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Abstract

We study reinforcement learning (RL) with lin-
ear function approximation. For episodic time-
inhomogeneous linear Markov decision pro-
cesses (linear MDPs) whose transition probabil-
ity can be parameterized as a linear function of
a given feature mapping, we propose the first
computationally efficient algorithm that achieves
the nearly minimax optimal regret O(dv H3K),
where d is the dimension of the feature mapping,
H is the planning horizon, and K is the num-
ber of episodes. Our algorithm is based on a
weighted linear regression scheme with a care-
fully designed weight, which depends on a new
variance estimator that (1) directly estimates the
variance of the optimal value function, (2) mono-
tonically decreases with respect to the number of
episodes to ensure a better estimation accuracy,
and (3) uses a rare-switching policy to update the
value function estimator to control the complex-
ity of the estimated value function class. Our
work provides a complete answer to optimal RL
with linear MDPs, and the developed algorithm
and theoretical tools may be of independent in-
terest.

1 Introduction

How to make reinforcement learning (RL) efficient with
large state and action spaces has been a central research
problem in the RL community. A widely used approach
is function approximation, which approximates the value
function in RL with a predefined function class for efficient
exploration and exploitation. Although the intuition is sim-
ple, some basic questions about the function approxima-
tion approach still remain open. For instance, what is the
optimal sample complexity (or regret) for RL algorithms
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with function approximation to find the optimal policy?
Such optimal sample complexity results have been widely-
studied and established for tabular RL methods (e.g., Azar
et al. 2017; Zhang and Ji 2019; Zhang et al. 2020), but are
still understudied for RL with function approximation.

Some recent works have studied the optimal regret results
for a special class of MDPs called linear mixture Markov
decision processes (linear mixture MDPs) (Jia et al., 2020;
Ayoub et al., 2020; Zhou et al., 2021a; Zhou and Gu, 2022),
which assume that the transition probability of the MDP is
a linear combination of several base models. More specif-
ically, Zhou et al. (2021a) proposed the near-optimal algo-
rithm for time-inhomogeneous linear mixture MDPs. Zhou
and Gu (2022) further proposed near-optimal horizon-free
algorithm for time-homogeneous linear mixture MDPs un-
der the assumption that the total reward is bounded by 1.
However, the computational efficiency of their algorithms
highly depends on the value-targeted regression procedure
(Jia et al., 2020; Ayoub et al., 2020), which relies on an in-
tegration or sampling oracle of the individual base model.
Such an integration or sampling oracle exists for some spe-
cial linear mixture MDPs but can be computationally ex-
pensive or even intractable in the general case.

Another line of works studies the linear Markov decision
processes (linear MDPs) (Yang and Wang, 2019; Jin et al.,
2020), which assumes that the transition probability and the
reward of the environment enjoys a compact low-rank rep-
resentation. The most appealing feature of linear MDPs is
that they can induce a linear structure of the value function
for any policy, which makes sample-efficient RL possible.
Meanwhile, the algorithms for linear MDPs directly ap-
proximate the value function itself, which is computation-
ally more efficient than the algorithms for linear mixture
MDPs. In particular, Yang and Wang (2019) first proposed
a near-optimal RL algorithm with the access to a generative
model, which can generate any number of samples for any
given state-action pairs. Without accessing the generative
model, Jin et al. (2020) proposed an LSVI-UCB algorithm
based on the principle of optimism in the face of uncer-
tainty and achieved O(vVd3H*K) regret, where d is the
dimension of a linear MDP, H is the planning horizon and
K is the number of episodes. Nevertheless, their algorithm
is not optimal since there exists an O(v/dH) gap between
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their regret upper bound, and the lower bound O (dv H3K)
proved in Zhou et al. (2021a). Zanette et al. (2020b) stud-
ied a more general MDP class called low Bellman error
class, which contains linear MDPs as a special case, and
they proposed a computationally inefficient algorithm with
a near-optimal regret.

Therefore, a natural question arises!:

Can we design a computationally efficient algorithm that
achieves the minimax optimality for linear MDPs?

We give an affirmative answer to the above question in this
work. Our contributions are listed as follows.

¢ We propose an algorithm LSVI-UCB++ which attains a
near-optimal regret O(dv H3K') when K is large, which
matches the lower bound (Zhou et al., 2021a) up to loga-
rithmic factors. To the best of our knowledge, this is the
first computationally efficient RL algorithm that is nearly
minimax-optimal for linear MDPs.

* The first key component of our algorithm is a variance-
aware weighted ridge regression scheme, which is firstly
introduced to acheive nearly minimax optimal regret for
linear mixture MDPs in Zhou et al. (2021a) and later im-
proved in Zhou and Gu (2022) to achieve horizon-free
regret. Such a component reduces the variance of the es-
timators in our algorithm, which leads to a v/H improve-
ment in the regret over Jin et al. (2020).

* To improve the d dependence, inspired by previous
works for tabular RL (Azar et al., 2017), our algorithm
utilizes a new strategy to estimate the variance of the es-
timated value function. Unlike the previous approach for
linear mixture MDPs (Zhou et al., 2021a), our new es-
timator directly estimates the variance of the frue value
function and computes the difference between the vari-
ances of the true value function and the estimated one.
Such a strategy allows the variance estimator to focus on
a simpler function class that only includes the true value
function, and therefore gives a tighter confidence set than
that in Jin et al. (2020).

* To obtain a uniform variance upper bound, we construct
our value function estimator as a monotonically decreas-
ing estimator with a “rare-switching” update strategy,

"'We are aware of a recently published work (Hu et al., 2022),
which claims to achieve the nearly minimax optimal regret for
linear MDPs. However, a closer examination of their proof can
find a technical error, which makes their result invalid. We will
discuss it in more detail and show why our algorithm and proof
can get around the issue in Appendix A. Using the techniques pro-
posed by our paper, Hu et al. (2022) recently fixed the technical
flaw by using the “rare-switching” update strategy and also aban-
doning the over-optimistic estimator. This is acknowledged in the
updated arXiv version of Hu et al. (2022).

Model Algorithm Regret
inetal, 2000 O(VEHE)
Linear MDP =

LSVI-UCB++ 0 ( d \/ﬁ)

(Our work)
Q(dvVH3K)

Lower bound Zhou et al. (2021a)

Table 1. Comparison of RL with linear function approximation in
terms of regret guarantee.

which makes the estimated value function decrease with
respect to the episodes and being updated rarely. To-
gether with our new variance estimator, we can remove
the additional v/d dependency from the previous regret,
which makes our algorithm nearly minimax optimal. No-
tably, our algorithm only needs to update the policy
O(log K) times instead of K times, and therefore enjoys
a low-switching cost.

For the ease of comparison, we summarize the regret
bounds of our algorithm and previous algorithms for lin-
ear MDPs in Table 1.

Recently, an independent concurrent work (Agarwal et al.,
2022) proposed a different algorithm that can also achieve
near-optimal regret for linear MDPs. Their algorithm fol-
lows the algorithm design in Hu et al. (2022), which in-
troduces an additional over-optimistic value function to
construct a monotonic variance estimator, and a non-
Markovian policy to fix the technical flaw in Hu et al.
(2022). In contrast, our algorithm takes a neat approach
and constructs the monotonic variance estimator with a
simple “rare-switching” update strategy, which enjoys low-
switching cost. Agarwal et al. (2022) also studied RL
with nonlinear function approximation, which is beyond
the scope of this work.

Notation In this work, we use lowercase letters to denote
scalars and use lower and uppercase boldface letters to de-
note vectors and matrices respectively. For a vector x € R?
and matrix ¥ € R%*?, we denote by ||x||» the Euclidean
norm and ||x||s = Vx T Xx. For two sequences {a,,} and
{bn}, we write a,, = O(b,,) if there exists an absolute con-
stant C such that a,, < Cb,,, and we write a,, = Q(b,,) if
there exists an absolute constant C' such that a,, > Cb,.
We use O(+) and Q(+) to further hide the logarithmic fac-
tors. Forany a < b € R, z € R, let [z], ;) denote the trun-
cate functiona-1(z < a)4x-1(a <2z < b)+b-1(b < z),
where 1(-) is the indicator function. For a positive integer
n, we use [n] = {1,2,..,n} to denote the set of integers
from 1 to n.
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2 Related Work

Near-optimal tabular reinforcement learning There is a
voluminous amount of works developing nearly minimax
optimal algorithms for tabular MDPs under different set-
tings (Azar et al., 2017; Zanette and Brunskill, 2019; Zhang
and Ji, 2019; Simchowitz and Jamieson, 2019; Zhang et al.,
2020; 2021a; He et al., 2021b). A key idea behind these
works is to exploit the O(H?) total variance of the value
functions for each episode (Azar et al., 2017; Jin et al.,
2018). Azar et al. (2017) first proposed this idea to de-
sign Bernstein-type bonuses in tabular MDPs and provided
an O(V H2SAK) regret upper bound, which matches the
lower bound for the tabular setting. In their analysis, Azar
et al. (2017) also introduced a new value function decom-
position scheme which mainly focuses on the variances of
the optimal value function rather than the estimated value
function. Zhang et al. (2021a) further improved the depen-
dence on H for the constant terms and achieved a nearly
minimax optimal horizon-free regret (nearly independent
of H) under the assumption that the total reward is bounded
by 1. Our algorithm extends the idea of Bernstein-type
bonuses and value function decomposition in Azar et al.
(2017) to RL with linear function approximation.

Reinforcement Learning with Linear Function Approx-
imation. There exists a large body of literature on RL with
linear function approximation (Jiang et al., 2017; Dann
et al., 2018; Yang and Wang, 2019; Jin et al., 2020; Wang
et al., 2020; Du et al., 2019; Sun et al., 2019; Zanette et al.,
2020a; Yang and Wang, 2020; Modi et al., 2020; Ayoub
et al., 2020; Zhou et al., 2021a; He et al., 2021a; Zhou and
Gu, 2022). All these works assume certain linear structures
of the underlying MDP. The most related work to ours is
initiated by Yang and Wang (2019), which assumes that
the reward function and the transition probability are lin-
ear in the feature mapping ¢(s, a) for each state-action pair
(s,a). Jin et al. (2020) further considered Linear MDPs
and proposed LSVI-UCB which achieves an O(vVd® HK)
regret bound. Zanette et al. (2020a) proposed a Thomp-
son sampling based algorithm for linear MDPs, which at-
tains a regret upper bound of order O (v d*H®K). Another
popular MDP model for RL with linear function approxi-
mation is linear mixture Markov Decision Processes (Modi
et al., 2020; Yang and Wang, 2020; Jia et al., 2020; Ayoub
et al., 2020), or Linear Kernel MDPs (Zhou et al., 2021b),
where the transition probability is a linear combination of
several base models. For linear mixture MDPs, Zhou et al.
(2021a) is the first to achieve a nearly minimax optimal re-
gret bound. There are also works achieving horizon-free
regret bounds for time-homogeneous linear mixture MDPs
(Zhang et al., 2021b; Zhou and Gu, 2022). Compared with
Zhou et al. (2021a), our algorithm is the first to achieve the
near-optimality for linear MDPs.

3 Preliminaries

In this work, we consider the episodic Markov Decision
Processes (MDP), where the MDP can be denoted by a tu-
pleof M (S, A, H,{rp}_,,{P,}L ). Here, S is the state
space, A is the finite action space, H is the length of each
episode (i.e., planning horizon), rj, : S x A — [0, 1]? is the
reward function at stage h and Py (s|s, a) is the transition
probability function at stage & which denotes the probabil-
ity for state s to transfer to next state s’ with current action
a. Following Jin et al. (2020), we assume that S is a mea-
surable space with possibly infinite number of states and .4
is a finite set. A policy 7 : S x [H] — A is a function
that maps a state s and the stage number h to an action a.
For any stage h € [H] and policy 7, we define the value
function V;(s) and the action-value function Q7 (s, a) as
follows:

QZ(&(I) = Th(sa a)
H

+ E|: Z Th (sh/,ah/)

h/=h+1
Vir(s) = Qf (s, 7(s, b)),

Sp = S,ap = a|,

where sprp1 ~ Pp(:|sp,an ) denotes the state at stage
h' + 1 and apr = 7(sp, h') denotes the action at stage
h' . Furthermore, we can define the optimal value function
Vy¥ and the optimal action-value function Q}, as V;*(s) =
max, V;7(s) and Q. (s, a) = max, Q7 (s, a). By this def-
inition, the value function V;™(s) and action-value func-
tion Q7 (s,a) are bounded in [0, H]. For any function
V 18 = R, we denote [P,V](s,a) = Eyp, (.|s,0)V (5)
and [V, V](s,a) = [P, V2|(s,a) — ([PLV](s,a))” for sim-
plicity. Thus, for every stage h € [H] and policy 7, we
have the following Bellman equation for value functions
Q7 (s,a) and V;7(s), as well as the Bellman optimality
equation for optimal value functions Q7 (s, a) and V}*(s):

QZ(& CL) = Th(S, a) + [thfzr+1](sva)’
Qn(s,a) =rn(s,a) + [PrVy1](s, a),

where V7, (s) = Vi, 1(s) = 0. At the beginning of each
episode k € [K], the agent selects a policy 7y to be fol-
lowed in this episode. At each stage h € [H], the agent
first observes the current state sf;, chooses an action fol-
lowing the policy 7 and then observes the next state with
sf.1 ~ Pa(-|sf,af). Based on these definitions, we fur-
ther define the regret in the first K episodes as follows:

Definition 3.1. For any algorithm Alg, we define its re-
gret on learning an MDP M (S, A, H,r,P) in the first K

2In this work, we study the deterministic and known reward
functions for simplicity, and it is not difficult to generalize our
results to stochastic and unknown linear reward functions in (Jin
etal., 2019), where 7 (s,a) = (p(s,a), un)-
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episodes as the sum of the sub-optimality gaps for episode
k=1,...,K,1ie,

=

Regret(K) = Z Vi (sh) — ViR (sh),

k=1
where 7y, is the agent’s policy in the k-th episode.

Linear Markov Decision Process In this work, we focus
on the linear Markov decision Process (Jin et al., 2020;
Yang and Wang, 2019), which is formally defined as fol-
lows:

Definition 3.2. An MDP M(S, A, H, {r,}IL, {P,}L))
is a linear MDP if for any stage h € [H], there exists an
unknown measure 8,(-) : S — R? and a known feature
mapping ¢ : S x A — RY, such that for each state-action
pair (s,a) € S x A and state s’ € S, we have

Pr(s']s,a) = (P(s,a),04(s")). 3.1
For simplicity, we assume that the norms of 6,,(-) and
¢(-,-) are upper bounded by ||¢(s,a)lls < 1 and
||0h(8)||2 < +/d. For linear MDPs, we have the follow-
ing property:

Proposition 3.3 (Proposition 2.3, Jin et al. 2020). For any
policy , there exist weights {wT L such that for any
state-action pair (s,a) € S x A and stage h € [H], we
have [PV}, 1)(s, 0) = ((s, @), w])

4 The Proposed Algorithm

In this section, we propose a new algorithm LSVI-UCB++
to learn the linear MDPs (See Definition 3.2). The main
algorithm is illustrated in Algorithm 1. In the sequel, we
introduce the key ideas of the proposed algorithm one by
one.

4.1 Weighted Ridge Regression

The basic framework of our algorithm follows the LSVI-
UCB algorithm proposed by Jin et al. (2020). Based
on Proposition 3.3 that the expected value function
[PrVi1](s,a) = (@p(s,a), wf), Algorithm 1 reduces the
learning of the optimal action-value function into a series
of linear regression problems. In order to have a good
estimation for the vector wj and achieve the minimax-
optimal regret result, Algorithm 1 adapts the weighted
ridge regression method (Henderson, 1975), which was
used in heteroscedastic linear bandits (Lattimore et al.,
2015; Kirschner and Krause, 2018) and more recently RL
with linear function approximation (Zhou et al., 2021a) for
linear mixture MDPs. In detail, for each stage h € [H|
and episode k € [K], we construct the estimator Wy, , by
solving the following weighted ridge regression

Wi, p < argmin A|wl|2
wcRd

Algorithm 1 LSVI-UCB++
Require: Regularization parameter A > 0, confidence ra-
dius 3, 3, B
1: Initialize k. = O and for each stage h € [H] set
Yo.h, B1,n — AL
2: For each stage h € [H| and state-action (s, a) € SX A,
set Q()’h(& (l) «— H, Qo’h(s, a) +~0

3: for episodes k =1,..., K do
4:  Received the initial state s¥.
5. forstageh=H,...,1do
P — k=1 _— i i
6: Wk.h = k}LZZ 1 Uu? (81> @) Vie,ht1(S)41)
-« k— 1 —— i\ %
T: Wih = B3 2 imy 05 nd(sh, af) Vi (5)41)
8: if there exists a stage h' € [H] such that
det(Ek w) > 2det(2klasl7h ) then
9: Qk,n(s,a) = min {rh(s a) + Wy, FLd(s,a) +
By/é(5,0) S} b(s, ), Qu-1,a(s,a), H |
10 Qr.n(s,a) = max {rh (s,a) + Wy, FLb(s,a) —
B\/d(s.0) 5} (s, ), Quo1,n(s,a),0
11: Set the last updating episode ki, = k&
12: else
13: Qr,n(s,a) = Qr—1,n(s,a)
14: Qr.n(s,a) = Qr—1,(s,a)
15: end if
16: Yk,h(s) = max, QWL(S, a)
17: Vieh(8) = maxq Qp,n(s,a)
18:  end for
19: forstageh=1,...,H do
20 Take action a¥ «+ argmax, Qx (s, a)
21: Set the estimated variance oy, j, as in (4.1)
20 Gy max {ogp, H, 2d3H2||¢)(sh,ah)||1/2 }
23: Yhtih = 2pn + 0k7h¢(sh,a£)¢(s§, aﬁ)T
24: Receive next state s
25:  end for
26: end for

k— 1__2 T ; 2
+ i O (W (st af,) — Vi1 (8),14))
Here, we take the inverse of the estimated variances o} ,,
as the weights for the regression problem and set oy 5, as

G n = max {op, H, 2d3H2||¢<sh,ah>H”2 3

in Line 22 of Algorithm 1, which depends on the uncer-
tainty term || (s, ah)||2_1 . Note that the uncertainty-

dependent weight has also been used in He et al. (2022)
to defend the adversarial corruption in the linear bandits
problem. The reason why we want to use an uncertainty-
dependent weight can be explained by the following
lemma.
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Lemma 4.1 (Theorem 4.3, Zhou and Gu 2022). Let
{Gr}32, be a filtration, and {Xj,n,}i>1 be a stochastic
process such that xj, € RY is Gy,-measurable and e € R
is Gy41-measurable. Let L,o > 0, u* € R%. Fork > 1,
let yi, = (u*,x1) + Ny and suppose that ny,, Xy, also satisfy

Elnk|Gr] = 0, E[7|Gr] < 0°, || < R, |Ixxll2 < L.

For k > 1, let Zpy = M + YF xx], by =
Z?:l yixi, pr = Zp;'bg, and B = 5(0\/3 +
maxi<i<k |7 min{1, HXin;jl})' Then, for any 0 < § <
1, with probability at least 1 — ¢, for all k € [K], we have

”Zlexi”i’|z;l < Brs e — ¥ M|z < Br + VA 1*|2-

By Lemma 4.1, one can easily verify
that  [(Wipn, @(s,a))  —  PpVinsi(s,a)l =
O(8=/*¢(s,0)],) where 8 = O(Vd). Such

an O(v/d) dependence is similar to that in Zhou and
Gu (2022), which allows our algorithm to use a tighter
confidence set than Jin et al. (2020). Therefore, we can
construct the optimistic value function (), 5, with the linear
function and an additional exploration bonus term (Line 7
in Algorithm 1), i.e.,

Qun(s,a) = ra(s,a) + Wi ,d(s,a) + 8|, ) *b(s, )],

With the help of the exploration bonus, we can show
that the optimistic value function Q5 (s,a) is an up-
per bound of the optimal value function Q}(s,a) and
the summation of the sub-optimality gaps can be up-
per bounded by the summation of exploration bonus

ZhH:l Zszl 6\/¢(5, a)TE,;}ﬂ)(s, a). By adapting the
weighted ridge regression, Zhou and Gu (2022) proposed
HF-UCRL-VTR+, which is able to achieve a nearly min-
imax optimal regret for linear mixture MDPs. However,
their algorithm and approach cannot be directly applied to
linear MDPs, and we need to construct a pessimistic value
function V5, for the optimal value function Q; (s, a) to es-
timate the gap between Vj, 5, (s) and V;*(s), where we have
Vien(s) = Vi#(s) < Vin(s) — Vi u(s). Similar to the op-
timistic value function, we construct the vector Wy ;, by
solving the following weighted ridge regression,

Wi p, < argmin )\HWH%
weRd

k—1__ . . . . 2

+ 2o Ui,i? (W' o(sh,ah) = Vi1 (shi1))
and compute the pessimistic value function Q k,h AS:
Qrn(s,a) = r1(s,a)

+ W,Ihqﬁ(s, a) — B\/cﬁ(s, a)TE;}l(ﬁ(s, a),

where 3 = O (\/ d*H 2). We can show that the pessimistic

value function Vkvh(s) is a lower bound for the optimal
value function V;*(s).

4.2 Variance Estimator

We compare our variance estimator and its counterparts in
Zhou et al. (2021a). Zhou et al. (2021a) first introduced
variance estimators into RL with linear function approxi-
mation. They studied linear mixture MDPs, and their algo-
rithm estimates the variance of the optimistic value func-
tion Vj; p+1(s) directly. In comparison, for linear MDPs,
estimating the variance of the optimistic value function
Vi, h+1(s) will encounter the dependence issue, which is
discussed in Jin et al. (2020) and will introduce an addi-
tional v/d factor in the regret due to the covering-based
decoupling argument. Inspired by the previous works
(Azar et al., 2017; Hu et al., 2022), we decompose the
optimistic value function Vj, 541(s) into the optimal value
function V}*, , (s) and the sub-optimality gap Vj, p11(s) —
Vi, 1(s), then estimate their variances [V, V7, (s, a) and
(Vi (Viehs1 — Viie1)] (s, ) separately.

For the variance of optimal value function [V, V" ,](s, a),
since neither the variance operator V;, nor the optimal value
function V}* 1 is observable, Algorithm 1 takes several
steps to estimate these two quantities. In detail, Algo-
rithm 1 uses the optimistic value function Vj, 5,41 to esti-
mate the optimal value function V", ; and introduce an er-
ror term Dy, ;, to bound the difference between V;,Vy, 41
and V,V;", |. For the variance operator, Algorithm 1 fol-
lows Zhou et al. (2021a) to write the variance as the dif-
ference between the second-order moment and the square
of the first-order moment of V}, 5, which is upper bounded
by the bonus term E, j,. More specifically, the variance of
function V}, 5, can be denoted by

[ViVionl(s,a) = [PaVi2,)(s,0) — ([PhVisl(s,a))”.

According to the Proposition 3.3, the expectation
Py Vi, n(s,a) and Pth%h(s,a) are linear in the feature
mapping ¢(s, a) and can be approximated as follows,

[ViVip](s,a) = Vi Vi oy (sh, af)
~ ~ 2
= [w,Ihqb(sﬁ, aﬁ)] [0,H2] - [W;—,h(ﬁ(sfm aﬁ)] [0,H]’
where

Wi, i= argmin A\ w3
weRd

k—1__9 . X . 9
+ i1 O h (WT¢(527 ay,) — Vk2,h+1(32+1))

is the solution to the weighted ridge regression problem for
the squared value function. To summarize, LSVI-UCB++
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constructs the estimated variance oy, 5, as follows:

Ok,h = \/Wk,hvk,h+1](sﬁ7 a¥) + B+ Dy + H,
(4.1)

where L), ;, and Dy, j, are defined as follows
Ej p = min {ﬂ’|2_1/2 (shrap)| H2}

-+ min {ZHBHE 1/2¢(sh, ah)

A

. ~T kK LT k _k
Dy, = min {4d3H2 (Wk,hqs(shv ap) — Wk,h(b(shv ap,)

+ 2/3\/¢(8£,aﬁ)TEﬁLcﬁ(sﬁ,aﬁ)) , d3H3}.

Here EJ, 5, is the error between the estimated variance and
the true variance of Vj, 41, and Dy, 5, is the error between
the variance of V}, ;41 and the variance of the optimal value
function V;'. For term Dy, ;,, we use the difference between
the optimistic value function V}, ;, and the pessimistic value
function Vk.,h to bound the difference between V}, 1, and V.
More discussions on the decomposition and the variance
estimator can be found in Section 6.

5 Main Results

In this section, we provide the regret bound for our algo-
rithm LSVI-UCB++.

Theorem 5.1. For any linear MDP M, if we set the pa-
rameters \ = 1/H? and confidence radius 3, 3, 3 as

5= O(HVA+\/dlog? (1 + dKH/(5))) ).

3= 0(Hx/ﬁ+ \/d3H2 log® (dHK/(M))),

f=o(mvax+ VB H log? (AHE/(5V))),

then with high probability of at least 1 — 76, the regret of
LSVI-UCB++ is upper bounded as follows:

Regret(K) < O (d\/H3K + d7H8).

In addition, the number of updates for Qy, p, Q;ﬁh is upper
bounded by O(dH log(1 + K/\)).

Remark 5.2. When the number of episodic K satisfies that
K is large, the regret can be simplified as O(d\/ H3K).
Compared with the lower bound Q(dv H3K') proved in
Zhou et al. (2021a), our regret bound matches the lower
bound up to logarithmic factors, which suggests that
LSVI-UCB++ is near-optimal for linear MDPs.

Remark 5.3. For LSVI-UCB++, based on the optimistic
property Qr.n(s,a) > V;*(s) and the pessimistic prop-
erty V,;“Z(s) > Vi.n(s), the sub-optimality at episode k

is upper bounded by V, 1(s1) — Vk,1(51)- Thus, the to-
tal regret for the first K episodes can be roughly upper
bounded by Regret(K) < Zszl (Vi1 (s1) — Vk,1(81)> =
O(d?>\/H5/K + d®H°/K). When the initial state s¥
is fixed across all episodes k € [K], according to the
monotinoic property of the optimistic value function Vj, 1
and the pessimistic value function Vk’l, the sub-optimality
gap (Vi,1(s1) — Vi,1(s1)) is decreasing. As a result, the
cumulative regret up to episode K satisfies Vir1(s1) —

Vica(s1) < 1/K x 3, (Via(st) = Vealsy) =
O(1/+v/K), which implies a Probably Approximately Cor-
rect (PAC) guarantee. Therefore, LSVI-UCB++ will con-
verge to the optimal policy and enjoys an (¢, d)-PAC guar-
antee with sample complexity 5(1 /€2) without any modifi-
cation of the algorithm. In contrast, to obtain the (¢, §)-PAC
guarantee, the LSVI-UCB algorithm in Jin et al. (2020)
needs to randomly select a policy uniformly from the pre-
vious K policies.

Computational Complexity As shown in Jin et al. (2020),
the computational complexity of the original LSVI-UCB is
O(d?| A|H K?), where A is a finite action space and |A| is
the size of the action set. Compared with the LSVI-UCB al-
gorithm, Algorithm 1 uses the “rare-switching” technique,
where the algorithm only updates the estimated value func-
tions if the determinant of the covariance matrix det (X h, k)
doubles (Line 8). According to Lemma F.1, the number
of episodes that triggers the updating criterion is at most
dH log(1+ K/\) and the action-value function Qg 1, (s, a)
can be represented as a minimum over dH log(1 + K/))
quadratic functions. Therefore, given all previous opti-
mistic weight vectors w; ;, and covariance matrices X; ,
computing the optimistic value function Q (s, a) needs
6(d3H ) computational complexity. Thus, for each episode
k € [K], calculating the value function Q. (s}, a), choos-
ing the action a’,i  arg max, kah(s’,j, a) and estimating
the variance &, 5, will only lead to O(d® H2|.A|) computa-
tional complexity.

For computing the linear regression weight vec-
tors (Line 6 to Line 7), if the updating criterion
is not triggered in episode k, then LSVI-UCB++
only needs to update the weight vectors Wy, and
Wi . Since the value functions Vi 41 and Vk,hH
remain unchanged, we only need to compute the
new terms 0.2 @(sp ' a) " )Vinga(si1) and
J;El,h (sy~, Zﬁl)kahH(sfbﬁ), which has an
O(d*H|A|) computational complexity. On the other hand,
if the updating criterion is triggered in episode k, then
LSVI-UCB++ needs to update the value function and
recalculate the weight vectors Wy, ,, Wy, 5, Which incurs an
O(d*H?| A|K) computational complexity. Combining the
computational complexity for all episodes and noticing that
the number of episodes that trigger the updating criterion
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is at most 5(dH ), the total computational complexity
of LSVI-UCB++ is O(d*H3|A|K), which improves the
original LSVI-UCB algorithm by a factor of K.

6 Overview of Key Techniques

In this section, we provide an overview of the key tech-
niques in our algorithm design and analysis.

6.1 Decompose V. ;1 to V' and Vi 1 — Vi
We start with estimating the Bellman backup
[Pr Vi ht1](s,a), which is the main difficulty in al-
most all existing analyses of algorithms for linear MDPs.
According to Proposition 3.3, for any value function V" and
state-action pair (s, a), the Bellman backup [P, V](s, a) is
always a linear function of the feature mapping ¢(s, a) can
be approximated as follows

[@k w Vi1 (S, a)

khE:J

which utilizes all the past observations ¢(s,a’) and the
associated values V (s} ;). In addition, the estimation er-
ror for this estimator can be measured by

Nd)sa

Sh7 ah )WV h+1(3h+1)

[@k 2 Vi ht1](s, a) -

~ @(s, aTZk}IZU

[Ph Vi, 1] (s, a)

(st ab)min (Vih1), (6.1)

where 7; ,(V) = V(sj.4) — [PnV](s},,) denotes
the stochastic transition noise at episode i with value
function V.  According to the Bernstein-type self-
normalized martingale inequality (Lemma 4.1), the sum-
mation of stochastic noise can be bounded by a
small value (e.g.. [[PrnV](s,a) — [PuV](s,a)] <

ﬁ\/qﬁ(&a)TE,;}L(b(s,a)). However, Jin et al. (2020)
noticed that the estimation of the optimistic value
function Vj 541 depends on the past observations
(sf,ay,sf,,), which violates the conditional indepen-
dence required by the martingale concentration inequality,
i.e., E[myh(VkﬁH)} 7£ 0.

To deal with this problem, Jin et al. (2020) applied the uni-
form convergence argument based on covering number for
all possible value functions and introduce a fixed covering
set to replace V}, 5, in their analysis. In detail, the function
class considered in Jin et al. (2020) is denoted by

V= {V‘V() = mgxxmin (H, w, ¢(-,a)

0yl T ¢()>WwM§L£th}

We can cover V by an e-net denoted by N, and its cov-
ering entropy log \V; satisfies log N, = O(d?). Such an
approach, although fixing the dependency issue in (6.1), in-
troduces an additional v/d factor to their final regret since
each V belongs to a quadratic function class by their op-
timistic construction, which prevents them from achieving
the optimal d dependency in the regret.

In comparison, our approach gets around the covering num-
ber issue by decomposing the value function V}, j, into the
optimal value function V', ; and the sub-optimality gap
Vi,h+1 — Vi 1. Such an analysis approach has been firstly
considered in the tabular MDPs Azar et al. (2017); Zhang
et al. (2021a) and later in the linear MDP by Hu et al.
(2022). More specifically, we have

Pr Vi) (s, a) —

k—1
Te— —
~ ¢(S’a) Ek,}L Zai,i

PrVi,nt1](s, a)

(st ai)nin(Viesni1)

= s,a khza sh,ah Ni,n(Vic1)
I
+p(s.a) S0 h Y 07 2b(sh, ah )i (AVinga), (62)
i=1
Iz

where AV p11 = Vi1 — V) denotes the estimation
error for value function Vj, j,41. For the first term I, as
discussed in Section 4.2, we can use V}, ;41 to approximate
the optimal value function V}7, ; and the estimation error
for the variance can be bounded by:

Vi Vi nsa)(shs ap) —

Since the optimal value function V7, ; is fixed across all
episodes k € [K] and does not depend on the past obser-
vations, such an approach can prevent the covering number
argument and save a v/d factor in the regret compared with
Jin et al. (2020). For the second term I, the sub-optimality
gap AVi py1 = Vi ne1 — Vi, depends on the past ob-
servations and we still need to use the covering number
argument. However, the magnitude of the sub-optimality
gap AV, 41 is small provided that V}, 11 is an accurate
estimate for V" - In this case, term /5 will be dominated
by term I; even with the extra factors from the covering
number argument. With the help of the decomposition, we
have the following Bernstein-type error bound between the
estimated Py, 5, Vi 541 and its true value:

[WEb(s.a) — BVinir(s.0)] < Bl p(s.0)]| 1

(VaViieal(sk, ar)| < Exn + Din-

This analysis also explains why Algorithm 1 needs to esti-
mate the variance of V}*, ; and AV}, p41 instead of Vi p41.
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6.2 Monotonic Variance Estimator

Here we provide more details about the variance estima-
tor oy 5. According to our previous discussion, we de-
compose the value function V4 5, and only need to control
the estimation errors I; and I, in (6.2) separately. In or-
der to derive a Bernstein-type error bound, we use Lemma
4.1 for both the optimal value function V7, ; and AV j41,
which require an estimation for the variance V, V', | and
Vi Vi ht1 — Vh*+1]- For the variance thh*ﬂ’ as we dis-
cussed in Section 4.2, we approximate it with the following
empirical variance:

ViVt (shs afy) = [ViVii ) (s5 af)
= ViVint1 (st ap) — ViV ](sh, af)
i
+ [ViVinl (st ai) — Ve Vi )(sk, af),

Ja

where the estimation error J; can be controlled by a
Hoeffding-type bound (term Ej} ;) and the estimation er-
ror Jo can be upper bounded by

VaVinial(sk, ag) — [VaViia)(shs af)|

< AHPL(Vint1 — Vi)l (sh, af).

For this error bound, the optimal value function V,* 1 is
not observable and we replace it by the pessimistic value
function V}, 5, which gives an upper bound

4H [Py (Viehy1 — V}L*+1)](SZ> ay)
< 4H[Ph(V]@7h+1 - Vk,h+1)](sfw aﬁ)

The above term is further dominated by the term Dy 5.
With a similar approach, for the variance Vj,[Vj p4+1 —
V.11, it can be upper bound by

Vi (Vi1 — Virg)l(sk, af)
< 2H[PL (Vi1 — Viry)I(s5, ary)

< 2H[P), (Vi hi1 — Vient1)](sF, af) = Dy /(d*H),
(6.3)

where we approximate the optimal value function V7, | by
the pessimistic value function Vk,h and introduce an extra
d3 H-factor in the Dy, 1, to offset the error caused by the
covering number argument.

However, there exists another difficulty in our algorithm
and analysis when we extend the result in (6.3) to fu-
ture episode ¢ > k. In detail, while the value function
Vint1(sf, 1) and corresponding variance [V (Vi pi1 —
Vi D)(sf, af) will change across different episodes, the
estimated variance oy 5, is chosen at episode k and can-
not be changed in the subsequent episode. Therefore, oy, 5,

should be a uniform variance upper bound for all sub-
sequent episodes. To achieve such a uniform variance
upper bound, it suffices to have the sub-optimality gap
Vi,h+1 — V1 to be monotonically decreasing. Our solu-
tion is to set Vj, 1,11 (s) to be a monotonically decreasing se-
quence in k given any state s, by setting it as the minimum
between its current estimate and its predecessor Vi_1 p41
(Line 9 of Algorithm 1). A similar approach is also applied
to Vk, nh+1 to guarantee the estimate sequence is monotoni-
cally increasing in k. Then, the following property shows
that the estimated variance of the sub-optimality at episode
k Dy, 5, holds for all the subsequent episodes.

Vi (Vinsr = Vign)(shy i) < Din/(d*H), Vi > k.

This idea was firstly introduced by Azar et al. (2017)
for tabular MDPs. Hu et al. (2022) adopted a similar
idea to guarantee the monotonicity for linear MDPs, while
their approach is to construct another sequence of “over-
optimistic” value functions, which turns out to be flawed as
we will discuss in Appendix A.

6.3 Rare-Switching Value Function Update

As we discussed in Section 6.2, we ensure the monotonicity
and construct the variance estimation, by taking minimiza-
tion with its predecessor V},_1 1. However, this approach
will introduce an extra issue for the augmented value func-
tion class. In detail, the optimistic value function V}, ;, can
be denoted by the minimum over several quadratic func-
tions and belongs to the following function class,

Vi = {V‘V() = max 1111121[ min (H, (-, a) +w; (-, a)

a

+ﬁ\/¢(70’)T21_1¢(1a))7||w7,“ S L7 Ez i )\1}7

where [ is the number of quadratic functions and equals
to the number of policy updates in Algorithm 1. Here,
we denote the covering number of that function class by
N, and the covering number of a quadratic function class
by N,. We are specifically interested in the covering en-
tropy log A/, which is a standard complexity measure of
the function class, and it will directly affect the regret
of our algorithm. The standard approach to computing
the covering entropy suggests that log V' = [log . In
this case, if we update the value function at each episode
k € [K] and minimize with its predecessor, then there
will be an extra K factor in the covering number, which
is unacceptable. Inspired by the “rare-switching” tech-
nique (Abbasi-Yadkori et al., 2011; Wang et al., 2021),
it is not necessary or efficient to update the value func-
tions Vj, 41 and Vk7h+1 at each episode. Instead, we only
need to update the value function when the determinant
of the covariance matrix grows much larger than before
(Line 8 in Algorithm 1), which requires at most O(dH)
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updates. Such an update strategy reduces the covering en-
tropy from log V' = K log N, to log N = O(dH) log Ny,
which makes the regret of Algorithm 1 tight. In addi-
tion, the “rare-switching” nature also reduces the compu-
tational complexity from Q(K?) to Q(K), which makes
LSVI-UCB++ more efficient.

7 Conclusions and Future Work

In this paper, we propose a near-optimal algorithm
LSVI-UCB++ for linear MDPs. LSVI-UCB++ is based
on weighted ridge regression, where the weights are con-
structed from a novel variance estimator that comes from
a direct estimation of the variance of the true value func-
tion, and a “rare-switching” updating rule to update the
value function estimator. We prove that with high proba-
bility, LSVI-UCB++ obtains an O(dv H3 K) regret, which
matches the lower bound in Zhou et al. (2021a) up to loga-
rithmic factors. Our algorithm is also computationally effi-
cient. In the future, we will study how to design computa-
tionally efficient near-optimal RL algorithms with general
nonlinear function approximation with misspecification.
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A Comparison with Hu et al. (2022)

In this section, we give a detailed comparison with Hu et al. (2022). We ﬁrst elaborate on the importance of the monotonic
property, then discuss the issue on the over-optimistic value function ?k,h(s) proposed in Hu et al. (2022) and finally
illustrate the difference in the algorithm design between the algorithm in Hu et al. (2022) and our algorithm.

As we discuss in the Section 6, both our LSVI-UCB++ algorithm and LSVI-UCB+ algorithm in Hu et al. (2022) get rid of
the covering number issue by decomposing the value function Vi 541(s) to Vi7, ;(s) and Vi nq1(s) — Vii (). In detail,
from the proof of Lemma B.5, we have shown in (D.18) that the estimation error can be decomposed as

k—1
HEE}L > i d(shyab) (Ve (shir) — PuVinga(sh, ai))

i=1 DIPANN
—1

fo, R d(shy an) (Viens1(sha1) — PrVinga (sh, ah)

=1 2;;

k—1

26;}?¢(325a2)(v}:+1(52+1) —PnVi 1 (shs a3)) .

=1 S

J1

5w d(sh, ah) (AVinia (shyr) — Pr(AVini1)](sh, ap))

—1
Ek h

J2

To control the concentration error on the term J,, we use Lemma 4.1 and only need to estimate the variance
VilAVint1](s,a) = Vi [(Vens1 — Vir1)] (s, @), which is trivially upper bounded by 2H - [P, AV;, ,41](s, a). In order
to make the upper bound of variance at episode ¢ hold for all subsequent episode k£ > i, we need to guarantee that the
trivial upper bound 2H - [P, AVy ;41](s, a) is decreasing in k, which requires the optimistic value function Vj, 1,41 (s) to
be monotonically decreasing.

To satisfy this requirement, Hu et al. (2022) constructs an over-optimistic value function ‘A/h 1 (s), which has the following
monotonicity property.

Lemma A.1 (Lemma D.2, Hu et al. 2022). For any stage h € [H| and episodes i < j, the over-optimistic value function
V ;n(s) satisfies:

where V; 1,(s) is the optimistic value function.

Based on this monotonically decreasing property, the estimation error 2H - [IP’h(YA/i7h+1 - V7 +1)] (s, a) is a uniform vari-
ance upper bound for all subsequent episodes. Unfortunately, the last inequality in the proof of Lemma A.1 claims that
[PLVint1](s,a) — [PhVj nt1](s, @) holds due to ?i’h(s) > ijh(s), which is not true. Thus, the monotonic property of

over-optimistic value function IA/kh(s) does not hold and the estimated variance o; 5, may no longer be a variance upper
bound for the subsequent episodes.

In comparison, our LSVI-UCB++ ensures the monotonic property by choosing the minimum of the optimistic value func-
tions in the first k£ episodes (See Line 9). As the cost of ensuring monotonic property, the resulting value function class
can be regarded as a minimum over K quadratic function classes, and the covering number grows exponentially in K. To
overcome this problem, we utilize the ‘rare-switching’ technique from previous works (Abbasi-Yadkori et al., 2011; Wang
et al., 2021), which reduces the number of updates to O(dH) and thus controls the complexity growth of the resulting
value function class.

B Proof Sketch

This section is devoted to provide a proof sketch of Theorem 5.1.

11
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B.1 High-Probability Events
We first introduce the following high-probability events:

1. We define £ as the event that the following inequalities hold for all s,a,k,h € S x A x [K] x [H].

WL ad(5,0) = [PaVinial(s.0)| < By/o(5,0) TS (s, a),
Wl ad(5,0) = PaV24al(s.0)| < By/8(5,0) TS (s, a),

WLnd(s,0) = [PuVicnl(s,a)| < 5y/d(s,a) TS k(s a),

where § = O H*V/X + \/d* H4log® (4HK/(6))) ) and § = O(HV/X + \/d*H2log® (dHK/(5))) ).

2. We define &), as the event such that for all episode k € [K], stage h < b’ < H and state-action pair (s,a) € S x A, the
weight vector \/K\/‘k7 n, satisfies that

(Wi ®(s,a) = [PhViw41](s,a)| < B\/(ﬁ(s,a)TE;;}l/(ﬁ(Sva), (B.1)

where 5 = O (H\/ dX + \/d log? (1+ dKH/(é)\))). For simplicity, we further define events £ = £; that (B.1) holds
for all stage h € [H].

Our ultimate goal is to show that & holds with high probability. Intuitively speaking, & serves as a ‘coarse’ event where the
concentration results hold with a larger confidence radius /3 and 3, and £ serves as a ‘refined’ event where the confidence
radius 3 is tighter than 3 and /3. To start with, the following lemma shows that £ holds with high probability.

Lemma B.1. Event £ holds with probability at least 1 — 7.

Next, we prove £ = 51 holds with high probability. Since Wy, ;’s are obtained from weighted linear regression whose
weights depend on the variances of V}, 1, the key technical challenge is to show that our adapted weights oy, ;’s are
indeed upper bounds of these variances for all h € [H]. We use backward induction to prove such a statement. In detail,

the following two lemmas provide estimation error bounds at stage h conditioned on g'h +1-

Lemma B.2. On the event € and th, for each episode k € [K| and stage h, the estimated variance satisfies

’Wth,hH](SZ,aZ) — (Vi Vi nta](sF, aﬁ)| < Egh,
Vi Vil (sis ai) — [VaViel(sys ar)| < Een + D

Lemma B.3. On the event £ and §h+1, for any episode k and i > k, we have

Vi (Vier = Viied)(sh, afy) < Di/(d*H).

We also have the following lemma, which shows that our constructed value functions Q, V, and Q, V' are optimistic and
pessimistic estimators of the true value functions under the events we defined before.

Lemma B.4. On the event £ and En, for all episode k € [K] and stage h < h' < H, we have Qi n(s,a) > Q}(s,a) >
Q. n(s,a). In addition, we have Vi, 1,(s) > V7*(s) > Vi n(s).

Equipped with Lemmas B.2, B.3 and B.4, one can easily prove o}, 5, indeed serves as an upper bound of the true variance
of Vi, n+1 at stage h. Therefore, by the backward induction, we can prove the following lemma.

Lemma B.5. On the events £, event € holds with probability at least 1 — 4.

B.2 Regret Decomposition

Now, we prove the regret bound based on the high-probability events defined before. Based on Lemma B.4, for all stage
h € [H] and episode k € [K], we have Qj 1 (sF,ak) = Vi n(sF) > V;*(sF). Thus, we can bound the regret as follows,
K k
Regret(K) = 3 (V77 (s}) — V) (1))
k=1

12
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< (Ve (s) = Vi (51)>

NERINE

H
Z { IEJ’h Vieht1 — VkTh-&-l)] (Sﬁv aﬁ) - (Vk’,h+1(52+1) - kaﬁ+1(5§+1))}
1 h=1

K H
0 (Zme ﬁ\/qb (sk,aF )T Lo(sk ak), H))

k=1h=1

IN
i

+

where the last inequality holds due to the decomposition of the difference of value functions and the high-probability events
defined in Section B.1. Using standard regret analysis, we can bound the ﬁrst term as the sum of a martingale difference
sequence. Then it remains to bound the summation of bonus terms, 31 kel A et Blle(sk, ak) Hz‘ By Cauchy-Schwartz

inequality, this summation can be bounded by

K H K H
>O>  Ble(sk af s <O |(d'H®+Bd"H® +8,|dHK +dH Y Y 0}, |,

k=1h=1 k=1h=1

where the calculation details are deferred to Lemma E.1. According to the definition of o7 ,, we have o}, <
O ([Vin Vit 1)(sf, af) + Ey,p + D + H). By carefully bounding the summation of [V, 5, Vi, n+1](sE, af) by relating

them to the summation of [V}, V,gf; +1)(sF, af) and using the total variance lemma (Lemma C.5, Jin et al. 2018), we have

K H
ZZU H2K+d105H16>
k=1h=1

Putting all pieces together, we can obtain the high-probability regret bound

Regret(K) < O (d\/ H3K + d7H8> .

C Detailed Proof of Theorem 5.1

In this section, we provide the proof of Theorem 5.1. Firstly, for the stochastic transition noises, we define the following
high-probability events:

K H .
& = {vh € (1.3 Y PalViss = Vinen))6hab)

k=1h'=h

o
M=

k
(Vioht1(si1) = Vilhga (sh41)) <2 2H3K10g(H/5)}7

k=1 h'=h
K H
£ = {vn S S (Vi — Vionsn)] 55 ab)
k=1 h'=h
K H
- Z Z Vi1 (sh1) = Vengr(siy)) <2 2H3Klog(H/5)}.
k=1 h'=h

Then according to the Azuma—Hoeffding inequality (Lemma G.2), we have Pr(€;) > 1 — § and Pr(&3) > 1 — §. Based

on the definition of events £, &5 and events &, £ in Section B.1, the regret in the first K episodes can be upper bounded by
. . . K H 2 .

the summation of estimated variance > ,~ | > ", 0}, and we have the following lemma.

Lemma C.1. On the events €, £ and &1, for all stage h € [H), the regret in the first K episodes is upper bounded by:

K H K
> (Vien(sk) = Vi n(sE)) < 16d*H®: + 408d" H®L + 883, | 2dH1 > (o2, + H) + 4/H3K log(H/9),
k=1

h=1k=1

13
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and for all stage h € [H), we further have

K H .
ZZ Pr(Vi,h1 — Vighﬂ)] (s, af)

k=1h=1

H K
< 16d*H% + 408d"HO + 8HPB, | 2dHL Y Y (0} ), + H) +4\/H K log(H/0),

h=1k=1

where v = log (1 + K/(d))).

In addition, for the sub-optimality gap between the optimistic value function V}, 5, (s) and pessimistic value function Vk, n(s),
we have the following lemma.

Lemma C.2. On the events £, € and &, the difference between the optimistic value function Vj, j, and the pessimistic value
Sunction Vi, j, is upper bounded by:

K H
ZZ Ph(Viehs1 — Viens1)] (s, af)
k=1 h=1

H K
< 32d*Hu +40(8 + B)d"H®u + 8H (B + B),| 2dHL Y Y (02, + H) +4\/H K log(H/3),

h=1 k=1
where . = log (1 + K/(dX)).
For the summation of variance Zszl Zf:l Vi V,;“Z +1)(sF, af), we denote the following high probability events &s:
K H
= { Z Z[wvg@ﬂ@ﬁ, ay) < 3H?K + 3H® 1og(1/5)}.
k=1h=1

Then Lemma C.5 in Jin et al. (2018) shows that the probability of events & is lower bounded by Pr(&3) > 1 — 4.
Furthermore, on the event £ N E N & N E N &, the following lemma gives an upper bound of the total estimated variance

H K
Zh:l Zk:l U/%,h-

Lemma C.3. On the event £ N E N & N Ey N Es, the total estimated variance is upper bounded by:

K H
> 0t <O(H’K +d"H' log"*(1 + dK H/6)).
k=1 h=1

With all previous lemma, we start to prove our main Theorem 5.1.

Proof of Theorem 5.1. On the event £ N ENENEN &s,, the regret is upper bounded by:

K
Regret(K) = Y (Vi'(sF) — Vi (s))
k;l
< Z (Vi1 (st) — Vi 1( )

b
Il
—

H K
< 16d*H® + 408d" Hou + 83, | 2dHL Y > (02, + H) + 4y/H3K log(H/3)

h=1k=1

— 6(d7H8 + d\/H3Klog2(1 + dKH/(S)), (C.1)

14
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where ¢ = log (1 + K/ (d)\)), the first inequality holds due to Lemma B.4, the second inequality holds due to Lemma
C.2 and the last inequality holds due to Lemma C.3. Since the event £ N & N & N & N & holds with probability at
least 1 — 76, (C.1) holds. In addition, according to Lemma F.1, the number of updates for Q », Q,» is upper bounded
by O(dH log(1 + K/)\)). Thus, we complete the proof of Theorem 5.1. updates for Qy, p, Qk,» is upper bounded by
O(dH log(1 4+ K/)\)). O

D Proof of Lemmas in Section B

In this section, we provide the proof of Lemmas in Section B and we need the following lemma, which extends Lemma
D.4 in Jin et al. (2020) to weighted ridge regression.

Lemma D.1. (Lemma D.4, Jin et al. 2020 with weighted linear regression) Let {x}}7° | be a real-valued stochastic
process on state space S with corresponding filtration {Fi, }32 1. Let {¢}52, be an R%-valued stochastic process, where
Gr € Fr—1 and || pgll2 < 1. Let {wy}32, be an real-valued stochastic process where wy, € Fi_1 and 0 < wy, < C'.
Forany k > 0, we define 3, = \I + Zle w2, .. Then with probability at least 1 — 6, for all k € N and all function
V € V with max, |V (z)| < H, we have

2
<4C?*H? [‘21 log(1 + kC?/)\) + log %[ + 8K2C*e? )\,

%{ z:) B[V (@) Fie1] |

—1
Ek

where ./\/.6 is the e-covering number of the function class V with respect to the distance function dist(V1,V3) =
max; |Vi(s) — Va(s)].

Proof of Lemma D.1. For any function V' € V, based on the definition of e-covering number, there exists a function V in
the e-net, such that

dist(V, V) < e. (D.1)

Therefore, the concentration error for the value function can be decomposed as

Zw ¢2{ ;) [ (i) Fi- 1]} -
Zw@{7 E[V ()| Fia] |

I Iz

2

2 2

; (D.2)
=0

&
2 Z wfcﬁi{Av(Ii) — E[Av(xiﬂfi—l] }

—1
Ek

where Ay = V — V and the inequality holds due to [|a + bl|3; < 2[|all3; + 2/[b||3;. For any fixed value function V, we

apply Lemma G.5 with x; = w; ¢, = w;V (z;) — w;E[V (z;)]. According to the definition of x;, n;, we have following
property

[xill2 = wip; < C,

Therefore, according to Lemma G.5, after taking an union bound over the e-net of the function class V, with probability at
least 1 — 6/ H, the first term [; is upper bounded by:

HZWM v0) ~ B[V (@:)|Fics] )

2

=t
d e
<4c?H? [2 log(1 + kC?/)) + log jg] : (D.3)
For the second term, it can be upper bounded by
k 2
=2 wacﬁi{ﬁv(%) - E[Av(ﬂﬂiﬂfi—ﬂ} 1
i=1 P2
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2

wii{ Av (i) ~ E[Av (@) Fia] }

=1
< 8k2C%e?) )\, (D.4)

where the first inequality holds due to the Cauchy-Schwartz inequality and the last inequality holds due to the facts that
AV (2;)] < €,0 < w; < C,|@ill2 < 1,2, = AL Substituting the results in (D.3) and (D.4) into (D.2), we finish the
proof of Lemma D.1. O

D.1 Proof of Lemma B.1

In this subsection, we provide the proof of Lemma B.1, which suggests a Hoeffding-type upper bound for the estimation
error.

Proof of Lemma B.1. Firstly, for any fixed stage h € [H] and the optimistic value function Vj j,+1, according to Lemma

G.1, there exists a vector wy, j, such that P, Vj, ;,11(s, @) can be represented by w,! , ¢ (s, a) and ||wy. |2 < H+/d. There-
fore, the estimation error can be decomposed as

W — Wi h||zk N

H khza ($h> ah) Vi hra (41) — ()\I+ Z (sh» ah, ¢(527GZ)T)Wk,h

< DS wials, H khzam (5,08 (Vi1 (st 41) — PuVinsa] (sh, b))
N—_— ———

I

Xrn

Seh Z ;7 (shah,) (Vient1 (1) — [PaVinia](sh, ah)) — AS,  wWen

DIPY

, (D.5)
Xrn

I3

where the first inequality holds due to the fact that ||a + b||s < ||a||s + ||b||s. For the first term Iy, since Xy, 5, = AI and
[Wi.nlla < HV/d, it is upper bounded by

L= Pwiallss < VA [wials < HVAA. (D.6)

For the second term I, we apply Lemma D.1 with the optimistic value function class V;, and € = Hv/\ /K, then for any
fixed stage h € [H|, with probability at least 1 — §/H, for all episode k € [K], we have

($h:a1) (Vieh1(shi1) — [Pa Vil (sh,, af,))
IS

H(.;\/E} + 8k2C4e2 /X

< \/ 4C2H? [dlog(l +£C?/\) + log

< \/4H [;l log (1+ k/(AH)) + log Hg\[] + 8k2€2/(\H?)

< \/4H[‘2l log (1+ k/(AH)) + log Hgv] +8

=O(/d3H?1og? (dHK/(6)\)) ), (D.7)
(o o)

where the first inequality holds due to Lemma D.1, the second inequality holds due to 0 < &; < 1/vH, the third

ih

inequality holds due to Lemma F.6 and e = H VA A/ K. Substituting (D.6) and (D.7) into (D.5), we have

Wi~ Wenllm,, < I+ I = O(HVAX + @ H2 10g? (AHK/(5))) ) = 5. (D.3)
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Therefore, the estimation error is upper bounded by

|®]—i:h¢(s’ a) - []thk,h+1](sa a)| = |‘/’\v;—,h¢(5> CL) - W];r,h(ﬁ(s, a)|

< | Wen — Winlls,, - H¢(Saa)“2;fh

< By/0(s.0) TS, ) (s, a), (D9)

where the first inequality holds due to Cauchy-Schwartz inequality and the last inequality holds due to (D.8). Replacing
the value function class by the pessimistic value function class V), (or squared value function class V?) and following the
same proof of (D.9), we can derive the following upper bound for the estimation errors:

W] (5, 0) = [PrV2,4)(5,0)| < 5y/(s,0) TS5 0(5,0),

Wl ad(5,0) = [PaVinaal(s,0)| < By/8(5,0) TS (s, a),

where § = O((HVdX+ VP H og? (dHK/(6)) ) and B = O(HVaA+ VP2 log? (AHK/(6))) ) Thus, we finish
the proof of Lemma B.1. O

D.2 Proof of Lemma B.2

In this subsection, we provide the proof of Lemma B.2 for the variance estimator.

Proof of Lemma B.2. Firstly, according to Lemma B.1, we have

[VaVinar](shs a) = [VaVionrl(sh, an) |
= “"N"lj,hﬁb(s’ﬁvalﬁ)][o,m] — [Wlad(sh @) gy — BaVi2usal(sh,ah) + ([Pth,h+1](sZ,aZ))2‘
< | W0 (st )] ey — BAV20ia) 55 0|+ [0k a2y — (Vi) (s )]
= | (R a5 ah)] oy — PRVE a5 )|
+ \[A,I w5t ab)] oy + PV )k, ab) || [k, af)] gy — PaVensa)(sh ah)|
< min { B[ 1/ 2S5k, a2} + min {2HB |23 sk, ab) |, 1 }
= Ek n, (D.10)

where the first inequality holds due to |a + b| < |a| 4 |b| and the last inequality holds due to Lemma B.1 with the fact that
0< [Wi,o(sy,af)] om Tt [PrVi,ht1](sE, af}) < 2H. In addition, for the variance [V, V;*, ]| (s, af), we have

|V Vint1l(sh, ah) — ViV l(sh, af)|

= |PaV2ialshoab) = (PuVensal sk, a)” = Pa(Vire)? sk, af) + (PaVia(sf ah)) |

< [PV ](shs af) — Pa(Viry) )k ab)| + | (A Vinsa)(sh ab)* = (PaViia](sh. af)’]

= |[Pa (Vi = Vi) (Vir + Vi)l (shs ar)|

+ | (PaVensal(shs af) = Vil sk, b)) - (PaVisa)(sh, af) + PuViial(shs ah)|
< 4H [Py Vi w1} (sh» ary) — PaViia)(shs ap)). (D.11)

where the first inequality holds due to |a + b| < |a| + |b] and the last inequality holds due to Lemma B.4 (Vj, j41(s") >
Vi1 (")) with the fact that 0 < V', (s"), Va,ny1(s") < H. Based on the event € and &, 11, (D.11) can be further bounded
by

([Pth h+1}(827ah) [Pth+1](S§7aﬁ))
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< (Pu Vi) (sis ar) — [Pa Vi (si- ar,))

<WLb(s,a) + 51/ d(s,0) TS L (s, 0) — W,b(s,a) + Fy/b(s,a) TS (s, a), (D.12)

where the first inequality holds due to Lemma B.4 (V;*,;(s') > Vj p41(s’)) and the last inequality holds due to the
definition of events £. Combining the results in (D.10), (D.11) and (D.10), we have

|ViViensl(shsap) = [(ViVir (s, af)|
<|VaVina] (85, a5) = ViVl sk, af) | + | Vi Vi (si, ai) — [VaVirl(sr, an)|

< Epgo+ 4H (W], 0(5,) + B/ 6(5,0) TS b(5,0) = Wi u6(5.a) + By b(5,0) TS, d(s,a) ).

In addition, since the value functions Vi ;(s) and V;*,(s) is upper bounded by H, we have |[V, Vi pia](sf, af) —
[ViVir, 1] (sk, af)| which implies that

|V Vinsal(sh, ai) = [VaViial(sh, ai)]

< |VaVion1l(sy ak) = [ViVinsa)(shs ap) | + [[VaViona] (s ai) = [ViVia (st a) |

< B+ H”.

Thus, we finish the proof of Lemma B.2. O

D.3 Proof of Lemma B.3

In this subsection, we provide the proof of Lemma B.3 for the variance estimator.

Proof of Lemma B.3. On the event £ and gh+1, we have

(Vi(Vintr = Vi) (st ap)

< Pr(Vintr — Vi)?l(sh, ar)

< 2H [Py (Vihs1 — Vi) (sh.ar)

< 2H ([PhVinia)(sh, af) — PrVinsal(sh, af))
< 2H ([P Vi, nia) (5%, ak) — [PrVinial(sh af)))

< 2H (W] p(sh.af) + By [0(sh. ab) B L blshab) — Wl u(sh.ab) + By /(s ab)TH, (shoah) ).

where the first inequality holds due to Var(x) < E[z?], the second and third inequality holds due to Lemma B.4 with the
fact that 0 < V; p11(s"), Viyy 1 (s") < H, the fourth inequality the fact Vi, 41 > V; ny1 from the update-rule in Algorithm
1 and the fifth inequality holds due to Lemma B.1. On the other hand, since value function 0 < V; 541(s"), V' () < H,
we have

(Va(Vinsr = Vi) (shaf) < H? = (d°H®) /(d°H).
Thus, we finish the proof of Lemma B.3. O

D.4 Proof of Lemma B.4

In this subsection, we provide proof of optimistic property.

Proof of Lemma B.4. We prove this lemma by induction. First, we prove the base case for the last stage / + 1. Under
this situation, for all state s € S and action a € A, we have Qi g+1(s,a) = QF(s,a) = Qi.n(s,a) = 0and V3, ,(s) >
Vi (s) > Vi.n(s) = 0. Thus, the results in Lemma B.4 holds for stage H + 1.

Now, we focus on stage i + 1. Since events g’h directly implies the events gh,+1, according to the reduction assumption,
we have

Vieht1(8) > Vi1 (s) > Vi w(s). (D.13)

18



Nearly Minimax Optimal Reinforcement Learning for Linear Markov Decision Processes

Thus, for all episode k € [K], we have

Th(s, a) +Wk n®(s,a) +3\/¢ (s,a) T3, W@(s,a) — Qp(s,a) > [Ph(Vinpr — Viiy1)] (s,a) > 0,

where the first inequality holds due to the definition of events gh and the second inequality holds due to (D.13). Further-
more, the optimal value function is upper bounded by Q7 (s, a) < H and it implies that

QZ(Sv a’) < min { 121};1]@ rh(57 a) + V/\\/'Ih(ﬁ(& a’) + ﬂ\/(p(’s? a)TEi_ﬁ(b(s’ a)7 H} < Qk’,h(sa a)' (D14)

With a similar argument, for the pessimistic action-value function Q;“ n(s,a), we have

(s, ) + W], b(5,0) = By/Bls, ) Sk (s,a) — Qils,0) < [Pa(Vipar — Vi) (5.) <0.

Since the optimal value function is lower bounded by Q7 (s, ) > 0, the result further implies that

max 7p(s, a) —|—W,Cl (s, a) —|—ﬁ\/¢ (s,a TEkll‘ L @(s,a), } > Qr.n(s,a). (D.15)

1<i<k

Qi (s,a) > max{
In addition, for the value function V', we have

Vien(s) = maXth(s a) > mln max Q7 (s,a) = V' (s),

<i<k a

Vkﬁ( ) = HlaXQLh(S a) < makaaXQh(s a) = Vi (s),

where the first inequality holds due to (D.14) and the second inequality holds due to (D.15). Thus, by induction, we finish
the proof of Lemma B.4. O

D.5 Proof of Lemma B.5

In this subsection, we provide the proof of Lemma B.5, which suggests a Bernstein-type upper bound for the estimation
error.

Proof of Lemma B.5. We prove Lemma B.5 by induction. First, we prove the base case for the last stage /. Under this
situation, the weight vector Wy, = 0 and Vj ;,4+1(s,a) = 0. Thus, the result in Lemma B.5 holds for stage H.

For stage h € [H| and k € [K], according to Lemma G.1, there exists a vector wy, 5, such that P, Vj, 541(s, a) can be

represented by w, , ¢ (s, a) and ||wy ||z < H+V/d. Conditioned on the event En 41, the estimation error can be decomposed
as

Wi — Wi nlls, .

k—1 k—1
= \ Sioh 20 0k @) Vi (shin) = ok (AL + Y 020 (sh, al)@(shs al) T ) Wi
i=1 i=1 Zk,h

khZolh (st @) (Vi1 (5hi1) = PaVionga](shy ah)) — AZy  Ween

< PSgjwinls,, + 2 khzc-f:,f 30 08) (Vi1 (5h1) — PrVisa ) (55, a)
—_——

I

DIJAN

, (D.16)
DIPANN

Iz

where the first inequality holds due to the fact that ||a + b||s < ||a||s + ||b||s. For the first term I, since Xy, 5, = AI and
[Wi.nlla < HV/d, it is upper bounded by

L= [MWillg: < VA~ Wil < HVAA. (D.17)
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For the second term /5, we have

h—
I = 25_2¢ $hs @) (Viohs1(shi1) = [PaVinia] (sh, @)
i=1 pITANY
= ZUz i D51y ah) (Vine1(shar) = PrVins](sh, ap,)) )
Zh
< Z%hqs (sh> af,) (Vi1 (shar) — [PaVira)(sh, @) )
i=1 21;,11
J1
k71 . . . . .
> a2k ah) (AVens(shan) = [Pa(AVins)] (shoa)) | (D.18)
i=1 Seh
Ja2
where AVk,h+1 = Vk,h+1 - V};:Ll.
For the term Ji, we apply Lemma 4.1 with x; = &, ,¢(s},a,) and n;, = L{[V,V;, |(s},a;) < 67,} -
5in (Vi (shin) — [PaVii4)(s),, a,)). For x4, 7, we have the following property:
||X73H2 = ||5;}%¢(827a7k)”2 < ||¢(S7iwaz)”2/\/ﬁ < 1/\/ﬁ7
Elni| Fi] = 0, ne| < zl%(Vthl(Sthl) [thﬁ+1](5§1»a2))‘ <VH,
EW2IF] = B 1{IVaViil(sh ah) < 020} - 072 VAVl shoah)| <1,
. . 1 . 7_1 .
mzax{m,\ min{1, ||X1HE;}11}} < QHUi,h”XZHZ;}L <.
Thus, with probability at least 1 — 6/ H, for all k& € [K], we have
< O(\/dlog L+ dKH/(3))).
In addition, on the event E;H_l and &, according to Lemma B.2, we have
G 2 VeVl (sh, ai) + Exn + Dign > [ViViial(sh, ai),
which further implies that
k—1 o _ o
Y i nd(shsai) (Vi (shin) — [PrVial (sh, af)
i=1 D
S
< O(\/dlog2 (1+dKH/(6)))). (D.19)

For the term .J2, we can not directly use Lemma 4.1, Since the stochastic noise (AVy p41(sh 1) = [Pr(AVins1)](s),, af,))
is not F; 1 measurable. Thus, we need to use the e-net covering argument. In detail, for each episode, ¢, the value function
Vi, belongs to the optimistic value function class V. If we set ¢ = VA /(4H 2d’K ), then according to Lemma F.6, the
covering entropy for function class V — V', | is upper bounded by

log N < O(d*H?log?(dHK /). (D.20)
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Then for function V}, 5,, there must exists a function V in the e-net, such that
dist(AVip, V) <e. (D.21)
Therefore, the variance of function V is upper bounded by
[VaV](sh, i) = [Vi(AVini1)] (54, af)
= BAT(sh ) — [Bu(AVinon ] shoah) + ([Bu(AVisee)] 58 ah)) — (Ba(shoa})
< 2dist(AVj 1, V) -max [ AV + V|(s")

2

< 4H - dist(AVip,, V)
<1/d?, (D.22)

where the first inequality holds due to the definition of distance between different functions, the third inequality holds since
|[AVi hy1(s") + V(s')| < 2H and the last inequality holds due to the definition of e-net. Thus, we apply Lemma 4.1 with

x; = G p d(sh,ap) and ;= 1 {[V, V] (s}, a) <52, /(dH)} 5, (V(sh,y) — [PuV](sh, a},)). Therefore, For x;, 7.
we have the following property:

Ixillo = (|77 & (sh: ai)ll; < [|&(sh, ai)ll,/VH < 1/VH,

Tk (Vitia(shr) = PuVaal(sh 0h)) | < VA,

Eln?|F] = E[ 1 {[VaV](sh.ah) < 02/ (dH)} - 0 21ViV](sh03)] < 1/(dH),
max{ ;| - min{L, il }} < 2H x5 < 1/(d°H).

E[n:| Fi] = 0, [ne| <

After taking a union bound over the e-net, with probability at least 1 — 9, we have

< O(\/d log? (1+dICH/(3)) ). (D.23)

In addition, on the event g'h_H and &, according to Lemmas B.2 and B.3, we have
51-27;1 > [Vi,hv;,thl](SZa af) + Ein+Dip+H
> Di,h + H
> ddH [Vh(AVk7h+1)] (82, aﬁ,) + H
> d*H[V), V] (s}, a},),

For simplicity, we denote V= AV ht1 — V and it further implies that

]CZ (sh> ) (AV (s},41) — [Pu(AVi 1) (sh, af)) -
—i—,g(p(s;‘”ag)(ﬁ(%ﬂ) — [P V](sh,ah)) -
(5 a1) (V(shi1) = [PuV](s), a3,)) -
8K/
< O(\/dlog2 (1+dKH/(6)))). (D.24)
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where the first inequality holds due to ||a + sz) < 2|lal|% + 2||b||%, the second inequality holds due to the fact that
V()| <& |l@(s,a)ll2 < 1,3k, = AL E, ) < 1 and the last inequality holds due to (D.23) with € = VA\/(4H?d*K).
Substituting the results in (D.17), (D.18), (D 19) and (D.23) into (D.16), we obtain

1%k = Wenllm, < I+ I+ o < O(HVAN+ Vdlog? (1+ AKH/(53))) = B, (D.25)

Therefore, the estimation error is upper bounded by

|{)\Vl;h¢(s7 a) - IP)h‘/k,h-l-l <S> a’)‘ = ‘{)\Vl‘lv:h(z)(& a) - Wl—cr,h¢<s? a’)‘

< NWin = Winllzn - [90s, )5

< 0y (s0) T (Be)~ (s.0),

where the first inequality holds due to Cauchy-Schwartz inequality and the last inequality holds due to (D.25), which
implies the results in Lemma B.5 holds for stage h. Therefore, by induction, we finish the proof of Lemma B.5. O

E Proof of Lemmas in Appendix C

In this section, we provide the proof of Lemmas in Appendix C and we need the following auxiliary Lemma, which is
modified from Lemma 4.4 in Zhou and Gu (2022)

Lemma E.1. For any parameters 3’ > 1 and C' > 1, the summation of bonuses is upper bounded by

K

me (8'\/o(sh af) TS (s, af), C) < 4d'HOCL+ 108 d HY 428"y 20" (07, + H),
k=1

where . = log (1 + K/(dX)).

Proof of Lemma E.1. For each stage h € [H], the summation of bonuses is upper bounded by

K
> min (5746}, a}) T B b(s}. ). )

ib’ min <\/d) sh,ah)TEk hgb(sh,ah ) i {\/¢(s§7aﬁ)T2;}1¢(Slﬁ702) > 1}
k=1 k=1

K

K
<o 1 {y/olsh af) TS LS af) > 1} + 108 HY + 28 | 243 (07, + H), (E.1)
k=1

k=1

where ¢ = log (1 + K/ (d/\)) and the last inequality holds due to Lemma G.6. Now, we only need to estimate the number
of episodes where the bonus is larger than 1 and we denote these episodes as {k1, .., k,, }. For simplicity, we denote

_ ki k; ki kj
B =2+ Zo'l%j,hqs(sh cay)d(sy’ay, )T7
j=1
and we have
Zd)(#iﬂaﬁif BT ICHNY Z (k' ap’) Tzk h‘b(sﬁ ay') = m. (E-2)
i=1 i=1

On the other hand, notice that the estimated variance &7 , is upper bounded by 4d*H* /), we have

> d(syan) S psyt,ay) < 4dUH /- Z‘;msh,ah) (s ay) <4d'HS,  (E3)

=1 i=1
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where ¢ = log (1 + K/ (d)\)) and the last inequality holds due to Lemma G.3. Combining the results in (E.2) and (E.3),
we have m < 4d*H® 62L, and it further implies that

me ([3 \/¢ TZk Lo(sk al), C’)

=

K

<cY 1 {\/¢(s§;,a§)Tz;}L¢(s;,a§) > 1} + 108 HY 428|240 (02, + H)
k=1 k=1
K
<4d*H°CuL+ 108'd°H* + 28/, |2d. > (02 ), + H).
k=1
Thus, we finish the proof of Lemma E.1. O

E.1 Proof of Lemma C.1
Proof of Lemma C.1. For all stage h € [H] and episode k € [K], we have
Vien(si) — Vk’f}i(slﬁ)
= Qun(sh af) — Qs af)
< min (VAVI;LS‘,W(S’ a) + ﬂ\/¢(5§a af)TE L B(sh, af), H) — [PnVinya] (st a)
+ [Pr (Vi1 — VEZH)](SﬁvaIfL)
< [Ph(vk,hﬂ - VI:ZJrl)} (S];w aﬁ) + 2min (5\/¢’(Slfn alﬁ)TEkm,h¢(3hv alﬁ) H)
< [Pa(Viss = Vilh)] (sh, ab) + 4min (8y/ (s}, o) =5 (sh, af), H)
= Vk,h+1(52+1) - Vk72+1(52+1) + [Ph(vhhﬂ - kazﬂ)} (Sﬁa a;f,) - (Vk,h+1(5}]§+1) - kazﬂ(slﬁﬂ))

+ 4 min (6\/¢(sﬁ,a§)1—2;}1¢(sﬁ,a§),H>7 (E.4)

where the first inequality holds due to the definition of value function Qp, n(sk s ah) the second inequality holds due to

Lemma B.5 and the last inequality holds due to Lemma G.4 with the updating rule (Line 8). Furthermore, for all stage
h € [H], we have

M=

(Vi (sk) — Vi (s))

b
Il

1

>

k=

M=

IN

amin (By/(sh,a}) TS Lo (sh,af), H)

—_
<
I

=

H
7Tk 7!'k
+ Z ( Py, ( Vi1 — Vk,h+1)] (Si,aﬁ) - (Vk,h+1(55+1) - Vk,h-&-l(si-&-l)))

h'=h

4 min (ﬁ\/d) shvah Tgk hd)(s})?ah ) +4 HSKIOg H/(S

] =
= -

k=1h'=h
H K
<16d*H® + 408d Hou+ 83 Y | 2dL> (02 ), + H) + 4\/H3K log(H/J)
h'=h k=1
H K
< 16d*H® +408d" H° + 88, | 2dHL Y > (07 ), + H) + 4y/H3K log(H/9), (E.5)
h=1k=1
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where the first inequality holds by taking the summation of (E.4) for k € [K] and h < h' < H, the second inequality
holds due to the definition of events &1, the third inequality holds due to Lemma E.1 and the last inequality holds due to
Cauchy-Schwartz inequality. Furthermore, taking the summation of (E.5), we have

K H

7K'k
Z [Pr(Vie,hs1 — Vk,h+1)](3]fmaﬁ)
k=1h=1
K H
Z Z Vi1 (shpr) = Vi h+1(52+1))
—1h=1
K H . .
+Y > ( Pr(Vins1 = Vi) (sisai) = (Viens1(si 1) — kah+1(5§+1)))
k=1 h=1
K H
ZZ (Vi ( (shy1) — Vk 1 (sh )) +2y/2H3 K log(H/d)
k=1 h=1

H K
< 16d*H% + 408d" HO + 8HB, | 2dHL Y © > (02, + H) + 4y/HK log(H/),
h=1k=1

where the first inequality holds due to Lemma G.2 and the last inequality holds due (E.5). Therefore, we finish the proof
of Lemma C.1. [

E.2 Proof of Lemma C.2
Proof of Lemma C.2. For each stage h € [H| and episode k € [K], we have

Vien (sF) = Vien(s§)
< Qun(sr,ar) — Qun(sy, ar)

< min (W ,6(s,a) + By/o(sh, af) TS L 00k, ab) H) = [PuVinsa)(s5, af)
— max (W), 6(s,0) = By/d(sh, af) TELL bk, af),0) + [PaVipen](sh, af)
+ [Ph(Viehtr — Vinsr)] (55, af)
< [Pu(Vins1 = Viont1)] (s1, ai) + 2 min (ﬁ\/fﬁ(si, ap) TS L e(skap), H)
4+ 2min (B\/¢(5’fb, a’fL)TEklaS“hqﬁ(sh, a’fb) H)
< [Pa(Vinsr = Vins1)] (s, af) + 4min (8/o(s}, af) TS5 (s, af), H)
+4min (By/@(sh, af) TS, (s} o), H)
= Vi1 (8h41) = Va1 (shon) + [Pr(Vansr = Viens)] (5 @) = (Vena(sh1) = Venaa(siia))

+ 4 min (5\/¢(s’fb, a’fL)TE,;}L¢(s’fL, ay), H) + 4 min (5\/(;5(3’;” a’;L)TZI;}L(ﬁ(s’fL, ar), H), (E.6)

where the first inequality holds due to the fact that Vj ,(sF) = max, Qp.n(sF,a) > Qp.n(sF,af), the second inequality
holds due to the definition of value functions Q) 5, and (), 5, the third inequality holds due to Lemma B.5 and Lemma B.1,
and the last inequality holds due to Lemma G.4 with the updating rule (Line 8). Furthermore, for all stage h € [H|, we
have

M=

(Ven(sh) = Vin(si))

S
Il

1

K H
Z Z 4min (B\/q&(sﬁ, afl)TE;’}lqﬁ(sﬁ, ar), H) + 4 min (B\/(ﬁ(s’,j, aE)TE;}L(Jb(Sﬁ, ar), H)

k=1h'=h
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+ Z Z ( Ph(Vihsr = Vit 1)) (s i) = (Vienaa (shy1) = Vk,h+1(8§+1)))
k=1h'=h

K H
<33 amin (8y/@(sh o) TS ho(sh af), H) + 4min (By/ (s}, af) TS ho(shaf), H)

k=1h'=h

+ 4v/ H3K log(H/)

H K
< 324" H® 4+ 40(8 + B)d"H L+ 8(B+ B) > \[2d1 Y (02, + H) + 4y/H3K log(H/6)
h’'=h k=1
H K
< 32d*H®0 +40(8 + B)d"H®. + 8(8 + B) | 2dH. Y > (02, + H) + 4\/H3K log(H/5), (E.7)
h=1k=1

where the first inequality holds by taking the summation of (E.6) for k € [K] and h < h’ < H, the second inequality
holds due to the definition of event &, the third inequality holds due to Lemma E.1 and the last inequality holds due to
Cauchy-Schwartz inequality. Furthermore, taking the summation of (E.7), we have

K H
Z Ph Vi 41— Vk h+1)] (SZ, a]fgz)

?r

=1

>
Il

I
MNH
M=

(Viehs1(si 1) = Vit (i)

£
Il
-
>
Il
-

H
+ Z ( Ph(Viehtr — Vinr1)] (i af) — (Vi1 (i) — Vk,h+1(slﬁ+1)))

h=1

(Vins1(sEi1) = Vins(sf1)) + 2¢/2H3K log(H/9)

M)~
M= 11>

<

=~
Il

1h

Il
e

H K
< 32d"H% + 40(8 + B)d"HOu + 8H(B + B) | 2dH > Y (02, + H) + 4y/H K log(H/9),

h=1k=1

where the first inequality holds due to Lemma G.2 and the last inequality holds due (E.7). Therefore, we finish the proof
of Lemma C.2.

O
E.3 Proof of Lemma C.3
Proof of Lemma C.3. According to the definition of estimated variance oy, j,, we have
Za,h Zthth+1 Sh,ah)+Ekh+th+H
k=1h=1 k=1h=1
K H K H K H
= H K+ > (VinVinel(sh, af) = [VaVionga)(sh, af)) ZZ Ben+Y Y Din
k=1 h=1 k=1h=1 k=1h=1
I, Iy I3
K H K H
+ZZ Vth; h+1 Sh,ah) [Vth; h-‘rl Sh,ah +ZZV}LVk h+1 Sh,ah) (ES)
k=1h=1 k=1h=1
14 15
For the term [, according to Lemma B.2, it is upper bounded by:
K K H
L= (VenVinsal(sh af) = ViVinral(shiah) < 30D Eon = Ia. (E.9)
k=1h=1 k=1h=1
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For the term I, it is upper bounded by

K H
I2:ZZEk,h
k=1h=1
K H
:ZZ m{ﬁHE 1/2 (sh,ah)‘ H2}+mln{2H,8HE 1/2¢(5 ||2, }
k=1 h=1
H K
< 8d'H L+ (108 + 208)d°H"L + (26 + 4B)H | 2d Y (o2, + H), (E.10)
h=1k=1

where ¢ = log (1 + K/(d)\)) and the inequality holds due to Lemma E.1.
For the term I3, it is upper bounded by

K H
I3=> Y Din
k=1h=1
K H
33 mi {4d3H2( W B(s,a) = Wy b(s,a) + 25,/ $(5,0) TS b, a)), d3H3}
k=1h=1
K H ) )
< ZZmi {4d3H2([Ph(Vk’h+1 — Vk’th]_)] (s’fb,aﬁ) + 46\/¢(s,a)TEkV}Ld)(s,a)),dgH?’}
k=1h=1
K H K H
< Z Z AP H? [Py (Viens1 — Viens1)] (s, af) + Z Zmin {16d3H25\/¢(57 a)TE;Z}qu(s, a), dSHB}

~
Il
—
>
Il
-

k=1h=1

H K
< 4d"H%+ 1608d°H'u + 32d° H?B, | 2d.» > (02 ), + H)
h=1k=1

K H
+ DD APH?[Py(Viohir — Vions1)] (), af)
k=1h=1

H K
< 132d"H'' 0+ 320(8 + B)d' H® + 64d° H*(B + B), | 2dH > Y (02, + H) + 4d*\/HIK log(H/5), (E.11)

h=1k=1

where ¢ = log (1 + K/ (d)\)), the first inequality holds due to Lemma B.1, the second inequality holds due to the fact

that Vi ny1(s) > Vi (s) > Vk, h+1(8), the third inequality holds due to Lemma E.1 and the last inequality holds due to
Lemma C.2.

For the term Iy, it is upper bounded by

K H
L= 5" (VaVessil(sh,af) — [VaVin ) (sh, af)

k=1h=1
K H

= 3 (PuVRnal(sh a) = (PaViensal (s, 08))” = Pa (Vi )]sk ab) + (PuViThial sk, af)?)
k=1h=1
K H

< Z Z ([Pth h+1}(827 ah) [P (Vi h+1)2](527 alfi))

=~
Il
—
=
Il
—_

H
k
(PrViensal(shs ag) — PRVl (sh, ar))

IA
=
M=

k=1h=1
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H K
< 32d*H'0+ 808d" H™ + 16H?B, | 2dHL Y > (02, + H) + 8y/H K log(H/3), (E.12)
h=1k=1
where the first inequality holds due to the fact that Vk’f; +1(8") < Vinya(s'), the second inequality holds due to 0 <
Vient1(8), V,;“Z +1(s") < H and the last inequality holds due to Lemma C.1.
Based on the definition of events &3, for the term I5, we have

K H

Is =Y S ViVl (sh, af) < 3(H2K + H log(1/9)). (E.13)
k=1h=1

Substituting the results in (E.9), (E.10), (E.11), (E.12) and (E.13) into (E.8), we have
K H
DD Tk
k=1h=1
=h+L+L+I1+1;
< 3H?K + 183d"H'', + 460(8 + 3 + B)d""H®. + 12d°\/H K log(H /)

H K
+92d°H3(B+ B+ B) | 2dH. Y > (07, + H)
1 k=1

h=
< 3H?K +183d"H' . + 460(8 + 3 + B)d*°H® + 12d*\/HOK log(H /)

H K
+92d*H*(8 + B+ B)V2dH2 K1+ 92d°H* (B + B + B),| 2dHL > > 02,

h=1k=1

where ¢ = log (1 + K/(d/\))7

8= O(H\/ﬁ+ \/dlog2 (1+ dKH/(fW))

5= O(H2m+ \/d3H410g2 (dHK/((S/\)))

B=0(HVix+ VP H? log? (AHK/(5))),

and the last inequality holds due to the fact that va + b < \/a + v/b. Therefore, by the fact that < a\/z + b implies
x < a?+2band A = 1/H?, we have

> 0ty <O(H’K +d"H' log! (1 + dK H/6)).
k=1h=1

Thus, we complete the proof of Lemma C.3. O

F Covering Number Arguments
F.1 Number of Value Function Updating

According to the determinant-based criterion in Algorithm 1 (Line 8), the number of episodes where the algorithm updates
the value function is upper bounded by:

Lemma F.1. The number of episodes where the algorithm updates the value function in Algorithm 1 is upper bounded by
dH log(1 + K/\).

Proof. We denote ko = 0 and suppose that {k, .., k,,, } be the episodes where the algorithm updates the value function.
Then according to the determinant-based criterion (Line 8), for each episodes k;, there exists a stage h € [H] such that

det(Eki’h) >2 det(EkH,h).
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According to the update rule of Xy ; (Line 24), for other stage A’ # h, we have Xy, ,» = 3y, p/, Which implies
det(X, ) > det(Xy, n/). Thus, we have

H H

[ det(Zx.n) = 2 [ ] det(Zi,_, n)- (F.1)
h=1 h=1

Applying the result (F.1) overall episodes in {k1, .., kn, }, we have

H H H
I det(=x,.n) > 2 ] det(Zwon) = 2™ J ] det(AT) = 2724, (F2)
_ h=1 h=1
On the other hand, the determinant det(Xy,, 1) is upper bounded by:
H H
H det(Z, 1) H t(Zxn) < (A + K)H, (E3)

where the first inequality holds due to Xk 5, > 3 p, the last inequality holds due to Okh ~1 < 1 and lo(s,a)ll2 < 1.
Combining the results in (F.2) and (F.3), we have

m < dH log(1+ K/\).
Thus, we finish the proof of Lemma F.1. O

F.2 Norm of the Weight Vectors
In this section, we provide the following upper bounds for the norm of the weight vectors.

Lemma F.2. For all stage h € [H] and all episode k € N, the norm of the weight vector Wy, , can be upper bounded by
(IWe.nll2e < HyAEK/A

Proof of Lemma F.2. According to the definition of weight vector wy, ;, in Algorithm 1, we have

k—1

Sin = A+ Y57 d(sh, af,)p(sh.af) T,
=1
Wi,h = k;LZU D (55 a1,) Vi h1 (Shy1)-

Then for the norm ||Wy, 1,||2, we have the following inequality

2

k—1
I@nl = sz,z 3 0530050 Ve 1)

2

<k’ZH2 02k al ) Vs (shan)|5

k—1
< KH? Y20, 3|25 sk ah) 5
i=1

g2t o
N kf (SZ»GZ)TEk,}L‘z’(sZaaZ)

i=1

kH? A i
(B otk ) ot ) (F4)
=1

I /\
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where the first inequality holds due to Cauchy-Schwartz inequality, the second inequality holds due to 0 <
Vi h+1(3 a) < H and the last inequality holds due to 3 ; > AL Now, we assume the eigen-decomposition of ma-

trix Y07, (_fk_f (st ai)To(st,al)is QT AQ and we have

k—1
tr(Ek}L Zah?¢(sz7azf¢<sz7az>) =tr
=1

=tr

—~

(QTAQ +AI)7'QTAQ)

—~

(A+AI)7'A)

A
; 1Ai—i—/\

d. (F5)

I
.MR

IA

Substituting (F.5) into (F.4), we have

S

—1

IN

A
kH?d
< )
A
where the first inequality holds due to (F.4) and the last inequality holds due to (F.5). Thus, we finish the proof of Lemma
F2 O

oy kH? —1 =2 i iNT g i
[Wi,nll2 | Xy, > 0, P(sh.ap) @(sh,ap)
i=1

(F.6)

In addition, for the pessimistic weight vector Wy, ;, and weight vector v~vk7 n», we have the following lemmas:

Lemma F.3. For all stage h € [H] and all episode k € N, the norm of the weight vector Wy, , can be upper bounded by

IWinll2 < HyAEK/A

Proof of Lemma F.3. The proof is almost the same as Lemma F.2 and we only need to replace the optimistic value function
Vi n (s, a) by the pessimistic value function Vj, 1, (s, a). O

Lemma F4. For each stage h € [H] and each episode k € N, the norm of the weight vector Wy, j, can be upper bounded
by

[Wenll2 < H?/AK/A.

Proof of Lemma F4. The proof is almost the same as Lemma F.2 and we only need to replace the optimistic value function
Vi.n (s, @) with the squared value function V;2,, (s, a). O

F.3 Function Class and Covering Number

Combining the update rule (Line 8) with Lemma F.1 and Lemma F.2, for each episodes k € [K] and h € [H], the optimistic
value function Vj, ;, = min,; < max, Q; »(s, a) belong to the following function class

a 1<:i<

Vi = {V‘V(.) = max minlmin <H,rh( a)+w, o(-, +5\/¢ Tzilﬁi’("a))’ |wil| < L,%; > )\I}, (F.7)

where | = dH log(1+ K/A) and L = H/dK /. Similarly, for each episodes k € [K] and h € [H], the pessimistic value
function V}, 5, = max;<j max, Q; »(s, a) belongs to the following function class

a  1<i<l

Vi, = {V‘V() = max max max (O,Th( a) +w é(, ﬁ\/¢ a)TE o, )), lw;i|| < L,%; = )\I}, (E.8)

where | = dH log(1 + K/)\) and L = H/dK/)\. To compute the covering number of function classes V;,, V? and Vj,,
we need the following result on the Euclidean ball.
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Lemma F.5 (Lemma D.5, Jin et al. 2020). For a Euclidean ball with radius R in R, the e-covering number of this ball is
upper bounded by (1 + 2R /¢)?.

With the help of Lemma F.5, the covering number N of optimistic function class  can be upper bounded by the following
lemma:

Lemma F.6. For optimistic function class Vi, we define the distance between two function Vi and Vo as V1,V € V), as
dist(V1,Va) = max, |Vi(s) — Va(s)|. With respect to this distance function, the e-covering number N of the function
class Vy, can be upper bounded by

log N, < dllog(1+4L/e) + d*llog(1 + 8Vdp?/e?)

Proof of Lemma F.6. For any two function V7, V5 € Vp,, according to the definition of function class V), we have

Vi() = max min min <H, ri(s,a) + WIi(ﬁ(', a) + 6\/¢(', a)Tl"Li(;S(~,a))7

a 1<:i<1

a 1<i

‘/2() = max HllI<1l min <H7 Th('a CL) + W;z(pb(a (1) + /B\/¢(7 Q)TFQ,i(ﬁ('? a))7

where [|w1 |2, | wa,q
functions, we have

| < LandT'i;,T'5; < I Since all of the functions min; <;<;, max, and min(H, -) are contraction

dist(Vy, Va) = max [Vi(s) — Va(s)|

< max ‘Wiid)(s,a) +B\/¢(s,a)—r1‘17i¢(s,a)

T 1<i<l,s€S,ac A
~ w3 ,@(s.) = 1/ $l5,0) Taih(s,0)
< max  [\/6(5,0) Tri(s,0) — [/@(s,0) T2 0(5,0)

T 1<i<l,s€S,acA

T
+ 1gi§lr,2%)§,aefl|(w1’l wa.i) ' $(s,0)]

<6, max _ |\/ols.0) (O~ Ta)o(s.0)

— Ti<i<ls

R AT
* 1<i<lses.aeA (Wi = wa0) (s, )

<gB 1121?%3 \/IIT1: — Toyllr + 1121?%([ w1 — wail2, (F9)

where the first inequality holds due to the contraction property, the second inequality holds due to the fact that max, | f(z)+
g(z)| < max, |f(z)| + max, |g(x)|, the third inequality holds due to |/ — \/y| > |\/z — ,/y| and the last inequality
holds due to the fact that [|¢(s, a)||2 < 1. Now, we denote Cy, as a €/2-cover of the set {w € R?|||w|2 < L} andCr asa

€/(48%)-cover of the set {T' € R*?|||T||p < \/d} with respect to the Frobenius norms. Thus, according to Lemma E.5,
we have following property:

Cwl < (1+4L/€)" Jop| < (1 + 8vdp2/e2) " (F.10)

By the definition of covering number, for any function V; € V with parameters wy ;, I ;(1 < ¢ <), s other parameters
Wi, Toi(1 <4 <) such that wy; € Cw, T2 € Cr and [[wa; — wiill2 < €/2,[|T2; — T l[r < €2/(45%). Thus, we

have
dist(Vy,V2) < fmax 4/||T1: — Tai|lp + max ||[wy; — wall2 <,
1<i<l 1<i<l

where the inequality holds due to (F.9). Therefore, the e-covering number of optimistic function class V}, is bounded by
N, < |Cw!|' - |Cr|" and it implies

log N, < dllog(1 +4L/€) + d?llog(1 + 8VdB?/€?),

where the first inequality holds due to (F.10). Thus, we finish the proof of Lemma F.6. O
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With a similar argument as Lemma F.6, the covering number N, of pessimistic value function class V), can be upper
bounded by the following lemma:

Lemma E.7. For pessimistic function class Vh, we define the distance between two function Vi and Vo as V1, Vo € V), as
dist(‘{l, V) = max; |Vi(s) — Va(s)|. With respect to this distance function, the e-covering number N of the function
class Vy, can be upper bounded by

log N, < dllog(1+4L/e) + d*llog(1 + 8Vdp?/e?)

Proof of Lemma F.7. For any two function V1, V5 € f/h, according to the definition of function class f?h, we have

Vi(s) = max 1gax max (07 (-, a) + W1 P 5\/¢ a)TTyié(, ))
Va(s) = max max max (0, rn(-,a) + w2 D(a ﬁ\/gb a)TTq,(:, ))

where ||w1 ;||2, [[Wa,|l2 < Land Ty ;,T's; < L Since all of the functions max; <,;<;, max, and max(0, -) are contraction
functions, we have

dist(Vy, Vo) = max [Vi(s) = Va(s)|

< _max  |wl(s,0) = By/d(s,0) T1idh(s,0)

1<i<l,s€S,ac A

— W b(5,a) + 51/ @(5,0) Tai(s,0)|
< _ max |\/(s.0) T1(s,0) = /6(s,0) o605, )

1<i<l,s€S,a€A

PR . T
+1Si§lrgg>§7aeA!(wlﬂ wa;) P(s,a)

<p max ‘\/(b(s, a)T (T, —Ta,) (s, a)’

1<i<l,seS,ac A

L NT
1Si§}2g>§’a€A|(Wu wai) ! @(s,a)]

< »3 max \/ IT1,; — Losllr + max |[|[wi; — W2, (F.11)
1<i<l

where the first inequality holds due to the contraction property, the second inequality holds due to the fact that max,, | f(z)+
g(x)] < max, |f(x)| + max, [g(x)|, the third inequality holds due to [\/z — /y| > |/ — \/y| and the last inequality
holds due to the fact that ||¢(s, a)||2 < 1. Now, we denote Cy, as a €/2-cover of the set {w c Rd’ lwll2 < L} and Cr as a

€2/(4B8?)-cover of the set {T" € Rd'd| |T||» < v/d} with respect to the Frobenius norms. Thus, according to Lemma E.5,
we have following property:

Cwl < (1+4L/6)" Jop| < (1 + 8vdp2/e2) " (E.12)

By the definition of covering number, for any function V; € V with parameters wy ;, I'1 ;(1 <4 <), s other parameters
W2 i, Fz’i(l <1< l) such that W2 i c CW,I‘QJ; S CF and ||W2’i — W177;||2 < 6/2, ||].-‘277; — I‘17i||p < 62/(452). ThUS, we

have
dist(V1,V2) < 5 nax \/ IT1,: —Tosllr + max Wi —waill2 <e,

where the inequality holds due to (F.11). Therefore, the e-covering number of function class V}, is bounded by N, <
|Cw/|" - |Cr|" and it implies

log NV, < dllog(1 +4L/€) + dllog(1 + 8VdB?/€?),

where the first inequality holds due to (F.12). Thus, we finish the proof of Lemma F.7. O
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In addition, according to the result in Lemma F.6, the covering number N of squared function class V? can be upper
bounded by:

Lemma F.8. For squared function class V?, we define the distance between two function V2 and Vi as Vi, Vi € V? as
dist(V2,V3) = maxg |[VZ(s) — VZ(s)|. With respect to this distance function, the e-covering number N of the function
class V% can be upper bounded by

log N, < dllog(1+8HL/e) + d?llog(1 + 32VdH? 2 /€?)
Proof of Lemma F.8. For any function V2, V2 € V2, the distance can be upper bounded by:
dist(V2, V) = max [VE(s) = VE(s)|
= max[V(s) = Va(s)] - [Vi(s) + Va(s)
< _
<2H r;lea‘;( ’Vl(s) V2(5)|
= 2Hdist(V1, V), (F.13)
where the inequality holds due to the fact that 0 < V;(s), Va(s) < H. Thus, any (e/2H )-net for optimistic function class
V. is also a (€/2H )-net for the squared function class V2. According to Lemma F.6, the covering number of the squared
function class is upper bounded by:
log N, < dllog(1 +4L/€) + d?llog(1 + 8VdB%/e?).
Thus, we finish the proof of Lemma F.8. O

G Auxiliary Lemmas

Lemma G.1. For any stage h € [h] in a linear MDP and any bounded-function V : & — [0, B], there always exists a
vector w € R? such that for all state-action pair (s,a) € S x A, we have

[PLV](s,a) = W' ¢(s,a), where |wl|ly < BVd.
Proof of Lemma G.1. According to the definition of linear MDP (Assumption 3.2), we have
[PrLV](s,a) = /Ph(s’|s,a)V(5’)ds’
= /(b(s, a) 'V (s)dO(s")
—¢(s.0)" [ V(<)o (s)

= ¢<37 a)TWa

where we set w = [ V(s')d6),(s"). In addition, the norm of w is upper bounded by:

| [ vesdens)

< maxV(s') - Vid = BVd.

Thus, we finish the proof of Lemma G.1. O

Lemma G.2 (Azuma-Hoeffding inequality, Cesa-Bianchi and Lugosi 2006). Let {x;}?_, be a martingale difference se-
quence with respect to a filtration {G;} satisfying |z;| < M for some constant M, x; is G;1-measurable, E[z;|G;] = 0.
Then for any 0 < 0 < 1, with probability at least 1 — §, we have

in < M+/2nlog(1/9).

i=1
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Lemma G.3 (Lemma 11, Abbasi-Yadkori et al. 2011). Let {x)}1_, be a sequence of vectors in R%, matrix Xo a d x d
positive definite matrix and define ¥, = 3y + Zle x;x; , then we have

k
det X
. Tewe—1 k
;:1 mln{l,xi 2¢71Xi} < 2log (det 20).

In addition, if ||x;||2 < L holds for all i € [K], then

k
] - det X
Z.:Zlmm {LXZTEZ'}lXi} < 2log (det ES) < Z(dlog ((trace(=o) + kL2)/d) ~ log det 20).

Lemma G.4 (Lemma 12, Abbasi-Yadkori et al. 2011). Suppose A, B € R**¢ are two positive definite matrices satisfying
that A = B, then for any x € R%, ||x||a < |x||B - 1/det(A)/ det(B).
Lemma G.5 (Confidence Ellipsoid, Theorem 2, Abbasi-Yadkori et al. 2011). Let {Gy, }7° , be a filtration, and {X, Nk }r>1
be a stochastic process such that X, € R4 is Gi,-measurable and N € Ris Ggq1-measurable. Let L, 0,3, ¢ > 0, p* € R4
Fork > 1, let yi, = (u*,xy) + . and suppose that 0, X, also satisfy

E[nelGr] =0, Ink| < R, [[xkl2 < L. (G.1)

Fork > 1, letZ;, = \I + Zle x;x;, by = Zle YiXi, g = Z,;lbk, and

By = R\/dlog (%)

Then, for any 0 < § < 1, we have with probability at least 1 — § that,

k * *
VEk > 1, ||Zi:1><mv:|}Z;1 < Brs Nlr — 1|z < Br + VA" 2.

Lemma G.6 (Lemma 4.4, Zhou and Gu 2022). Let {Gmgk}kzl be a sequence of non-negative numbers, o,y > 0,
{ap}e>1 C RY and ||ag||2 < A. Let {64 }x>1 and {Zy }x>1 be (recursively) defined as follows: 1 = M,

_ 1/2 « « _
Wk > 1, 5, = max{ox, o, vl|ac| L2} Sesr = i +agal /57

k

Let . = log(1 + K A?/(d\a?)). Then we have

K
Zmin{l,”ang;l} <2du 4 292du + 2V do 2(024-042).
k=1 k=1
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