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Abstract

Temporal-difference learning with gradient correction (TDC) is a two time-scale
algorithm for policy evaluation in reinforcement learning. This algorithm was
initially proposed with linear function approximation, and was later extended to the
one with general smooth function approximation. The asymptotic convergence for
the on-policy setting with general smooth function approximation was established
in [Bhatnagar et al., [2009]], however, the non-asymptotic convergence analysis
remains unsolved due to challenges in the non-linear and two-time-scale update
structure, non-convex objective function and the projection onto a time-varying
tangent plane. In this paper, we develop novel techniques to address the above chal-
lenges and explicitly characterize the non-asymptotic error bound for the general
off-policy setting with i.i.d. or Markovian samples, and show that it converges as
fast as O(1/v/T) (up to a factor of O(log T')). Our approach can be applied to a
wide range of value-based reinforcement learning algorithms with general smooth
function approximation.

1 Introduction

In reinforcement learning (RL), an agent interacts with a stochastic environment in order to maximize
the total reward [Sutton and Barto, 2018]]. Towards this goal, it is often needed to evaluate how good a
policy performs, and more specifically, to learn its value function. Temporal difference (TD) learning
algorithm is one of the most popular policy evaluation approaches. However, when applied with
function approximation approach and/or under the off-policy setting, the TD learning algorithm may
diverge [Baird |1995] Tsitsiklis and Van Roy, |1997|]. To address this issue, a family of gradient-based
TD (GTD) algorithms, e.g., GTD, GTD2, temporal-difference learning with gradient correction
(TDC) and Greedy-GQ, were developed for the case with linear function approximation [Maei, 2011}
Sutton et al.,[2009b, [Maei et al.| 2010, [Sutton et al., 2009ajb]]. These algorithms were later extended
to the case with general smooth function approximation in [Bhatnagar et al.|[2009], where asymptotic
convergence guarantee was established for the on-policy setting with i.i.d. samples.

Despite the success of the GTD methods in practice, previous theoretical studies only showed that
these algorithms converge asymptotically, and did not suggest how fast these algorithms converge
and how the accuracy of the solution depends on various parameters of the algorithms. Not until
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recently have the non-asymptotic error bounds for these algorithms been investigated, e.g., [Dalal
et al.} 2020, [Karmakar and Bhatnagar, 2018} [Wang and Zou, 2020} (Xu et al., 2019, Kaledin et al.,
2020, Dalal et al.l 2018, [Wang et al., 2017]], which mainly focus on the case with linear function
approximation. These results thus cannot be directly applied to more practical applications with
general smooth function approximation, e.g., neural networks, which have greater representation
power, do not need to construct feature mapping, and are widely used in practice.

In this paper, we develop a non-asymptotic analysis for the TDC algorithm with general smooth
function approximation (which we refer to as non-linear TDC) for both i.i.d. and Markovian samples.
Technically, the analysis in this paper is not a straightforward extension of previous studies on those
GTD algorithms with linear function approximation. First of all, different from existing studies with
linear function approximation whose objective functions are convex and the updates are linear, the
objective function of the non-linear TDC algorithm is non-convex, and the two time-scale updates
are non-linear functions of the parameters. Second, the objective function of the non-linear TDC
algorithm, the mean-square projected Bellman error (MSPBE), involves a projection onto a time-
varying tangent plane which depends on the sample trajectory, whereas for GTD algorithms with
linear function approximation, this projection is time-invariant. Third, due to the two time-scale
structure of the algorithm and the Markovian noise, novel techniques to deal with the stochastic bias
and the tracking error need to be developed.

1.1 Challenges and Contributions

In this section, we summarize the technical challenges and our contributions.

Analysis for two time-scale non-linear updates and non-convex objective. Unlike many existing
results on two time-scale stochastic approximation, e.g., [Konda et al.| 2004} |Gupta et al.| 2019}
Kaledin et al.l|2020] and the studies of linear GTD algorithms in [Xu et al., 2019, |Ma et al.} 2020}
Wang et al.| 2017 [Dalal et al.,|2020], the objective function of the non-linear TDC is non-convex,
and its two time-scale updates are non-linear. Therefore, existing studies on linear two time-scale
algorithms cannot be directly applied. Moreover, the convergence to global optimum cannot be
guaranteed for the non-linear TDC algorithm, and therefore, we study the convergence to stationary
points. In this paper, we develop a novel non-asymptotic analysis of the non-linear TDC algorithm,
which solves RL problems from a non-convex optimization perspective. We note that our analysis is
not a straightforward extension of analyses of non-convex optimization, as the update rule here is two
time-scale and the noise is Markovian. The framework we develop in this paper can be applied to
analyze a wide range of value-based RL algorithms with general smooth function approximation.

Time-varying projection. For the MSPBE, a projection of the Bellman error onto the parameterized
function class is involved. However, unlike linear function approximation, the projection onto a
general smooth class of functions usually does not have a closed-form solution. Thus, a projection
onto the tangent plane at the current parameter is used instead, which incurs a time-varying projection
that depends on the current parameter and thus the sample trajectory. This brings in additional
challenges in the bias and variance analysis due to such dependency. We develop a novel approach to
decouple such a dependency and characterize the bias by exploiting the uniform ergodicity of the
underlying MDP and the smoothness of the parameterized function. The new challenges posed by the
time-varying projection and the dependence between the projection and the sample trajectory are not
special to the non-linear TDC investigated in this paper, and they exist in a wide range of value-based
algorithms with general smooth function approximation, where our techniques can be applied.

A tight tracking error analysis. Due to the two time-scale structure of the update rule, the tracking
error, which measures how fast the fast time-scale tracks its own limit, needs to be explicitly bounded.
Unlike the studies on two time-scale linear stochastic approximation [Dalal et al., 2020, Kaledin et al.,
2020, [Konda et al.| [2004]], where a linear transformation can asymptotically decouple the dependence
between the fast and slow time-scale updates, it is non-trivial to construct such a transformation for
non-linear updates. To develop a tight bound on the tracking error, we develop a novel technique that
bounds the tracking error as a function of the gradient of the MSPBE. This leads to a tighter bound
on the tracking error compared to many existing works on two time-scale analysis, e.g., [Wu et al.|
2020l \Hong et al., [2020]]. Although we do not decouple the fast and slow time-scale updates, we
still obtain a desired convergence rate of O(1/+/T') (up to a factor of log T'), which matches with the
complexity of stochastic gradient descent for non-convex problems [Ghadimi and Lan, [2013].



1.2 Related Work

TD, Q-learning and SARSA. The asymptotic convergence of TD with linear function approximation
was shown in [Tsitsiklis and Van Roy,|[1997]], and the non-asymptotic analysis of TD was developed
in [Srikant and Ying| [2019} [Lakshminarayanan and Szepesvari, |2018},|Bhandari et al., 2018 [Dalal
et al., 2018}, |Sun et al., 2020]]. Moreover, [|Cai et al., 2019] further studied the non-asymptotic error
bound of TD learning with neural function approximation. Q-learning and SARSA are usually used
for solving the optimal control problem and were shown to converge asymptotically under some
conditions in [Melo et al., 2008 |Perkins and Precup} 2003]]. Their non-asymptotic error bounds
were also studied in [Zou et al.l[2019]]. The non-asymptotic analysis of Q-learning under the neural
function approximation was developed in [|Cai et al., 2019, [Xu and Gul 2020]. Note that all these
algorithms are one time-scale, while the TDC algorithm we study is a two time-scale algorithm.

GTD methods with linear function approximation. A class of GTD algorithms were proposed
to address the divergence issue for off-policy training [Baird, [1995]] and arbitrary smooth function
approximation [Tsitsiklis and Van Roy, 1997], e.g., GTD, GTD2 and TDC [Maei, 2011} Sutton et al.,
2009b, [Maei et al., 2010, [Sutton et al.,|2009alb]. Recent studies established their non-asymptotic
convergence rate, e.g., [Dalal et al.l [2018| [Wang et al., 2017} |Liu et al., 2015| |Gupta et al., 2019,
Xu et al.| 2019| Dalal et al., 2020, [Kaledin et al., [2020, Ma et al., 2020, Wang and Zou, 2020},
Ma et al.| |[2021]] under i.i.d. and Markovian settings. These studies focus on the case with linear
function approximation, and thus the objective functions are convex, and the updates are linear. In
this paper, we focus on the non-linear TDC algorithm with general smooth function approximation,
where the two time-scale update rule is non-linear, the objective is non-convex, and the projection is
time-varying, and thus new techniques are required to develop the non-asymptotic analysis.

Non-linear two time-scale stochastic approximation. There are also studies on asymptotic con-
vergence rate and non-asymptotic analysis for non-linear two time-scale stochastic approximation,
e.g., [Mokkadem et al., 2006} [Doanl [2021]]. Although the non-linear update rule is investigated,
it is assumed that the algorithm converges to the global optimum. In this paper, we do not make
such an assumption on the global convergence, which may not necessarily hold for the non-linear
TDC algorithm, and instead, we study the convergence to stationary points, which is a widely used
convergence criterion for non-convex optimization problems. We also note that there is a resent work
studying the batch-based non-linear TDC in [ Xu and Liang, 2021], where at each update, a batch of
samples is used. To achieve a sample complexity of O(e~2), a batch size of O(e~!) is required in [Xu
and Liang| |2021]] to control the bias and variance. We note that by setting the batch size being one
in [Xu and Liang} |2021], the desired sample complexity cannot be obtained, and their error bound
will be a constant. In this paper, we focus on the non-linear TDC algorithm without using the batch
method, where the parameters update in an online and incremental fashion and at each update only
one sample is used. Our error analysis is novel and more refined as it does not require a large batch
size of O(e~1) while still achieving the same sample complexity.

2 Preliminaries

2.1 Markov Decision Process

A Markov decision process (MDP) is a tuple (8, A, P, r,v), where 8 and A are the state and action
spaces, P = P(s'|s, a) is the transition kernel, 7 : § X A x § — R™ is the reward function bounded
by rmax, and v € [0, 1] is the discount factor. A stationary policy 7 maps a state s € § to a probability
distribution 7 (-|s) over the action space A. At each time-step ¢, suppose the process is at some state
s¢ € 8, and an action a; € A is taken. Then the system transits to the next state s;4; following the
transition kernel P(-|s;, a;), and the agent receives a reward r(s¢, at, St41)-

For a given policy 7 and any initial state s € 8, we define its value function as V™ (s) =
E > 2077 (Se, Ar, Si41)|So = s,m]. The goal of policy evaluation is to use the samples gen-
erated from the MDP to estimate the value function. The value function satisfies the Bellman
equation: V™(s) = T™V™(s) for any s € 8, where the Bellman operator 7™ is defined as

TV (s) = Z P(s'|s,a)m(als)r(s,a,s") + Z P(s'|s,a)m(als)V(s"). (1)
s'€8,aeA s'€8,aeA

Hence the value function V'™ is the fixed point of the Bellman operator 7™ [Bertsekas), 2011].



2.2 Function Approximation

In practice, the state space & usually contains a large number of states or is even continuous, which
will induce a heavy computational overhead. A popular approach is to approximate the value
function using a parameterized class of functions. Consider a parameterized family of functions
{V}g :8 » Rl§ € RN }, e.g., neural networks. The goal is to find a V with a compact representation
in 6 to approximate the value function V™. In this paper, we focus on a general family of smooth
functions, which may not be linear in 6.

3 TDC with Non-Linear Function Approximation

In this section, we introduce the TDC algorithm with general smooth function approximation in
[Bhatnagar et al., [2009]] for the off-policy setting with both i.i.d. samples and Markovian samples,
and further characterize the non-asymptotic error bounds.

Consider the the following mean-square projected Bellman error (MSPBE):
J(0) = B [[Vols) = LT Vo(s)]°] @

where 1™ is the stationary distribution induced by the policy 7, and I1y is the orthogonal projection
onto the tangent plane of Vj at 6: { +(s)]¢ € RN and Vg (s) = ¢9(3)TC} and ¢g(s) = VVa(s).

Note that the projection is onto the tangent plane instead of {Vg (0 e RN } since the projection onto
the latter one may not be computationally tractable if Vj is non-linear.

In [Bhatnagar et al., [2009]], the authors proposed a two time-scale TDC algorithm to minimize the
MSPBE J(6). Specifically, a stochastic gradient descent approach is used with the weight doubling
trick (for the double sampling problem) [Sutton et al.,|2009a]], which yield a two time-scale update
rule. We note that the algorithm developed in [Bhatnagar et al., [2009] was for the on-policy setting
with i.i.d. samples from the stationary distribution, and the asymptotic convergence of the algorithm
to stationary points was established.

In the off-policy setting, the goal is to estimate the value function V™ of the target policy 7 using the
samples from a different behavior policy 7. In this case, the MSPBE can be written as

J(0) = By [[[Va(s) = TL TV (s)I|], 3)

and we use the approach of importance sampling. Following steps similar to those in [Maei, 201 1],
J(0) can be further written as

J(0) = Eyum [p(S, A)ds,a,5/(0)do(S)] " Ay 'Epum [p(S, A)ds,a,50(0)do (S)], 4)
where 0, 4.5 (0) = 7(s,a,5") +vVa(s") — Vo(s) is the TD error, ¢g(s) = VVy(s) is the character

vector, p(s,a) :((a“s S)) is the importance sampling ratio for a given sample O = (s, a,r, s’) and

Ag =Eum [¢0(S)do(S)T]-

To compute V.J(6), we consider its i-th entry, i.e., the partial derivative w.r.t. the i-th entry of 6:

10J(0)

2 06¢
- E,. [8 <pa¢>]TA1E o [066] £ (A5 'E ey [066) TE [ (66T )} (47 By [p06)
o 0 o Lum [P 9 Yo wrb [P 20 o Eum [p ,

(a) (b)
(5)

where to simplify notations, we omit the dependence on 6, S, A and S’. To get an unbiased estimate
of the terms in (3)), several independent samples are needed, but this is not applicable when there is
only one sample trajectory. Hence we employ the weight doubling trick [Sutton et al., 2009a]. Define
w(0) = Ay 'E, = [0(S, A)ds.a,5:(0)¢e(S)], then term (a) can be written as follows:

9 T
. [WW@] Ay "B [p39)



= By [p(7(60(5): = (90(9))1)90(9)]” w(0) = Byms [p0(V2V):] " w(0); (6)
and term (b) can be written as follows:
1 T 0
(45 B 6] By | 5

Hence the gradient can be re-written as

VJ(O
VIO B [0(S. A)55.0,5/(0)60(S)] — h(B.(6)) ~AEyrs [0(5. A)en(5)60(5) ] w(0).
3)
where h(0,w) = E,= [(p(S, A)ds 4,5 (0) — ¢o(S) Tw) V?Vy(S)w]. Thus with this weight doubling
trick [Sutton et al.,[2009a], a two time-scale stochastic gradient descent algorithm can be constructed.

In Algorithm|[I| we present the algorithm for the Markovian setting. The algorithm under the i.i.d.
setting is slightly different, hence we refer the readers to Algorithm [2]in Appendix

(067)] (43 "By 19501) = 2B, [6T(0) 0T N0)] . O

Algorithm 1 Non-Linear Off-Policy TDC under the Markovian Setting
Input: T, v, B, m, m, {Vy|0 € RN }
Initialization: 6,,w,
1: Choose W ~ Uniform(0, 1,...,7 — 1)
2: fort=0,1,....,W —1do
3:  Sample O; = (s¢, ag, 7, S¢+1) following
6t(01) = r(se, ar, se41) + Vo, (se41) — Vo, (s¢)

_ m(ae]se)
Pt = Ty(aclse)

he (0, wi) = (Pt5t(9t) — o, (St)TWt) VzVe,,(St)wt
w1 = g, (Wt + ﬁ( — ¢o, (s1) 00, (s¢) Twy + ptét(at)¢0t(st)))

8 Oip1 =0 + a(pe6:(0:) o, (5¢) — Ve o, (St41)P0, (5t) Twi — he(0y,wy))
9: end for

Qutput: Oy

N R

In Algorithm ITr, (v) = arg minj,|<g, ||v — wl| denotes the projection operator, where R,, =
%(rmax + (1 4+ v)C,) (the constants are defined in Section . As we will show in (44) in
the appendix that for any 6 € RY, w(6) is always upper bounded by R, i.e., ||w(f)|| < R,. The
projection step in the algorithm is introduced mainly for the convenience of the analysis. Motivated
by the randomized stochastic gradient method in [[Ghadimi and Lan, [2013]], which is designed to
analyze non-convex optimization problems, in this paper, we also consider a randomized version of
the non-linear TDC algorithm. Specifically, let W be an independent random variable with a uniform
distribution over {0, 1, ..., — 1}. We then run the non-linear TDC algorithm for TV steps and output

Ow .
3.1 Non-asymptotic Error Bounds

In this section, we present our main results of the non-asymptotic error bounds on the convergence of
the off-policy non-linear TDC algorithm. Our results will be based on the following assumptions.

Assumption 1 (Boundedness and Smoothness). For any s € 8 and any 6,60’ € RY,
Vo (s)] < Cu, 6o (s)]l < Cs,
IV2Ve(s)]l < D, IV2Ve(s) — V2V (s)I| < Ly [|0 — ¢,

where Cy, C,, D,, and Ly are some positive constants.

From Assumption (1} it follows that for any 6,6’ € RY, [Vp(s) — Vi (s)| < Cyll0 — ||, and
[lPo(s) — por(s)]] < Dy||6 — &'||. We note that these assumptions are equivalent to the assumptions
adopted in the original non-linear TDC asymptotic convergence analysis in [Bhatnagar et al., [2009]],
and can be easily satisfied by appropriately choosing the function class { Vo:0cRY } For example,
in neural networks, these assumptions can be satisfied if the activation function is Lipschitz and
smooth [Du et al.,[2019} Neyshabur, 2017, Miyato et al.,[2018]].



Assumption 2 (Non-singularity). For any 0 € RN, A\j, (Ag) > N\, > 0, where \1,(A) denotes the
minimal eigenvalue of the matrix A and A, is a positive constant.

m(als)
m(als) —

Assumption 3 (Bounded Importance Sampling Ratio). For any (s,a) € 8 X A, p(s,a) =
Pmax, for some positive constant Py ax.

The following assumption is only needed for the analysis under the Markovian setting, and is widely
used for analyzing the Markovian noise, e.g., [Wang and Zou, 2020, Kaledin et al., 2020} Xu and
Liang} 2021} Zou et al., 2019} |Srikant and Ying| 2019} Bhandari et al.|[2018]].

Assumption 4 (Geometric uniform ergodicity). There exist some constants m > 0 and x € (0,1)
such that sup,cg dpy (P(sy = -|so = s,m),u™) < mk?, for any t > 0, where dpy denotes the
total-variation distance between the probability measures.

We then present the bounds on the convergence of the TDC algorithm with general smooth function
approximation in the following theorem.

Theorem 1. Consider the following step-sizes: o = O (%), and 8 =0 (%), where % <a<1
and 0 < b < a. Then, (1) under the i.i.d. setting, |V.J (0w )||? = O (1= + 75 + 715 ) ; and (2)

under the Markovian setting, ||VJ(0w)|* = O (;%g}; =" longT) .

Here we only assume the order of the step-sizes in terms of 1" for simplicity, their exact assumptions
on them can be found in Section and Section|C.3] Similarly, we only provide the order of the
bounds here, and the explicit bounds can be found in and in the appendix. It can be seen
that the rate under the Markovian setting is slower than the one under the i.i.d. setting by a factor of
log T, which is essentially the mixing time introduced by the dependence of samples.

Theorem |l|characterizes the dependence between convergence rate and the step-sizes « and 5. We
also optimize over the step-sizes in the following corollary.

Corollary 1. Leta=b= 1, ie, o, 8 = O(1/VT), then (1) under the i.i.d. setting,
O(1/V/T); and (2) under the Markovian setting, ||V J (0w )||> = O(log T /VT).

VI (Ow)]?* =

Remark 1. Our result matches with the sample complexity for the batch-based algorithm in [Xu and
Liang, 2021]. But their work requires a large batch size of O(e~!) to control the bias and variance,
while ours only needs one sample in each step to update # and w and can still obtain the same
convergence rate. We note that by setting the batch size being one in [Xu and Liang| |2021], their
desired sample complexity cannot be obtained, and their error bound will be a constant. To obtain
our non-asymptotic bound and sample complexity for the non-linear TDC algorithm, we develop a
novel and more refined analysis on the tracking error, which will be discussed in the next section.
Moreover, our result matches with the convergence rate of solving general non-convex optimization
problems using stochastic gradient descent in [Ghadimi and Lan, |[2013]]. Compared to their work,
our analysis is more challenging due to the two time-scale structure and the gradient bias from the
Markovian noise and the tracking error.

Remark 2. Some analyses on two time-scale stochastic approximation bound the tracking error in
terms of % and require % — 0 in order to drive the tracking error to zero resulting in a convergence

rate of O (5 + %) [Borkary, [2009]. In this paper, we develop a much tighter bound on the tracking

error in terms of the slow time-scale parameter V.J (). Therefore, the tracking error in our analysis is
driven to zero by V.J(0) — 0 not § — 0. Similar results that do not need 5 — 0 can also be found,
e.g., in [Konda et al.| 2004} Kaledin et al., | 2020]]. We would like to point out that the techniques in
[Konda et al., 2004} [Kaledin et al., [2020]] cannot be applied in our analysis due to the non-linear two
time-scale updates in this paper.

4 Proof Sketch

In this section, we provide an outline of the proof of Theorem [IJunder the Markovian setting, and
highlight our major technical contributions. For the complete proof of Theorem [I| we refer the

readers to Appendices and



Let O; = (8¢, a¢,7¢, 8¢+1) be the sample observed at time ¢. Denote the tracking error by z; =
wy — w(6), which characterizes the error between the fast time-scale update and its limit if the
slow time-scale update 0, is kept fixed and only the fast time-scale is being updated. Denote by

Gt+1(9, (JJ) £ pt5t (0)¢0 (St) - ’yptgﬁg (8t+1)¢9 (St)TOJt — ht (9, UJ) Denote by T8 the mixing time of
the MDP, i.e., 73 = min {¢ : mx’ < B}.

Step 1. In this step, we decompose the error of gradient norm into two parts: the stochastic bias and
the tracking error. We first show in Appendix that J(0) is L y-smooth: for any 61,0, € RV,

[V J(01) = VJ(0a)|| < Ljll01 — 2. ©)

We note that the smoothness of J(6) is also used in [Xu and Liang, 2021], which, however, is assumed
instead of being proved as in this paper. It then follows that

©ITIONEI6) ~ TOrsr) + (TIO0). ~Grer (B 0(61)) + Grr (B 2)
(a)
L
+ Gt+1(et,w<et>>> +H oG enwl?. 0

+a <VJ(9t), V‘];m

©)

This implies that the error bound on the gradient norm is controlled by the tracking error (a) which
is introduced by the two time-scale update rule, and the stochastic bias (b) which is due to the
time-varying projection and the Markovian sampling.

Step 2. We first bound the tracking error. Re-write the update of w; in terms of z;: 2441 =

2+ B (—Ap, (st)2 + be(0r)) + w(0) — w(Brs1), where Ag, (s¢) = e, (st)¢o, (s:) " and by (0;) =
—Ag, (st)w(0;) + ped:(0:)do, (s¢). From the Lipschitz continuity of w(#), it follows that

Izer1ll < (1 + BCHN2ell + Bbmax + LuCy),
241 — 2¢ll < BCEl 24l + B(bmax + LwCy), (11
which further implies
E [llze+11% = llzll”]
< B[22/ (se41 — 2 + BA0,20)] +0 (BEll]*) + 87) + BE [22] (~Ao)=] . (12)
(c)
where the last term in (T2) can be further upper bounded by —28\,E[||z||?].

One challenging part in our analysis is to bound term (c). Equivalently, we decompose the following
term into three parts:

E {z: <—A6tzt - %(Zﬂrl - Zt))}
Tw(l) — w(0is1)

— BlaT (~Aa, + An (50)2] - BT (0] - [ o 2=
(d) (e)
(€2
Consider term (d) in (I3). Unlike the case with linear function approximation, where the character
function VVy(s) = ¢(s) is independent with 6, here the character function ¢y (s) depends on 6. We
use the geometric uniform ergodicity property of the MDP and the Lipschitz continuity of Ay and

Ap(s) to decouple the dependence. More specifically, for any fixed 0, E[Ag(s;)] converges to Ay as
t increases. Let t = 74, then we have that

E {z;; (~Ao,,, + Ag, (5r, ))zm}

=E [zg (—Ag, + Agy(5r5))20] +E [zJ(—AgTB + Ay, (s75) + Ag, — Ago(sm)))zo}

13)

+E [(% —20)T(=Ag,, + Ap, (57,))(zr, — ZO)} +9E [(zm —20) T (~A,,, + Ao, (sm))zo} ,
(14)



which can be further bounded using the mixing time 7 and the Lipschitz property of Ag and Ag(s-, ).
We note that from the update of z;, we can bound ||z;, — zo| and ||zo|| by || 2+, |, hence the bound in
(T4) can be bounded in terms of ||z, ||.

Similarly, note that E[b,(6)] converges to 0 as ¢ — oo, then we can also bound term (e) in (I3):
E[ZTTL—} bTB (‘97';3)] = E[(zm - ZO)TbTﬁ (eTﬁ)] + E[Z()Tb‘ra (90)] + E[Z(;r (bTB (eTﬁ) - bT@ (90))]7 (15)
which can be similarly bounded in terms of ||z, |.

The challenge of bounding the third term (f) in (T3] lies in bounding the difference between w(6;)
and w(0;41). One simple approach is to use the Lipschitz continuity of w(f) and bound ||0; — ;41|
by a constant of order O(«), but this will lead to a loose bound because the update G 1 (6, w;) is
actually an estimator of the gradient, which will also converge to zero. The key idea in our analysis
is to bound term (f) in terms of the gradient of the objective function V.J(#). Specifically, we

first rewrite term (2, w(6) — w(Be41)) = — (1, Vw(0) (01 — 0)) = —a(Vw(0y) Gy (01, w)),
where 0; = cf; + (1 — ¢)041 for some ¢ € [0, 1]. It can be shown that

0.,) — w(b,, .
E[Z;w( ) ;;( +1)}:_O‘]E[zjﬁw(em)(Gml(em,wm)—Gml(em,w(em)))]

B
e [ziﬁwém) (Gml(eww(em)) + W(j)ﬂ + Sk [z;;Vw(ém ) (W(;)ﬂ |

The first term in (T6) can be bounded in terms of ||z, ||? using the Lipschitz property of G, 1 (6, w)
in w. The second term can be bounded using the uniform ergodicity of the MDP and the Lipschitz

property of zJ Vw(6) (Gm+1 (0,w(0)) + %@> in . The third term can be bounded in terms of

|27, ||* and ||V .J(6-,)||*. Combining all bounds together, we have the bound on term () in (I3):

’E [T w(0,) —wawm] ‘

<0 (g) E {HZWHQ] + 0 (a3) E [||2+,]|] + O (a73) + O (;;) E [HVJ(GTB)HQ} V)
We combine all the bounds on terms (d), (¢) and (f) and hence get the error bound on (13):
B |l (a5l - 20)| <0 (§) IR+ 0G6ms) + 0 (5 ) EIITI@IR)
(18)

Plugging the above bound in (T2), we have the following recursive bound on the tracking error:
E [[lze1]] < O(1 = B)E [|lze]*] + O()E [V (8:)II*] + O(B775). (19)

Then by recursively applying the inequality in (I9) and summing up w.r.t. ¢ from 0 to 7' — 1, we
obtain the bound on the tracking error Zz:ol K[|z |1?]/T:

i=0 Elll=[1?] L oy B[V
St S <0 g b G + 6875 | -

2
Similarly, we add and subtract V.J(6p) and G, 1(0o,w(6p)), and obtain that

Step 3. In this step we bound the stochastic bias term E KVJ(Ht), V6 4 Giy1(0s, w(@t))ﬂ .

<VJ(9TB), w 4 Gmﬂ(em,w(em))>
(700, T i) ) + <<VJ<0TB>, LI 4 Gy (0ry0,,))



V.J (o)
2

- <VJ(90), + Grﬂ+1(90,w(90))> ) ; (20)

which again can be bounded using the geometry uniform ergodicity of the MDP and the Lipschitz
continuity of <VJ(9), VJQ(Q) + Gm+1(9,w(9))>.

Step 4. Plugging in the bounds on the tracking error and the stochastic bias and rearranging the

T—1 T—1
terms, then it follows that w < U\/ w + V, where U and V are

some constants depending on the step sizes, and the explicit definitions can be found in (132). By

; : ; S ElIVI0)]1%]
solving the inequality of =t=0—7r———"—

, we obtain that

T_lE 9

= [H v 'j( t)||2] 1 1

t=0 < JR— _—
Q) ﬂTg—i— + atg + .

5 Conclusion

In this paper, we extend the on-policy non-linear TDC algorithm to the off-policy setting, and
characterize its non-asymptotic error bounds under both the i.i.d. and the Markovian settings. We
show that the non-linear TDC algorithm converges as fast as O(1/+v/T) (up to a factor of log T). The
techniques and tools developed in this paper can be used to analyze a wide range of value-based RL
algorithms with general smooth function approximation.

Limitations: It is not clear yet whether the stationary points that the TDC converges to are second-
order stationary or potentially saddle points.

Negative social impacts: This work is a theoretical investigation of some fundamental RL algorithms,
and therefore, the authors do not foresee any negative societal impact.
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