the explicit
formula. O

Proof of theorem 3.3. This is exactly theorem F.4. O

F.5. Interpretation of the Reduction

The preceding results show that the sequential theory is a genuine extension of the one-step sharp smoothness framework
rather than a merely analogous construction. When H = 1:

1. the primal feasibility class reduces to the class of all L;-Lipschitz extensions of the supported conditional mean my;

2. the Bellman—Whitney recursion reduces to the classical lower and upper McShane—Whitney envelopes of that supported
function;

3. the upper and lower dual programs reduce to one-sided minorant and majorant extension programs;

4. the deterministic-target value interval is exactly the one-step sharp smooth no-overlap interval.

Thus the sequential Bellman—Whitney theory recovers the correct base case without loss or approximation.

G. Geometry of Dynamic Support Holes
This appendix isolates the geometric content of the Bellman—Whitney interval. The central quantity is the stagewise width
wii(z) = Qp2) = Qp(w),  w€ X,

which measures the irreducible ambiguity of the state—action value at the point z under the Bellman-Lipschitz class. The
corresponding stagewise value width is

An(s) :==V,(s) = V7(s), seSn, (G.1)
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with the terminal convention
A H+1 = 0.

The purpose of this appendix is twofold. First, we prove an exact one-step upper bound showing that the stagewise width at
z is controlled by the distance from z to the behavior support plus the propagated continuation ambiguity on the support.
Second, we prove that this bound is sharp by constructing an explicit least-favorable family on which it is attained with
equality at every stage.

G.1. Width Identities and the Supported Continuation Operator

For every h € [H], define the supported continuation operator
(Taf)(c) :==E[f(Sh41) | Xn=c],  c€Ch,
for bounded Borel f : S,+1 — R. Thus the supported Bellman operator can be decomposed as
(Brf)(e) =rn(c) + (Tuf)(c),  c€Ch,

where
Th(C) = E[Rh | Xh = C].

For the geometry of widths, the reward term cancels, and only the continuation operator matters.

The next identity expresses stagewise value ambiguity as target-policy averaging of state—action ambiguity.

Lemma G.1 (Value width identity). For every h € [H| and every s € Sp,

An(s) =3 mulal s) wf(s,a) = (Afwf)(s). (G2)

acA

Proof. By definition,
An(s) = Vi(s) = Vi(s) = AQx(s) — ATQT (s)-
Since A} is linear,
An(s) = AF(@7 - Q7 ) (5) = Afui(s),
which is exactly (G.2). O]

The next lemma is the basic support identity behind the entire geometry argument.
Lemma G.2 (Support width identity). Assume theorems 2.1 and 3.1. Then for every h € [H] and every ¢ € Cp,

wp(¢) = (ThAnt1)(c). (G.3)
Proof. By exact interpolation on the support, proved in Appendix D,

Qre) =g, (0,  Que)=gic), ceCh

where _
9n (©) = (BiVi)(e),  gi(e) = (BiVys)(o).
Therefore
wii (¢) = Qrlc) — QT (c)

= (B;;VZH)(C) - (B}Tzrf;;ﬂ)(c)

= B[Ry + Vi (Sns1) | Xn = ¢ = E[Rn+ Vi (Shi) | Xn =]

= E[Via(Shs1) = Vi (Suer) | Xn =]

= (ThAnt1)(c),
which proves (G.3). O]
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G.2. The Dynamic Support-Hole Envelope

We now define the geometric envelope that governs off-support ambiguity.

Definition G.3 (Dynamic support-hole envelope). For every h € [H] and every x € A}, define

Iy (z) = CiGHth{ZLhdh(x, ¢) + (ThApt1)(c)}. (G.4)

The quantity I'} () has a transparent interpretation. The term 2L dy, (z, c) is the local price of extending compatible values
from an observed anchor point ¢ € C}, to the query point z, while (T, Ap11)(c) is the ambiguity already present in the
continuation problem at that anchor. The infimum selects the most favorable support anchor from which to extrapolate.

Theorem G.4 (Dynamic support-hole upper bound). Assume theorems 2.1 and 3.1. Then for every h € [H| and every
xT € Xh,

Wi (z) < T} (). G5)

Moreover, on the support itself,
wp(¢) =Th(c) = (ThlApt1)(e),  c€Cp. (G.6)

Proof. Fix h € [H] and x € X),. Let ¢ € C}, be arbitrary. From the Bellman—Whitney definitions,
Qul@) = jof {g () + Ludn(x,¢)} < g (¢) + Ludn(x, ),
c h

and

Q(z) = sug {g; (¢) = Lpdp(z,¢)} > g, (c) — Lydp(z, c).
c’eCy

Subtracting the two displays gives

T

wi (z) = Qp(x) - @ (x)
< g (¢) — g, (¢) + 2Lpdp(z, ¢).

By theorem G.2,

gn (¢) = gy, (¢) = wii(c) = (TrAp+1)(c).
Therefore

wh () < 2Lpdp(x,¢) + (ThAps1)(c).
Since ¢ € C}, was arbitrary, taking the infimum over ¢ proves (G.5).
If x = ¢ € C}, then (G.3) gives

wp (¢) = (TrAn+1)(c).

On the other hand, the definition of I'} (¢) implies
I7(c) < 2Lpdp(c,c) + (ThAps1)(c) = (ThAp+1)(c).

Combining this with (G.5) yields
wy (¢) < TR(e) < wp(e),

hence equality holds throughout, proving (G.6). O

Remark G.5 (Geometry beyond weak overlap). The bound in theorem G.4 is qualitatively different from weak-overlap or
density-ratio analyses. It is driven by a metric notion of support holes and by continuation ambiguity propagated through the
Bellman operator, not by moments of importance weights. In particular, it remains meaningful when the target policy enters
regions of state—action space that have genuinely zero behavior support.
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G.3. A Least-Favorable Serial Family

We next show that the upper bound in theorem G.4 is sharp. The sharpness result is not merely existential; it is realized by
an explicit recursive family in which the support at every stage collapses to a single anchor point and all future ambiguity
propagates deterministically along one target-policy trajectory.

Definition G.6 (Serial singleton-support family). Fix a horizon H, a deterministic target policy 7, a sequence of evaluation
points
xy = (s},a;) € X, t € [H],

with

7Tt(' | S:) = 6112)

and a sequence of anchor points
¢ € Ay, t € [H].

A serial singleton-support family is the Bellman data specified by:

1. the support set at stage ¢ is the singleton
Ci ={et};

2. the terminal supported Bellman target is zero:
(Bi0)(cu) = 0;
3. forevery ¢t € {1,..., H — 1} and every bounded Borel v : S;11 — R,
(Bfv)(ct) = v(si11)-
Equivalently, the supported continuation operator is deterministic:

(th)(Ct):f(8§+1)7 tG{l,...,H—l}.

Because each support set is a singleton, theorem 3.1 holds automatically for every radius vector L: every function on a
singleton support is trivially L;-Lipschitz.

The next lemma computes the recursive widths exactly on this family.

Lemma G.7 (Least-favorable width recursion). Consider a serial singleton-support family in the sense of theorem G.6.
Then, for every t € [H],
wif (z7) = 2Ledy (2], c) + Aega(s7y1), (G.7)

with the terminal convention Ag 1 = 0. Since the target policy is deterministic at sy y, this can equivalently be written as
wi (x}) = 2Ldy (27, ¢p) +wiyq (xF), te{l,...,H—1}. (G.3)
Proof. Fixt € [H]. Since C; = {c¢;} is a singleton, the lower and upper Bellman—Whitney envelopes reduce to

Q7 (2) = g; (cr) = Ledi(w, i), Q7 (x) = g/ (c0) + Ludi(w, ),

for all z € X;. Therefore
wi (z) = g; (cr) — g; (ct) + 2Ledi(z, ¢t). (G.9)

Evaluating at x = x} gives
wi (x}) = g/ (c0) — g (er) +2Lydy (27, ).

By definition of the serial family, for t < H,
gr (ct) = (B?K?Jrl)(ct) = K?+1(5:+1)»
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and B -
9 (cr) = (BfVigi)(er) = Vi (siia)-

Hence

9¢ () = g¢ () = Aepa(sig)s
which proves (G.7). When ¢ = H, the same formula holds because g (cy) = g}'_} (cg) = 0and Agy; = 0 by convention.
Finally, since the target policy is deterministic at s}, {,

Apa(siy) = Z Ter(a | sipq) wiy(si41,a) = wiy (274q),
acA

which proves (G.8). O

We can now state the sharpness theorem.

Theorem G.8 (Sharpness on serial singleton-support families). Fix any deterministic target policy © and any serial
singleton-support family in the sense of theorem G.6. Then, for every t € [H],

wy (7)) = T (7). (G.10)

Equivalently,
wi (v7) = 2Ldy(x7, ¢p) +wiyq (x741), te{l,...,H -1}, (G.11)

with terminal identity
wi(xyy) = 2Lgdy (2, cH).
In particular,
H
wi () = QZLtdt(xI,ct), h € [H]. (G.12)
t=h

Proof. Because Cy = {¢;} is a singleton, the definition of I'7 simplifies to
IF(27) = 2Ledy (27, c1) + (TeAiga)(ce).
For t < H, the serial family definition implies
(TeAr1)(c) = A (siyr) = wihq (T711),
where the last identity uses determinism of the target policy at sy, ;. Therefore
U7 (a}) = 2Ledy (a7, ¢1) + wily (2740)-

By theorem G.7, the right-hand side is exactly w] (z}), proving (G.10) and (G.11). The terminal identity is the case t = H
of the same formula.

The closed-form expression (G.12) follows by iterating (G.11) backward from the terminal stage. O

G.4. A Two-Stage Closed-Form Example

The preceding theorem is abstract but completely explicit. The next proposition gives the simplest nontrivial illustration.

Proposition G.9 (Two-stage line-metric example). Assume H = 2, let the action space be a singleton, and let
S =8 =10,1]
with the Euclidean metric. Fix radii L, Lo > 0, support anchors
c1 = (0,a), ca = (0,a),
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evaluation points

z] = (61,a), x5 = (02, a), 91,02 € [0, 1],
and define a serial singleton-support family by setting
Cr ={a}, Co = {ca},
with terminal supported Bellman target zero and deterministic continuation from c; to state d2. Then
wj (x3) = 2L909,

and
’LUT(J};) = 2L1(51 + 2L252.

Hence the two-stage ambiguity is exactly additive across stages.

Proof. Because the action space is a singleton, target-policy averaging is trivial. At stage 2, the support is the singleton
¢o = (0, a) and the supported target is zero, so

Q5 (%) = —Lada(z, c2), Q5 () = Lada(, c2).

Evaluating at 2% = (J2, a) gives
wy (x3) = Q5 (x3) — Q] (¢3) = 2105,

At stage 1, the deterministic continuation from c; to state d5 implies that the support width is exactly
As(d2) = wl(z5) = 2L405.
Since Cy = {c1 } is again a singleton,
wi (z7) = 2L1d1 (27, ¢1) + A2(d2) = 21161 + 2L202,
which proves the claim. O

G.5. Interpretation

The dynamic support-hole envelope from theorem G.4 is therefore exact in two distinct senses. First, on the support itself,
it coincides with the recursively propagated continuation ambiguity. Second, on the explicit least-favorable family of
theorem G.38, it is attained with equality at every stage and along every point of the designated target trajectory. Thus the
Bellman—Whitney interval width is not merely bounded by the geometry of support holes; it is, in a precise minimax sense,
generated by that geometry.

H. Stability and Endpoint Estimation

This appendix develops the perturbation theory of the Bellman—Whitney recursion. The guiding principle is to separate two
sources of uncertainty:

1. irreducible identification width, quantified by the exact Bellman—Whitney interval itself;

2. estimable endpoint error, caused by replacing the population support sets and supported Bellman operators with
empirical analogues.

The results below concern only the second component. They show that the recursive envelopes are stable under joint
perturbations of the support sets and the supported Bellman targets, with additive error propagation across the horizon.
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H.1. Empirical Bellman-Whitney Recursion

Let éh C X, be a nonempty compact estimator of the support C',, and let
BF : {bounded Borel v : S, 1 — R} — {bounded Borel functions on C}, }
be an empirical supported Bellman operator.

Assumption H.1 (Empirical Bellman regularity). For every stage h € [H|:

1. for every bounded Borel v : Sp,11 — R, the function E;fv is bounded and Borel measurable on éh;

2. (sup-norm nonexpansiveness) for all bounded Borel v, w : Sp41 — R,

sup [(Bo)(@) = (BRw)(@)] < v - wllocs

éEéh
3. (boundedness) for all bounded Borel v : Sp11 — R,

sup
éEéh,

’ ~

(Bv)(@)] < Bunas + 0]
Remark H.2 (On theorem H.1). Theorem H.1 is satisfied by any plug-in Bellman operator of the form
(Bio)(@) = in(@) + [ v(s) Pufas’ | ),

where 7, is bounded and Ph( | ¢) is a probability kernel. The nonexpansiveness property is then immediate from the fact
that a Markov kernel is a contraction in sup norm.

Define the deterministic stagewise diameter
Dy, := diam(A&y), h € [H],
and the recursive envelope bounds
Bpi1:=0, By, := Rpyax + Bry1 + LDy, h € [H].

For each stage h, define the bounded value class

Vit = {ATq: q € Lipy, (), llalls < Br}, Vi = {0}.
Definition H.3 (Empirical Bellman—Whitney recursion). Set

QLH = §7121+1 =0.

Forh=H,H — 1,...,1, define the empirical supported targets

3@ = BiVL)@), @)= (BiVi)@,  cel
and the empirical Bellman—Whitney envelopes

T

Qh = Wé;“Lh Ih >

Q)
3
[
+
>
+

h = Wé;“Lh Ih >

together with the associated value functions
S ES
Vi = Atha Vi = ALQp-
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Lemma H.4 (Uniform recursive boundedness). Assume theorems 2.1, 3.1 and H.1. Then for every h € [H],

—r ~T N
1@5lleo VIQ1lloo VIQ, lloo V @ lloe < Bh,

and hence
LV TRV, eV
Vi Vi, Y, Vip € Vi

Proof. We argue by backward induction on h.

At stage H + 1, all four value functions are identically zero, so the claim is trivial.

. ST =7 .
Now fix h € [H] and assume the statement holds at stage h + 1. Since Vj_ |, 7,: 1 Vi1 Vi1 € Vi, their sup norms
are bounded by By, 1.

For the population upper envelope, the supported Bellman target satisfies

S Rmax + ||V;;r+1Hoo S Rmax + Bh-‘rla

>
sup |97 ()] = sup | (BEV7,1)(0)
ceChp ceClh,

and similarly for g, . By the generic envelope bound from Appendix B,

1@hllee < sup |91 (¢)| + LuDy < Rax + Buy1 + LDy, = By,
celp

The same argument gives [|Q} [loo < Bh.
For the empirical upper envelope, theorem H.1 yields

~ T T
sup |§}T(é)’ = Sup ‘(B;th-i-l)(é) < Ruax + [V ig1lloo £ Rimax + Bhy1-
eeCy, ¢eCh

Applying the same envelope bound on éh gives
1Qn ]l < Ba.

Likewise | @, [« < B

Finally, because target-policy averaging is a convex combination over the finite action space,

—r ~T o
Vi loo VIVilloe V IV lloo V[V lloo < Bh.

Moreover, each of the four Q-functions is Lj-Lipschitz by construction, so the associated value functions belong to
| 2 -
H.2. A Stagewise Perturbation Modulus

We now quantify the pure stagewise discrepancy between the true and empirical supported Bellman operators when evaluated
at the same continuation function. This isolates the estimation error that is not yet due to recursive propagation from later
stages.

For each stage h € [H], define

eni= sup AL (e (BRu)(e), @ (Bio)(0)), (H.1)

Uevﬁllvl hs“h

where A(ALL is the symmetrized support-value discrepancy from Section B. The quantity €; measures how accurately the

empirical support-value pair (éh, E,’;) reproduces the true pair (Cp,, B} at stage h, uniformly over all continuation values
that can arise from the Bellman—Whitney recursion.
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Theorem H.5 (Deterministic stability of the Bellman—Whitney endpoints). Assume theorems 2.1, 3.1 and H.1. Then, for
every stage h € [H|,

=7 =T ST = =T H
1Q,, — QT lloo V1@ = Qrlloe V IIV5, = Villoo VIV = Villoo <D et (H2)
t=h
In particular,
7 ~7 _ H
Ui (s0) = V()| V [V (1) = Vi (1) < e (H.3)
t=1

Proof. For each stage h, define the aggregate error

~TT - =7 — A~ T - =T —r
Ep = Q, — @ lloo VIIQn = Qplloc VIV = Villoo VIV = Voo,
and set By := 0.

We prove by backward induction that
Eh§5h+Eh+1; h e [H]

Iterating this recursion immediately yields (H.2), and (H.3) follows because point evaluation is dominated by the sup norm.

Fix h € [H]. We first control the upper envelope. By theorem H.4, both VZ 41 and V., belong to Vith. By the
pair-stability lemma from Appendix B,

=T =7 L .
1@ — @rlle <AL (g,41),

hvéh
where o
— A = .
gn (©) = (BiViy1)(©), gy (&) = (BiV,31)(0).
We now compare g;; to the empirical target evaluated at the true continuation value. Let
95 (@) = (BiVi)(@),  ¢€Ch.
By the definition of &5, since V), +1 EViYL

(Ln) (o4 A+
ACh”ah (gh ’gh ) S Eh-

Moreover, by the definition of A(ALJB and theorem H.1,

AL (g a7)

Ly, ~ [y vad A Bt N
< A(Ch} )éh (gz_ag;—f) + sup ‘(Bh Vig1)(@) = (BRV41)(6)
’ éeClh

— o
<en+Vher = Vasallo
<eéen+ Eptr.

Hence .
Q) — Qnllse < en + Enyr. (H.4)

The same argument applies to the lower envelopes. Define
9gn (€)= (BRVg0)(e), 9, (8) = (BiV,11)(@), g, (€) = (BfV}41)(6).

Then . .
1Q, — @} Il < Ach’tah (95, 3n) <en+ Enya,
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SO
1Q, — @y llee < &n+ Epta. (H.5)

Finally, because target-policy averaging is a contraction in sup norm,

IV = Villeo €1Q, = Qrllocs Vi = Villoo <11Qh — Qplloo-
Combining these inequalities with (H.4)—(H.5) yields
b <ep+ Epya,

which completes the induction. O

H.3. Separating Support Error from Bellman-Target Error

The preceding theorem is exact but uses the abstract perturbation modulus €. The next corollary gives a concrete and
interpretable sufficient condition that separates support-set error from Bellman-target error.

Corollary H.6 (Support and Bellman-target error decomposition). Assume theorems 2.1, 3.1 and H.1. Suppose that for
each stage h € [H| there exist nonnegative numbers oy, , 0y, such that:

1. (support estimation error)
du (Cm Ch) < s

2. (ambient Bellman-target approximation) for every v € VY| there exists an Ly-Lipschitz function fp, , © X — R
satisfying
fro(c) = (Bhv)(c), c e Ch,
and

SuP (Bhv)() fhv() SOéh.
ceCy,

Then
en <o +2Lpnn,  he[H],

and therefore

=T —T ST = =T =l
19, = Qplloo V1@ = @hlloe V IV, = Vitlloo V[V, = Villoo <D (s +2Lemy). (H.6)
t=h
In particular,
~Tr ~m Ll
Vi(s1) - Kf(sl)’ v Vi (s1) - ] Z (s + 2Limy). (H.7)

Proof. Fix h € [H] and v € V;1}"]. Set
and

We claim that
(L)
Cn,Ch

(9,9) < an +2Lpnp.
Indeed, let ¢ € C},. Since dy (Ch, CA'h) < np, there exists ¢ € CA'h with
dn(c,¢) < mp.

47



Bellman—Whitney Envelopes under Support Holes

Because f}, ,, is Ly,-Lipschitz and extends g from C},,
lg(c) = (&)| + Lndn(c, &) < [fnw(c) = faw(@)| + [frw(€) = §(€)] + Lindn(c, ¢)
< Lpdp(c,é) + ap + Lpdi(c, é)
< ap+2Lpn.
Taking the infimum over admissible ¢ and then the supremum over ¢ € C}, gives

(Ln)

Ch,ﬂéh, (g,g) < ap, + 2Lhnh~

The reverse directed bound .
A(@h’ich (9,9) < an+2Lpn

is identical, using for each ¢ € CA'h a point ¢ € C', within Hausdorff distance 7). Hence

L ~
A(C}fj)@h (9,9) < an + 2Ly

Taking the supremum over v € VY| proves €, < ap, + 2Lpnp.

Substituting this bound into theorem H.5 yields (H.6), and (H.7) follows by point evaluation. O

H.4. A Conditional Finite-Sample Corollary
The previous corollary is deterministic. To extract a statistical rate, it is enough to place high-probability bounds on the two
primitive quantities o, and ny,.

Corollary H.7 (Conditional finite-sample endpoint rates). Let 6,, € [0, 1]. Suppose that for each sample size n there exists
an event &,, with

P(gn) Z 1 - 671,
such that on &,, the assumptions of theorem H.6 hold with stagewise errors oy, n, and My, . Then on &,
~T H
VT (1) = VI(s0)| V[V (51) = VT (1) < D (@ + 2Lnnn): (H3)
h=1

Consequently,
T ~7 _ H
P(!vl (1) = VT (s0)| V [V (50) = V7 51)| < D (o + thnh,n>> >1-5,
h=1

In particular, if for some stagewise dimensions dy, > 0 and effective sample sizes ny,

Qhn = 5(n;1/<2+dh>), Mhn = 5(n;1/dh)7

then

=7 —T ~ H _
V(1) = Vi) | V[V (1) = Vi (s1)| = op<z nh1/<z+dh>> .

h=1
Proof. The high-probability inequality (H.8) is exactly theorem H.6 applied on the event &,. The probability statement
follows immediately.

For the final rate display, note that

A as ny — 0o,

n;l/dh _ O(n—l/(2+dh)>

because 1/d, > 1/(2 + dp). Hence the support-estimation term is asymptotically no larger than the Bellman-target

estimation term, and the overall rate is dominated by Zthl n,jl/ (2+dn) up to logarithmic factors. O
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H.5. Interpretation

The stability theorem reveals a useful decomposition:

H
endpoint estimation error < Z (Bellman-target estimation error at stage h + support-set estimation error at stage h) .

~

h=1

Thus the recursive Bellman—Whitney endpoints behave like a stable dynamic program over perturbed support-value pairs.
The irreducible interval width is a separate object, governed by the geometry of support holes (Appendix G); the results here
show that the statistical task of estimating the interval endpoints is additive over stages and does not introduce an additional
horizon-dependent instability beyond this backward accumulation.

I. Minimax Lower Bound

This appendix proves a minimax lower bound for endpoint estimation. The result is deliberately stated under a simplified
oracle observation model in which the stagewise supported Bellman targets are observed through independent nonparametric
Gaussian regression problems. This is a statistically favorable setting: the support is known exactly, there are no support
holes, the target policy is deterministic, and the lower and upper Bellman—Whitney endpoints coincide. Proving a lower
bound even in this regime isolates the intrinsic difficulty of estimating the interval endpoints, as distinct from the separate
issue of irreducible identified-set width. The proof uses a standard two-point minimax construction in the spirit of Le Cam;
see, e.g2., Yu (1997); Tsybakov (2009).

L.1. Oracle Stagewise Regression Model

We work with a statistically favorable subclass in which all support-hole ambiguity vanishes and only endpoint-estimation
difficulty remains.

Definition 1.1 (Oracle stagewise regression model). Fix horizon H, dimensions (dh)hH:1 with dj, € N, and sample sizes
n = (ny,...,nyg) € N¥. The oracle class O consists of all models satisfying the following properties:

1. For each stage h € [H],
Snp =10, l]dh

endowed with the /., metric, and the action space is a singleton
.A = {ao}.

Consequently,
Xy, = [0, x {ag},  Ch= X.

2. The target policy is deterministic and trivial:
(- | 8) = dag Vs € Sy, Yh € [H].
3. For each stage h € {1,..., H — 1}, the controlled transition is deterministic to the origin:

Spy1 =0 almost surely given Xj,.

4. The stage-h reward mean is a bounded function 7y, : [0, 1]9 — R satisfying

Liph(rh) S Lh, HThHoo S Rmax-

5. The observed data are independent across stages and consist of independent stagewise Gaussian regression samples
Dp = {(Zn,is Yni) }ils h € [H],

where " "
Zp,; "< Unif ([0, 1]%), Yii=10(Zns) + Ens, €ni = N(0,1),

and all randomness is mutually independent across h and .
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Under theorem 1.1, the support equals the whole state—action space at every stage, so the Bellman—Whitney interval has zero
width. The next lemma makes this reduction explicit.

Lemma 1.2 (Endpoint collapse on the oracle class). Let M € DL, and let

H
I(M) = ri(0).
h=1
Then:

1. theorem 3.1 holds automatically;

2. the Bellman—Whitney interval degenerates:
" = {9(M)};
equivalently,

Vi(0) =V, (0) = 9(M).

Proof. Because C}, = &), for every stage h, there is no support hole. Exact interpolation is therefore automatic, and the
Bellman—Whitney envelopes coincide with the Bellman targets themselves. Since the target policy is deterministic and the
transition is deterministic to O,

V1(0) = r,(0) + V41(0), V41 =0.

Backward substitution yields
H
Vi(0) = > 7 (0) = 9(M).
h=1

Because the support is full, the lower and upper envelopes agree with the same value function, proving

T

Vi(0) =V, (0) = 9(M).

L.2. A Two-Point Lower-Bound Principle

We use the following standard two-point absolute-error inequality.

Lemma 1.3 (Two-point lower bound). Let Py and P be two probability measures on a common measurable space, and let
04,0_ € Rwith 0 # 0_. Then for any measurable estimator 0,

. . 0, —06_
mam{lEp+ 0—0.|Ep ‘9 - 0_‘} > % (1 - TV(P.,P.)). (L1)
Consequently, by Pinsker’s inequality,
. - 0y —6_
max{ﬂ«:p+ 00, Ep ‘9 - 9_’} > 10+ 6] (1 - KL(P+,P_)/2). 12)
4
Proof. Set
0L +6_
Ai=10y —0_|>0, m:= %

For any estimator 6 and any outcome w, at least one of the two quantities

’é(w) — 9,

, ‘é(w) —9,\

is at least A /2. More precisely,
‘é—9+’+‘9—0_‘ > A pointwise.
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Let

On A€, we have 6 < m, SO
‘é - 94 > A/2.

On A, we have 0 > m, so
’é - 9,‘ > A/2.

Therefore A A
g 94 > SP(A),  Ep ‘é - 9_‘ > SP_(A).

Ep,

Taking the maximum of the two expectations and then averaging the two right-hand sides gives

max{Ep+ b—0, ,Epf‘é _9_‘} > %(PJr(AC) + P_(A)).

Since
Py (A%) + P_(A) = 1~ (P.(A) - P_(A)),

and
Py(A) = P_(A) < TV(P;, P_),

we obtain (I.1). The second bound (I.2) follows from Pinsker’s inequality

TV(P,,P_) < \/KL(P,, P_)/2.

O
1.3. A Least-Favorable Two-Point Subclass
For each dimension d € N, define the bump profile
Ya(u) = (1~ flullo)y,  wel0,1)7
Then 14(0) = 1, ¥4 is 1-Lipschitz on [0, 1]¢ under the ¢, metric, and
Ba = ba(u)? du = S — 1.3)
T oy ¢ T dr1)dr2) '
Indeed, writing R = ||U|| o for U ~ Unif([0, 1]¢) gives P(R < r) = r¢, and hence
' 2,.d—1 2
=d 1-—- Thdr = .
& /0 =) dr = G @+
For each stage h € [H], define
= min<{ —, , , On :=Ynm h 1.4)
h {4 2L, (16HL,§ﬂdh) } hi= Tk

Define the scaled stagewise bump
<ph(z) = 6h wdh(z/éh), z e [O, 1]dh’,

with the convention that 4, (2/J5) = 0 whenever some coordinate of z/d), exceeds one. Then:

1. ¢y, is supported on [0, &;,]9%;
2. ¢n(0) = dp;
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3. Lip,(¢n) < 1;

4.
/[0 1)4n on(2)* dz = B, 5Zh'+2' (L.5)

We now define the least-favorable pair of oracle models. Let M+ and M~ denote the two models in D% whose stagewise
reward means are
rf(z) = +Lppn(2), z € [0,1]%, h € [H]. 1.6)

By construction,
Lipy () < Lns 7 lloo < Lndn < Runas/2,

so M* € OF.

Lemma L4 (Parameter separation and Kullback—Leibler control). For the least-favorable pair (M ™+, M ™) defined above:

1. the endpoint parameter values satisfy
H
IMF) = I(M™) =2 Lyby; L7
h=1

2. the joint data distributions satisfy

KLU Pus+, Py-) < (I.8)

co| —

Proof. By theorem 1.2,
H
I(M*F) = i (0).
h=1

Since ¢, (0) = dp,
7 (0) — 7, (0) = 2L;,05.

Summing over h proves (1.7).

For the Kullback—Leibler divergence, note that the data are independent across stages, so

H
KL(Py+, Pr-) = > KL(Pyy, Py ),
h=1

where P, & denotes the law of the stage-h sample Dy, under M.

oh ., the responses are independent Gaussians with unit variance and means r,f (Zn,i)-

1=

Conditioned on the design points (Z}, ;)

Therefore
1 T h 3 9
KL(Ph,+, Pn,— | Znany) = 3 S (i (Zni) =y (Zna))”

i=1

Taking expectation over the design and using i.i.d. sampling yields

n _
KL(Pp 4+, Ph—) = ?h/ (r,f(z) -, (z))2 dz.
[071]dh'

By (1.6),
i (2) = 75, (2) = 2Lnpn(2),
hence

KL(Py 4, Py_) = thLi/ on(2)*dz.
[0,1]4
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Using (1.5), dp+2
KL(Ph,+7 Ph,*) = 2L%ﬁdh, nh5hh+ .

By the definition of §, in (1.4),

1
dn+2 _ _dn+2
n}th} * - ’Yh} S 16HL%LBd .
h
Therefore 1
KL(Pp 4+, Ph,—) < I
Summing over h = 1,..., H proves (L.8). O

1.4. Oracle Minimax Lower Bound

We can now prove the endpoint-estimation lower bound.

Theorem L.5 (Oracle minimax lower bound for endpoint estimation). Assume theorems 2.1 and 3.1. Consider the oracle
regression class O from theorem I.1. Then there exists a subclass

Mip(n) € Of

consisting of the two models { M ™, M~} above, such that for every measurable interval estimator (KA, 1) based on the full
oracle dataset,

H
sup EM[E—Z’{(O)‘ + a—V’f(O)H >0y Lyny, ), (1.9)
MeMip(n) h=1
where
C '*§ min
0y he[H] Th

and (fyh)thl is given by (1.4). In particular, since H, L, and (dh),‘?:1 are fixed model-class parameters, there exists a
constant
¢y =c(H,L,dy,...,dg, Rnax) >0

such that

inf sup Ey Hg— KT(O)‘ +
(a) MeDL

H
a— V;T(O)H > e, Z n;l/(dh,+2).
h=1

Proof. Fix an arbitrary interval estimator (f, @) and define its midpoint estimator

For any real number 6,
V—ayua—mzzp—ey

Applying this pointwise with o
0 =Vi(0)=V,(0)=9(M)

for M € {M™*, M~} and then taking expectations gives

a—V’{(O)Hz2 sup EM‘é—ﬂ(M)’. (1.10)

swp B [[7-V(0)] +
Me{M+ M~}

Me{M+ M~}

Now apply theorem 1.3 to the scalar estimator 6 under the two models M T and M. By theorem 1.4,
H
ﬂ(M+) - ﬂ(Mi) =2 Z L6,
h=1
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and
KL(Pps+, Pp-) <

ool —

Hence Pinsker’s inequality gives
1
TV(Py+,Py-) </ —=-.
(Par+, Py-) < 16 4
Substituting into (I.1),

A 1 1 ul 3 &
sup EM‘Q—ﬁM ‘>(1—>'2 Lh(sh:* Lh5h~

Me{M+ M~} (M) 4 4 hz::l 8 }12:21
Combining this with (I.10) yields

H
- 3
sup EM[ WV (O)H > 53 Ludw.
Me{M+,M~} h=1

V(@2 ihis

Since 0, = Y1, is exactly (1.9).

The final minimax lower bound over the entire oracle class follows because M, (n) = {M T, M~} is a subclass of OL. O

L.5. Separation Between Width and Estimation Difficulty

The minimax lower bound above concerns endpoint estimation on a zero-width subclass. It is therefore complementary to
the sharpness theorem of Appendix G, which constructs explicit families with nontrivial identified-set width.

Corollary 1.6 (Separation of estimable and irreducible components). The Bellman—Whitney framework contains two
qualitatively distinct sources of difficulty:
1. a zero-width subclass D% on which endpoint estimation alone incurs minimax error at least

H

Cx Z ngl/(dh—m);

h=1

2. serial singleton-support families on which the identified-set width is exactly

H
wh(x}) =2 Ledi(a}, cr)
t=h

by theorem G.8.

Hence endpoint-estimation error and irreducible support-hole ambiguity are genuinely distinct phenomena, and neither can
in general be removed by the other.

Proof. The first statement is exactly theorem 1.5. The second is theorem G.8. Since the first family has zero width but
nontrivial endpoint-estimation difficulty, whereas the second family can be constructed with exact population knowledge of
the Bellman data but nontrivial identified-set width, the two sources of difficulty are distinct. O

J. Certifiable Control under Ambiguity

This appendix derives a control consequence of the Bellman—Whitney theory. Unlike the fixed-policy analysis in the main
text, control requires comparing actions at a state and hence replacing target-policy averaging by the Bellman optimality
operator. This changes one important structural feature: the resulting feasible tail class is generally not convex, so we do not
claim a sharp interval characterization for optimal values analogous to theorem 3.2. What we can prove is exactly what is
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needed for certification: a backward Bellman—Whitney recursion that yields lower and upper action-value envelopes, and
pointwise sandwich inequalities showing that every control-compatible tail lies between them.

The strengthened assumption below is the control analogue of the fixed-policy rectangular closure condition. At a
conceptual level, it is the function-level counterpart of the rectangularity assumptions that underlie time-consistent dynamic
programming in classical robust MDP theory (Iyengar, 2005; Nilim & Ghaoui, 2005).

J.1. Control-Compatible Tails

For each stage h € [H|, define the control value class
VthI’L = {v :Sp, — R :3q € Lipy, (A}) such that v(s) = meaj‘(q(s, a) Vs € Sh},

with terminal convention
ctl L
Vi1 = {0}

Since A is finite and the maximum of finitely many L,-Lipschitz functions is again Ly-Lipschitz on Sy, every v € V,,
bounded and Lj,-Lipschitz.

ctl, L

Assumption J.1 (Rectangular control closure). For every stage h € [H| and every continuation value v € V,CLLL , the

supported Bellman target
c— (Bjv)(c), c e Ch,

is Ly-Lipschitz with respect to the restricted metric on C},.

Because BJ conditions on the full state—action pair X;, = (Sp,, Ay), it does not depend on the future action-selection rule.
Accordmgly, the same supported Bellman operator that appeared in the fixed-policy theory can be reused here.

Definition J.2 (Control-compatible tail). Fix h € [H]. The control-compatible tail class Q:h: H L consists of all sequences

(Qta Vt)f[:};l

such that:

1. VH+1 = 0,
2. forevery t € {h,..., H}, the function Q); : X; — R is bounded, Borel measurable, and L;-Lipschitz;

3. forevery t € {h,...,H},
Vi(s) = maj{Qt(s,a), s €8

a€c

4. foreveryt € {h,...,H},
Qu(z) = (BfVipa)(z),  z€Ch

J.2. Control Bellman-Whitney Recursion

Define recursively
c —ctl
Vit =V =0.
Forh=H,H —1,...,1, define the supported lower and upper control Bellman targets

—ctl

gi:,ctl( )= (BhV‘?ﬂl)( )s Q;J;Cﬂ( c) = (B Vj11)(e), c € Ch,

and then the lower and upper control Bellman—Whitney envelopes

ctl Al o+ +
QY =Wy 9hers  Qn =Wi, 9hcus a.n

together with the induced lower and upper control values

—ctl

Vil(s) == max @ (s,a), V3(9) = max @y (s,0). s €S (0:2)
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The lower envelope QCM should be interpreted as a uniformly certified action lower bound, while ta is the corresponding
uniform action upper bound. The theorem below shows that every control-compatible tail lies between them.

Theorem J.3 (Control Bellman—Whitney sandwich). Assume theorems 2.1 and J.1. Then:

1. the recursive lower and upper control tails are feasible:

@V vttt @ VIO et he ),
2. for every h € [H) and every (Q;, V;)41 € ¢5*4F,
Q(2) < Qu(x) <Q)(x)  Vre X, Ve {h,... H}, (1.3)
and therefore
Vl(s) < Vi(s) < Vi (s)  VseS, Vte{h,... H} (1.4)

Proof. We begin with feasibility. The proof is by backward induction on h.

Base case: h = H. Since Kﬁ}lﬂ = V;;IH = 0, the zero function belongs to V}:}ﬁ . By theorem J.1, both supported

targets
Iren(c) = (BEO)(©),  gfca(0) = (BEO)(©),  ce€Cu,

are Ly-Lipschitz on Cy. Therefore, by theorem B.4, the envelopes Q;;l and @Zl are bounded, Borel measurable,
Lg-Lipschitz on X'f7, and satisfy

¢ _ —ctl
Q;l(x) = gH,ctl(x)v Qp (v) = g};ctl(ﬂ?), z € Cy.

By definition,
Vil(s) = max QM (s,a), Vi (s) = maxQy (s,a),

so both terminal control tails are feasible.

Induction step. Fix h € {1,..., H — 1} and assume the recursive lower and upper control tails are feasible from stage
—ctl . . ..
h + 1 onward. Then Q‘;ﬁr L and ta+1 are Ly1-Lipschitz, so by definition
t1 grotl t1,L
Vit Vil € Viyr -

Applying theorem J.1 shows that the supported targets g, ., and g,tctl are Lj-Lipschitz on C}. By theorem B.4, the

t1 . . . . —ectl
envelopes Q" and @Z are exact Ly-Lipschitz extensions of these supported targets. Defining Zzﬂ and VZ via (J.2)

therefore yields feasible control tails from stage h onward.
This proves the first claim.

We next prove the sandwich inequalities, again by backward induction on ¢.
Basecase: t = H. Let (Qu,Vy,Vuy1 =0) € 6?,15 On the support,
Qu(c) = (B0)(0) = gg.ca(©) = 9 cu(c), ¢ €Ch.
Since Qg is Ly-Lipschitz on Xy, the extremal characterization in theorem B.3 gives
Qﬁl <Qu < @21 pointwise on Xp;.

Taking maxima over actions yields
—etl .
Vil <y <Vy pointwise on Sg.
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Induction step. Fixt € {h,..., H — 1} and assume

Vt+1 < Vi1 < VtJrl pointwise on Sy 1.

By monotonicity of conditional expectation,

—ctl

(BIVEL)(e) < (BfVirr)(e) < (BfVip)(e),  c€Ch

Since (@, V;) is control-compatible,
Qu(e) = (BfVip1)(e),  ce€Cy,

and therefore
g;CtI(C) < Qi(c) < g::ctl(c), ce .
Because () is L;-Lipschitz on A}, theorem B.3 implies

t1 —ctl . .
QC W, L Itctl = Q: < Wt Lfgt o = Q@ pointwise on X;.

Taking maxima over actions yields

tl
) —C

vel(s) = maxggtl(s, a) <maxQ(s,a) = Vi(s) < max@?l(s, a) =V, (s),

forall s € S;.
This completes the induction. O

Remark J.4 (No sharp interval claim for control). The fixed-policy sharp interval theorem relied on convexity of the feasible
tail class. In control, the map ) — max, (-, a) is nonlinear, and Qf;tlHL is generally not convex. Accordingly, theorem J.3
is stated as a uniform feasibility and sandwich result rather than as an exact interval characterization for optimal values.
This is the mathematically correct level of generality for certification.

J.3. Certifiably Good, Bad, and Ambiguous Actions

We now define the action-level certification sets induced by the control Bellman—Whitney envelopes.

Definition J.5 (Uniform action certificates). Fix a stage h € [H], a state s € Sj,, and a tolerance 6 > 0. Define
AB0Y (5:6) = {a eA: Q}Clﬂ(s, a) > max@?l(s, a') — (5},
— a’e€A

—ctl

Apad(s;6) = {a €A:Qy (s,a) < maXQCtl(s a') — 5}

and

AR (556) 1= AN (A5 (556) U AR (5;9) ).

The next lemma records the exact certification meaning of these sets.
Lemma J.6 (Uniform good/bad action guarantees). Assume theorems 2.1 and J.1, and fix h € [H], s € Sy, and § > 0.

1. If a € AfP(s;6), then for every (Qr, V)13 € €l
Qn(s,a) > Vi(s) — 0. (1.5)

Thus a is uniformly d-optimal across the entire control-compatible class.

2. Ifa € AY*(s;6), then for every (Qt, Vt)H+1 c QZHHL’
Qn(s,a) < Vi(s) — 6. J.6)
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More strongly, if

al € argmax Qzﬂ(s, a'),
a’e A T

then
Qn(s,a’) > Qnu(s,a) + 9 (1.7

for every control-compatible tail.

Proof. Fix a control-compatible tail
(Qu V(L) € Gl
By theorem J.3,
QM (s,d') < Quls, ') < Q) (s,a')  Vd € A,

and
—ctl

Vitl(s) < Va(s) < V), ().

Also,
‘/ = m ( ? ! .
h(S) a’gﬁ h(S,(I )

Suppose first that a € A%"Od(s; J). Then
—ctl
Qzﬂ(s,a) > II?{[IE}XQh (s,a’) — 4.
Hence "
Vi(s) = H}f}th(s,a’) < max Q) (s,d)) < Q;“(s,a) +0 < Qn(s,a)+4,

which proves (J.5).

Now suppose that a € AP*d(s; §). Let

a' € argmax Qzﬂ(s,a’).
a’€e A T

By definition of A4 (s; §),
Q5 (s,0) < Q(s,ah) — 6.
Therefore o
Qh(saa) S @Z (Sa a) < Q;tl(saa.r) - 5 S Qh(sa aT) - 67

which proves (J.7). Since V3, (s) > Qn(s, a’), we also have

Qn(5,a) < Qn(s,a’) =& < Vi(s) = 4,
proving (J.6). O
Corollary J.7 (Certifiable control under ambiguity). Assume theorems 2.1 and J.1. Fix h € [H|, s € Sy, and § > 0. Then:

1. every action in A2°°%(s; 8) is uniformly -optimal over the entire control-compatible class €5 2 ;

2. every action in Azad (s;9) is uniformly §-suboptimal over the entire control-compatible class Q:Z“HL

3. every action in A?Lmb(s; 0) is neither certifiably §-optimal nor certifiably §-suboptimal on the basis of the Bellman—
Whitney envelopes alone.

Proof. The first two claims are exactly theorem J.6. The third is immediate from the definition of A2™P(s;4) as the
complement of the certifiably good and certifiably bad sets. O
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J.4. Interpretation

The corollary above provides the precise control consequence needed in the main text. The lower and upper control Bellman—
Whitney envelopes do not merely bound the value of a fixed target policy; they induce action-level certificates. If an action
survives the lower-vs-upper comparison in .A’,fOOd(s; 0), then it is uniformly near-optimal across all control-compatible tails.
If it falls into Agad(s; 9), then it is uniformly suboptimal. The remaining actions are not artifacts of loose analysis: they are
exactly those whose status cannot be resolved from the Bellman—Lipschitz ambiguity class alone.

K. Counterexamples and Failure Modes

This appendix records four short constructions that clarify the precise scope of the Bellman—Whitney theory. The first
shows that genuine support holes place the problem outside density-ratio point-identification frameworks even when the
Bellman—Whitney interval is finite and sharp. The second shows that comparator-style partial coverage does not identify
arbitrary uncovered target policies (Uehara & Sun, 2022). The third explains why the control section of the paper is stated as
an action-certification theorem rather than a sharp interval theorem. The fourth shows that Bellman collapse is not merely a
convenient proof device: without it, a direct history-space reduction can be exponentially larger in the horizon, even when
the underlying Markov state space is constant, in contrast to one-step contextual smoothness formulations (Khan et al.,
2024).

K.1. Genuine Support Holes Destroy Density Ratios

Proposition K.1 (No finite density ratio under a genuine support hole). Consider the one-step problem H = 1 with:

1. a single state so;
2. action space A = {0,1};

3. behavior support
Cr = {(s0,0)};

A

. supported reward mean
E[R; | X1 =(50,0)] =0;

5. Bellman—Lipschitz radius L1 = L > 0.

Let the target policy choose the uncovered action:
m1(- | 80) = 1.

Then:

1. the target occupancy measure is not absolutely continuous with respect to the behavior occupancy measure, so no
density ratio dpT /dp? exists;

2. the Bellman—Whitney identified interval is nevertheless finite and sharp:
" =[-L, L]
Proof. Because the behavior support is the singleton (s,,0), the stagewise behavior occupancy is

PY = (s, .05

whereas the target occupancy is
pir = 6(5071)-

Suppose, for contradiction, that there were a measurable density ratio w = dpT /dp?. Then

L= pf({(s0, 1)) = [ (s D} @) w(e) phld) =0,
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since p? puts no mass on (s,, 1). Thus pT & pb and no density ratio exists.

We now compute the Bellman—Whitney interval. Since H = 1, the supported mean is the scalar function
mi(c) =0 for ¢ = (s0,0) € C}.

Because the product metric from Appendix A separates the two actions by one unit,

d1((s0,1), (506,0)) = 1.

Therefore the lower and upper Bellman—Whitney envelopes at the uncovered target point are

Q] (s0:1) = sup {mr () = Lia((s6,1), )} =0~ L= L,

and
Qf (50,1) = inf {mi(c) + L ((so,1),¢)} =0+ L = L.

Since the target policy is deterministic at so,

I7 = [Vi(s0). V1 (50)] = [@F (50, ). Q1 (50 1)] = [-L. L.
This interval is sharp by theorem 3.2. O

Remark K.2. Theorem K.1 isolates the precise regime in which the present paper operates. The target value is not point-
identified by overlap-based methods because the relevant density ratio does not exist, yet the Bellman—Whitney interval
remains finite and informative.

K.2. Covered Comparators Do Not Identify Uncovered Targets
Proposition K.3 (Comparator coverage does not imply target-policy identification). Consider the two-stage problem H = 2
with:
1. singleton state spaces
S1 = {81}7 Sy = {82}§
2. action space A = {0,1};

3. behavior support
C1 ={(51,0)}, Ca = {(52,0)};

4. zero stage-one reward and deterministic transition from (s1,0) to $a;

5. supported stage-two reward mean
E[RQ | X2 = (52,0)] = 0;

6. Bellman—Lipschitz radii L1, Ly > 1.

Let 7 denote the covered comparator policy that chooses action 0 at both stages, and let T** denote the target policy
that also chooses action 0 at stage 1 but chooses the uncovered action 1 at stage 2. Then:

1. the covered comparator is point-identified with value

cov

VT (s1) = 0;

2. the uncovered target policy is not point-identified and satisfies
ta:

I™" = [—La, Ly).
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Proof. Under 7°°V, the only visited state—action points are the observed support points (s1,0) and (s2,0). Since both
stagewise support Bellman targets are exactly known and equal to zero, the value of the covered comparator is

cov

Vit (s1) =0.

For the uncovered target 7*2", stage 1 is still covered, but stage 2 visits the unsupported action (so, 1). At stage 2, the same
calculation as in theorem K.1 gives

Qg(827 1) = _L27 @;(827 1) = L2~

Hence
V3(s2) = —Lo, Va(s2) = Lo,

because the target policy is deterministic at stage 2.

At stage 1, the target takes the covered action (s1,0), the stage-one reward is zero, and the transition to s is deterministic.
Therefore the supported Bellman target at stage 1 is exactly the continuation value at sg, so

Vi(s1) =V3(s2) =—La,  Vi(s1) =Vy(s2) = Lo.

By theorem 3.2,

tar

7" = |Vi(1), Vi(s1)| = [~La, Lo].
O

Remark K.4. Theorem K.3 shows that guarantees relative to covered comparators do not identify the value of an arbitrary
target policy that enters a support hole, even if the target shares the entire earlier trajectory with a covered policy and deviates
only at a single final decision.

K.3. The Control-Compatible Class Is Not Convex

The next example explains why the control section proves a sandwich/certification theorem rather than a sharp interval
theorem for optimal values.

Proposition K.5 (Nonconvexity of the control-compatible tail class). Consider the one-step control problem H = 1 with:

1. a single state s;

2. action space A = {0,1};
3. support

Cr ={(50,0)};
4. supported reward mean

E[Rl | X1 = (SO,O)] = 0;
5. Bellman-Lipschitz radius L, = 2.
Then the control-compatible class @it;f from Appendix J is not convex.

Proof. Define two state—action value functions

Q+(Sm 0) =0, Q+(Soa 1) =2,

and
Q™ (56,0) =0, Q (50,1) = —2.

Because the action separation in the product metric is one,
Lip,(Qt) =2, Lip;(Q7)=2.
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Both functions are therefore L;-Lipschitz. On the observed support, both satisfy the Bellman equality
Q" (50,0) = 0=Q (s0,0),

which matches the supported reward mean.

Now define the corresponding control values by pointwise maximization:

V+(30) = maX{QJr(sm 0), Q+(307 1)} =2,
and

V= (s0) = maX{Q_(so, 0), Q™ (so, 1)} =0.

Hence both pairs
QT VEV=0), (Q7,V7,12=0)

t1,L
belong to €7
Consider now the midpoint pair
_ 1 _ 1
Q=3@Q"+Q),  Vi=s(Vt+vo).

Then

Q(s0,0) =0, Q(s0,1) =0, Viso) = 1.
The function @ is still 2-Lipschitz and satisfies Bellman equality on the support, but

meaj(Q(sma) =0#1="V(s).

Thus the averaged pair (Q, V, Vo = 0) is not control-compatible. Therefore @it;IL is not convex.

Remark K.6. The obstruction in theorem K.5 is exactly the nonlinearity of the maximization operator ) — max, Q(-,a).
This is why the control theory in Section 7 is framed in terms of certification sets rather than sharp scalar intervals.

K.4. History-Space Reduction Can Be Exponentially Larger

O

The final example shows that Bellman collapse is not merely a proof convenience. Without exploiting Markov structure, a
direct history-space contextual reduction can grow exponentially with the horizon even when the Markov state space is

constant.

Proposition K.7 (Exponential history-space blow-up without Bellman collapse). Fix any horizon H > 1. Consider the

Markov family with:

1. a single state at each stage,
Sn={sn},  he[H]

2. action space A = {0,1};

3. behavior policy that randomizes independently and uniformly at every stage:
pun(- | 1) = Unit{0, 1};
4. deterministic state transition from sy, to Sy for every action.

Then:

1. the stagewise Markov state—action space has constant size
|Xul =2 Vhe[H];
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2. the stage-h history space
Hp = {(a1,...,an-1,5n) : a; € {0,1}}

has cardinality

[Hn| =21

3. consequently, any direct one-step contextual reduction that treats distinct histories as distinct contexts at stage h (Khan
et al., 2024) must represent at least

|Hh ><.A| =2h

history—action pairs, whereas the Bellman—Whitney recursion represents the same stage using only the two Markov
state—action points in X},.

Proof. The first claim is immediate: each stage has one state and two actions, so

|| = [{sn} x{0,1} = 2.

For the second claim, a stage-h history consists of the fixed current state s together with the sequence of past actions
(a1,...,an—1). Since each past action can be chosen independently from {0, 1}, the number of distinct histories is exactly

2h=t,
The third claim follows because a one-step contextual reduction over histories must index the stage-h decision problem by
the context-history pair (Hy,, ap) € Hp, x A, which has cardinality
[Hp x Al = |Hpu||A] = 20712 =28,
By contrast, the Bellman—Whitney recursion uses only the Markov state—action domain X}, whose size is 2. O
Remark K.8. Theorem K.7 shows that Bellman collapse is not cosmetic. Even on a constant-state MDP, a direct history-space

treatment distinguishes exponentially many contexts, while the Bellman—Whitney recursion remains stagewise Markov and
therefore linear in the horizon.

L. Extended Related Work

This appendix positions the Bellman—Whitney framework relative to the closest neighboring theory lines. The most relevant
comparisons are not generic “offline RL” references, but works that are close along one of the following axes:

1. partial identification without overlap;

2. sequential off-policy evaluation under weak but nonzero overlap;

3. interval methods for bias or misspecification in point-identified OPE;

4. sequential lower/upper bounds under confounding or hidden bias;

5. generic conditional-linear-program formulations of partial identification;

6. offline RL under partial coverage;

~

robust dynamic programming under exogenous ambiguity.

The paper is closest to these lines, but not reducible to any of them.
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One-step no-overlap partial identification under smoothness. The nearest one-step antecedent is Khan et al. (2024),
who study off-policy evaluation without overlap in the contextual setting under nonparametric smoothness assumptions, with
a particular focus on Lipschitz smoothness. Their main contribution is a sharp upper/lower characterization of the one-step
value under no overlap, together with optimal estimators of those bounds. Our theorem 3.3 shows that the Bellman—Whitney
framework recovers exactly that one-step geometry when H = 1. The distinction is that our main object is not a contextual
LP or a single-stage smoothness program, but a sequential Bellman collapse: under Bellman—Lipschitz closure, the full
long-horizon identified set reduces to a backward dynamic envelope recursion. This Bellman collapse is the structural
novelty; Appendix K shows that a direct history-space reduction can be exponentially larger in the horizon.

Weak-overlap sequential OPE. A different line studies sequential OPE when overlap is weakened but not destroyed.
The closest such paper is Mehrabi & Wager (2024), who study off-policy evaluation in MDPs under weak distributional
overlap. Their analysis remains in a point-identified regime and assumes that the target/data distribution ratio satisfies
a square-integrability or tail-type condition, leading to truncated doubly robust estimators with slower-than-n~'/2 rates
when the overlap deteriorates. By contrast, our target policy may enter regions of genuine zero support, so no density ratio
need exist at all (Appendix K). The fundamental object is therefore not a single latent value but an identified interval. In
short, Mehrabi & Wager (2024) weaken overlap while preserving point identification; we drop point identification itself and
characterize the sharp identified set.

Intervals from approximation error versus intervals from support holes. Jiang & Huang (2020) introduce minimax
value intervals for off-policy evaluation and policy optimization that unify value-learning and weight-learning views and
quantify misspecification bias in function-approximation-based OPE. Those intervals are extremely important conceptually,
but they serve a different purpose from ours. Their interval quantifies bias under approximate models in a point-identified
problem; our interval quantifies partial identification under genuine support holes. In the Jiang—Huang framework, if the
relevant function classes are correct, the interval can collapse even when coverage is imperfect. In our framework, even
with exact population knowledge of the supported Bellman data, the interval may remain nondegenerate because the target
policy leaves the observed support. This distinction is exactly the one formalized by the geometry and sharpness theorems
in Sections 5 and G.

Sequential lower/upper bounds under confounding or hidden bias. Another nearby line studies sequential off-policy
evaluation when the data are not only unsupported but also confounded. The closest paper here is Zhang & Bareinboim
(2025), who derive Bellman-style lower and upper value bounds for confounding-robust off-policy evaluation using causal
eligibility traces. The conceptual similarity is obvious: both papers replace point identification by lower/upper Bellman
recursions. The distinction, however, is equally important. Their setting is a causal identifiability problem driven by
unobserved confounding and observational bias; ours is a support-hole partial-identification problem in a fully observed
Bellman-smooth model class. Their bounds arise from causal restrictions; ours arise from metric Bellman—Lipschitz
extension geometry. Correspondingly, our main theorem is a sharp Bellman—Whitney identified interval together with a
no-gap duality theorem and a dynamic support-hole geometry theorem, whereas their analysis is organized around causal
Bellman bounds and eligibility-trace estimators.

Generic conditional LP formulations of partial identification. Ben-Michael (2025) develop a general framework for
estimation, inference, and policy learning when the parameter of interest is partially identified by a family of conditional
linear programs. That paper is perhaps the closest abstract methodological relative of our work: it treats partially identified
decision problems as optimization problems over conditionally indexed linear constraints. The relationship is that our
Bellman—Whitney programs can be viewed as a very structured sequential specialization of that philosophy. The distinction
is that our paper exploits the Bellman structure to collapse a potentially trajectory-indexed partial-identification problem into
a stagewise dynamic program with exact recursive envelopes, a strong duality theorem, and a width geometry that admits
explicit least-favorable sequential instances. In other words, Ben-Michael (2025) provide a generic conditional-LP language,
whereas our contribution is a Bellman-specific structural collapse theorem.

Offline RL under partial coverage. A separate and highly relevant line studies partial coverage in offline RL. The
closest foundational paper here is Uehara & Sun (2022), who develop pessimistic model-based offline RL under partial
coverage. More recently, Liu et al. (2026) study offline RL under QQ*-approximation and partial coverage, introduce an
intrinsic complexity notion for partial-coverage offline RL, and derive new complexity and sample-efficiency results together
with a second-order performance-difference lemma. These papers are close in spirit because they explicitly abandon full
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coverage. Nevertheless, they study a different formal object from ours. Their goal is to learn a good policy or characterize
sample complexity in a point-identified offline RL problem under structural coverage conditions—often relative to suitably
covered comparators or complexity classes. Our goal is to characterize the sharp identified set of an arbitrary fixed target
policy that may itself enter uncovered regions. Appendix K makes this distinction explicit: covered comparators can be
point-identified while an uncovered target policy remains only partially identified.

Robust MDPs and rectangular ambiguity. The control corollary in Section 7 is also related in spirit to the robust
dynamic-programming literature, especially the rectangular uncertainty frameworks of Iyengar (2005) and Nilim & Ghaoui
(2005). Both that literature and our control appendix rely on stagewise rectangularity to obtain time-consistent backward
recursions. The difference is in the source and interpretation of the uncertainty set. In robust MDPs, the analyst posits
an exogenous ambiguity set over transition laws and optimizes a worst-case value. In our setting, the uncertainty set is
endogenously induced by observed support constraints together with a Bellman-Lipschitz extension class. The resulting
control output is therefore not a distributionally robust policy in the usual sense, but a set of certifiably good, certifiably bad,
and intrinsically ambiguous actions under partial identification.

What is genuinely specific to the present paper. Taken together, the distinctions above explain the exact contribution of
the Bellman—Whitney framework:

1. it treats arbitrary target policies that may enter genuine support holes, rather than weak-overlap or comparator-only
regimes;

2. it gives a sharp identified interval, not merely valid lower and upper certificates;

3. it derives a no-gap dual characterization of the interval endpoints through one-sided Bellman relaxations;

4. it identifies a dynamic support-hole geometry and proves its sharpness on explicit least-favorable sequential families;
5. it separates irreducible identified-set width from endpoint-estimation difficulty;

6. it yields action certificates for control without overclaiming a sharp optimal-control interval in a nonconvex class.

These are the exact senses in which the present work is adjacent to, but not subsumed by, the neighboring literatures above.

65



