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Abstract

We consider offline reinforcement learning (RL) in H-horizon Markov decision
processes (MDPs) under the linear ¢™ -realizability assumption, where the action-
value function of every policy is linear with respect to a given d-dimensional
feature function. The hope in this setting is that learning a good policy will be
possible without requiring a sample size that scales with the number of states
in the MDP. Foster et al. [2021] have shown this to be impossible even under
concentrability, a data coverage assumption where a coefficient Cq,c bounds the
extent to which the state-action distribution of any policy can veer off the data dis-
tribution. However, the data in this previous work was in the form of a sequence
of individual transitions. This leaves open the question of whether the negative
result mentioned could be overcome if the data was composed of sequences of
full trajectories. In this work we answer this question positively by proving that
with trajectory data, a dataset of size poly(d, H, Ceonc) /€ is sufficient for deriving
an e-optimal policy, regardless of the size of the state space. The main tool that
makes this result possible is due to Weisz et al. [2023], who demonstrate that linear
MDPs can be used to approximate linearly ¢™-realizable MDPs. The connection
to trajectory data is that the linear MDP approximation relies on “skipping” over
certain states. The associated estimation problems are thus easy when working
with trajectory data, while they remain nontrivial when working with individual
transitions. The question of computational efficiency under our assumptions re-
mains open.

1 Introduction

We study the offline reinforcement learning (RL) setting, where the objective is to derive a near-
optimal policy for an H-horizon Markov decision process (MDP) using offline data. This contrasts
with the online RL paradigm, where learners interact directly with an MDP — or its simulator — to
collect new data. Offline RL is especially relevant when acquiring new data guided by the learner is
infeasible or ill-advised for safety reasons.

Deriving a near-optimal policy is only possible from offline data that covers the MDP well enough.
One way to formalize this as an assumption, which we adopt for this work, is called concentrability.
This assumption posits that the offline data sufficiently covers the distribution of state-action pairs
that are accessible through running any policy. Challenges also arise in MDPs characterized by
large or infinite state spaces. In such scenarios, an efficient learner’s data requirements cannot scale
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Assumptions
Work Task Data [ Structural Result

[Xiong et al., 2022] T-opt Amin lower bound Linear MDP v

[Chenzgrllcgi]hang, m-opt Conc Bellman complete
[Xie and Jiang, 2021] m-opt Strong Conc qr v
[This work] T-0pt Conc & Traj data q- v
[Foster et al., 2021] m-opt or T-eval Conc qT X
[Wang et al., 2020] m-eval Amin lower bound qT X
[Jia et al., 2024] m-eval Conc Restricted ¢™ X

Table 1: Notation is defined as: m-opt = policy optimization, m-eval = policy evaluation, Conc =
Concentrability, g™ = linear ¢ -realizability, Traj = Trajectory, v' = poly(d, H, Cconc, 1/€) sample
complexity, x = exponential lower bound in terms of one of d, H, Copc.

with the state space size. An approach to remove state space dependence is to assume that the state-
action value function of any policy can be linearly represented using a d-dimensional feature map,
an assumption known as linear q™ -realizability.

While linear ¢™-realizability facilitates efficient online RL [Weisz et al., 2023], its applicability has
been limited in offline contexts. For instance, Foster et al. [2021] proves that no learning algorithm
can derive an e-optimal policy under linear ¢”-realizability and concentrability bounded by Ceonc,
with a poly(d, H, Ceonc, € ) number of samples. However, their result does not apply to trajectory
data, where the offline data contains full sequences of state, action, and reward tuples obtained by
following some policy from the initial state to the terminal state. The following problem is left open:

“Does there exist an efficient learner that outputs an e-optimal policy, under the assumptions of
linear q™ -realizability, concentrability, and trajectory data?”

Our findings affirmatively answer this question in terms of sample complexity, highlighting a notable
distinction in the requirements for trajectory data versus general offline data for effective learning.
This underscores the practical value of accumulating trajectory data whenever feasible.

2 Related Works

In Table 1 we provide a comparison of our result to the other works in offline RL discussed below.

Lower bounds: As we have already discussed in Section 1, the work of Foster et al. [2021] shows
a lower bound that depends on the size of the state space (in the same setting as ours), except
they do not assume access to trajectory data. The work by Jia et al. [2024] is perhaps the most
relevent to ours. They show an exponential lower bound in the horizon for policy evaluation, under
the assumptions of trajectory data, concentrability, and a restricted linear ™ -realizability where
the value function of only the target policy is linear. While we anticipate that evaluating policies
(their focus) is no more difficult than optimizing policies (our focus), our g™ realizability is for all
memoryless policies (Assumption 1), while theirs is restricted to the target policy. Zanette [2021]
shows an exponential lower bound in terms of the feature dimension d, under linear ¢ -realizability,
and various other structural assumptions; however, their setting would result in a concentrability
coefficient larger than the size of the state space. Wang et al. [2020], Amortila et al. [2020] show
a lower bound that is exponential in the horizon, under linear ¢™-realizability. However, they use a
Amin lower bound condition, which requires a lower bound on the minimum eigenvalue Ay, of the
expected covariance matrix used for least-squares estimation. This is seen as a weaker condition
than ours, as it only posits good coverage in terms of the feature space, not the (possibly much
richer) state-action space.

Upper bounds: Chen and Jiang [2019], Munos and Szepesvari [2008] present efficient algorithms
under concentrability and Bellman completeness, an assumption that the Bellman optimality op-
erator outputs a linearly realizable function when its input is linearly realizable. As linear ¢™-
realizability does not imply Bellman completeness [Zanette et al., 2020], these results do not transfer



to our setting. Xie and Jiang [2021] show an upper bound under linear ¢™-realizability, albeit, us-
ing a stronger notion of data coverage than concentrability, which we call strong concentrability.
The work of Xie et al. [2021, 2022] give data-dependent sample complexity bounds that hold under
both Bellman completeness and linear g™ -realizability even in the absence of explicit data coverage
assumptions. Jin et al. [2021] assume a general function approximation setting and also provide
data-dependent bounds, while Duan et al. [2020], Xiong et al. [2022] show upper bounds for linear
MDPs (a stronger assumption than linear ¢” -realizability [Zanette et al., 2020]) with the Ay, lower
bound condition.

3 Setting

Throughout we fix the integer d > 1. Let 0 € R? be the d-dimensional, all zero vector. For L > 0,
let B(L) = {z € R?: ||z|, < L} denote the d-dimensional Euclidean ball of radius L centered
at the origin, where || - ||2 denotes the Euclidean norm. The inner product (z,y) for x,y € R? is
defined as the dot product = "y. Let 1{B} be the indicator function of a boolean-valued (possibly
random) variable B, taking the value 1 if B is true and O if false. Let M;(X) denote the set of
probability distributions over the set X. Let Ep..p denote the expectation of random variable B
under distribution P. For integers 4, 7, let [i] = {1,2,...,i} and [i : j] = {4,...,j}. Fora
symmetric matrix M € R?¥9 we write Apin(M) and Apay (M) for its minimum and maximum
eigenvalue.

The environment is modeled by a finite horizon Markov decision process (MDP). Fix the horizon to
H. This MDP is defined by a tuple (S, A, P, R). Here, the state space S is finite!, and organized by
stages: S = he[H+1] Sh,, starting from a designated initial state s; (S; = {s1})?, and culminating

in a designated terminal state st (Sp41 = {sT})3. Without loss of generality, we assume Sy, and
Spe for h # b/ are disjoint sets. Define the function stage : S — [H + 1], such that stage(s) = h
if s € Sp. The action space A is finite. The transition kernel is P : (U ¢z Sn) x A = M1 (S),

with the property that transitions occur between successive stages. Specifically, for any h € [H],
state s;, € Sy, and action a € A, P(sp,a) € M1(Sp+1). The reward kernel is R : § x A —
M ([0,1]). So that the terminal state st has no influence on the learner we force the reward kernel
to deterministically give zero reward for all actions a € Ain st (i.e. R(sT,a)(r) = 1{0 =r}). An
agent interacts with this environment sequentially across an episode of H + 1 stages, by selecting
an action a € A in the current state. The environment (except at stage H + 1) then transitions to a
subsequent state according to P and provides a reward in [0, 1] as specified by R*.

We define an agent’s interaction with the MDP through a policy m, which assigns a probability
distribution over actions based on the history of interactions (including states, actions, and rewards).
For this work, we restrict policies to be memoryless, that is, their action distribution depends solely
on the most recent state in the history. The set of all memoryless policies isII = {7 : 7 : S —
Mi(A)}. For m € II, we write 7(als) to denote the probability (s) assigns to action a. For
deterministic policies only (i.e., those that for each state place a unit probability mass on some action)
we sometimes abuse notation by writing 7(s) to denote arg max, ¢ 4 7(a|s). Starting from any state
s within the MDP and using a policy 7 induces a probability distribution over trajectories, denoted
as P; ;. Forany a € A, P ; , is the distribution over the trajectories when first action « is used in
state s, after which policy 7 is followed. Specifically, for some h € [H + 1] and (s,a) € Sp, X A,
we write Traj ~ P s , to denote that Traj = (Sy, An, Rp, ..., SH+1, Ar+1, Ru41) for a random
trajectory that follows the distribution specified by P s o, thatis, S, = s, A, = a, A; ~ 7(S;) for
1€ [h—i— 1: H+ 1], Si+1 ~ P(Sl,AL) for i € [h : H], and R; ~ R(Sl,Al) fori € [l’), : H + 1].
Writing Traj ~ P, ; has an analogous meaning, with the only difference being that Ay, is not fixed,

IThe state space is assumed to be finite to simplify presentation. Our results extend to infinite state spaces.

%A deterministic start state s; is added for simplicity of presentation. It is easy to show that adding an
additional stage to the MDP allows for the transition dynamics to encode an arbitrary start state distribution.

A terminal state sT is added purely as a technical convenience for the analysis. We will focus on the
interaction of learners for stages h € [H]| (not [H + 1]), since the terminal state will have no affect on the
learner.

“Here, the reward and next-state are independent, given the current state and last action. Independence is
nonessential and is assumed only to simplify the presentation.



and instead Ay, ~ 7(Sy). For h € [H + 1], we write IP”;’S (and P! _ ) for the marginal distribution

T,8,a

of (Sk, An) (i.e., the state-action pair of stage h) under the joint distribution of P s (and Py s ).
For1 <t <t < H+1, we use the notation 4.4y = () yc[t:+/) throughout, except when () e [t:¢/]

. . t
are a sequence of scalar rewards. In that case, for convenience, we write ry.py = »_ T, and

u=t
Riy = Zizt R,,. The state-value and action-value functions v™ and ¢™ are defined as the expected
total reward along the rest of the trajectory while 7 is used:

v (s) :ngthﬂ}zgage(s):H forseS and ¢"(s,a) :TrajIrEE]P’,r SRastag'e(s):H for (s,a) € S x A.

Let 7 € II be an optimal policy, satisfying ¢™ (s, a) = sup,.cy; ¢" (s, a) for all (s,a) € S x A. Let
q*(s,a) = ¢" (s,a) and v*(s) = maxgec4 ¢*(s,a) forall (s,a) € S x A. By definition, we have
v*(sT)=0v"(s7)=0 and ¢*(sT,a)=4q"(sT1,a)=0 forallmell,ac A. (1)

3.1 Assumptions and Problem Statement

A feature map is defined as ¢ : S x A — B(Lq) for some L; > 0. The representative power of a
feature map for an MDP is described by the following assumption:

Assumption 1 ((n, Ls)-Approximately Linear ¢"-Realizable MDP). For some n > 0,Ls > 0,
assume that the MDP (together with a feature map ¢) is such that

sup min max "(sn,an) — (d(sn,an),0p)| < orallh € [H +1].
ﬂegehesuq)@mawesth|q (sn,an) = (d(sn,an),0n)| <m  fi [ ]

Forany h € [H + 1], let ¢y, : I = B(L2) be a mapping from policies to parameter values 0}, that

attain the min in the above display. For h = H + 1, we restrict this mapping to Y41 () = 0, which
satisfies the above display by definition. We write V.. () for (¥ (), ..., (7).

We also make the following assumptions on the offline data (the relationship to non-trajectory data
and the negative result by Foster et al. [2021] is discussed in Appendix B) :

Assumption 2 (Full Length Trajectory Data). Assume the learner is given a dataset of full length
trajectories® and corresponding features of size n > 1:

(traj17 v 7trajn) and ((¢(8}1w a))hE[H],aEAa ) (qs(s’}rzlv a))he[H],aGA) 5
where for some “data collection policy”n" € 11 unknown to the learner, (traj-j);;1 are independent
samples from Pro s, where trajj = (sg , a{ , r{ )te[ +1]- 1o simplify notation we write
Z = qi)(sib,ai) forallh € [H],j € [n].
Definition 1 (Admissible Distribution). A sequence of H state-action distributions v = (Vi )ne|m) €
(M1 (S, x A) is admissible for an MDP if there exists a policy © € 11 such that
vn(sp,an) = ]P’Z’sl(sh,ah) Sorall (sp,ap) € Sp x A, h € [H].

Define the state-action occupancy measure of the data collection policy 7° as p = (#n) he[m) such
that

,uh(sh, ah) = PZO,Sl (sh,ah) for all (Sh, ah) € Sy X A, h e [H] .
Assumption 3 (Concentrability). Assume there exists a constant Cionc > 1, such that for all admis-
sible distributions v = (Vh)ne[m]
Vp, (S}H ah)
fn(sn, an)

Problem 1. Let ¢ > 0. Under Assumptions 1 to 3, does there exist a learner, with access to only
n = poly(1/e, H,d, Ceonc,log(1/0),log(1/L1),log(1/Ls)) full length trajectories (as defined in
Assumption 2), that outputs a policy © such that, with probability at least 1 — 0,

v¥(s1) —v"(s1) < €?

} S C’COI’IC .

max max
h€[H] (sp,an)ESK XA

3Our learner does not require explicit knowledge of the states within each trajectory; the features alone are
sufficient.



4 Result

We resolve Problem 1 in the positive by defining a learner (Algorithm 1) that: selects parameters
optimistically from modified MDPs that “skip over” certain states while preserving tight g-value
estimation guarantees (achieved by solving Optimization Problem 1); then, outputs a greedy policy
7' (defined in line 3) over the selected parameters. This result is made formal in following theorem
(proof in Section 5):

Theorem 1. Let € € (0, H]|. Under Assumptions 1 to 3, if the number of full length trajectories

n = 0O(CL H'd*/e*) and n = @(62/<Cc20ncH5d2))6, then, with probability at least 1 — 6, the
policy 7' output by our learner (Algorithm 1) satisfies

vi(s1) —v™ (s1) <,

where 2, O and © are the counterparts of 2, O and O from the big-Oh notation that hide polyloga-
rithmic factors of the problem parameters (1/¢,1/6, H, d, Ceone, L1, L2 ). The following subsections
focus on introducing the theory needed to formally present our learner, giving intuition behind our
learner, and presenting our learner.

4.1 Background Theory

Our learner relies on the observation due to Weisz et al. [2023] that linearly ¢™ -realizable MDPs are
linear MDPs, as long as they contain no low-range states. The range of a state is the largest possible
regret from that state, that is, the largest difference in action-value that the choice of action in that
state can make (up to misspecification):

range(s) = Supep MaXa o cA{P(5, @, "), Ustage(s) (7)) foralls € S, 2)

where ¢(s,a,a’) = ¢(s,a) — ¢(s,a’) is a notation we use to denote feature differences. Intuitively,
the choice of actions in low-range states are unimportant, as

[v™(s) — q" (s,a)| < range(s) + 27 forany 7 € I and all (s,a) € S x A. 3)

As a warm-up, consider the example MDPs shown in Fig. 1. We will transform the linearly ¢™-
realizable MDP on the left into a linear MDP on the right by “skipping over” the red low-range
states. Let the features for both MDPs be ¢(s1,-) = (1), #(s3,-) = (0.5),¢(+,-) = (0) otherwise.
Then the left MDP is (0, 1)-approximately ¢”-realizable, with realizability parameter ¢y, (7) = (1)
forall h € [H + 1], € IL. However, it is not a linear MDP, since the rewards cannot be represented
by a linear function of the features. To see this, notice that there exists no € such that (¢(s1, a1),0) =
r(s1,a1) = 1 and {¢(s1, az),0) = r(s1,a2) = 0.5, since ¢(s1,a1) = ¢(s1,a2) = (1). We modify
this MDP on the left to “skip over” low-range red states, by automatically taking the first available
action at such states, and summing up the rewards along skipped paths. This turns the MDP into the
one on the right of Fig. 1, which is a linear MDP.

Figure 1: The features for both MDPs are ¢(s1,-) = (1), ¢(ss3,-) = (0.5),é(-,-) = (0) otherwise.
Left: A (0,1)-approximately ¢™-realizable MDP. Right: Linear MDP, obtained by skipping low
range (red) states in the left MDP. Source: Figure 1 from [Weisz et al., 2023].

The key fact about linear MDPs that we will use is that for any function f : S — [0, H] (e.g., v-value
approximators), and any h € [H], there is some parameter ), € R? so that for any (s,a) € Sy, x A,
(¢(s,a),0y) gives the expectation of the reward plus f’s value on the next state. In our modified

The bound on 7 is assumed for clarity of presentation, to avoid presenting two error terms in the final
bound.



MDP this result transfers to the fact that the expected sum of rewards along a skipped path, plus f’s
value on the next state after the skipped path, is linearly realizable. Before making this result formal
in Lemma 4.2, we clarify the skipping behavior.

First, we address the fact that we need an approximate, parametric bound on range(-) with a param-
eter count that is independent of |S|. For h € [2 : H], let ¥y, = {¢p(7) : m € II} C B(Ly) be
the (compact) set of parameter values corresponding to all policies. For all h € [2 : H], fix a subset
Gy, C Uy, of size |G| = dp := [4dloglog(d) + 16] that is the basis of a near-optimal design for
W), (more precisely, satisfying Definition 3). The existence of such a near-optimal design follows
from [Todd, 2016, Part (ii) of Lemma 3.9]. Let G = Ga.y, which we call the true guess. Now
notice that G € G where

G = (B(Ly))H1xldo] @)

For G € G we will use the notation that G = Ga., where G, = (U});e(a,) € B(L2)%. Any
G = Ga.g € G can be used to define an approximate, low parameter-count “version” of range that
is completely specified by O(Hd?) parameters:

range” () = maxyeq, max, o ca{p(s,a,a’),9) forallh € [2: H],s € S),. 5)

As shown in Proposition 4.5 of [Weisz et al., 2023], rangeé can be used to bound the true range:
Lemma 4.1. Forallh € [2: H] and s € S, range(s) < v/2d - rangeC (s).

Based on any G € G, we are interested in simulating a modified MDP that “skips over” states s
that have a low range®(s), by taking an action according to 7°, and presenting as the reward the
summed up rewards along paths consisting of skipped states. This “modified MDP” only serves as
intuition, and will not be formally defined or used in our formal arguments. Instead, we define the
“skipping probability” parameter at state s € S, with « > 0 (set later in Eq. (35)), as

1 if s ¢ S; USy 41 and range® (s) < a/v/2d
wa(s) = ¢ 2 —+/2d -range®(s)/a if s ¢ S; USk41 and a/v/2d < range® (s) < 2a/+/2d
0 otherwise.

(6)

The skipping behavior is probabilistic’: it never skips for stages 1 and H + 1 (where range® is
not defined); it always skips for ranges lower than some threshold, never skips for ranges higher
than twice this threshold, and linearly interpolates between the two in between the thresholds. For
h e [H],and 1 <[ < h, let traj = (s¢, ar, ¢)i1<t<m+1 be any fixed trajectory that starts from some
stage I. Let 7 ~ Fg iraj,nt1 € Mi([h+1: H+1]) be the random stopping stage, when starting from
state sy, and skipping subsequent states with probability we(-). Formally, fort € [h+ 1 : H + 1]

let Fg uwmjht1(T =t) = (1 — wa(se)) Hi;lhﬂ wai(sy). We will often write Fé,h+1 to denote
FG,trajj,h+1 where trajj = (5§7 ai7 Tg)tE[H-Fl]vj € [ﬂ}

Next, we present a key tool derived from results of Weisz et al. [2023]: as long as the skips are
informed by the true guess, the resulting MDP is approximately linear (proof in Appendix C):

Lemma 4.2 (Approximate Linear MDP under the true guess). Let n > 0, Lo > 0. Let M be an
(n, Lo)-approximately linear q™-realizable MDP (Assumption 1) with corresponding feature map ¢.

Let Ly = Lo(8H?do/v + 1). Then, for each f : S — [0, H] with f(sT) = 0, policy m € 11, and
stage h € [H|, there exists a parameter p},(f) € B(Lz) such that for all (s,a) € S, x A,

E E [harfl + f(S‘r)] - <¢(S,a),p;;(f)> < 777

Traj~Pr s,a T~FG Trj, h+1
where i} = n(10H2dy /o + 1).
4.2 The Benefit of Trajectory Data

Our learner will heavily rely on the result presented in Lemma 4.2. We will need to learn good
estimates of the parameters pZO (f),forany f : S — [0, H], h € [H]. However, to estimate a pg° (f)

"The resulting smoothness of skipping behavior is beneficial for a later technical covering argument
(Eq. (90) in Lemma 1.4).



parameter well we will require least-squares targets that have bounded noise and expectation equal
to (¢(s, a), pr(f)) forall (s,a) € S, x A. Full trajectory data (Assumption 2) makes this possible.

Each full length trajectory traj’ = (5{ , az , r{ )te[H+1]J € [n] can be used to create the following
least-squares target (which has the desired properties):

J J

]Ej |:Th:7'—1 + f(s‘l'>:| ‘
TFE

Importantly, it is because we have full length trajectories that we can transform the data available to

simulate arbitrary length skipping mechanisms.

4.3 Intuition Behind our Learner

Next, we describe the high-level intuition and ideas behind our learner. Consider the “modified”
MDP where low-range states are skipped. As the learner has access to trajectory data (Assump-
tion 2), it can transform this data accordingly to simulate trajectories from the modified MDP. Any
near-optimal policy for the modified MDP is also near-optimal for the original MDP (due to Eq. (3)).
Thus, our previous linear realizability property (Lemma 4.2) allows for an offline RL version of the
algorithm ELEANOR [Zanette et al., 2020] to statistically efficiently derive a near-optimal policy for
the modified MDP. Indeed, the optimization problem underlying ELEANOR serves as a starting point
for Optimization Problem 1, which is at the heart of our learner.

The challenge is that the true guess G that Lemma 4.2 relies upon is not known to the learner. This
means that the learner is not given any explicit information of what states to “skip over”. To over-
come this, we design a learner to output the policy 7’ (defined in Algorithm 1) based on Optimization
Problem 1, where the optimization problem considers all guesses for the possible values of G. For
each G € G, it considers the MDP that skips over low-range states when the range is calculated
according to G. It then calculates sets O, for each stage h, that are guaranteed (with high proba-
bility) to include the parameter 1)y, () realizing q"G (where T¢, defined in Eq. (15), is the optimal
policy in the MDP with skipping based on G). We achieve this by defining ©¢,;, backwards for
h=H,H—-1,...,1. Byinduction, if O¢ 1, ..., Og, g all contain the desired parameter for their
stage, then some parameter sequence in the Cartesian product Og 41 X - -+ X O, g allows us to
near-perfectly (up to some misspecification error) compute g™ -values of stages > h. Therefore, the
least-squares parameter based on this sequence will be near the true parameter for stage h. Defining
éG, n to be all least-squares predictors for sequences in the aforementioned Cartesian product, and
©¢,p, to be unions of the confidence ellipsoids around these predictors ensures the true parameter

Y (m) realizing q"¢ for stage h is included in Og¢, ;. This argument is made precise in Lemma D.2.

There are two problems remaining. One is that some values of G considered by Optimization Prob-
lem 1 lead to skipping over important large-value states, degrading the performance of the best policy
m¢, available under that skipping. The other problem is that at the expense of making sure the true
parameters are included in the sets ©¢ 5, these sets might become large, in the sense of containing

parameters that lead to very different predictions. Avoiding the first problem would make v™& (s;)
nearly as large as v*(s1). Avoiding the second problem would lead to tight ¢g-value estimators, and
therefore to v™ (s1) being nearly as large as v™ (s ), for a policy ¢, that is greedy with respect
to our hypothetically tight g-value estimator. A key idea is to reject from consideration any G € G
that leads to g-estimations that are not sufficiently tight (Eq. (14)). The reason we can do this is
because for G = G we can show that this condition passes (with high probability), and therefore
we do not reject G (precise statement in Lemma D.3). We can show this since we have trajectory
data (Assumption 2), allowing us to use least-squares targets of the form used in Eq. (12), which we
know are linearly realizable when G = G (discussed in Section 4.2). Finally, we resolve the first
problem by selecting among these tight estimators the one that guarantees the highest policy value
from s1, which can be no worse than the value guaranteed by the choice of G = G, which itself can
be seen to be close to v*(s1).

4.4 Learner

Next, we formally introduce our learner, at the heart of which lies Optimization Problem 1. We de-
fine various g and v-value estimators that we use. For z € R, let clipjy )z = max{0, min{H, z}}.



Then, for h € [H],s € Um0 St a € A, 0 € R, Opppy1 = (Op, ..., 0p41) € RIHE1H2) et

CI@<S>G) < ( ),

vp(s) = maxae 4 qa( s5,a

v 9On.m1a (S a’) = qGMgg(g)(Saa)a @)

y Vop.mi\S ) maxqeh HA41 (S a) 3

s a) qestagc(s) (S’ a)? ©

0)

) (s
Go(s,a) = clipp g1 9o(5, ), Qop. 141 (55

) (8) = V0,1 (5) - (10)

vg(s) = Chp[o H] vy (s), Von.pr 41

Optimization Problem 1.

AGMAXGeG ! | o6 x-xO6 11 Upy (s1) subject to, for all h € [H]
Xn =M+ Y o007, (1)
. 4 H+1
@GJL = X}Zl Z ¢] E [rh o1 T U9h+1 H+1( )} 9h+1 :H+1 € >< @G' u (s (12)
jem) T Fé i u=h-+1

Oc,n = {9h € B(Ls) : ming, o, (10 — Onllx, < 5}> O, i1 = {0} BdefnEq.(32), (13)
1 > el (max(,e(_)G’hy (jg(s{”afl) mingeo, , qg(sh,ah)) <€, € defn Eq. (29). (14)

Let (G', 0}, 1) denote the solution to Optimization Problem 1. Notice that unlike ELEANOR, we
optimize over all G € G, which can be seen as an optimization over all possible “modified MDPs”
with different skipping mechanisms. Another observation is that apart from h = 1, the choice of 6},
from O, made by the optimization is arbitrary. Indeed, unlike ELEANOR, which chooses globally
optimistic least-squares predictors for each stage, our optimization does not need to care about (or
optimize for) the specific choice of g-value predictors from their respective confidence sets O¢ .
We can be agnostic to the choice of g-value predictors because all choices lead to similar predictions
due to Eq. (14), as will be shown formally, in Lemma 5.1. However, fixing an arbitrary concrete
choice in the optimization allows us to define an output policy 7’ that is parametrized only by these
vectors, making both the memory and computational requirements of representing and executing 7’
small.

Our learner (Algorithm 1) solves Optimization Problem 1 and uses ¢/, ; to output a greedy policy.

Algorithm 1: Learner
1: input: accuracy € > 0, failure probability § > 0, concentrability coefficient Ceone < 00,

trajectories (traj', .. . , traj”), features ((¢(s}, a))ne(m)acts - - -» (B(SF, @))ne(m),ac.a), NOM
bounds L1, Lo.

2: G', 01,574, « solution to Optimization Problem 1

(s,a’)} forall (s,a) e S x A

stage(s)

3: ' (als) + ]l{a = argmax,c 4 Jo’

4: return 7’

5 Proof of Theorem 1

Before giving the groof we formally define the optimal policy in the modified MDP that skips
according to range®, for any G € G as

r&(als) = 1°(als)we(s) + 1{a = argmax, ¢ 4 "¢ (s,a’) }(1 — we(s)). (15)

Notice that for states s € Sj, for some h € [H], 7n5(-|s) in the above definition depends on the
value of ¢ (s', -) for some s’ € Sj,41. We can therefore interpret the above recursive definition as
defining 7, (-|s) for s € Sy, first for h = H + 1, then h = H, etc., down to h = 1. Every time
we define the policy for some stage h in such a way, the policy and ¢ (s',-) are already defined on
later stages, making the definition valid, and resolving the recursive nature of Eq. (15).



Proof. v*(s1) —v™ (s1) can be decomposed into the following error terms.

v*(s1) — 0™ (s1) = v*(s1) — 0"E(s1) + ™G (s1) — vg; (81) +vgr (s1) — o™ (s1) .
—_——
M (1) (1I1)

The remainder of the proof focuses on bounding these error terms. Following the intuition described
in Section 4, showing that terms (I) and (I) are small can be seen as addressing the first problem
of potentially skipping over large-value states, while showing that term (III) is small can be seen as
addressing the second problem of 7’ being greedy w.r.t. to a potentially inaccurate estimates 67, , ;.

Bounding (I) = v*(s;) — v™(s1): This term cannot be too large since the range® function is ap-
proximately correct (Lemma 4.1), and we only skip over states with low range“ (Eq. (6)), implying
the action we take doesn’t affect the value function much (Eq. (3)). In Appendix D.1 we formalize
this intuition, and show the following result.

() = v*(s1) = v (s1) < H(2a +2n) . (16)

Bounding (II) = v™G(s1) — g, (s1): This term can be bounded by approximately zero due to

Optimization Problem 1 being optimistic from the start state. First, note that v is approximately
equal to Uy, (2, (Assumption 1). Then, in Lemma D.2 we show that ¢1(75) € ©g ;, and in
Lemma D.3 we show that G is a feasible solution to Optimization Problem 1. Since (G, 0], ) is
the solution to Optimization Problem 1, it holds that vy, (s1) > vg(s1) for any 6 € ©¢,1 where G
is a feasible solution to Optimization Problem 1. Thus vy (s1) > Vs (%) (s1). In Appendix D.2 we

formalize this intuition, and show that with probability at least 1 — 6,

(I) = v™& (s1) — Dy (s1) < 7. (17)

Bounding (I1I) = v (s1) — v™ (s1): To bound term (IIT) we will first show in Lemma 5.1 that
value estimates in terms of 6, and vy, (77, ) are close with high probability for all A € [H + 1]. This
lemma allows us to relate vy, to @wl(w;/) and then Assumption 1 relates @wl(wg/) to v™c’ . We are

then left with relating v™¢ to v™ . To do this we claim that 7/ is an approximate policy improvement
step w.r.t. v™¢, which can be seen by recalling that 7’ is greedy w.r.t. T and as we mentioned
a couple sentences ago, vg; and Uy (2, Ar€ close forall h € [H + 1].

To formalize this intuition we begin by decomposing vy (s1) — v™ (s1) into the following error
terms

To; (s1) — v™ (s1) = gy (1) — Ty (r2,) (51,7 (51)) + Gy () (51,7 (51)) — v (s1).  (18)
To bound vg; (s1) — Ty (x2,,) (s1,7(s1)) we introduce a useful lemma (proof in Appendix F).

Lemma 5.1. There is an event &, that occurs with probability at least 1 — §/3, such that under
event &, for all G € G that are feasible solutions to Optimization Problem 1, for all h € [H],

Jor all (05,0) (s,a)es1, x4 and (0s,0)(s,0)e5, x4 € @‘é’thA, and for all admissible distributions v =
(Vt)te[m) it holds that

(sl,%w Qo1 (S, A) — 5., (S, A)] < € defn Eq. (30) .

To use Lemma 5.1 we must show that v/ (1) — gy, (%) (s1,7(s1)) satisfies its requirements. First,
note that vy (s1) = qg; (s1,7'(s1)), by definition of 7’ (line 3). Second, G’ is the solution to
Optimization Problem 1, thus, a feasible solution. Third, by Lemma D.2, there is an event £&;, which
occurs with probability at least 1—4/3, such that under event £, 11 (7, ) € ©¢ 1, and by definition
01 € Ocr 1. Letvy(s,a) =Pk (s,a) forall h € [H], (s,a) € Sy x A. Clearly v = (v3)e(m is
an admissible distribution by Definition 1. Thus, under event & N &;, by Lemma 5.1,

Uy (51) = A (rr,) (51,7 (1)) = K " oy (S, A) = Gy (2, (5, A)} <é&.

S,A)~



It is left to bound Gy, (x+,) (51, 7'(s1)) —v™ (s1) in Eq. (18). To do this, first note that

G () (51,7 (1)) =07 (51) < ¢76" (51,7 (51) — 07 (s1) + 7.
where the inequality holds since we have approximate linear g™ -realizability (Assumption 1). To
bound g™ (s1, 7' (s1)) — v™ (s1) notice that v™ (s1) = ¢™ (s1, 7' (s1)), which implies that
0 (51,7 (51)) = 07 (51) = 4 (51,7 (1)) = 07 (s1, 7 (1) = B [0 (8) = 0™ (8)]

Traj~Prs o)
Next, we give a bound on ETraj~P,rasl |:U7TZ¥’ (S2) — ™ (Sg)} (proof in Appendix D.3):
Lemma 5.2. Under event £ N Es, for any h € |2 : H + 1), it holds that

E - [ome () = o™ (Su)] < 20H —h+2)(n+7).
Traj~Pr o)

Intuitively, the above lemma holds since 7’ can be thought of as an approximate policy improvement
step w.r.t. v™& . To see this, recall that 7/ is greedy w.r.t. T (line 3). Then, with Lemma 5.1,

we can show g, and ﬁwh(ﬂ&,)(which is close to v™&’ (Assumption 1)) are close for all h € [H + 1].
The above bounds imply that under event £; N &;, which occurs with probability at least 1 — 2§/3,

(1) = Ty (51) — v (s1) < 2H(+ &) +E+1. (19)

Combining the Bounds: To finish the proof we combine the bounds on all three terms (Egs. (16),
(17) and (19)), to get that under event & N & N E3, which occurs with probability at least 1 — 4,

v (s1) — 0™ (s1) S HRa+2n) +n+2H(n+ &) +é4+n < 4H+1)(a+n+§).
To bound the above display by € we set v = ¢/(12(H + 1)) < 1. If n = ©(C4 H"d*/e?) and

conc

n= (§<a /\/nH) (Eq. (26)), we show that é = O(C2, H?/2d?/\/n) (Eq. (44)). This implies that
4H+1)(a+n+¢€ <e. O

6 Limitations and Conclusions

In this work we resolved an open problem in the positive, by presenting the first statistically efficient
learner (Section 4.4) that outputs a near optimal policy in the offline RL setting with approximate
linear g™ -realizability (Assumption 1), trajectory data (Assumption 2), and concentrability (Assump-
tion 3). One limitation of this work is that we are not aware of any computationally efficient imple-
mentation of Optimization Problem 1, which is at the heart of our learner. As such, it is left as an
open problem whether computationally efficient learning is possible in the setting we considered.
Another limitation is that we are not sure if our statistical rate in Theorem 1 is optimal. Showing a
matching lower bound or improving the rate is left for future work.

Another limitation of our work originates from our setting underpinning our result (Section 4),
namely the three assumptions: approximate linear ¢”-realizability, trajectory data, and concentra-
bility. Approximate linear g™ -realizability requires the value function of all memoryless policies to
be linear in a fixed and known d-dimensional feature map. While strictly weaker than the linear
MDP assumption [Zanette et al., 2020], this assumption is still strong. Trajectory data requires full
sequences of interactions with an environment to be collected by a single policy. For long horizon
problems this can be practically challenging. Concentrability requires the state and action spaces to
be well-covered. This can be challenging to guarantee since often the state and action spaces are
unknown at the time of data collection. Further, since we require the trajectory data to be collected
by a single policy, it may be the case that no single policy exists that covers the state and action
spaces well, and a mixture of policies must be considered, which our current result does not imme-
diately hold for. Although the assumptions appear strong, a justification for them is that under many
variations of weaker assumptions (for instance: general data, or linear ¢™ -realizability of only one
policy, or only coverage of the feature space), polynomial statistical rates have been shown to be
impossible to achieve by any learner (Table 1).

Since this work is focused on foundational theoretical research it is unlikely to have any direct and
immediate societal impacts.
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Appendix

A Parameter Settings and Notation

4 H7 4
n_@(cconc d)

€2

do = [4dloglog(d) + 16]
Ly = Upper bound on 2-norm of features ¢

Ls = Upper bound on 2-norm of true parameters 1y, h € [H|

L~2 = L2(8H2do/a + 1)
VA= H%?%d/L,

3/24 €2
1= oMy e+ 1) ( H> <0Hd2

= (1OH2do/a +1) (

v

Cconc H5/24? )

o(ceee
o

2
||

o(irs)
8= @(H3/ Qd)

CE| < (1+2L2/€) %, ¢ >0

B H
Le = 12V2dH? Ly (2\/ﬁL1Lz/(H3/2d)) ,€>0

€
-
T oE D

12

Set at the end of Section 5

Defined above Eq. (4)

(20)
2

Defined above Assumption 1

Assumption 1
Defined in Lemma 4.2
Defined in Eq. (57)

Defined in Eq. (59)

Defined in Lemma 4.2
Defined in Eq. (72)

Defined in Eq. (51)

Defined in Eq. (44)

Defined in Eq. (77)

Defined in Eq. (58)
Defined in Lemma 1.4

Defined in Eq. (88)

(22)
(23)
(24)
(25)

(26)

27)
(28)

(29)

(30)
€1y
(32)
(33)

(34)

Defined at the end of Section 5

(35)



B Trajectory Data vs. Non-Trajectory Data

To compare the two types of data, we first define “non-trajectory” data, which consist of individual
transitions without any guarantees of them coming from complete MDP trajectories.

Assumption 4 (Non-Trajectory Data). Assume that for each h € [H| the learner is given a dataset
of transition tuples and corresponding features of size n > 1:

(8%, a%,» T‘i, gi-}-l)je[n] and ((QS(S%’ a))aGAa (¢(§€‘L+1’ a))aeA)jE[n] ,

where (s7,a3) N.,u;l,ﬂl ~ R(Si,ai),§i+l ~ P(s},a}), forall j € [n], and pj, € M;(S, x A)
is a “data collection distribution” unknown to the learner.

There are two differences between the above non-trajectory data and trajectory data as defined in
Assumption 2. In particular, if pj, = ]P’ZO , and 5, = s7, 41 then we get back the trajectory data
assumption.

,S

Foster et al. [2021] showed a negative result under Assumption 4. Our method addresses the hard
instance from [Foster et al., 2021] if the data is given as complete trajectories. Below we explain why
the lower bound constructions from [Foster et al., 2021] break down if they need to use trajectory
data, and why our algorithm breaks down if it doesnt have trajectory data.

The lower bound constructions in Theorems 1.1 and 1.2 of [Foster et al., 2021] were both made hard
because the data collection distributions of individual transition tuples (s, a, 7, §) were selected such
that they reveal no (or almost no) information about the MDP instance. In both cases, receiving
samples from the joint distribution of the entire trajectory Pro 5, makes the problem easy. In the
case of Theorem 1.1, one would simply observe which states are reachable from the start state (the
planted states). For Theorem 1.2, some information on whether any next-state s is planted or not
would be leaking in each trajectory, in the form of being able to observe the next-state transition
from exactly s.

A simpler example showing the root of the problem with non-trajectory data is as follows. Consider
the toy problem of learning the value of some policy 7 after taking action « in state s; in a 2-
stage MDP. The data is given as tuples of the form (s1, a, 1,33, ...,s1,a,77,5%) for the first stage
and (s3,ad,rd, 55, ... sh, al, ri 5%) for the second stage. Notice there is no guarantee that s, ~
P(s1,a) with j € [n]. We cannot infer what the rewards from the second-stage states distributed as
P(s1,a) might look like from the data, making this problem hopelessly hard. In the extreme, the
MDP might have infinitely many second-stage states, with the probability of any 3} = s& (for any
7 and k) being 0, highlighting that one cannot just connect and importance weight matching next-
states 5%, of the first-stage transitions with matching start-states s of the second-stage transitions. In

contrast, if we assume the data is such that 5, = sJ, this problem is immediately avoided as samples
from P(s1, a), along with rewards from those states are directly handed to the learner. The learner
can then simply use all of the rewards 7 from tuples that contain the action 7(s3) (which we have
on average at least 1/Clopc of, due to concentrability) to estimate the value of policy 7 after taking
s1, a (solving the toy problem).

Now consider our algorithm if we do not have trajectory data. In this case we are no longer able
to construct least squares targets of the form needed to make use of Lemma 4.2 (discussed in Sec-
tion 4.2). This means that we would not be able to guarantee that our targets are linear, even under
the true skipping mechanism G, implying that G might not be a feasible solution to our optimiza-
tion problem. Then our optimism argument that the output of the optimization problem has a value
estimate at least as large as the value estimate based on G would no longer hold, causing our whole
proof strategy to break down.
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C Proof of Lemma 4.2

Proof. We follow a proof technique introduced in [Weisz et al., 2023]. We start by quoting their
definition of admissible functions and their admissible realizability lemma.

Definition 2 (Definition 4.6 in [Weisz et al., 2023]). Forany h € [H], f : S, — R is o/ -admissible
for some o/ > 0 ifforall s € Sy, |f(s)| < range(s)/c/.

Lemma C.1 (Admissible-realizability (Lemma 4.7 in [Weisz et al., 2023])). If f : Sp, — Ris o-
admissible then it is realizable, that is, for all t € [h — 1] and € 11, there exists some 6 € R? with

HéHz < 4dgLy /o’ such that for all (s,a) € S; x A,

Traj~Pr s,

75 = (o(osahB) | <m where o = 5dun/

Next, we fix some f : S — [0, H] with f(s1) = 0, and policy w € II. For 2 < h < H + 1, define
gn :Sp — [-H,H]as gu4+1(-) =0, and

gh(s) = K E [_RT:H + f(ST)}

Traj~Pr s T~FG 1 n

= B > Run + (S - wa(S1) TT we(Sa).
" t=h u=h

Notice that for any h € [H], (s,a) € S, X A, the function of (s, a) we aim to linearly realize can
be written as

TrajIE:JP,,,S,a TNIFEC;',Tmi,h[Rh:T_l + 18] = TrajIE:IP’,r,s,a Gnt1(Sni) + Bncn 36)
= E Gh+1(Shy1) + 4" (s,a) .

o Sh+1~P(s,a)
The second term of the sum, g7 (s, a) is linearly realizable by Assumption 1 with parameter )y, ().
The first term needs more work before Lemma C.1 can be applied. To this end, for h € [2 : H] we
define g;, : Sp, — R as

91(s) = (L =wa(®) | B [~ + F(3) = s (Shr)].

Notice that g;, can be decomposed into a sum of g; functions as forall h € [2: H], s € S,

H
ns)= E ; 9:(St) - (37)
The benefit of decomposing g, into g; functions is that g; are o’-admissible under Definition 2 for
o = af/(2H). To see this, note that for any trajectory and s, —Rp.;m + f(8) — Gn+1(Sh+1) €
[-2H,2H]. ¢:(s) multiplies this by 1 — wg(s) which by Eq. (6) is between 0 and 1, and satisfies
1 — wa(s) = 0if range®(s) < a/v/2d. By Lemma 4.1, range(s) < v/2d - range© (s), so g¢(s) = 0
for any s with range(s) < «. On any other s, |g:(s)| < 2H. Therefore g; is o’-admissible. This
allows us to use Lemma C.1 to get that for any h € [H —1], there exist 0, 1.14 € B(SHd0L2/a)H_h,
such that for any stage ¢ € [h + 1 : H], for all (s,a) € Sy, x A,

E g5 - (6(s,0).6)

Traj~Pr s,a

< 10Hdon/c.

By combining this with Eq. (37), for all h € [H] there exists = Zih 41 6, with § €
B(8H?2dyLy/«) such that for all (s,a) € Sy x A,

1 (Sh1) — <¢(8,a)79~>’ < 10H?don/cx.

Sh,+1~P(s,a)
Combined with Eq. (36) and the parameter 1, () from Assumption 1, there exists § = 6 + vy, (1)
with § € B(L2(8H?dy/c + 1)) such that for all (s,a) € Si x A,

E B [Rurr + f(S7)] = (8(s,a),0)

Traj~Pr s,a T~Fg 1,

To finish the proof, we define p (f) = 0 for the arbitrary h € [H], 7, and f picked above. O

<n(10H?*dy/a + 1) =7j.
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D Results used in Section 5
D.1 Bounding term (I)
We begin by defining an alternative policy ﬂg as

mi(als) = 7°(als)wa(s) + 7 (als) (1 - wa(s)
This policy can only be worse in value than 7
Lemma D.1. Forall s € S,

* .

G

Q*

(s) > 0™

Q

()

/Uﬂ'

Proof. We prove by induction for h = H + 1, H,..., 1 that for all s € Sy, v™c (s) > V"G (s). The
base case of h = H + 1 is immediately true by definition as v-values are 0 on s, regardless of the
policy. Assuming the inductive hypothesis holds for i + 1, we continue by proving it for h. Let
(s,a) € Sp, x Abe arbitrary. Notice that
"G (s,0) — q"6(s,0) = B o"E(S) —v"e(S') 20,
S’'~P(s,a)

where the inequality is due to the inductive hypothesis. Next, for any s € Sy, by the above and the
definition of the policies,

v (s) =wg(s) B, a7(s.4) + (1 - wg(s) maxaé (s.a)
b ol
> wg(s) AEO(S)q ¢(s,4) + (1 — wg(s)) maxq™c (s, a)
ol Pl s
>wpls) B, 00, A) 40 —wa(e) B g, 4) = o),
finishing the induction. O

Due to Lemma D.1, v*(s1) — v™¢(s1) < v*(s1) — v”g(sl). We continue by bounding v*(s1) —
e (s1). We first decompose it using the performance difference lemma (Lemma J.3) to get that

H

V() =) =30 B (qe(Sh ) — 076 (S)) (3%)

g (SnoAn)~PL

where we only have the sum from h = 2 to H, since forh = land h = H + 1, for any s € S,
we(s) = 0 and therefore wg(s) = 7*(s). By the definition of wg (Eq. (6)), we can see that for
s € 8,wa(s) # 0 only when range®(s) < 2a/+/2d Thus, the policies 7*(s) and 7%(5) are equal
for all s € S that satisfy range® (s) > 2a,/v/2d. Making use of this result in Eq. (38), we get that

H

Z E (qwg(Sh,Ah) — "G (S))

~ph
hg (ShAR)~PLL

:i(s E o [ﬂ{rangeé(sh) §2a/@}(qﬂé(5h,f1h)_mé(sh)ﬂ_
h—g (Phsan )~

7* .51

By Eq. (3), we know that

q“g(s, a) — v“g(s) < range(s) + 2n.

Then, we can use Lemma 4.1 to get that forall h € [2: H] and (s,a) € S, x A

—+

q e (s,a) — e (s) < V2d - range® (s) + 21).
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Putting things together we get the following bound.

*

(D) <v*(s1) — v (s1)

<v*(s1) — v”é(sl)
H

- E {H{rangeG(S) < 2a/\/ﬁ} (qﬂg(sv A) - UWT@(S))}

h=2 (Sthh)NP,};*’S

< H(2a+27).

1

D.2 Bounding term (II)

To bound v™& (s1) — Vg (s1) we decompose it into the following error terms

T

v (51) — Vg (51) = v7¢ (51) = Dy () (51) + Dy (g, (51) — Doy (51)

< Dy, (mz) (1) — Doy (s1) + 11, (39)
where the inequality holds since we have approximate linear ¢ -realizability (Assumption 1), which
implies that

*
Uy

VG (81) = Uypy () (51) < Iglefii<<q”@(817a) - %1(”5)(81,&)) <.
To help us bound vy, (r+)(s1) — g; (s1) in Eq. (39) we make use of two lemmas. The first is the
following (proof in Appendix E).

Lemma D.2. There is an event £1, which occurs with probability at least 1 — §/3, such that under
&y, forall G € G and h € [H + 1], it holds that 1}y, (7f,) € Og .

Lemma D.2 tells us that under event &1, ¥1(75) € O ;. The second lemma is the following (proof
in Appendix G).

Lemma D.3 (Feasibility). There is an event £, N E N E3, which occurs with probability at least
1 — 4, such that under event £1 N Eo N Es, the true guess G is a feasible solution to Optimization
Problem 1.

Notice that since (G, 0}.;;,,) is the solution to Optimization Problem 1, it holds that vy, (s1) >
Ug(s1) for any 0 € O¢, 1 where G is a feasible solution to Optimization Problem 1. Thus, we get
that under event &, N &3 N &, since P1(75) € O 4 (by Lemma D.3), and G is a feasible solution
to Optimization Problem 1 (by Lemma D.3), it holds that

Uy (n2,) (81) — Ty (51) <77,

which together with Eq. (39), implies that

*

(I1) = v™& (s1) — Vg (51) < 7.
D.3 Proof of Lemma 5.2

Proof. Recall that (G’,07.;,,) is the solution to Optimization Problem 1. We aim to show that
under event &; N &, for any h € [2 : H + 1], it holds that

E 076 (Sp) — v (Sp)| < 2(H — h+2)(n+é). (40)

Traj~Prr o)

To prove Eq. (40) we will use induction. The base case is when h = H + 1, which trivially holds,
since v (s7) =rg41(s,a) =0forall m € II, st € Sy+1,a € A.

Now, we show the inductive step. Let h € [2 : H] be arbitrary. Assume that Eq. (40) holds for any
t € [h+1: H+ 1]. We prove that Eq. (40) also holds for h. For any (s,a) € (§5\S1) x A, let

. _ [7wEi(als) if stage(s) =h
Talals) = {TFIG(G,S) if stage(s) # h.
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Then
E [mé/ (Sh) — m’(sh)}

Traj~Prr o)
* ’
= E q" (Sp, Ap) — K q" (Sh, An)
Traj~Pz, s, Traj~Prs o)

= K {qﬂé"’(SmAh) - @9;(Sh,Ah)} + K o (Sn, Ap) — K o, (Shs An)

Traj~Pz, s, Traj~Ps), s, TrajrPres s

[%;l(sh’Ah) — g (Sh,Ah)} + E {qﬁé’ (Sn, An) — 4" (S, Ah)]

Traj~P_/ ,81

< E [%h(w*c,)(sh,flh) - QG;L(ShyAh)} + K o, (Shy Ap) — K oy, (S An)

T Traj~Pry, g Traj~Px, s, Traj~P ./ o,

00, (50 A8) = Gunr (Sn AW+ By [07 (Sh An) = 47 (Sh, An)] + 20,
(4D

where the inequality holds since we have approximate linear g™ -realizability (Assumption 1). To
bound the first and third error terms above notice that under event £, by Lemma D.2, we know that
Yn(mE) € O¢r . We also know that 6, € O¢ 5, by definition. Let 7y, (sy, ay) = P o (Su,au)
and v, (5y, au) = P (su,ay) forall u € [H], (sy,au) € Sy x A. Clearly, 7 = () ue[m) and
V' = (v, )ue[m) are admissible distributions, by Definition 1. Notice that we have satisfied all the
conditions to make use of Lemma 5.1. Thus, under event £, N &, it holds that

E [%;L(ﬁg,)(sh, Ap) — (jO;I(ShaAh)} = E [@w,L(ng,)(Sh,Ah) — oy, (Sh, Ah)] <E,

Traj~P_/ ,81

Traj~P,/

s

Traj~Pz, s, (Sh,An)~op,
and

E [‘/SA—‘ ,,*SA]:E [‘/SA—‘ ﬂ*SA}<~.
Traj~P o/ qeh’( hs An) Bon( G’)( n An) (Sh,An)~v}, QQh( s An) Gn( G’)( hoAn)| <€

The term Erwjps, ., o;, (Shs An) — Erajr

/s

ing the definition of 7’(s) (line 3), to get that
K G, (Sh, Ap) < maxge (Sp,a) = B qo; (Sn, An).-

Traj~Pz, 51 Trajw]P’W/YSl

A (Sh, Ap) in Eq. (41) can be bounded by recall-

Under event & N &, after plugging the above bounds into Eq. (41), we have that

E Ve (Sy) — v (Sy)| < E [q’féf (Shy An) — " (S, Ah)} +2n+ 2€

Traj~P/ o, T Traj~Po )

- E [m*cf (Shs1) — v”'(shﬂ)] 2+ 28

 Trai~P
<2(H—-h+2)(n+eé),

where the last inequality holds by the inductive hypothesis for h+ 1 (Eq. (40)), completing the proof
of the claim. O
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E Proof of Lemma D.2

Proof. We will prove the claim using induction. The base case is when h = H + 1, for which
Yuy1(m) = 0 for all # € II by definition. Thus, for all G € G, it holds that ¢y 41(n5) €

Oc.mi1 = {0}.

Now, we show the inductive step. Let h € [H] be arbitrary. Assume Lemma D.2 holds for any
t € [h+1: H+ 1]. We prove that it also holds for h. Define

zﬁh(ﬂ'é) = X}Zl Z (b;l ]Ej [T“,i:.r71 + T}d,Hl:HH(ﬂa) (Sﬁ_)} .
jet) TG

By the inductive hypothesis we know that for any G € G
Ynt1:H+1(7G) € Ogng1 X -+ X Og Ht1

Thus, 1[);1(7@) € O¢.p. Itis left to show that Hd;h(wg) — Yp(g) ’
X

fact that ¢y, (7};) € B(Ls), implies the desired result, 15, (75) € Og,p.

On(mE) — Y (s

< f3, which together with the
h

We would like to make use of Lemma H.1 to bound ‘ . To do so, we map the

’ Xn
terms used in the Lemma H.1 to our terms as follows

n=m A=A 0 = (), V = X = dulms) A= (9])

Y=Y +A= <<¢%,7/1h(7rz:)>) ] +y+A= ( E |:Ti:7'—1 + ﬁwiL+1:H+1(”*c)(si)}> )

j€ TNF(JS‘,}L+1 ]6[71]
v = (TNIEi [rfmﬂ + @wh+1:H+1(7ré;)(SZ—)} - TrajNI% o TN}L%ij,hH |:Rh:7'71 + ’U¢hy+1:H+1(wé)(S.,_)}> ,
G, h+1 TS Ay, j€[n]
— = Jj *
8- <Trajg% 0 i TNIL%,TraJ,h%»l [Rh:‘r71 + Uwh“’H“(ﬂé)(ST)} - < h7wh(ﬂ’G)>> ’
TSRO ]G[n]
= il E [j = *j]_ E E [477 = . T}.
L J;] (bh (TNFé1h+1 rh:‘ril + vwh+1:H+1(ﬂ—G) (ST) Tl‘aj’\‘IPﬂ-U,s-;j va-;j T’\‘FG,Traj~h+1 Rh. ! + vwhy+1:H+1(TrG) (S )
With the definitions as above, applying Lemma H.1 we get
00 (m2) = wnime)|| < VAR EE, + 1A oV + el (“2)
h

The first term in Eq. (42) can be bounded by H3/2d by recalling that VA = H3/2d/L, (Eq. (25))
and [[{n (75 [ly < La < Lo.

The ||A||, in the second term in Eq. (42) can be bounded by first decomposing the error, and using
a triangle inequality as follows.

Al < E E o . - e 4
180 (B B [Pt s
hTh J€M]ll oo
]E E . T -~ / 7< i * >
+ (TrajN]P o g i T~FG Trj h+1 [Rh L g’lg.)jq (S 4 ):| (,Zsh,i,[}h(ﬂg)
Tt J€n]ll 0o
43)

For the first term in Eq. (43), notice that

6’¢}L+1;H+1(T(&) (S'r> - glgi qﬂé (ST7 a/) < glgﬁ(<¢(sﬂ CL/), wstage(ST)(ﬂ—é)> - qﬂé (ST7 a/)) < m,
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where the last inequality holds since we have approximate linear ¢™-realizability (Assump-
tion 1). To bound the second term in Eq. (43) notice that by the definition of w{, (Eq. (15)),
arg max, ¢ 4 qre (S-,a’) is exactly the action 77, would take at the stopping stage 7, and that the
distribution of Traj under policy 7° until stopping stage 7 is same as the distribution of Traj under
policy 77, until stopping stage 7. This implies that

E E Rp.r—1 + max q™¢ (S,,d —< I by (e >
(TrajNPﬂO}Sj y T"’FG,Traj,h,+1|: hir—1 +maxq"e ( ) Gps Yn ()

h je[n] (oo}

< )
j€[n] =1

_ H (a7 (s} a) — (8} un(x5)))

where the last inequality holds since we have approximate linear ¢”-realizability (Assumption 1).
Plugging the above bounds into Eq. (43), we get that ||A]| < 2n.

o0

To bound the third term in Eq. (42), let the event & be as defined in the proof of Lemma H.2,
which occurs with probability at least 1 — /3. Then, under event &, the third term in Eq. (42)

can be bounded by 3 (Eq. (31)), by applying Lemma H.2 since ¥, +1.1+1(75) € B(Lg)H~h+1
B(LQ)H_h+1.

Plugging the three bounds above back into Eq. (42) we get that, under event &1, it holds that

dn(rs) = vn ()|

N <H?d+2nn+B<8,
h

where [ is defined in Eq. (32), and the last inequality can be seen to hold by plugging in parameter
values according to Appendix A. Thus, under event &1, which occurs with probability at least 1 —4/3,
forany G € G and h € [H] it holds that v, (7;) € ©¢ p, which completes the proof. O
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F Proof of Lemma 5.1

Proof. Let G € G be a feasible solution to Optimization Problem 1. By Lemma I.1, there is an
event &, that occurs with probability at least 1 — d/3, such that under event &, for all G € G, and
for all h € [H], it holds that

L 1 S
S [og(l)aé(h do(S, A) — 0ér(l—)lgh do (S, A)} - EZ[] (6énoa§h (s}, ap) — 0ér(l—)l<r;l,h do(sh,, ah))
e|n

6H|CE|
og T +2L¢.

where |C€G |, L¢, are defined in Eqgs. (33) and (34). Let h € [H]. Recall that since G is a feasible
solution to Optimization Problem 1 we know that Eq. (14) passed for h. Thus,

- Z ( max gy (sj,,a;,) — min %(%ﬂ%)) <e.

0€Og, K 0€Oc,n
zE[ ]

Combining the above two results, we have that under event &, for any h € [H], it holds that
H
E max dp(S,A) — min (S, A4)| < —

) 6H|C§C}| .
(S,A)~pn [0€OaG,n 0cOg, \/ﬁ 08 T + 3 +e.

Now we will relate the data collecting distribution p to any admissible distribution v. Notice that by
the definition of max and min, for any (s,a) € S x A, it holds that

in q >0.
plax Qo(s,a) — plain (s, a) >

Thus, we can apply Lemma G.4 to get that under event &, for all h € [H], and admissible distribu-
tion v = (v¢)¢e(m)» it holds that

0

> S, A in 3(S,4)| <C
(S,A)~vn |:Gg(19ac§{hq0( ) - Qén(alcr;l,hqe( ’ >:| — oo

H|CE|

To conclude, we have that under event &, for any G € G thz}t is a feasible solution to thimization
Problem 1, for any h € [H], for any (6s.4)(s,a)es, x.4 a0 (0s.a)(s,a)es, x4 With 054,054 € Og 1
for all (s,a) € Sy x A, and for any admissible distribution v = (1), it holds that

[05.4(5.4) = G5, (5. 4)]

(S,A)~vp

< E [max (S, A) — min qa(S,A)}

(S A)NV;L [USSIenS eeeg,h

6H\C§'| ~
log - +2L¢ +€

H 6H (1 + 2Ly/&))dHdo 5 . - 5 \H
C’com<\/ﬁ\/log< 5 >+24\/ﬁH L& <2ﬁL1L2/(H3/ d)) +e>

S OCOHC

7

IN

Cmnc<f dH?2dy log<1 + 96V2dH2L, Loa—1v/nL, Lz/(HS/Zd)) +1og(6f> b +€>

IN

NG

:g:

[ Coonc H? e 2 [75/242 2 [r5/2 42
O(O d C + C(C()l’IC d ) — O(CCOHC d > . (44)

Jn Jn Jn
The third inequality holds by plugging in the values of |Cg |, L¢, as defined in Eqgs. (33) and (34).

. H
The last inequality holds by setting £ ' = 24v/2d\/nH2L1a~! (2\/ﬁL1L2 /(H3/2d)) . The last
two equalities hold by plugging in parameter values according to Appendix A.
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G Proof of Lemma D.3

Proof. To show that (i is a feasible solution we need to show that Eq. (14) is satisfied for all h € [H].

By Lemma .1, there is an event &, that occurs with probability at least 1 — ¢/3, such that under
event &, for all h € [H], it holds that

— max st a min Gy(st,al E max S, A min gy(S5, A4
Z(‘ge th9 " h) ee@é,hqe( " h)> (S, A)~pin |:9€9th0( )~ ee@é,hqe( ):|

6H|C’£G|
og B — +2L¢. (45)

where , L¢, are defined 1n S. an . Leth € e arbitrary for the remainder o
here |CF], Le defined in Eqs. (33) and (34). Let h € [H] be arbitrary for th inder of

the proof. We focus on bounding E(S’A)N#h [maxee@dh qo(S, A) — mingeeo,, , do(S, A)| for the
remainder of the proof. The following lemma will be helpful (proof in Appendix G.1).

Lemma G.1. There is an event &1, that occurs with probability at least 1 — 0/3, such that under
event &y, for any h € [H], (s,a) € Sp x A, 0 € Og y, it holds that

H
Qo (s,0) =g (s.a)| <28 E Y min{L6(Se Al f + (H —h+ 17, @46)

Traj~Pz s.a
" t=h

where, for any (s';a’) € S X A,
7(d'|s") = 7%(d'|s wa(s) + ]l{arg max g™ (s',a") = a’}(l —wa(s), 47)
a//eA

and g™ is a state-action value function of policy T (similar to q~), except in the alterna-
tive MDP that has the same state and action spaces, and transition distributions as the orig-
inal MDP under consideration, but with a reward function modified as follows. For all

(s',a") € 8§ x A, the reward in this alternative MDP is deterministically min{l, llo(s’, a’) ||X;1}
(i.e. R(s',a') = ]l{min{l, ||¢(5’,a’)||X71}}). In particular for any h' € [H],(s',a') € Spr x A
h
H

)= B 3 min{16(Se Al | (48)

TrdJN]P’ﬂ. s/, a' Y

The recursive definition of ™ can be interpreted in the same way as described below Eq. (15).

Let 7 be as defined in Lemma G.1. Then, by Lemma G.1, under event &1, it holds that

S A in 3(Sp, A
B o @140 - min a5, 1)

= (ShIEh)wh Lé%a;(h Qo (Sh, Ap) —v™G (Sh) +v"¢ (Sh) — eeﬂ(})lgh’ Qa(SmAh)}

me{1 I6(Se, Al } 4+ 20H = b+ 1)

< E 4
(Sh,Ap)~pn Trajw]P’,r Sp.

Ahy—p
H
—438 E min{l, Sy, A _1}+4 E E min{l, Sy, AN« }
B(Sh;Ah)NMh I#(S h)”Xh ﬁt:%;l (SnsAn)~pn (S, A)~PL 5 4, lo(Se t)”Xt !
+(H —h+1)7. (49)

The inequality used Lemma G.1. As we will show shortly, the first term can be bounded by
Lemma G.3, since its expectation is taken w.r.t. the data collecting distribution . Thus, the ap-
proach we take to bounding the second term is to relate its nested expectations to just be a single
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expectation taken w.r.t. the distribution p (similar to the first term, which we claim we know how to
bound). To this end, for any (s',a’) € S x A, define the policy 7, as

0(,| ! : /
~ o 7P(a']s") if stage(s’) < h
Ta(@ls)) = {(a’|s’) if stage(s') > h.
Notice that for any ¢ € [HLU S [t +1:H+ 1}, E(St,At)Nltt E(SuaAu)N]P’y = E(S Ay)~PY

7,5, At us g, :
Let 7 (Su, ay) = PY, o (54, ay) forallu € [H], (sy,a4) € Sy x A. Clearly, 7 = () ye[p) is an
admissible distribution by Definition 1. Thus, with the definition of © and using Lemma G.4, we get
that Eq. (49) is

=48 B win{1L, |6(Sh, Al | +48 5 GE | min{ 1100k A x|+ (= b+ 1)

Sh,Ap)~
(Sh,An)~pn i1

< 4ﬂ E mln{l ||¢(Sh7Ah)||X—l} +4Cconcﬂ Z

JE min{ 1, [|6(Se, )|+ } + (H = h+ 1)
(Sh,An)~pn Mt

(St,At)NMt

< 4Cconcﬁz min{L 16(S:, At)||Xt_1} +(H—h+ 1)

(ShAt)NHt

The last inequality used that C.o > 1. Finally, we can apply Lemma G.3 to bound
E(s, a0~ min{ 1, ||p(St, As) ||X;1 } In particular, let &5 be as defined in the proof of Lemma G.3.
Then, by Lemma G.3, under event &s, it holds that

4CC0HC /B Z

Putting all of the bound after Eq. (49) together and plugging them into Eq. (49), we have that, under
event &1 N &, it holds that

H
min{l, H(b(Stht)”thl} S 4Cconcﬁzé S 4Hcconcéﬁ-

(S, A)~
£ AL~ —h

max Sh, A min Gp(Sh, A <(H—-h+1)n+4HC w0 . 50
(S, An)~pin |:9€@th0( h h) 060, CI0( h h):| ( )77 conc €3 (50)

We are now ready to state the final result. Noting that h € [H| was arbitrary, by combining Egs. (45)
and (50), we have that, under event & N &2 N &3, for all h € [H], it holds that

*1 X o5 ) — : (s} )
m Il’lln
| ee@aG . Qo Shaah oo, Qo Sh»ah

< i 1 GH‘CE 2L H —h+1)7+4HCionc€
= gl /5 +2Le+(H—h+1)0+ conc€
dHdy - H
\.l/’i;\/log(GH(l‘FQL&Z/g)) )+24 /2dH2L1£O[71<2\/HL1L2/(H3/2d))
n

+ (H — h+ 1)) + 4HCeoncéB

H - 6H 1
< \/ﬁ\/dH%lO 1og(1 + 96\/ﬁx/ﬁH2L1L2a*1\/ﬁLng/(H?’/?d)) + log<5> + Tn
+ (H —h+ 1)77 + 4Hcconcé/8
-/ H? 1 H5/2 concH5/2 2 _ concH5/2 2
o( d, d,¢ d):o(Cd). (51)
Vvn f vn vn Vn

The first equality holds by plugging in the values of |C’€G |, L¢, as defined in Eqs. (33) and (34). The

- ‘ H
second equality holds by setting €1 = 24\/nv/2dH?*Lya~! (2\/ﬁL1L2/(H3/2d)) . The last two
equalities hold by plugging in parameter values according to Appendix A.
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Noticing that this is exactly the condition (Eq. (14)) in Optimization Problem 1 that needs to be
satisfied by any feasible solution, we conclude that, under event £, N & N &3, the true guess G is a
feasible solution to Optimization Problem 1.

O

G.1 Proof of Lemma G.1

Proof. To prove Eq. (46) we will use induction. The base case is when h = H + 1, for which

Doy, (8) = 07 (s) forall s € Sr41. This holds, since for all (s,a) € Sgri1 % A, Goyr,, (5,a) =0

forall 01 € Og g1, by the definition of O ¢ (Eq. (13)), and v™G(s) = 0, by Eq. (1), since

SH+1 = {ST}

Now, we show the inductive step. Let h € [H] be arbitrary. Assume that Eq. (46) holds for any

t € [h+1: H 4 1]. We prove that Eq. (46) holds for h. Let (s,a) € Sy x A, 0), € O ;. Then,
@0, (5,0) = 7% (s,0)| < [min{ H, (@(5,@),00) — 76 (s, 0) }|

= min{H, |(6(s, ). 0n) = ¢ (5,a)|} ., (52
where the last equality holds since ((¢(s, a),8) — q"¢ (s, a)) € [—H, H]. We will focus on bound-
ing |(¢(s,a),0h) — q7é (s, a)|. By the definition of the set O ;, (Eq. (13)) we know that there
exists a éh S éG‘,h such that HQh — éh‘
that

< B. Thus, by the Cauchy-Schwarz inequality, we have

h

(6t 60 = 61| < o5, )

This implies that
[(6(5,0),00) — a5 (5,0)| < [ (005, @),00) = 7 (s,0)| + Blots, )l n . (53)

Since we know éh € éé,h’ by the definition of éé,h (Eq. (12)), there exists a0 1.7 +1 € O j 41 ¥
++ X Og g1, such that

9h = X}:l Z (Ml Ej |:’I“'}7u7_71 + 170h+1:H+1 (8‘?,.)i| .
j€[n] 7—NF(}J,,-¢-1

O —bnl| < Bllo(s.a)llx;

By Lemma 4.2, we know there exists a parameter pzo (f) € B(Ly), such that for all (s, a) € Sy X A,

E i [Rh:rfl + @0h+1:H+1 (ST)] - <¢(57 a)a pZO (’Deh+1:H+1)>

Traj~P o ,5,a T~EG Toj 41

<. (54)

Let p7 be as defined above. Next, we will show a bound on ‘<¢(s, a), 0, — pr’ (ﬁth:HH)H
0 /_ Pl

and ‘<¢(8,a),p§{ (Ua,L+1;H+1)> —q"c(s,a)

(#(s.),00) a5 (5,a)

Héh - PZO (60}L+1:H+1)

,  which together will give us a bound on

, as desired. The following result gives us a bound on

‘Xh'

Lemma G.2. There is an event £1, which occurs with probability at least 1 — §/3, such that under
event &1, for all G € G for all h € [H), and for all 0), € éG,h: it holds that

o], <.
h

where

o 1 . . ~ )
9h = Xh Z d)i E {T;m——l + UQ,LH:HJA (Sg_)} for some 9}:,+1:H+1 € ®G,h+1 X X @G,H+1 ,
; T~F7
j€ln) G,h+1

and 0% € B(Ly) is such that, for all (s,a) € Sy, x A, it satisfies

E E [Rhi‘l'—l t V60441041 (S‘F)] - <¢(57 Cl), 92> <1.

Traj~P 0 o o T~FG Trj, ht1
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Proof. Fix G € G, h € [H], and 6, € ©¢_, such that

N yv—1 j J = j
0, = X, Z @, Ei {rh:Pl + Vop1imrin (si)} for some O, 1.74+1 € O a1 X+ X O 41 -
j€[n] 7-"“F'G,h,-¢-1

Fix 0} € B(Ls), such that, for all (s,a) € Sj, x A, it satisfies

<7. (55)

E E [Rh:'r—l + @0;L+1;H+1 (S‘r)] - <¢(57 Cl), 92>

Traj~P 0 o o T~FG i, ht1

‘We would like to make use of Lemma H.1 to bound Héh - 05

. To do so, we map the terms used
h
in the Lemma H.1 to our terms as follows

n=nA=\0, =05V =2X,0=0,A= (fﬁi) ;

J€ln]
Y=Y +A= << ?1792>)j€[n] Fy+A= ( ]E'j [r{m_l + D01 (SJT')D ,
TG 4 il
= J rl 7 _ . _
Y (T""Igg;vthl |:Th:‘r71 + VOny1:m41 (37'):| TrajNI%,(07s%,a; TNI;E;FWJJLJA [Rh.r—l + VO 41: 141 (ST)]> . )
h jeln
A = <Traj~% Vs TNI;EGZ,ij‘h+1 [Rh:T—l + 179h+1;H+1 (ST)] — < gz’ 92>> ,
TSk iein)

L= Z Q%( Ej [riﬂ_,l + 170n+1;H+1 (33—)} - Trai ]% o I;E _ [Rh:‘r—l + UG}L+1:H+1(ST)}> .

J€[n] T~FG raj~ 0,58 0] T~FG Trj h41
With the definitions as above, applying Lemma H.1 we get

Héh = 03| < VAN, + ANV + el (56)
h

The first term can be bounded by H3/2d, by noting that ||0}||,, < Lo, and setting
V= H3?d/L,. (57)
The second term can be bounded by 774/, by using Eq. (55).

To bound the third term let the event £; be as defined in the proof of Lemma H.2, which occurs with
probability at least 1 — §/3. Then, under event &1, the third term in Eq. (56) can be bounded by 3

(Eq. (31)), by applying Lemma H.2, since 0, 41.57+1 € Og ni1 X -+ X Og 1 C B(Ly)T ="+,
Plugging the three bounds above back into Eq. (56) we get that under event &1, it holds that

(éh — 92‘ o< H32d 4+ iv/n + B
h
= 5 =0(H"d). (58)
The last equality holds by setting
H3/2d

< — 7 < H3?d 59
NS 0 dy o 1) < /N, (59)
and the values of n, /3 are set according to Appendix A. O

We return back to the proof of Lemma G.1. Let &; be as defined in the proof of Lemma G.2. For

the remainder of the proof, operate under event £;. By Lemma G.2 (with pgo (’Ugh L +1) =0r), we
have that

<8. (60)
Xn

’éh - p;zro (ﬁeh,+l:H+1)
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, we can now bound it as follows.

|, < BloGs )l

(61)
The first inequality used the Cauchy-Schwarz inequality. The second inequality used Eq. (60). Now,
we bound ‘ <¢(s, a), p}{o (179h+1:H+1)> —q"5(s,a) ‘, by making use of Eq. (54), to get that

‘ <¢(5a a), PZO (59h+1:H+1)> - qwé (s, a)‘

Returning to ‘ <¢(s, a), 0, — pgo (1_)gh+1:H+1)>

’<¢(57 a), éh - PZO (69}L+1:H+1)>’ < [lg(s, a)”X;1

éh - PZO (179}L+1;H+1)

< TrajEP L PE [Rhir—1 4 00,1141 (S7)] — @75 (s,a)| + 7]

~r ,8,a ~ G, Traj,h+1
= E ]E Ry + max ¢, S al — max ﬂéS al -+ max ﬂéS a/ _ ﬂ-éSCL

Tin® o0 ., T~ Fa it hit—1 a’eAqutage(ST)( T ) a’eAq ( T ) a’eAq ( T ) q ( ) )
< E E Rp.. 1 +maxq™e(S,,a)| — ¢"¢(s,a
- TrajNIP’ﬂ_owsﬁaTNFGYT‘Aaj’thl|: hi—1 a’eAq (Sr,a’) q"c (s, a)
= / X / ~
TrajE]P’ 0.7 }E af{leaﬁ(qemge(sﬂ(&,a ) =q"(Sr,a ))‘ +- (62)
R0 5.0 TG Traj, h+1

The equality used the definition of v (Eq. (10)). To bound the first term in Eq. (62) notice that by

the definition of 7, (Eq. (15)), arg max, ¢ 4 q"&(S,,a’) is exactly the action 75 would take at the

stopping stage 7, and that the distribution of Traj under policy 7° until stopping stage 7 is same as
the distribution of Traj under policy 77 until stopping stage 7. This gives that

q"¢(s,a) — ¢ (s,a)| = 0.

E R (50 - s

Traj~P 0 o o T~Fa tj,ni1

To bound the second term in Eq. (62) we can use the inductive hypothesis (Eq. (46)). Defin-
ing notation that will be needed for the below display, for any (s’,a') € S x A we will
write Traj’ ~ P; s, to have the usual definition Traj’ = (s',a’,R},,..., Sy 1, Ay 1, Ryiq)s
except with a superscript (-) added to all of the random elements. Then, by letting a, =
argmax,: ¢ 4 (qigsmgc oy (Srya’) — q"c (S, a ). applying the inductive hypothesis, and a triangle
inequality, we have that

E B max(Ge,, (Sra) — a7 (S, a)) '

TrajNIP’"g_ys’a TNFCJ,Traj,h+1 GIEA
H
E E 26 E me{l 16 (SL, AL _1} +| E E
— . . t t .
TraJNIP’Wo’s'a T~EFG trj ht 1 Traj’ ~Pz 5, ar — ’ ’ X TraJNPWO,s,a T~EG Trj bt 1

We bound each of the terms in the expectation separately. For the first term, we first recall the
definition of g™ (Eq. (48)) and upper bound the term inside the expectation as follows, which will
help us relate things to 7 as we shall see soon.

H
. !/ !/ 1 — T < T / .
o o min{L 05 ADl 1 | = 7(Sar) < maxg™(Sr. )

7 Sriar j 2 a’c

Along with the above result, notice that by the definition of 7 (Eq. (47)), arg max,,c 4 ¢ (S;,ad’) is
exactly the action 7™ would take at the stopping stage 7, and that the distribution of Traj under policy
70 until stopping stage T is same as the distribution of Traj under policy 7 until stopping stage 7.
Thus,

2 E E T S /
e Traj~P o, o T~FG T n 1 g,leaﬁg (Sr,a)
T—1
<2 E E . {1 A . } ﬁ /
> BTrajN]P,(O s.a TNF@,ij,h+1 [ Z min 3 ||¢(St7 t)”Xt 1 + }}}gﬁg (ST,G )
o t=h+1
H
= 284" (s,a) = 2/8Traj1§IP;r,s,a t;ﬂ min{l, ”‘b(stht)”x;l} _
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For the second term, since 7 > h + 1 where 7 ~ F@Traj, h1» it holds that

E 1) (H—T+1)ﬁ’<(H—h)f).

Traj~P oo o o T~FG Trj,ht1

Plugging the above two bounds into Eq. (62), we get that

H

(65,0, 07" (0r1110) ) — a7 (5,0)| <28, B >7 min{ 1,160, Al 1 | + (H = A+ 1)if

Traj~Px
y~Px s,a =l

(63)

Combining Egs. (52), (53), (61) and (63), we get that
‘q@h (57 a) - qﬂ-*é (57 CL)‘

H
< min{H, 2l6(s, )y +28_ B S min{1, 6(S Al f + (H = b+ 1)77}

Tra'NIP’%.s.
e T

H
> min{ 1, 19(St, Al } + (H = h+1)7
@ t=h+1

<28 min{l7 lo(s, a)||X;1} +2p

Traj~Px s,

Traj~Px s a

H
<28 B> min{16(S, Ay, |+ (H —h+ )i
t=h

The second inequality used that 8 > H and that min(a, b + ¢) < min(a,b) + cfora,b,c¢ > 0. O

Lemma G.3. There is an event &3, that occurs with probability at least 1 — §/3, such that under
event Es, for all h € [H|, it holds that

E  min{1,]l6(S, Ally, 1 } <¢.

(S,A)~pn

where € is defined in Eq. (28).

Proof. First we will show two useful results (namely Eq. (64) and Eq. (66)) that are needed in the
proof. Let

X = {M e R?*4 : M is positive semi-definite, and Amax (M) < 1//\} .

Notice that any X € X can be written as X = Z?Zl x;x] with x; € B(1/)) for all i € [d]. By
Lemma J.2, we know there exists a set C¢ C B(a),a,& > 0 with |C¢| = (1 + 2a/€)? such that for
any x € B(a) there exists a y € C¢ such that ||z — y||, < &. Define the set

d
Y = {ZyzyjyZ € Ceforalli € [d]}7

i=1

with [Y] = (142/(A¢))%. Then, forany X = Y7 | z,2] € XthereexistsaY = Y0, g,y €Y,
such that ||2; — y;l|, < { foralli € [d]. Let X, Y be as we just defined them. Then, writing |-,
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for the operator norm,

”X - Y”op

T T
Ty —YilY;

op
d

(i —yi) (@i — i) +yilwi —y) "+ (zi —vi)yi|
=1

op

d
Z yl)THOp—i_Hyz(l‘l_yl)—ruop—i_u( yl Yi Hop
W
Z = Yillall (@i = yi)lly + llysllo 1 Ces = )l + [1(2s = i)l llyilly
d

2dg
SLET AT

Then, for any u € B(L)
2d¢
2 2| T 2 2( ge2 4
il =l | = a7 X = )] < Bl - Yl < 27 a6+ 22 ),
which implies that (since for non-negative a, b, va + b < \/a + V)

lully < \/ full -+ 23 (a2 + 2% < fuly + m

2d 2d
[ully < \/HUH?X + L <d§2 + \/§> < lullx +4 /L3 <d£2 + \/é) :

Thus, for any u € B(L,)

2d¢
e

Eq. (64) is the first useful result that we alluded to at the beginning of the proof.

Ml = llully | < Lay [ d€* + (64)

Now, we will show the second useful result. For any Y € Y and h € [H], define the event

3= e

Since min{1, |lully} € [0,1] for all w € B(L:1),Y € Y, we can use Hoeffding’s inequality

(Lemma J.1) to get that, for any Y € Y,h € [H], event 6’; " occurs with probability at least
1—06/(3H[Y]). Let

Yih . 1
B E ) ) 1
& { STy min{1, [¢(S, A)ly } " j;[n] mln{

&= () &" (65)

YeY,he[H]

Then, by applying a union bound over Y, h we have that the event £3 occurs with probability at least
1 —§/3, and under event &, forall Y € Y, h € [H], it holds that

I (). o

Eq. (66) is the second useful result that we alluded to at the beginning of the proof.

1

i < =

(S,IE)~M min{1, [|¢(S, A)|ly } < - g[ ]mln{
jE€[n
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Now, we turn to proving Lemma G.3. Let h € [H]|. Let X € X, and select Y € Y such that, for any
(S B(Ll)

2d¢
Nullx —llully| < Ly /d&* + 7 (67)
which we know exists by Eq. (64). By using Eq. (67) we get that
. . 2d
E  min{l,[¢(5,A)llx} < E  min{l,[|¢(S, A)lly} + Ly /d&> + 208 (68)

(SvA)NNh o (SvA)N/'“L \/X '

To bound the first term on the RHS in Eq. (68) we can use Eq. (66), to get that under event &3

b (M) o

We can bound the first term on the RHS of Eq. (69), by again using Eq. (67), to get that

1 , - 1 , 2d¢
n m{l, hHY} —n m{l,
j€ln] J€[n]

A
Then, by Jensen’s inequality we have that

1 . ; 1 .
LS oo} = (£ 3 i
J€[n] J€[n]

(S,A)~

1
E  min{L[é(s A)ly) < 3 min{
" j€n]

(70)

hH }+L1 ae? +
X

12

h HX } '
(71)

Putting Egs. (68) to (71) together and noting that X, h were arbitrary, we get that, under event &s,

forany X € X, h € [H], it holds that
12 20¢ 1 GH|Y|
2L 24—+ —,/lo .
hHX}+ de S o (

We can now introduce X h and make use of the above result. Notice that for any h € [H], X, ' =
(A + Z]E[n] ¢] ((bj) )7L is such that Apax (X, ') < 1/, since Amin(Xp) > A Thus, X, ' € X.
Forany ¢ € [n],h € [H], define Xy = A+ 3,y ¢ (#7)7, and notice that X;}L =X, ', and
that X S - X o } is positive semidefinite. This implies that, for all h € [H]

1 e 1
EDIELIEN i D SE N E1
bl <5 2 e el
J€[n] J€[n] Xi
Now, we can use the elliptical potential lemma (Lemma J.4), to conclude that, for all h € [H]

1 112 2d d\ +nL?
U5 a1 )< Miog(DE 0.
n - mln{ ’ Xv_llh} ~n og( d\

i€t 31k

Putting everything together, we get that, under event s, for all h € [H], it holds that

E  min{1, (5, A)llx |

(S,A)~pun

§2L1\/d§2+72d£+f\/ 6H|Y> \/ og(d)\+nL2)

2
corfaers %Ly | 1 log<3H(1+2L2 /€)d ) \/ d>\+nL)

2
: 1
<! .
hHX} “Aln me{l’
JEln]

: 1 .
E . min{1, (S, A)[x} < |~ ;} mm{L
J n

(S,A)~

H32 " \/n dA

vd 1 [, oy 3 3H 2d . (d\+nl3
=t e\ 10g<1 +16nL3L, ) +log<6) 1o (dA>
=¢=0(d/yn). (72)
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The second inequality used that |Y| = (1 + 2/(A¢))®. The first equality holds by setting £~ =
8Ly L3n. The last equality holds by plugging in parameter values according to Appendix A. O

Lemma G.4. If Assumption 3 holds, then for any non-negative function f : S x A — [0, 00), for
any admissible distribution v = (V)¢ (), and for any h € [H], it holds that

E S A) < Coone E S, A).
(S,A)~up, g )< (S, A)~pn g )
Proof. Let f : S x A — [0, 00) be any non-negative function. Let h € [H] be any stage. Then,
E f680=[  femei
2€8p XA

(S,A)~vp,
_ Vh(2)
B /zesth f(z)uh(z)ﬂh(z)dz

< / J(2)Ceoncpin(2)dz
z€SE X A
= CVconc E f(S7 A) )

(S,A)~pp

where the inequality holds by applying Assumption 3, and noting that f is non-negative. This
implies the desired result, since f and i were arbitrary. O
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H Lemmas Related to Least-squares

Lemma H.1 (Least-squares Error Decomposition). Let A > 0,0, € RY and n € N*, For all
k € [n], let

Ap €RY 4y €R, Vg = (Ay, 04) + 9k, Yi = Yi + Ay,

V =X+ ZAtAtT, G=v-! ZAth, L= ZAth A= (At)ien) -
t=1 t=1

t=1
Then,

o

- VAGelly + 1Al v/7 + llelly - -
Proof. We begin by decomposing the targets used in 6 as follows
6=Vv""'> AY:
t=1

=V ZAt(<At19*> + v+ Ay)
=1

n -1 n n
= (AI +) AtAZ> <Z A A6, + 216, — AI&) HVTY A+ A)

t=1 t=1 t=1
=0 AV VT Ay + VY AN,
t=1 t=1

Then, subtracting 6, from both sides and taking the matrix V' weighted norm of both sides gives us
that

Hé_e* v

)\V_IH* + V_l Z At,yt + V_l Z AtAt
t=1

t=1

v

Z Ay

t=1

< MOy -1 + +

V-1

> AN,
t=1 yv-1
A

< —16 _ A

e Cal PR I T IRV

< VA0l + lelly -1 + 1Al V72,
where the second inequality used that ||V’1 || < Amax (V1) = 1/Anin(V) and Lemma J.5 to bound
H2?=1 AtAtHV—1~ O

Lemma H.2 (Least-squares Noise Bound). There is an event £, which occurs with probability
at least 1 — 6/3, such that under event &1, for all h € [H|, for all G € G, and Opy1.541 €

B(Ly)" ="+ it holds that

§ Jj J 5 J 5 3
Cbh E I:Th;Tfl + VO y1: 141 (87—)} T E o K ) [Rhi‘r—l + VOpi1:m41 (ST)} < /8’

; T~F? Traj~P o 5§ T~FG T g1

Je[ ] G,h+1 w0, sy .0y,

Xt
where 3 is defined in Eq. (31).

Proof. We begin the proof by showing two useful results (namely Eq. (74) and Eq. (75)), which will

be needed later in the proof.

By Lemma J.2, we know there exists a set C¢ C B(a),a,& > 0 with |C¢| = (1 + 2a/€)? such
that for any € B(a) there exists a y € C¢ such that ||z —y||, < & Define the set C’g) =
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Xh€[2:H~+1] Ce C B(L2)™ with [C| = (1 + 2Ly/€)). Then, for any 05,41 € B(L2)", there

exists a fa.7711 € C? such that
Hah _éth <¢ forallhe[2: H+1)].

Which implies that for any h € [H],t € [h+1: H+1],s € S and O, 1.1 1,05, 1.7, as defined
above

|06, (5) — Doy (8)] <

clipyo, ) Max(4(s, a), r) — clipp, ) max(e(s, a), 07")

< s
__%gw&ﬂ%& ;)

< max||¢(s, a)ll,[|0: — 05"l

< Li€. (73)
Let £ > 0. Combining Eq. (73) with Lemma 1.4, we get that there exists a set C& x C2 C G x
B(Ly)" with [CE x C€| < (142LyLy/€))*H (041 such that, for any (G, 02:11) € G x B(Ls)",

there exists a (G, 05 141) € C’? X C’? such that, for any h € [H], for any u € [h] and trajectory
traj = (s, ¢, 7t)¢efu, H+1] it holds that

TNIQE;:,u-gj,h-%—l [Th:T_l + /l_]eh+1:H+l (ST)] B TNIQE(;;‘ traj,h+1 Th:T_l + 1_}9;+1:H+1 (ST):| '
H
< (H—h+1)6V2dHL1 /o + Y Li€
t=h
= (H —h+1)TV2dHL &/ (74)

Eq. (74) is the first useful result we alluded to at the beginning of the proof.

Now, we show the second useful result, which is a bound under a high probability event. For any
(G,05.4.41) € CgG X C? and h € [H] define the event

. 3H|CE x C?| det(X3)
£GO™h _ H~ NH < |9f2100| 22128 T~ ] 1 U AR)
1 ‘GO~ -1 = o8 5 e\ \ de(a)
where LG~ n = Z (bi( IEJ’ |:r?“771 + 17‘9}7+1:H+1 (83')} B Trajwl% P TNFE . |:Rh:‘r_1 + 179;*“‘1*1 (ST)}> '
j€ln] T~ & hi1 "O”{z"’iz G, Traj,h+1

Notice that v 4 ;, is H-subgaussian. Thus, we can use Theorem 1 from [Abbasi-Yadkori et al.,

2011] to get that the event Elé 075" occurs with probability at least 1 — 6/ (3H |CEG X C?\). Define
& = N gao k.
(G,6~)eCE xC ,helH]

Then, by applying a union bound over G, 6", h we have that the event &; occurs with probability at
least 1 — 6/3, and under event &, for all (G, 0™) € C’? x C2, h € [H], it holds that

ol E o o|r 4T (1) - E E Rhir—1 + 0o~ . (S:
Jez[n] h TNFé,h,+1 [ hir—1 ht1:H+1 ( ):| TrajNPﬂo,S{L,a{L T~FE tiha1 [ 1 }L+1,H+1( ):| -
h
3H(1 + 2LoLy/€))dH (do+1) det(X3)
> og< 5 + log det(\) (75)
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Now with all of the above results in hand, we turn to finally proving Lemma H.2. Let G € G as in
the lemma statement. Then, by Eq. (74) we know that there exists a (G, 05/, ,) € C’g X C? such
that, for any h € [H], for any u € [h] and trajectory traj = (s¢, @z, 7'¢)¢cju: H+1]- it holds that

E [’I"h;‘,—71 + 50h+1:H+1(ST)} - I {’rh""*l + 50;+1»H+1(ST):| <7 2dH2L15/OZ :
T~FG g, h41 TEG g b1 ’

(76)

Let G, 05; ;7,1 be as defined above. Then, for any h € [H], by using the triangle inequality we can
write

i) j _ j B
E ¢h Ej [rh;frf1 + V644 1.011 (37—)} o ANI% o N}E ‘ [Rh;-,—,l + Vg y1imria (5’7_)}
j€[n] TNF'G,h,_H raj 0,6 ad T~FG Traj, ht 1 B
X
J J = iV| _—
: Z o ( IEg {Th:T_l i R (ST)} TYHJNI% i g -rNILEj ) {Rhﬁ*l + Yoy 1im (ST)}>
]G[n] T G, h+1 WO,si,ai G, Traj,h+1 X;1

+ Z ¢iL E |:7AiL:T—1 + 1_)91L+1:H+1 (sl)] - E |:T;L:T—1 + 66;+1:H+1 (Si)]
j€[n] TNFé»’“rl TNFé,thl

—1
Xh,

+ z Qﬂt (ijNI% ; { B [Rh”'_l + 1_}6;+1:H+1 (ST)} - E [Rh:T—l + V041041 (ST)]] >

, J TNF(";,T;.h 1 T~FG Trj, b1
]E[n] h raj, h+

The first term can be bounded by Eq. (75), if we are under event £;. For the second and third term
we make use of Lemma J.5, which ensures that for any sequence (b;);e[,,) such that [b;] < c € R
the following holds

pAS <cvn.

J€(n] X
For the second term and third term the respective b; terms can be bounded by using Eq. (76), giving
us ¢ = 7V2dH?L.€ ) a.

Putting the above three bounds together we have that under event &y, which occurs with probability
atleast 1 — §/3, forall b € [H], forall G € G, and 0}, 1.;7+1 € B(L2)7 "1, it holds that

Z (b-;L ( I I:r;zzrfl + V011041 (SJT)} - I I [Rhif—l V01041 (ST)}>
Jj€ln]

J Traj~P .~ F .
T~FG I~Er0,7 G, Traj, h+1

-1
Xh

IA

’ dH (do+1)
€

H\/ 2dH (do + 1) log(l +2LyL, /g) + log(det(X3)) — dlog(\) + log<3f> +14\/nV2dH?L ¢ o

< H\/QdH(do +1) log(l + 2L2E2/§> + dlog(\ +nL?/d) — dlog(\) + log(gf> + 14y/nV2dH? Ly ¢

where the last inequality used the Determinant-Trace Inequality (see Lemma 10 in [Abbasi-Yadkori
etal., 2011]). Setting £ ~! = 14y/nv2dH? Lo~ ", we get that the above display is

- 3H
< H\/QdH(do +1) log(l + 28V 2dH2L2L2L1a_1) +dlog(A+nL?/d) — dlog(\) + log() +1

0
—B=0(ma). (77
The last equality holds by plugging in parameter values according to Appendix A. O
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I Lemmas Related to Covering G

Lemma L.1. There is an event &, that occurs with probability at least 1 — 0/3, such that under
event s, for all G € G, and for all h € [H), it holds that

1 o o

G0(S, A) — min go(S,A)| — — To(sh,af) — min go(s}, aj
B 55, 00540 = i, 0050 = 5= (o, e~ i, o)
e |n

H|CS|
—— ) + 2L,

where |CS|, L, are defined in Egs. (33) and (34).
13 3

Proof. Let G € G be a feasible solution to Optimization Problem 1. By the first result in Lemma 1.2,
there exists a set C’EG C G such that, there exists a G € C'gG such that, for any h € [H], (s,a) €
Sp x A, it holds that

7 — min G - Go~ ~ min Gy~ < L¢. (78
‘(Ggéa;hqe(s,a) tgg(l_)lgﬁqa(s,a)) (Ggggéhqe (s,a) oS30 o (s,a))‘_ e (78)

Select G as defined above. Let h € [H]. Using Eq. (78), we know that

Go(S,A) — min gg(S,A)| — E Go~ (S, A) — min gg~(S, A)|| < L¢.
(S,A)~;Lh[0é%a§hq0(7 ) egélghqe(, )} <S,A>~uh,[9£%a§hq9 (S,4) p2un (S, )”_ ¢

(79)
To bound the second term in the absolute value of Eq. (79) to its empirical mean, we can use the
second result in Lemma 1.2, which gives us that under event &

1 o o
Go~(S,A) — min  go~ (S, A)| — — Go~(sh,al) — min  Go~ (s,
oy - 0] L5 (g e~ iy )

og( )

We can relate the G in the second term of the absolute value in Eq. (80) back to GG, by once again
using Eq. (78), to get that

6H|CE|

5 (80)

1 ~ i - i 1 ~ i i Y
P> (o oo = iy - Ghoaid) 2 (s, s = min, s )
< Le. (81)
Putting together Egs. (79) to (81), and noting that i was arbitrary, gives the desired result. O

Lemma L.2. Let & > 0. There exists a set CgG C G such that, for any G € G, there exists a
Ge CgG such that, for any h € [H), (s,a) € S, x A, it holds that

_ C min Gp(s.a)) — - o <L
(Ggleaéthe(s,a) oénelg‘h%(s a)> <9Nrgg>;hqe (s, a) p i (s,a)>’_ ¢

where |Cg|, Ly, are defined in Eqs. (33) and (34). Furthermore, there is an event £y, which occurs

with probability at least 1 — §/3, such that under event Es, for any GeCS andh e [H], it holds
that

1 o o
ax Go~(S,A)— min g~ (S,A)| -~ ax Go~(sh,a}) — min  Go~ (s}, al
B [0~Hel®};h %~(5,4) =, min do~( )] niez:[n] (owrg@éhqe (sh»ai) = ;. 30fn o~ (s, a;J)'

10g< )

6H|CE|
5

IN

Sl=
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Proof. Let £ > 0,k > 0,V¢ € [2 : H + 1]. By Lemma 1.4, there exists a set CgG Cc G with
|CE| < (14 2Ly/€))? % such that, for any G € G, there exists a G € CE such that, for any
h € [H], forany On 1. m41,05 .41 € B(Ly)"=h+1 such that forallt € [h+1: H+1],s €
St, | Vo, (s) — Vo ()| < ke, and for any j € [n], it holds that

J
T~F htl T~

E [Thzrfl + 'DG;,,_H:H_H (37)] - ]E [Th r—1+ v0h+1 Hal (S'r)j| ‘

H
< (H—h+1)6V2dHL /o + Y kepr. (82)

t=h
For the remainder of the proof let G, G be as described above.

We first show the following intermediate result.

Lemma L3. Forall h € [H), it holds that:
1. For any éh S C:)G,h, 0y, € ©¢ h, there exists é; € éé,ha 0y € @é,h such that

oy

<, 0 -0y, <6 (83)
h

2. For any é; S C:)é w05 € O, there exists éh S éG,m 0y, € Og,p such that

<c, 10n—07llx, < (84)

h

07|
hllx

where,
~ H—h
& = 6ynv2dH?L g0~ (1 +nliLs /(H3/2d)) . (85)

Proof. Proof of result 1.: To show Eq. (83) we will use induction. The base case is when h = H,
for which

éG,H :éé = 1 Z ¢H7”H s — @G’H :@é,H

J€[n]

Thus, for any éH S éG,H,HH S G)G,H, select é;( = éH S éG}H’H}} =0y € GG,H' Then

<0, HQH_GI}”XH <0.
H

Now, we show the inductive step. Let h € [H — 1] be arbltrary Assume Eq. (83) holds for any

t € [h+1: H]. We prove that Eq. (83) also holds for h. Let 0y, € @G n, be arbitrary. Notice that 0y,
must have the following form.

0, = Xgl Z ¢, E {T}”_ 1+ Vo, H+1( )] € @G h, forsome Opy1.541 € Ogpi1 X -+ X Og H41 -

j€ln] TNFG h+1

Select 03114741 € Og 1 X+ X Og . suchthatforallt € [h+1: H +1]

16: — 07, < ¢ (86)

which exists by the inductive hypothesis (Eq. (83)) and since Og,r+1 = Og 5, = {0}. Define

é; ZXh_l Z QS% E [Th'r 1 + 9h+1 H+1( g')} € @G’h

~Fi
jem]  T~Fenn
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Recall that we aim to bound Héh — é;

we get that
L | j j ~ ,
Heh — Oh ‘ X, Xy, Z ¢h< E [Th:r—l t V01 (SZ')} - E {Th o1 T V0N tir (5
h ; T~FS T~FL
JjE€[n] G,h+1 G, h+1
—1 1
=10 by Z ohbill

JjE€[n] X, j€[n] X;1

where in the second equality we let b; = ETNFé1h+1 [rim_l + Vopirmran (SJT)] —

E__pi [rh o1 T U0 (33)} To bound the above term we can make use of Lemma J.5,

G,h+1
which ensures that for any sequence (b;) e[, such that [b;| < a € R the following holds

pRAT <ayn.
j€[n] X;l

Thus, we are left to bound |b,|. To do so, we can make use of Eq. (82), which requires us to bound
|g, (s) — Vg (s)‘ forallt € [h+1: H], s € S;, which can be done as follows.

|90, (s) — Do (5)| =

clipjo, ) Max(4(s, a), r) — clipp, gy max(e(s, a), 07")

<

Igléajdqﬁ(& a)’ 0r — ot >

< Elnaj(H(;S(s, a)“xgl 10 — Q;HX,

< %Ct L1 Lack/(H/2d). (87)

The second inequality uses the Cauchy-Schwarz inequality. The third inequality used Eq. (22),

that )\max(Xh_l)~ < 1/X (by definition of X}, Eq. (11)), and Eq. (86). The last equality used that
VX = H3/2d/ L, (Eq. (25)). Plugging Eq. (87) into Eq. (82) we get that for any j € [n]

|b]‘ - ]E I:T}L:T—l + @9;L+1;H+1 (ST)] - ]E |:Th r—1 1 'U9h+1 Ha1 (S‘F):| ‘
T Jht1 TNFé‘,thl
H ~
< (H—-h+1)6V2dHLEfa+ Y LiLac;,, /(HY?d).
t=h
Thus,
LD, &
R _ 1L
o | Z ol < (wde?Llfa '+ = ch§+1>\/ﬁ
" [n] Xh—l t=h
\ﬁ 2 -1 L1L2
= 6y/nV2dH?Lia™" + fH3/2dZCt+1
N H—h
= 6v/nV2dH?L éa~! (1 + \/ﬁLng/(H?’/Qd))
_
To see why the second last equality is true, let z = 6vnvV2dH?Liéa™! and y =

VL, Ly/(H?/2d). Then, for any t € [h : H], cf =z(14y)Ht (by Eq. (85)) and

LiL
6\/5\/2dH2L1§a_1+fHé/;chtH—x—i—y Z (1+y)"t.
t=h+1
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Notice that the sum can be rewritten as a finite geometric series.

H H—h—1
_ 14+y)H-h—1
S a(lagfitos 3 (g = UYL
t=h+1 k=0 Y
Thus,
A+yf" -1

H
ety Y a4y t=aty o — 214y =

t=h+1 Y
This proves the first result in Eq. (83).
Next, we show the second result in Eq. (83). Let 8;, € O¢ 5. By the definition of the set O¢ 3, there

exists a éh S (:)G,h such that H@h — éh‘ < . Then, by the first result in Eq. (83) (which we have

h

< ci. Let éh,é; be
h
as defined above, and select 0" = ), — 0, + 0}, which is an element of O ;, since

shown holds for h above), there exists a é; S é(; 5> such that Héh — é;‘
d b'e

o], -], o, <
Then,
165 — 6711, = Heh G — Oy + é,:] = He; - éh‘ . < & .

This completes the proof of the second result in Eq. (83).

Proof of result 2.: The proof is identical to that of the proof of result 1., except swapping the roles
of 0y,0,,G and 07,07, G. [
Now, with the results of Egs. (83) and (84) in hand, we return to proving Lemma I.2. For any
h € [H]let 8, = argmaxycg,, , (¢(s,a),0) then, by Eq. (83), there exists a §; € O, such that
10n — 07 ||, < ci. This gives that, for all h € [H], (s,a) € Sp, x A

ma§h<¢(s, a),0) — 0328)? (9(s,a),07) = (¢(s,a),0n) — (¢(s,a),0;) + (¢(s,a),0;) — max (¢(s,a),07)

) &n 9~€O4
< (s, a)ll x 1100 = 03[l x,
L -
: \?;Ci = L1Locj, /(H*/?d).

The second inequality used Eq. (22), that Amax (X, 1) < 1/ (by definition of X}, Eq. (11)), and
Eq. (86). The last equality used that VA = H3 2d/ Eg (Eq. (25)). Now, for the other direction,
using similar steps as above, for any h € [H], let 0 = argmaxy~ce_ , (#(s,a),07) then, by
Eq. (84), there exists a 6, € O, such that ||6), — 9;||th < ci. This gives that, for all h €
[H], (s,a) € Sp x A

max <¢(Sva)a 0N> — max <¢(S’ a)79> = <¢(Sva)a 0;> - <¢(Sva)a 0h> + <¢(5’ a)79h> — max <¢(57 a’)79>

9N€®@$h, 0€Oag 0cOg.
< 1105, @)l 10 = Onl,
L -
< \/—%ci = L1 Lycs /(H?/d) .
The above two results together imply that, for all h € [H], (s,a) € S x A
max (¢(s,a),d) — max (¢(s,a),d7)

< L Lyct /(H??d) .
0€0c.n 0~e0s , < Lilacq/( )

Following the same steps as above for min we can get that, for all h € [H], (s,a) € S, X A

: _ : ~\ < RS 3/2 )
eg(lalgh<¢(s,a)7€> QNIélér;h(cé(s,a),H >‘_L1L26h/<H d)
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The above two results together imply that, for all h € [H], (s,a) € Sp x A,

max ¢y(s,a) — min @y(s,a) | — max (op~(s,a) — min o~ (s,a = L¢,
(Geegh%( ) ee%ﬁhqe( )) (e~ee§hq9( ) e~eeé,hq9( ))’ ¢

where (by recalling Eq. (85)),
~ H ~
Le = 12V2dH* Ly €0~ (2\/HL1L2 /(H3/2d)) > 2Ly Lncs J(H3/2d) . (88)

This concludes the proof of the first result in Lemma I1.2.

E [ max g79~(S,A)—0 min (_7(9~(S7A):|

(S,A)~pp 0~e®@,h Neeé,h

Now we prove the second result in Lemma 1.2. For any G € C’gG ,h € [H], define the event
1 o o H
- Z ( max Gg~(8},,ay,) — min o~ (s}l,az)) < —

g&h — {
6H\C§G|
log| ———— .
Pt 0~€04 9~€04 Vn 1)

Then, since maxg~co, , Go~(5,a) — ming~co , Go~(s,a) € [0, H] for all (s,a) € S, x A, by

Hoeffding’s inequality (Lemma J.1), we have that, for any GecC fG, h € [H], event Ef " oceurs
with probability at least 1 — §/(3H|CE]). Let

&= [ & (89)

G‘eC?,he[H]
Then, by applying a union bound over G, h we have that the event £ occurs with probability at least
1-4/3. O
Lemmald. Let& > 0,x; > 0,Vt € [2: H+1]. Then, there exists a set CSG C G with |C’?\ < (1+
2L /€)1 such that, for any G € G, there exists a Ge CgG such that, for any h € [H|, for any
u € [h] and trajectory traj = (¢, 4,7t )iefu, H+1], and for any Op 1141, 057 1741 € B(Eg)H_h+1

that are close in predictions, that is, such that for all t € [h+1: H+1],s € S, |vg, (s) — Vg (s)| <
Ky, it holds that

) T - E 1+ Ton }
T~ F i b1 [rh'T 1+ U0, 11 (ST)] o Fa s Thir—1 + VO L mraa (S-,—) ’

H
< (H-h+1)6V2dHL (/o + ) K-
t=h
Proof. Recall that
G = {(Gh)he[Q:H] = (ﬁz)hE[Q:H],iE[do] : forall h S [2 . H],Z € [do],ﬁz S B(Lg)} .

By Lemma J.2, we know there exists a set C¢ C B(a),a,& > 0 with |C¢| = (1 + 2a/€)? such
that for any « € B(a) there exists a y € C¢ such that ||z —y|, < & Define the set Cf’ =

Xhel:iciao C¢ C G with |CE| < (1 + 2Ly /€))* . Then, for any G = (9})he(2:m1icldo] €
G, there exists a G = (152)%[2:1{]716[%] € C€G such that

[
Let G, G be as defined above. Then, forall s € S\ S

, <¢ forallh € [2: H],i € [dy].

[range® (s) — rangeé(s)| =

!/ k / Sk
max max s,a,a),v; ,>—max max< s,a,a'),V ,
ke[do1a$a'eA<¢(’ @): st ke[do] asa’€A 95,0 ), Vstage(s)

<

k€[do] a,a’€A

k Sk
max max <¢(s,a’a’),ﬂswge(s) - ﬂstage(s)>‘

k 9k
19stage(s) - qgstage(s)

< ! ‘
< max max [¢(s,a, a),

< 214€,

2
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and, since we have by definition (Eq. (6)) that wg is a smooth function in terms of range”, we get
that

(90)

lwa(s) —wa(s)] < |2 -

V2d - range®(s) <2 B \/ﬁ-rangeé(s)>‘ - 2v2dL, €

« «

For all h € [H], let Opy1.541,00 1.1 € B(Ly)"~h*1 such that for all ¢ € [h + 1
H +1),s € 8, |vg,(s) — Vo (s)| < ke Then, for any h € [H],u € [h], and trajectory
traj = (S¢, ¢, 7t)¢efu: H+1]» it holds that

TNI;‘E(;,tmj‘h/+1 [rhiT—l + U0y 41140 (ST)}

=rn+ (1 —wa(sn41))00,4, (Sn41) + wa(snr1) (rar1 + (1 — wa(sni2))ve, o (Shy2)) + .-

=rn+ (1= wa(sn41))00, 1 (sht1) + walsner)  E [Phtter—1 + 00y (57)] - OD)
T~FG g, h 42

Using similar steps to above it can be shown that

]E |:71h:7'71 +1_)0}’:+1:H+1(8'r):|

TNFC";,[mj,h+1

=i+ (1= wglsnsn))io, (sn11) +wglonin) B [rgieoy + g, (5] 92)
G, traj, h+2

We claim that for any i € [H],u € [h], and trajectory traj = (¢, at, 7t )tclu: FH+1]

T"‘I}‘%,traj,wl [rh:ﬁril N T}GhH:H_H (ST)] - TNI%,mj,hﬂ Pt EG;TH:HJFI (ST):| ’
H

< (H—h+1)6V2dHLE/a+ Y ki (93)
t=h

To show Eq. (93) we will use induction on h. The base case is when h = H, for which

‘ - v [ M — v, ~ }

TG waj, H41 [TH'T LT V0n v (s.,.)] ToF G i, H A1 MHir—1 U0H+1:H+1(ST)
TH:— - E TE .o =0
TNFGij,HH[ 1] TNFc,zraj,Hﬂ[ Hir-1] ’

where the first equality holds since ©Og, g+1 = @é’ Hil = {6} (defined in Eq. (13)). The second
equality holds since for any u € [H + 1], and trajectory traj = (s¢, @z, 7t )tcju:H+1]» FG waj, 41 (T =
H+ 1) = FG,traj,H+1(T =H+ 1) =1

Now, we show the inductive step. Let h € [H — 1] be arbitrary. Assume Eq. (93) holds for any
t € [h + 1, H]. We prove that Eq. (93) also holds for h. Fix any u € [H + 1], and trajectory traj =
(St:a¢,7¢)teu:r41)- To shorten notation let Egon = Erry s [Thir—1 + 00p41, 0400 (57)]
(and similar for Eg 4. ). Then using the assumption that for all u € [2 : H + 1],s €
Su, |’L_)9u(5) — Vo (s)| < Ky along with Egs. (90) to (92) and noting that for any h €
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[H], Eg.on, Eéﬂwyh € [0, 2H], 179h+1=H+1759;T+1:H+1 € [07 H], wa,wWa € [07 1], we have that

E 1D - E [ 1+ Ty ]
i [Thir—1 + D6y s rm s (57)] . Thir—1+ Vo, . (87)

(1 = wa(sn41))00, 14 (Sn41) — (1 = wa(sni1))oy, , (Shv1) + we(sna1)EGont1 — wa(Sni1)Eg g~ i

< (1 = we(snr1) = (1= wa(sns )00, 4, (s011)] + |1 — wg(sni)]

B (s101) = B, (s100)|

+ |lwe(sh+1) — wa(snt1)[Ec.on] + lwa(snt1)] ‘Ea,e7h+1 - EG‘,()N,h+1‘
< WRAHLE o+ gy + WV2AHLiE o + | Egonin = Be o pia

H+1
< 6V2AHL E/o+ g1 + (H — h)6V2dHL /o + Y ki
t=h+1

H
< (H-h+1)6V2dHLEfa+ Y kg,
t=h

where the second last inequality holds by the inductive hypothesis. O
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J Other Useful Results and Definitions

Definition 3. A finite set G C R? is the basis of a near-optimal design for a set © C RY, if there
exists a probability distribution p over elements of G, such that for any 6 € ©,

(v,0) =0 forallv € Ker(V(G,p)), and %94)
2
[ (95)
where V(G, p) = Z plx)zz’ (96)
zeG

where for some matrix X, X t denotes the Moore-Penrose inverse of some, and Ker(X) its kernel
(or null space).

Lemma J.1 (Hoeffding’s Inequality (Theorem 2 in [Hoeffding, 1994])). Let gX i )ien be independent
random variables such that X; € [a,b] for some a,b € R, and let S, = %~ >""" | X,. Then, with
probability at least 1 — ( it holds that

IES, — S,| < (b\;ﬁ“) 1og(z> .

Lemma J.2 (Covering number of the Euclidean ball). Leta > 0,e > 0,d > 1, and By(a) = {z €

RY : ||z||, < a} denote the d-dimensional Euclidean ball of radius a centered at the origin. The
d

n

covering number of Bq(a) is upper bounded by (1 + 22)

Proof. Same as the proof of Corollary 4.2.13 in [Vershynin, 2018] with B(1) replaced with B(a).
O

Lemma J.3 (Performance Difference Lemma (Lemma 3.2 in [Cai et al., 2020])). For any policies
m, @, it holds that

B H
VT(s1) =0T (s1) = Y

h=1

0B a0 S0 =7 (5).

T,51

Lemma J.4 (Elliptical Potential Lemma (Lemma 19.4 in [Lattimore and Szepesvari, 2020])). Let
Vo € R4 be positive definite and a1, . . . , a,, € R? be a sequence of vectors with ||a;||, < L < oo
forallt € [n],V, = Vo + > .., asal. then,

G 5 det V,, TrVy + nL? d)\ +nL?
E L < — )< — 2 =)< AL I
=1 mm{l’ HatHVt—ll} - 210g<det Vo) B 2dlog(ddet(Vo)1/d < 2dlog dA

Lemma J.5 (Projection Bound (Lemma 8 in [Zanette et al., 2020])). Let (a;);c[n) be any sequence
of vectors in R and (b;); in[n] be any sequence of scalars such that |b;| < c. For any A\ > 0 and
k € N we have

2

§n02.

(X, asa] +A1)~1

n
E a;b;
i=1
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NeurlIPS Paper Checklist

1. Claims

Question: Do the main claims made in the abstract and introduction accurately reflect the
paper’s contributions and scope?

Answer: [Yes]
Justification: All claims explained and shown in Section 4.
Guidelines:

e The answer NA means that the abstract and introduction do not include the claims
made in the paper.

* The abstract and/or introduction should clearly state the claims made, including the
contributions made in the paper and important assumptions and limitations. A No or
NA answer to this question will not be perceived well by the reviewers.

* The claims made should match theoretical and experimental results, and reflect how
much the results can be expected to generalize to other settings.

e It is fine to include aspirational goals as motivation as long as it is clear that these
goals are not attained by the paper.

2. Limitations
Question: Does the paper discuss the limitations of the work performed by the authors?
Answer: [Yes]
Justification: Discussed in Section 6.
Guidelines:

* The answer NA means that the paper has no limitation while the answer No means
that the paper has limitations, but those are not discussed in the paper.

* The authors are encouraged to create a separate "Limitations" section in their paper.

The paper should point out any strong assumptions and how robust the results are to
violations of these assumptions (e.g., independence assumptions, noiseless settings,
model well-specification, asymptotic approximations only holding locally). The au-
thors should reflect on how these assumptions might be violated in practice and what
the implications would be.

* The authors should reflect on the scope of the claims made, e.g., if the approach was
only tested on a few datasets or with a few runs. In general, empirical results often
depend on implicit assumptions, which should be articulated.

» The authors should reflect on the factors that influence the performance of the ap-
proach. For example, a facial recognition algorithm may perform poorly when image
resolution is low or images are taken in low lighting. Or a speech-to-text system might
not be used reliably to provide closed captions for online lectures because it fails to
handle technical jargon.

* The authors should discuss the computational efficiency of the proposed algorithms
and how they scale with dataset size.

If applicable, the authors should discuss possible limitations of their approach to ad-
dress problems of privacy and fairness.

* While the authors might fear that complete honesty about limitations might be used by
reviewers as grounds for rejection, a worse outcome might be that reviewers discover
limitations that aren’t acknowledged in the paper. The authors should use their best
judgment and recognize that individual actions in favor of transparency play an impor-
tant role in developing norms that preserve the integrity of the community. Reviewers
will be specifically instructed to not penalize honesty concerning limitations.

3. Theory Assumptions and Proofs

Question: For each theoretical result, does the paper provide the full set of assumptions and
a complete (and correct) proof?

Answer: [Yes]
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Justification: The result is Theorem 1, which lists all the assumptions it uses (which are
presented in Section 3.1), and its proof is presented in Section 5.

Guidelines:

» The answer NA means that the paper does not include theoretical results.

* All the theorems, formulas, and proofs in the paper should be numbered and cross-
referenced.

* All assumptions should be clearly stated or referenced in the statement of any theo-

rems.

The proofs can either appear in the main paper or the supplemental material, but if

they appear in the supplemental material, the authors are encouraged to provide a

short proof sketch to provide intuition.

Inversely, any informal proof provided in the core of the paper should be comple-

mented by formal proofs provided in appendix or supplemental material.

* Theorems and Lemmas that the proof relies upon should be properly referenced.

4. Experimental Result Reproducibility

Question: Does the paper fully disclose all the information needed to reproduce the main
experimental results of the paper to the extent that it affects the main claims and/or conclu-
sions of the paper (regardless of whether the code and data are provided or not)?

Answer: [NA]
Justification: The paper does not include experiments.
Guidelines:

* The answer NA means that the paper does not include experiments.

* If the paper includes experiments, a No answer to this question will not be perceived
well by the reviewers: Making the paper reproducible is important, regardless of
whether the code and data are provided or not.

If the contribution is a dataset and/or model, the authors should describe the steps
taken to make their results reproducible or verifiable.

Depending on the contribution, reproducibility can be accomplished in various ways.
For example, if the contribution is a novel architecture, describing the architecture
fully might suffice, or if the contribution is a specific model and empirical evaluation,
it may be necessary to either make it possible for others to replicate the model with
the same dataset, or provide access to the model. In general. releasing code and data
is often one good way to accomplish this, but reproducibility can also be provided via
detailed instructions for how to replicate the results, access to a hosted model (e.g., in
the case of a large language model), releasing of a model checkpoint, or other means
that are appropriate to the research performed.

While NeurIPS does not require releasing code, the conference does require all sub-
missions to provide some reasonable avenue for reproducibility, which may depend
on the nature of the contribution. For example

(a) If the contribution is primarily a new algorithm, the paper should make it clear
how to reproduce that algorithm.

(b) If the contribution is primarily a new model architecture, the paper should describe
the architecture clearly and fully.

(c) If the contribution is a new model (e.g., a large language model), then there should
either be a way to access this model for reproducing the results or a way to re-
produce the model (e.g., with an open-source dataset or instructions for how to
construct the dataset).

(d) We recognize that reproducibility may be tricky in some cases, in which case au-
thors are welcome to describe the particular way they provide for reproducibility.
In the case of closed-source models, it may be that access to the model is limited in
some way (e.g., to registered users), but it should be possible for other researchers
to have some path to reproducing or verifying the results.

5. Open access to data and code
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Question: Does the paper provide open access to the data and code, with sufficient instruc-
tions to faithfully reproduce the main experimental results, as described in supplemental
material?

Answer: [NA]
Justification: The paper does not include experiments requiring code.
Guidelines:

* The answer NA means that paper does not include experiments requiring code.

* Please see the NeurIPS code and data submission guidelines (https://nips.cc/
public/guides/CodeSubmissionPolicy) for more details.

* While we encourage the release of code and data, we understand that this might not
be possible, so No is an acceptable answer. Papers cannot be rejected simply for not
including code, unless this is central to the contribution (e.g., for a new open-source
benchmark).

* The instructions should contain the exact command and environment needed to run to
reproduce the results. See the NeurIPS code and data submission guidelines (https:
//nips.cc/public/guides/CodeSubmissionPolicy) for more details.

* The authors should provide instructions on data access and preparation, including how
to access the raw data, preprocessed data, intermediate data, and generated data, etc.

* The authors should provide scripts to reproduce all experimental results for the new
proposed method and baselines. If only a subset of experiments are reproducible, they
should state which ones are omitted from the script and why.

* At submission time, to preserve anonymity, the authors should release anonymized

versions (if applicable).

Providing as much information as possible in supplemental material (appended to the

paper) is recommended, but including URLSs to data and code is permitted.

6. Experimental Setting/Details

Question: Does the paper specify all the training and test details (e.g., data splits, hyper-
parameters, how they were chosen, type of optimizer, etc.) necessary to understand the
results?

Answer: [NA]

Justification: The paper does not include experiments.

Guidelines:

* The answer NA means that the paper does not include experiments.

* The experimental setting should be presented in the core of the paper to a level of
detail that is necessary to appreciate the results and make sense of them.

* The full details can be provided either with the code, in appendix, or as supplemental
material.
7. Experiment Statistical Significance

Question: Does the paper report error bars suitably and correctly defined or other appropri-
ate information about the statistical significance of the experiments?

Answer: [NA]
Justification: The paper does not include experiments.
Guidelines:

* The answer NA means that the paper does not include experiments.

* The authors should answer "Yes" if the results are accompanied by error bars, confi-
dence intervals, or statistical significance tests, at least for the experiments that support
the main claims of the paper.

* The factors of variability that the error bars are capturing should be clearly stated (for
example, train/test split, initialization, random drawing of some parameter, or overall
run with given experimental conditions).

* The method for calculating the error bars should be explained (closed form formula,
call to a library function, bootstrap, etc.)
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* The assumptions made should be given (e.g., Normally distributed errors).

e It should be clear whether the error bar is the standard deviation or the standard error
of the mean.

* Itis OK to report 1-sigma error bars, but one should state it. The authors should prefer-
ably report a 2-sigma error bar than state that they have a 96% CI, if the hypothesis of
Normality of errors is not verified.

» For asymmetric distributions, the authors should be careful not to show in tables or
figures symmetric error bars that would yield results that are out of range (e.g. negative
error rates).

* If error bars are reported in tables or plots, The authors should explain in the text how
they were calculated and reference the corresponding figures or tables in the text.
Experiments Compute Resources

Question: For each experiment, does the paper provide sufficient information on the com-
puter resources (type of compute workers, memory, time of execution) needed to reproduce
the experiments?

Answer: [NA]
Justification: The paper does not include experiments.
Guidelines:

* The answer NA means that the paper does not include experiments.

 The paper should indicate the type of compute workers CPU or GPU, internal cluster,
or cloud provider, including relevant memory and storage.

* The paper should provide the amount of compute required for each of the individual
experimental runs as well as estimate the total compute.

» The paper should disclose whether the full research project required more compute
than the experiments reported in the paper (e.g., preliminary or failed experiments
that didn’t make it into the paper).

. Code Of Ethics

Question: Does the research conducted in the paper conform, in every respect, with the
NeurIPS Code of Ethics https://neurips.cc/public/EthicsGuidelines?

Answer: [Yes]

Justification: To the best of our knowledge our research does not violate anything in the
Code of Ethics upon our careful review.
Guidelines:

¢ The answer NA means that the authors have not reviewed the NeurIPS Code of Ethics.

* If the authors answer No, they should explain the special circumstances that require a
deviation from the Code of Ethics.

* The authors should make sure to preserve anonymity (e.g., if there is a special consid-
eration due to laws or regulations in their jurisdiction).
Broader Impacts

Question: Does the paper discuss both potential positive societal impacts and negative
societal impacts of the work performed?

Answer: [Yes]
Justification: Discussed at the end of Section 6.
Guidelines:

* The answer NA means that there is no societal impact of the work performed.

o If the authors answer NA or No, they should explain why their work has no societal
impact or why the paper does not address societal impact.

» Examples of negative societal impacts include potential malicious or unintended uses
(e.g., disinformation, generating fake profiles, surveillance), fairness considerations
(e.g., deployment of technologies that could make decisions that unfairly impact spe-
cific groups), privacy considerations, and security considerations.

44


https://neurips.cc/public/EthicsGuidelines

11.

12.

» The conference expects that many papers will be foundational research and not tied
to particular applications, let alone deployments. However, if there is a direct path to
any negative applications, the authors should point it out. For example, it is legitimate
to point out that an improvement in the quality of generative models could be used to
generate deepfakes for disinformation. On the other hand, it is not needed to point out
that a generic algorithm for optimizing neural networks could enable people to train
models that generate Deepfakes faster.

* The authors should consider possible harms that could arise when the technology is
being used as intended and functioning correctly, harms that could arise when the
technology is being used as intended but gives incorrect results, and harms following
from (intentional or unintentional) misuse of the technology.

« If there are negative societal impacts, the authors could also discuss possible mitiga-
tion strategies (e.g., gated release of models, providing defenses in addition to attacks,
mechanisms for monitoring misuse, mechanisms to monitor how a system learns from
feedback over time, improving the efficiency and accessibility of ML).

Safeguards

Question: Does the paper describe safeguards that have been put in place for responsible
release of data or models that have a high risk for misuse (e.g., pretrained language models,
image generators, or scraped datasets)?

Answer: [NA]
Justification: The paper poses no such risks since we do not use any data or models.
Guidelines:

» The answer NA means that the paper poses no such risks.

* Released models that have a high risk for misuse or dual-use should be released with
necessary safeguards to allow for controlled use of the model, for example by re-
quiring that users adhere to usage guidelines or restrictions to access the model or
implementing safety filters.

 Datasets that have been scraped from the Internet could pose safety risks. The authors
should describe how they avoided releasing unsafe images.

* We recognize that providing effective safeguards is challenging, and many papers do
not require this, but we encourage authors to take this into account and make a best
faith effort.

Licenses for existing assets

Question: Are the creators or original owners of assets (e.g., code, data, models), used in
the paper, properly credited and are the license and terms of use explicitly mentioned and
properly respected?

Answer: [NA]
Justification: The paper does not use existing assets.
Guidelines:

* The answer NA means that the paper does not use existing assets.
* The authors should cite the original paper that produced the code package or dataset.

 The authors should state which version of the asset is used and, if possible, include a
URL.

* The name of the license (e.g., CC-BY 4.0) should be included for each asset.

* For scraped data from a particular source (e.g., website), the copyright and terms of
service of that source should be provided.

* If assets are released, the license, copyright information, and terms of use in the pack-
age should be provided. For popular datasets, paperswithcode.com/datasets has
curated licenses for some datasets. Their licensing guide can help determine the li-
cense of a dataset.

* For existing datasets that are re-packaged, both the original license and the license of
the derived asset (if it has changed) should be provided.
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* If this information is not available online, the authors are encouraged to reach out to
the asset’s creators.

New Assets

Question: Are new assets introduced in the paper well documented and is the documenta-
tion provided alongside the assets?

Answer: [NA]
Justification: The paper does not release new assets.
Guidelines:

» The answer NA means that the paper does not release new assets.

» Researchers should communicate the details of the dataset/code/model as part of their
submissions via structured templates. This includes details about training, license,
limitations, etc.

* The paper should discuss whether and how consent was obtained from people whose
asset is used.

* At submission time, remember to anonymize your assets (if applicable). You can
either create an anonymized URL or include an anonymized zip file.

Crowdsourcing and Research with Human Subjects

Question: For crowdsourcing experiments and research with human subjects, does the pa-
per include the full text of instructions given to participants and screenshots, if applicable,
as well as details about compensation (if any)?

Answer: [NA]
Justification: The paper does not involve crowdsourcing nor research with human subjects.
Guidelines:

* The answer NA means that the paper does not involve crowdsourcing nor research

with human subjects.

* Including this information in the supplemental material is fine, but if the main contri-
bution of the paper involves human subjects, then as much detail as possible should
be included in the main paper.

* According to the NeurIPS Code of Ethics, workers involved in data collection, cura-
tion, or other labor should be paid at least the minimum wage in the country of the
data collector.

Institutional Review Board (IRB) Approvals or Equivalent for Research with Human
Subjects

Question: Does the paper describe potential risks incurred by study participants, whether
such risks were disclosed to the subjects, and whether Institutional Review Board (IRB)
approvals (or an equivalent approval/review based on the requirements of your country or
institution) were obtained?

Answer: [NA]
Justification: The paper does not involve crowdsourcing nor research with human subjects.
Guidelines:

* The answer NA means that the paper does not involve crowdsourcing nor research

with human subjects.

* Depending on the country in which research is conducted, IRB approval (or equiva-
lent) may be required for any human subjects research. If you obtained IRB approval,
you should clearly state this in the paper.

* We recognize that the procedures for this may vary significantly between institutions
and locations, and we expect authors to adhere to the NeurIPS Code of Ethics and the
guidelines for their institution.

* For initial submissions, do not include any information that would break anonymity
(if applicable), such as the institution conducting the review.
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