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ABSTRACT

We propose a novel algorithm for offline reinforcement learning called Value Iter-
ation with Perturbed Rewards (VIPeR), which amalgamates the pessimism prin-
ciple with random perturbations of the value function. Most current offline RL
algorithms explicitly construct statistical confidence regions to obtain pessimism
via lower confidence bounds (LCB), which cannot easily scale to complex prob-
lems where a neural network is used to estimate the value functions. Instead,
VIPeR implicitly obtains pessimism by simply perturbing the offline data multi-
ple times with carefully-designed i.i.d. Gaussian noises to learn an ensemble of
estimated state-action value functions and acting greedily with respect to the min-
imum of the ensemble. The estimated state-action values are obtained by fitting a
parametric model (e.g., neural networks) to the perturbed datasets using gradient
descent. As aresult, VIPeR only needs O(1) time complexity for action selection,
while LCB-based algorithms require at least (K ?2), where K is the total number
of trajectories in the offline data. We also propose a novel data-splitting technique
that helps remove a factor involving the log of the covering number in our bound.
We prove that VIPeR yields a provable uncertainty quantifier with overparameter-
ized neural networks and enjoys a bound on sub-optimality of O(kH/2d//K),

where d is the effective dimension, H is the horizon length and x measures the
distributional shift. We corroborate the statistical and computational efficiency
of VIPeR with an empirical evaluation on a wide set of synthetic and real-world
datasets. To the best of our knowledge, VIPeR is the first algorithm for offline
RL that is provably efficient for general Markov decision processes (MDPs) with
neural network function approximation.

1 INTRODUCTION

Offline reinforcement learning (offline RL) (Lange et al.| [2012; [Levine et al., |2020) is a practical
paradigm of RL for domains where active exploration is not permissible. Instead, the learner can
access a fixed dataset of previous experiences available a priori. Offline RL finds applications in
several critical domains where exploration is prohibitively expensive or even implausible, including
healthcare (Gottesman et al., [2019; Nie et al., [2021]), recommendation systems (Strehl et al., 2010;
Thomas et al., 2017)), and econometrics (Kitagawa & Tetenov, [2018; |Athey & Wager, [2021)), among
others. The recent surge of interest in this area and renewed research efforts have yielded several
important empirical successes (Chen et al.,|2021; |Wang et al., 2023;2022; Meng et al.| [2021)).

A key challenge in offline RL is to efficiently exploit the given offline dataset to learn an optimal
policy in the absence of any further exploration. The dominant approaches to offline RL address
this challenge by incorporating uncertainty from the offline dataset into decision-making (Buckman
et al.,[2021; Jin et al.} 2021} Xiao et al.,|2021; [Nguyen-Tang et al., [2022a}; | Ghasemipour et al., 2022;
An et al, 2021 Bai et al.| [2022)). The main component of these uncertainty-aware approaches to
offline RL is the pessimism principle, which constrains the learned policy to the offline data and leads
to various lower confidence bound (LCB)-based algorithms. However, these methods are not easily
extended or scaled to complex problems where neural function approximation is used to estimate
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the value functions. In particular, it is costly to explicitly compute the statistical confidence regions
of the model or value functions if the class of function approximator is given by overparameterized
neural networks. For example, constructing the LCB for neural offline contextual bandits (Nguyen-
Tang et al.,|2022a) and RL (Xu & Liang} [2022) requires computing the inverse of a large covariance
matrix whose size scales with the number of parameters in the neural network. This computational
cost hinders the practical application of these provably efficient offline RL algorithms. Therefore, a
largely open question is how to design provably computationally efficient algorithms for offline RL
with neural network function approximation.

In this work, we present a solution based on a computational approach that combines the pessimism
principle with randomizing the value function (Osband et al.| 2016} [Ishfaq et al., 2021)). The algo-
rithm is strikingly simple: we randomly perturb the offline rewards several times and act greedily
with respect to the minimum of the estimated state-action values. The intuition is that taking the min-
imum from an ensemble of randomized state-action values can efficiently achieve pessimism with
high probability while avoiding explicit computation of statistical confidence regions. We learn the
state-action value function by training a neural network using gradient descent (GD). Further, we
consider a novel data-splitting technique that helps remove the dependence on the potentially large
log covering number in the learning bound. We show that the proposed algorithm yields a provable
uncertainty quantifier with overparameterized neural network function approximation and achieves
a sub-optimality bound of O(kH%/2d/+/K), where K is the total number of episodes in the offline

data, d is the effective dimension, H is the horizon length, and x measures the distributional shift.
We achieve computational efficiency since the proposed algorithm only needs O(1) time complexity
for action selection, while LCB-based algorithms require O(K?) time complexity. We empirically
corroborate the statistical and computational efficiency of our proposed algorithm on a wide set of
synthetic and real-world datasets. The experimental results show that the proposed algorithm has
a strong advantage in computational efficiency while outperforming LCB-based neural algorithms.
To the best of our knowledge, ours is the first offline RL algorithm that is both provably and compu-
tationally efficient in general MDPs with neural network function approximation.

2 RELATED WORK

Randomized value functions for RL. For online RL, |Osband et al.| (2016; [2019) were the first
to explore randomization of estimates of the value function for exploration. Their approach was
inspired by posterior sampling for RL (Osband et al.| 2013)), which samples a value function from
a posterior distribution and acts greedily with respect to the sampled function. Concretely, (Osband
et al. (2016} 2019) generate randomized value functions by injecting Gaussian noise into the training
data and fitting a model on the perturbed data. Jia et al.| (2022) extended the idea of perturbing re-
wards to online contextual bandits with neural function approximation. [[shfaq et al.| (2021) obtained
a provably efficient method for online RL with general function approximation using the perturbed
rewards. While randomizing the value function is an intuitive approach to obtaining optimism in
online RL, obtaining pessimism from the randomized value functions can be tricky in offline RL.
Indeed, (Ghasemipour et al.| (2022) point out a critical flaw in several popular existing methods for
offline RL that update an ensemble of randomized Q-networks toward a shared pessimistic temporal
difference target. In this paper, we propose a simple fix to obtain pessimism properly by updating
each randomized value function independently and taking the minimum over an ensemble of ran-
domized value functions to form a pessimistic value function.

Offline RL with function approximation. Provably efficient offline RL has been studied exten-
sively for linear function approximation. Jin et al.| (2021) were the first to show that pessimistic
value iteration is provably efficient for offline linear MDPs. Xiong et al.| (2023)); [Yin et al.|(2022)
improved upon [Jin et al.| (2021) by leveraging variance reduction. Xie et al.| (2021) proposed a
Bellman-consistency assumption with general function approximation, which improves the bound
of [Jin et al.[(2021) by a factor of v/d when realized to finite action space and linear MDPs. [Wang
et al.| (2021); |[Zanette| (2021)) studied the statistical hardness of offline RL with linear function ap-
proximation via exponential lower bound, and [Foster et al.| (2021)) suggested that only realizability
and strong uniform data coverage are not sufficient for sample-efficient offline RL. Beyond linearity,
some works study offline RL for general function approximation, both parametric and nonparamet-
ric. These approaches are either based on Fitted-Q Iteration (FQI) (Munos & Szepesvaril 2008} |[Le
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et al.| 2019; |Chen & Jiang, 2019} Duan et al., 2021ajb; Hu et al.| 2021} Nguyen-Tang et al.l 2022b)
or the pessimism principle (Uehara & Sun, 2022} Nguyen-Tang et al.,2022a; |Jin et al.,[2021)). While
pessimism-based algorithms avoid the strong assumptions of data coverage used by FQI-based algo-
rithms, they require an explicit computation of valid confidence regions and possibly the inverse of a
large covariance matrix which is computationally prohibitive and does not scale to complex function
approximation setting. This limits the applicability of pessimism-based, provably efficient offline
RL to practical settings. A very recent work Bai et al.|(2022) estimates the uncertainty for construct-
ing LCB via the disagreement of bootstrapped Q-functions. However, the uncertainty quantifier is
only guaranteed in linear MDPs and must be computed explicitly.

We provide a more detailed discussion of our technical contribution in the context of existing litera-
ture in Section[Cl

3 PRELIMINARIES

In this section, we provide basic background on offline RL and overparameterized neural networks.

3.1 EPISODIC TIME-INHOMOGENOUS MARKOV DECISION PROCESSES (MDPS)

A finite-horizon Markov decision process (MDP) is denoted as the tuple M = (S, A, P,r, H,d,),
where S is an arbitrary state space, .4 an arbitrary action space, H the episode length, and d; the
initial state distribution. We assume that SA := |S||.A| is finite but arbitrarily large, e.g., it can
be as large as the total number of atoms in the observable universe ~ 10%2. Let P(S) denote
the set of probability measures over S. A time-inhomogeneous transition kernel P = {Pj,}/_ |,
where P, : & x A — P(S) maps each state-action pair (sp,ap) to a probability distribution
P (:|sn,an). Letr = {rp}HL, where r, : S x A — [0,1] is the mean reward function at step
h. A policy 7 = {m,}}L_, assigns each state s, € S to a probability distribution, 7 (-|sy,), over
the action space and induces a random trajectory si,a1,71,...,SH,QH, TH, SH+1 Where s1 ~ dj,
an ~ mh(:|sn)s Sht1 ~ Pu(-|sn, an). We define the state value function V;* € RS and the action-
state value function QF € RS> at each timestep h as Q7 (s,a) = E, [ZtH:h re|sn = s,an = al,
and V;7(s) = Equn(.|s) [@F (5, a)], where the expectation E is taken with respect to the random-
ness of the trajectory induced by 7. Let P}, denote the transition operator defined as (P, V)(s, a) :=
Egp,(|s,a)[V(s)]. Forany V : & — R, we define the Bellman operator at timestep h as

(BrV)(s,a) = rp(s,a) + (PLV)(s,a). The Bellman equations are given as follows. For any
(s,a,h) € S x Ax[H],

Qh(s,a) = (BrVi'p1)(s,a), Vii(s) = (Qr(s, ), mn(|s)) as Vira(s) =0,

where [H] := {1,2,...,H}, and (-,-) 4 denotes the summation over all a € A. We define an
optimal policy 7* as any policy that yields the optimal value function, i.e. V" (s) = sup, V;7(s)
for any (s, h) € S x [H]. For simplicity, we denote V;™ and Q7 as V;* and Q}, respectively. The
Bellman optimality equation can be written as

Qh(s,a) = (BrViy1)(s,a), Vii(s) = max@y(s,a), Viia(s) =0.

Define the occupancy density as d} (s, a) := P((sp, an) = (s, a)|7) which is the probability that we
visit state s and take action a at timestep h if we follow the policy w. We denote dz* by dj .

Offline regime. In the offline regime, the learner has access to a fixed dataset D =
{(s},al, rt, st +1)}Z€e[§{]] generated a priori by some unknown behaviour policy p1 = {fin }ne(m)-
Here, K is the total number of trajectories, and aj, ~ pn(-|s}),s} , ~ Pn(-|s},a},) for any
(t,h) € [K] x [H]. Note that we allow the trajectory at any time ¢ € [K] to depend on the tra-

jectories at previous times. The goal of offline RL is to learn a policy 7, based on (historical data)
D, such that 7 achieves small sub-optimality, which we define as

SubOpt(#) := Eq, ~a, [SubOpt(#; s1)], where SubOpt(#;s1) := VJ™ (s1) — Vi (s1).
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Algorithm 1 Value Iteration with Perturbed Rewards (VIPeR)

1: Input: Offline data D = {(s¥, a¥, rﬁ)}lzgg, a parametric function family 7 = {f(-,; W) :
W e W} C {X¥ — R} (e.g. neural networks), perturbed variances {o }pe[r), number of
bootstraps M, regularization parameter ), step size 7, number of gradient descent steps .J, and
cutoff margin 1), split indices {Z, } ne[) Where Zp, := [(H — h)K' +1,...,(H —h +1)K']

2: Initialize Vi 41 (-) < 0 and initialize f(-,-; W) with initial parameter W

3: forh=H,...,1do

4: fori=1,...,Mdo B

s Sample (€ }iez, ~ N(0.0) and G, = {G}'}jeq ~ N(0.021)

6: Perturb the dataset D},  {s,af, 7% + Vis1 (s, 1) + € ez, > Perturbation
7: Let W,ﬁ < GradientDescent(\, ), J, 152, ¢ Wo) (Algorithm > Optimization
8: end for L

9: Compute Qp,(+,-) = min{min;eps f(-, s W3), (H —h+1)(1+ )}t > Pessimism
10: T <= argmax,, (Qh, 7 ) and Vi, (Qh, h) > Greedy

11: end for

12: Output: 7™ = {7 }pea-

Notation. For simplicity, we write ), = (s}, a}) and z = (s,a). We write O(+) to hide logarith-
mic factors of the problem parameters (d, H, K, m,1/§) in the standard Big-Oh notation. We use
Q(-) as the standard Omega notation. We write v < v if u = O(v) and write u = v if v < u. We
write A < B iff B — A is a positive definite matrix. I; denotes the d x d identity matrix.

3.2 OVERPARAMETERIZED NEURAL NETWORKS

In this paper, we consider neural function approximation setting where the state-action value func-
tion is approximated by a two-layer neural network. For simplicity, we denote X := S x A and view
it as a subset of R?. Without loss of generality, we assume X C Sy := {z € R% : ||z[]2 = 1}.

m

We consider a standard two-layer neural network: f(z;W,b) = \/% S bio(wl'x), where m

is an even number, o(-) = max{-,0} is the ReLU activation function (Arora et al., 2018), and
W = (wf,...,wl)T € R™. During the training, we initialize (W, b) via the symmetric initial-
ization scheme (Gao et al., 2019) as follows: For any i < %, w; = Wy~ N(0,14/d), and
bmy; = —by ~ Unif({—1, 1})[] During the training, we optimize over W while the b; are kept
fixed, thus we write f(z; W, b) as f(x; W). Denote g(z; W) = Vi f(z; W) € R™4, and let W, be
the initial parameters of W. We assume that the neural network is overparameterized, i.e, the width
m is sufficiently larger than the number of samples K. Overparameterization has been shown to
be effective in studying the convergence and the interpolation behaviour of neural networks (Arora
et al., [2019; |Allen-Zhu et al., [2019; [Hanin & Nica, [2020; |(Cao & Gul, 2019; [Belkin, 2021)). Under
such an overparameterization regime, the dynamics of the training of the neural network can be
captured using the framework of the neural tangent kernel (NTK) (Jacot et al., [2018]).

4 ALGORITHM

In this section, we present the proposed algorithm called Value Iteration with Perturbed Rewards, or
VIPeR; see Algorithm|T|for the pseudocode. The key idea underlying VIPeR is to train a parametric
model (e.g., a neural network) on a perturbed-reward dataset several times and act pessimistically
by picking the minimum over an ensemble of estimated state-action value functions. In particular, at
each timestep h € [H], we draw M independent samples of zero-mean Gaussian noise with variance
op. We use these samples to perturb the sum of the observed rewards, r],f, and the estimated value

function with a one-step lookahead, i.e., Vthl (sﬁ 41) (see Line@of Algorithm . The weights VT/;L
are then updated by minimizing the perturbed regularized squared loss on {D;L}ie[ ) using gradient

descent (Line [7). We pick the value function pessimistically by selecting the minimum over the
finite ensemble. The chosen value function is truncated at (H — h + 1)(1 + ¢) (see Line[9), where

"This symmetric initialization scheme makes f(x; Wo) = 0 and {g(=x; Wo), Wy) = 0 for any x.
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1 > 0 is a small cutoff margin (more on this when we discuss the theoretical analysis). The returned
policy is greedy with respect to the truncated pessimistic value function (see Line [10).

It is important to note that we split the trajec- . —
tory indices [K] evenly into H disjoint buckets ~Algorithm 2 GradientDescent(\, 1, J, D}, ¢;, Wo)

[K] = UnemZn, where Zj, = [(H — h)K' + Input: Regularization parameter \, step

1,...,(H — h+ 1)K'] for K' := LK/HJ size 7, number of gradient descent steps
as illustrated in Figure|l| The estimated Qj, is J, perturbed dataset D} = {sk aF rf +
thus obtained only from the offline data with Viga ( SZH) + 521} rez, » regularization per-
(trajectory) indices from Z; along with Vj ;. turber ¢}, initial parameter W,

This novel design removes the data dependence 5. L(W) = %Zkel (f(sk,ak; W) — (rk +
structure in offline RL with function approxi- - & kiveo A ; 9
mation (Nguyen-Tang et al.,2022b) and avoids Vh+}(5h+1) +&7))° + 3 IW + ¢, — Wolly
a factor involving the log of the covering num- forj=0,...,J/—1do

ber in the bound on the sub-optimality of Algo- Wi1 < W; —=nVL(W;)

rithm[I] as we show in Section[D.I] f)ndt fm; -
utput: W.

AN AN

To deal with the non-linearity of the underly-
ing MDP, we use a two-layer fully connected
neural network as the parametric function fam-
ily F in Algorithm In other words, we approximate the state-action values: f(x; W) =
\/% > bio(wl'z), as described in Section [3.2 We use two-layer neural networks to simplify
the computational analysis. We utilize gradient descent to train the state-action value functions
{f(,sW})}ieia» on perturbed rewards. The use of gradient descent is for the convenience of
computational analysis, and our results can be extended to stochastic gradient descent by leveraging
recent advances in the theory of deep learning (Allen-Zhu et al.; 2019} [Cao & Gul [2019), albeit with
a more involved analysis.

Existing offline RL algorithms utilize estimates of statistical confidence regions to achieve pes-
simism in the offline setting. Explicitly constructing these confidence bounds is computationally
expensive in complex problems where a neural network is used for function approximation. For ex-
ample, the lower-confidence-bound-based algorithms in neural offline contextual bandits (Nguyen-
Tang et al.}|2022a)) and RL (Xu & Liang| [2022) require computing the inverse of a large covariance
matrix with the size scaling with the number of network parameters. This is computationally pro-
hibitive in most practical settings. Algorithm [I](VIPeR) avoids such expensive computations while
still obtaining provable pessimism and guaranteeing a rate of O(\/—%) on the sub-optimality, as we

show in the next section.

5 SUB-OPTIMALITY ANALYSIS }

Next, we provide a theoretical guarantee on the sub-optimality of VIPeR
for the function approximation class, F, represented by (overparameter-
ized) neural networks. Our analysis builds on the recent advances in gen-
eralization and optimization of deep neural networks (Arora et al., [2019;
Allen-Zhu et al., 2019; [Hanin & Nical [2020; (Cao & Gu, [2019; Belkin, -

2021)) that leverage the observation that the dynamics of the neural param- : }1,,
eters learned by (stochastic) gradient descent can be captured by the cor-

responding neural tangent kernel (NTK) space (Jacot et al., |2018) when
the network is overparameterized. Figure 1: Data splitting.

h=1  h=2 h=H

Next, we recall some definitions and state our key assumptions, formally.
Definition 1 (NTK (Jacot et al., 2018)). The NTK kernel K1 : X x X — R is defined as

K (z, l’/) = EMNN(O,Id/d) <$0/(U)T93)’ I'U'(wal?/)%

where o' (u) = 1{u > 0}.

Without loss of generality, we assume K/H € N.
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Let H, denote the reproducing kernel Hilbert space (RKHS) induced by the NTK, K.
Since K4, is a universal kernel (J1 et al., |2020), we have that H,; is dense in the space of con-
tinuous functions on (a compact set) X = S x A (Rahimi & Recht, 2008)).

Definition 2 (Effective dimension). For any h € [H], the effective dimension of the NTK matrix on
data {x§} ez, is defined as
. logdet(Ix' + Kn/X)
T log(M+ KT/A)

where ]~Ch = [Kntk(xﬁk, x‘}j],)]iJEIh is the Gram matrix of Ky, on the data {x} }cz,. We further
define d := maxyc() dp.

Remark 1. Intuitively, the effective dimension dj, measures the number of principal dimensions
over which the projection of the data {xﬁ}kezh in the RKHS H 1 is spread. It was first introduced

by \Valko et al.| (2013) for kernelized contextual bandits and was subsequently adopted by |Yang &
Wang| (2020) and Zhou et al.| (2020) for kernelized RL and neural contextual bandits, respectively.

The effective dimension is data-dependent and can be bounded by d <K (d+1)/(24) iy the worst
case (see Section @fOr more details).

Definition 3 (RKHS of the infinite-width NTK). Define Q* := {f(z) = [p. c(w)"zo’ (w"z)dw :
sup,, % < B}, where ¢ : RY — R% is any function, pq is the probability density function of
N(0,I4/d), and B is some positive constant.

We make the following assumption about the regularity of the underlying MDP under function
approximation.

Assumption 5.1 (Completeness). ForanyV : S — [0, H + 1] and any h € [H|, B,V € Q*.E]

Assumption [5.1] ensures that the Bellman operator By, can be captured by an infinite-width neural
network. This assumption is mild as Q* is a dense subset of H,+x (Gao et al,[2019, Lemma C.1)
when B = oo, thus Q* is an expressive function class when B is sufficiently large. Moreover,
similar assumptions have been used in many prior works on provably efficient RL with function
approximation (Cai et al.||2019; Wang et al., |2020; [Yang et al., 2020; [Nguyen-Tang et al.,|2022b).

Next, we present a bound on the suboptimality of the policy 7 returned by Algorithm |1} Recall that
we use the initialization scheme described in Section Fix any § € (0,1).

Theorem 1. Let 0y, = 0 := 1 + A28 + (H + 1)[dlog(1 + K'/)\) + 2 + 2log(3H/8)]*. Let
m = poly(K',H,d, B,d,\,8) be some high-order polynomial of the problem parameters, X =
L+ 20 < A+ K7L T 2 K log(K'(HVd + B)), = 1, and M = log %54/ log 1——,

where ®(+) is the cumulative distribution function of the standard normal distribution. Then, under
Assumption with probability at least 1 — M Hm ™2 — 26, for any s; € S, we have that

H
_ <1
SubOpt (7; s1) < o(1 + \/210g(MSAH/8)) - Ere | > llg(sn, an; Wo)lla;r | +0(5)
h=1
where A, := Mpa + > peq, g(sk aks Wo)g(sk, ak; Wy)T € Rmdxmd,

Remark 2. Theorem |l| shows that the randomized design in our proposed algorithm yields a
provable uncertainty quantifier even though we do not explicitly maintain any confidence regions
in the algorithm. The implicit pessimism via perturbed rewards introduces an extra factor of

1+ +/2log(MSAH/d) into the confidence parameter [3.

We build upon Theorem |I]to obtain an explicit bound using the following data coverage assumption.

dj, (sh,an) <
dy (sn,an) — K-

Assumption 5.2 (Optimal-Policy Concentrability). Jx < oo, sup, s, a,)

3Note that this is the worst-case bound, and the effective dimension can be significantly smaller in practice.
*We consider V : S — [0, H + 1] instead of V : S — [0, H] due to the cutoff margin ¢ in Algorithm
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work ‘ bound i.i.d? | explorative data? | finite spectrum? | matrix inverse? ‘ opt ‘
7] in et al. ;2021) o (d’g\//z; : > no yes yes yes analytical
7;(ang et a]j 2020) | O (%@) no - no yes oracle
ﬁXu & Liang7(2022) o (%) yes yes yes yes oracle
This work o (% ) no no no no GD

Table 1: State-of-the-art results for offline RL with function approximation. The third and the fourth
columns ask if the corresponding result needs the data to be i.i.d, and well-explored, respectively;
the fifth column asks if the induced RKHS needs to have a finite spectrum; the sixth column asks if
the algorithm needs to invert a covariance matrix and the last column presents the optimizer being
used. Here 7 is the log of the covering number.

Assumption [5.2] requires any positive-probability trajectory induced by the optimal policy to be
covered by the behavior policy. This data coverage assumption is significantly milder than the uni-
form coverage assumptions in many FQI-based offline RL algorithms (Munos & Szepesvari, 2008;;
Chen & Jiang, 2019; Nguyen-Tang et al.|, [2022b) and is common in pessimism-based algorithms
(Rashidinejad et al., [2021j [Nguyen-Tang et al.| 2022a;|Chen & Jiang}, 2022;Zhan et al., |[2022).

Theorem 2. For the same parameter settings and the same assumption as in Theorem I} we have
that with probability at least 1 — M Hm ™2 — 56,

20H

KI

where 6 := o(1+ \/2log(SAH/S)).

Remark 3. Theorem [2] shows that with appropriate parameter choice, VIPeR achieves a sub-

2 kH3/ 1-max 1 .
optimality of O ( HYEVd \F{B’H\/&} ) Compared to\|Yang et al.|(2020), we improve by a factor

1

log & 16H . log,(K'H)
+ F)’

log

T) <
SubOpt(7) < ~ o :

\/2dlog(1+K'/)\)+1+ +O(

K
of K& for some v € (0,1) at the expense of VH. When realized to a linear MDP in R%,
d = dyi, and our bound reduces into O ("HO/%) which improves the bound (’j(di/,? H?/VK)

of PEVI (Jin et al}|2021| Corollary 4.6) by a factor of \/dy;,. We provide the result summary and
comparison in Table|l|and give a more detailed discussion in Subsection

6 EXPERIMENTS

In this section, we empirically evaluate the proposed algorithm VIPeR against several state-of-the-art
baselines, including (a) PEVI (Jin et al., [2021]), which explicitly constructs lower confidence bound
(LCB) for pessimism in a linear model (thus, we rename this algorithm as LinLCB for convenience
in our experiments); (b) NeuraLCB (Nguyen-Tang et al., 2022a)) which explicitly constructs an
LCB using neural network gradients; (c) NeuraLCB (Diag), which is NeuraLCB with a diagonal
approximation for estimating the confidence set as suggested in NeuraLCB (Nguyen-Tang et al.,
2022a)); (d) Lin-VIPeR which is VIPeR realized to the linear function approximation instead of
neural network function approximation; (e) NeuralGreedy (LinGreedy, respectively) which uses
neural networks (linear models, respectively) to fit the offline data and act greedily with respect to
the estimated state-action value functions without any pessimism. Note that when the parametric
class, F,in Algorithmis that of neural networks, we refer to VIPeR as Neural-VIPeR. We do not
utilize data splitting in the experiments. We provide further algorithmic details of the baselines in
Section[Hl

We evaluate all algorithms in two problem settings: (1) the underlying MDP is a linear MDP whose
reward functions and transition kernels are linear in some known feature map (Jin et al.| [2020), and
(2) the underlying MDP is non-linear with horizon length H = 1 (i.e., non-linear contextual ban-
dits) (Zhou et al., 2020), where the reward function is either synthetic or constructed from MNIST
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Figure 2: Empirical results of sub-optimality (in log scale) on linear MDPs.

dataset (LeCun et al.,[1998)). We also evaluate (a variant of) our algorithm and show its strong per-
formance advantage in the D4RL benchmark (Fu et al., [2020) in Section @ We implemented all
algorithms in Pytorch (Paszke et al.| [2019) on a server with Intel(R) Xeon(R) Gold 6248 CPU @
2.50GHz, 755G RAM, and one NVIDIA Tesla V100 Volta GPU Accelerator 32GB Graphics Cardﬂ

6.1 LINEAR MDPs

We first test the effectiveness of pessimism implicit in VIPeR (Algorithm [T). To that end, we
construct a hard instance of linear MDPs (Yin et al., [2022; Min et al., [2021)); due to page lim-
itation, we defer the details of our construction to Section [A.I] We test for different values of
H € {20,30,50,80} and report the sub-optimality of LinLCB, Lin-VIPeR, and LinGreedy, av-
eraged over 30 runs, in Figure 2] We find that LinGreedy, which is uncertainty-agnostic, fails
to learn from offline data and has poor performance in terms of sub-optimality when compared
to pessimism-based algorithms LinLCB and Lin-VIPeR. Further, LinLCB outperforms Lin-VIPeR
when K is smaller than 400, but the performance of the two algorithms matches for larger sample
sizes. Unlike LinL.CB, Lin-VIPeR does not construct any confidence regions or require computing
and inverting large (covariance) matrices. The Y-axis is in log scale; thus, Lin-VIPeR already has
small sub-optimality in the first K ~ 400 samples. These show the effectiveness of the randomized
design for pessimism implicit in Algorithm|[T]}

6.2 NEURAL CONTEXTUAL BANDITS
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Figure 3: Sub-optimality (on log-scale) vs. sample size (K) for neural contextual bandits with fol-
lowing reward functions: (a) r(s, a) =cos(3s70,), (b) 7(s, a) =exp(—10(s76,)?), and (c) MNIST.

Next, we compare the performance and computational efficiency of various algorithms against
VIPeR when neural networks are employed. For simplicity, we consider contextual bandits, a spe-
cial case of MDPs with horizon H = 1. Following Zhou et al.| (2020); Nguyen-Tang et al.| (2022a)),
we use the bandit problems specified by the following reward functions: (a) r(s,a) = cos(3s’ 0,);
(b) r(s,a) = exp(—10(s76,)?), where s and 6, are generated uniformly at random from the unit
sphere S;_; with d = 16 and A = 10; (c) MNIST, where r(s,a) = 1 if a is the true label
of the input image s and r(s,a) = 0, otherwise. To predict the value of different actions from
the same state s using neural networks, we transform a state s € R< into dA-dimensional vec-
tors (V) = (5,0,...,0),5 = (0,s,0,...,0),...,54) = (0,...,0,5) and train the network to
map s to r(s,a) given a pair of data (s,a). For Neural-VIPeR, NeuralGreedy, NeuraLCB, and
NeuraLCB (Diag), we use the same neural network architecture with two hidden layers of width
m = 64 and train the network with Adam optimizer (Kingma & Ba), 2015). Due to page limita-
tions, we defer other experimental details and hyperparameter setting to Section[A.2] We report the

3Qur code is available here: https://github.com/thanhnguyentang/neural-offline-rl,
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sub-optimality averaged over 5 runs in Figure[3] We see that algorithms that use a linear model, i.e.,
LinLCB and Lin-VIPeR significantly underperform neural-based algorithms, i.e., NeuralGreedy,
NeuralL.CB, NeuraLCB (Diag) and Neural-VIPeR, attesting to the crucial role neural representations
play in RL for non-linear problems. It is also interesting to observe from the experimental results
that NeuraLCB does not always outperform its diagonal approximation, NeuraLCB (Diag) (e.g., in
Figure 3(b)), putting a question mark on the empirical effectiveness of NTK-based uncertainty for
offline RL. Finally, Neural-VIPeR outperforms all algorithms in the tested benchmarks, suggesting
the effectiveness of our randomized design with neural function approximation.
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Figure 4: Elapsed time (in seconds) for action selection in the contextual bandits problem with
r(s,a) = 10(s76,)?: (a) Runtime of action selection versus the number of (offline) data points K,
and (b) runtime of action selection versus the network width m (for K = 500).

Figure [] shows the average runtime for action selection of
neural-based algorithms NeuraLCB, NeuraLCB (Diag), and
Neural-VIPeR. We observe that algorithms that use explicit
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raL.CB (Diag) need to compute the inverse of a large covari-
ance matrix to sample an action and maintain the confidence
region for each action per state. The diagonal approximation
significantly reduces the runtime of NeuraLCB, but the run-
time still scales with the number of samples and the network
width. In comparison, the runtime for action selection for
Neural-VIPeR is constant. Since NeuraLCB, NeuraLCB (Diag), and Neural-VIPeR use the same
neural network architecture, the runtime spent training one model is similar. The only difference is
that Neural-VIPeR trains M models while NeuraLCB and NeuraLCB (Diag) train a single model.
However, as the perturbed data in Algorithm [T]are independent, training M/ models in Neural-VIPeR
is embarrassingly parallelizable.

Figure 5: Sub-optimality of Neural-
VIPeR versus different values of M.

Finally, in Figure[5} we study the effect of the ensemble size on the performance of Neural-VIPeR.
We use different values of M € {1,2,5,10, 20, 30, 50, 100,200} for sample size K = 1000. We
find that the sub-optimality of Neural-VIPeR decreases graciously as M increases. Indeed, the
grid search from the previous experiment in Figure 3 also yields M = 10 and M = 20 from the
search space M € {1,10,20} as the best result. This suggests that the ensemble size can also
play an important role as a hyperparameter that can determine the amount of pessimism needed in a
practical setting.

7 CONCLUSION

We propose a novel algorithmic approach for offline RL that involves randomly perturbing value
functions and pessimism. Our algorithm eliminates the computational overhead of explicitly main-
taining a valid confidence region and computing the inverse of a large covariance matrix for pes-
simism. We bound the suboptimality of the proposed algorithm as O(HH 5/2d/\VK ) We support
our theoretical claims of computational efficiency and the effectiveness of our algorithm with exten-
sive experiments.
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A EXPERIMENT DETAILS

A.1 LINEAR MDPs

In this subsection, we provide further details to the experiment setup used in Subsection [6.1] We
describe in detail a variant of the hard instance of linear MDPs (Yin et al.,|2022) used in our experi-
ment. The linear MDP has § = {0, 1}, A = {0, 1,--- ,99}, and the feature dimension d = 10. Each
action a € [99] = {1,...,99} is represented by its binary encoding vector u, € R® with entry being
either —1 or 1. The feature mapping ¢(s, a) is given by ¢(s,a) = [ul,é(s,a), 1 —d(s,a)]’ € R,
where §(s,a) = 1if (s,a) = (0,0) and d(s,a) = 0 otherwise. The true measure vy (s) is given
by vp(s) = [0,--,0,(1 — 5) ® an, s ® o] where {aptner € {0,1}7 are generated uni-
formly at random and @ is the XOR operator. We define ), = [0,---,0,7,1 — r]T € R where
r = 0.99. Recall that the transition follows P, (s'|s,a) = (¢(s,a),vp(s")) and the mean reward
ri(s,a) = (¢(s,a),0r). We generated a priori K € {1,...,1000} trajectories using the behav-
ior policy p, where for any h € [H| we set pp(0|0) = p, un(1|0) = 1 — p, pup(a|0) = 0,Va >
1; pn(0]1) = p, pn(all) = (1 — p)/99,Va > 0, where we set p = 0.6.

We run over K € {1,...,1000} and H € {20,30,50,80}. We set A = 0.01 for all algorithms.
For Lin-VIPeR, we grid searched o, = o € {0.0,0.1,0.5,1.0,2.0} and M € {1,2,10,20}. For
LinLCB, we grid searched its uncertainty multiplier 5 € {0.1,0.5, 1, 2}. The sub-optimality metric
is used to compare algorithms. For each H € {20, 30, 50, 80}, each algorithm was executed for 30
times and the averaged results (with std) are reported in Figure

A.2 NEURAL CONTEXTUAL BANDITS

In this subsection, we provide in detail the experimental and hyperparameter setup in our exper-
iment in Subsection For Neural-VIPeR, NeuralGreedy, NeuraLCB and NeuraLCB (Diag),
we use the same neural network architecture with two hidden layers whose width m = 64, train
the network with Adam optimizer (Kingma & Ba, 2015) with learning rate being grid-searched
over {0.0001,0.001,0.01} and batch size of 64. For NeuraLCB, NeuraLCB (Diag), and LinLCB,
we grid-searched S over {0.001,0.01,0.1,1,5,10}. For Neural-VIPeR and Lin-VIPeR, we grid-
searched o, = o over {0.001,0.01,0.1,1,5,10} and M over {1, 10, 20}. We did not run NeuraLCB
in MNIST as the inverse of a full covariance matrix in this case is extremely expensive. We fixed the
regularization parameter A = 0.01 for all algorithms. Offline data is generated by the (1 —¢)-optimal
policy which generates non-optimal actions with probability € and optimal actions with probability
1 —e. We set e = 0.5 in our experiments. To estimate the expected sub-optimality, we randomly
obtain 1,000 novel samples (i.e. not used in training) to compute the average sub-optimality and
keep these same samples for all algorithms.

A.3 EXPERIMENT IN D4RL BENCHMARK

In this subsection, we evaluate the effectiveness of the reward perturbing design of VIPeR in the
Gym domain in the D4RL benchmark (Fu et al., 2020). The Gym domain has three environ-
ments (HalfCheetah, Hopper, and Walker2d) with five datasets (random, medium, medium-replay,
medium-expert, and expert), making up 15 different settings.

Design. To adapt the design of VIPeR to continuous control, we use the actor-critic framework.
Specifically, we have M critics {Qg: };c[ar] and one actor 7y, where {Gi}ie[ M and ¢ are the learn-
able parameters for the critics and actor, respectively. Note that in the continuous domain, we
consider discounted MDP with discount factor -, instead of finite-time episode MDP as we initially
considered in our setting in the main paper. In the presence of the actor 74, there are two modifica-
tions to Algorithm The first modification is that when training the critics {Qé}ie[ M1, We augment
the training loss in Algorithm [2) with a new penalization term. Specifically, the critic loss for Q: on
a training sample 7 := (s, a,r, s’) (sampled from the offline data D) is

LO7) = (Qoi(5,0) — (r +9Qgi () + ) + BEar e, 1s) [(Qoi (s.0) — Q(s,0))%], (1)

penalization term R(0%;s,¢)
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where 0" has the same value of the current §° but is kept fixed, Q = 4 S°M Qs and & ~ N(0, 02)
is Gaussian noise, and 3 is a penalization parameter (note that 3 here is totally different from the
[ in Theorem . The penalization term R(6%; s, ¢) discourages overestimation in the value func-
tion estimate (g: for out-of-distribution (OOD) actions a’ ~ 7, (+|s). Our design of R(0%; s, ¢)
is initially inspired by the OOD penalization in |Bai et al.| (2022)) that creates a pessimistic pseudo
target for the values at OOD actions. Note that we do not need any penalization for OOD actions
in our experiment for contextual bandits in Section [6.2] This is because in the contextual bandit
setting in Section the action space is finite and not large, thus the offline data often sufficiently
cover all good actions. In the continuous domain such as the Gym domain of D4RL, however, it is
almost certain that there are actions that are not covered by the offline data since the action space
is continuous. We also note that the inclusion of the OOD action penalization term R(6'; s, ¢) in
this experiment does not contradict our guarantee in Theorem [] since in the theorem we consider
finite action space while in this experiment we consider continuous action space. We argue that the
inclusion of some regularization for OOD actions (e.g., R(6%; s, ¢)) is necessary for the continuous
domain.

The second modification to Algorithm [I] for the continuous domain is the actor training, which is
the implementation of policy extraction in line|10|of Algorithm|l} Specifically, to train the actor 7
given the ensemble of critics {Qé}ie[ M» We use soft actor update in|Haarnoja et al.| (2018) via

ESN a’'~my(-|s i i\9, ! -1 ! P 2
ngx{ D/~ (-|s) Lgl[% Qyi(s,a") —logmy(a |5)}} 2

which is trained using gradient ascent in practice. Note that in the discrete action domain, we do not
need such actor training as we can efficiently extract the greedy policy with respect to the estimated
action-value functions when the action space is finite. Also note that we do not use data splitting
and value truncation as in the original design of Algorithm [I]

Hyperparameters. For the hyper-parameters of our training, we set M/ = 10 and the noise vari-
ance 0 = 0.01. For 3, we decrease it from 0.5 to 0.2 by linear decay for the first SOK steps and
exponential decay for the remaining steps. For the other hyperparameters of actor-critic training, we
fix them the same as in Bai et al.|(2022). Specifically, the Q-network is the fully connected neural
network with three hidden layers all of which has 256 neurons. The learning rate for the actor and
the critic are 10~ and 3 x 1074, respectively. The optimizer is Adam.

Results. We compare VIPeR with several state-of-the-art algorithms, including (i) BEAR (Kumar
et al., 2019) that use MMD distance to constraint policy to the offline data, (ii)) UWAC (Wu et al.,
2021) that improves BEAR using dropout uncertainty, (iii) CQL (Kumar et al., 2020) that mini-
mizes Q-values of OOD actions, (iv) MOPO (Yu et al.,[2020) that uses model-based uncertainty via
ensemble dynamics, (v) TD3-BC (Fujimoto & Gul [2021) that uses adaptive behavior cloning, and
(vi) PBRL (Bai et al., 2022) that use uncertainty quantification via disagreement of bootstrapped
Q-functions. We follow the evaluation protocol in |Bai et al.| (2022)). We run our algorithm for five
seeds and report the average final evaluation scores with standard deviation. We report the scores
of our method and the baselines in Table 2 We can see that our method has a strong advantage of
good performance (highest scores) in 11 out of 15 settings, and has good stability (small std) in all
settings. Overall, we also have the strongest average scores aggregated over all settings.

B EXTENDED DISCUSSION

Here we provide extended discussion of our result.

B.1 COMPARISON WITH OTHER WORKS AND DISCUSSION

We provide further discussion regarding comparison with other works in the literature.

81In our experiment, we also observe that without this penalization term, the method struggles to learn any
good policy. However, using only the penalization term without the first term in Eq. (I), we observe that the
method cannot learn either.
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BEAR UWAC CQL MOPO TD3-BC PBRL VIPeR
g HalfCheetah 2.3 0.0 2.3+0.0 17.5 £1.5 359+29 11.0£1.1 11.0+5.8 145 2.1
g Hopper 3923 2.7+0.3 7.9+0.4 16.7£12.2 8.50.6 26.849.3  31.4+0.0
& Walker2d 12.8 £10.2  2.0+04 5.1+13 42457 1.6 £1.7 8.1+4.4 20.5+0.5
g HalfCheetah  43.0 0.2 42204  47.0+0.5 73.1+24 48303 579%15 585#1.1
3 Hopper 51.8#4.0 509+4.4 5304285 3834349 593#42 753#31.2 99.4+6.2
= Walker2d -0.2£0.1 754430 733177 4124308 83.7+2.1 89.6 +0.7  89.6+1.2
g = HalfCheetah  36.3 #3.1 359437 45507 69.2 +1.1 44.6+0.5 45.1+£8.0 45.0%8.6
2 E- Hopper 5224193 25317 88.7#129 327494 609 +18.8 100.6+1.0 100.2+1.0
=% Walker2d 7.0+£7.8 236469  81.8+2.7 737494  81.8+55 77.7%145 83.1+4.2
g g HalfCheetah  46.0 4.7 427403  75.6+257 703219 90.7+43 923 +1.1 942+12
§ & Hopper 50.6 £25.3 449 +8.1 105.6 £12.9 60.6 #32.5 98.0+9.4  110.8+0.8 110.6 £1.0
=H Walker2d 22.14449  96.5+9.1 107.9+1.6 774279 110.1+0.5 110.1+0.3 109.8 +0.5

HalfCheetah  92.7 0.6 929+0.6 96313 81.3+21.8 96.7+1.1 92417 97.4+09

=1

§ Hopper 54.6+21.0 110.5+0.5 9654280 62.5+29.0 107.8+7 110.5+04 110.8 0.4

- Walker2d 106.6 +6.8 108.4+0.4 108.5+0.5 62432 110.2+03 108.3+0.3 108.3+0.2
Average 38.78 £10.0 5041 2.7 67.35+9.1 533 +163 67.55+3.8 7437453 782+19

Table 2: Average normalized score and standard deviation of all algorithms over five seeds in the
Gym domain in the “v2” dataset of D4RL (Fu et al.}[2020). The scores for all the baselines are from
Table 1 of |Bai et al.[(2022). The highest scores are highlighted.

Comparing to [Jin et al.|(2021). When the underlying MDP reduces into a linear MDP, if we
use the linear model as the plug-in parametric model in Algorithm [T| our bound reduces into

O (%) which improves the bound @(d%l2 H?/ VK ) of PEVI (Jin et al., 2021} Corollary 4.6)

by a factor of v/d;;;, and worsen by a factor of v/ H due to the data splitting. Thus, our bound is more
favorable in the linear MDPs with high-dimensional features. Moreover, our bound is guaranteed
in more practical scenarios where the offline data can have been adaptively generated and is not

required to uniformly cover the state-action space. The explicit bound (’j(d?/j H?/\VK) of PEVI
(Jin et all 2021}, Corollary 4.6) is obtained under the assumption that the offline data have uniform

coverage and are generated independently on the episode basis.

Comparing to Yang et al.|(2020). Though Yang et al.|(2020) work in the online regime, it shares
some part of the literature with our work in function approximation for RL. Besides different learn-
ing regimes (offline versus online), we offer three key distinctions which can potentially be used
in the online regime as well: (i) perturbed rewards, (ii) optimization, and (iii) data split. Regard-
ing (i), our perturbed reward design can be applied to online RL with function approximation to
obtain a provably efficient online RL that is computationally efficient and thus remove the need of
maintaining explicit confidence regions and performing the inverse of a large covariance matrix.
Regarding (ii), we incorporate the optimization analysis into our algorithm which makes our algo-
rithm and analysis more practical. We also note that unlike (Yang et al., |2020), we do not make
any assumption on the eigenvalue decay rate of the empirical NTK kernel as the empirical NTK
kernel is data-dependent. Regarding (iii), our data split technique completely removes the factor
V/1og Now(H,1/K, B) in the bound at the expense of increasing the bound by a factor of vH. In
complex models, such log covering number can be excessively larger than the horizon H, making
the algorithm too optimistic in the online regime (optimistic in the offline regime, respectively). For
example, the target function class is RKHS with a v-polynomial decay, the log covering number
scales as (Yang et al.,[2020, Lemma D1),

\/logNOO(Hv 1/K7 B) /S K‘M{l )
for some « € (0,1). In the case of two-layer ReLU NTK, v = d (Bietti & Mairal, [2019), thus

V9og N (H,1/K,B) < K w@=1 which is much larger than v/ when the size of dataset is large.
Note that our data-splitting technique is general that can be used in the online regime as well.

Comparing to Xu & Liang (2022). Xu & Liang| (2022)) consider a different setting where per-
timestep rewards are not available and only the total reward of the whole trajectory is given. Used
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with neural function approximation, they obtain O(De;H?/ VK ) where Dy is their effective di-
mension. Note that|Xu & Liang|(2022) do not use data splitting and still achieve the same order of
Des as our result with data splitting. It at first might appear that our bound is inferior to their bound
as we pay the cost of /H due to data splitting. However, to obtain that bound, they make three crit-
ical assumptions: (i) the offline data trajectories are independently and identically distributed (i.i.d.)
(see their Assumption 3), (ii) the offline data is uniformly explorative over all dimensions of the fea-
ture space (also see their Assumption 3), and (iii) the eigenfunctions of the induced NTK RKHS has
finite spectrum (see their Assumption 4). The i.i.d. assumption under the RKHS space with finite
dimensions (due to the finite spectrum assumption) and the well-explored dataset is critical in their
proof to use a matrix concentration that does not incur an extra factor of v/ D¢ as it would normally
do without these assumptions (see Section E, the proof of their Lemma 2). Note that the celebrated
ReLU NTK does not satisfy the finite spectrum assumption (Bietti & Mairal, [2019). Moreover, we
do not make any of these three assumptions above for our bound to hold. That suggests that our
bound is much more general. In addition, we do not need to compute any confidence regions nor
perform the inverse of a large covariance matrix.

Comparing to |Yin et al.| (2023). During the submission of our work, a concurrent work of |Yin
et al.[ (2023) appeared online. |Yin et al.[| (2023) study provably efficient offline RL with a general
parametric function approximation that unifies the guarantees of offline RL in linear and generalized
linear MDPs, and beyond with potential applications to other classes of functions in practice. We
remark that the result in |Yin et al. (2023) is orthogonal/complementary to our paper since they
consider the parametric class with third-time differentiability which cannot apply to neural networks
(not necessarily overparameterized) with non-smooth activation such as ReLU. In addition, they do
not consider reward perturbing in their algorithmic design or optimization errors in their analysis.

B.2 WORSE-CASE RATE OF EFFECTIVE DIMENSION

In the main paper, we prove an O (”P\I/}m ‘2) sub-optimality bound which depends on the notion of

effective dimension defined in Definition[2} Here we give a worst-case rate of the effective dimension
d for the two-layer ReLU NTK. We first briefly review the background of RKHS.

Let H be an RKHS defined on X C R with kernel function p : X x X — R. Let (-, -)3, : H xH —
Rand || - || : H — R be the inner product and the RKSH norm on H. By the reproducing
kernel property of H, there exists a feature mapping ¢ : X — H such that f(z) = (f, ¢(x))n
and p(z,2') = (P(x), ¢(2'))%. We assume that the kernel function p is uniformly bounded, i.e.
sup,cx p(z, ) < oc. Let L2(X) be the space of square-integral functions on X’ with respect to the
Lebesgue measure and let (-, -) > be the inner product on £2(X'). The kernel function p induces an
integral operator T}, : £2(X) — L*(X) defined as

T, f(x) = /X ple, ') f(a)da.

By Mercer’s theorem (Steinwart & Christmann, 2008), 7', has countable and positive eigenvalues
{Ai}i>1 and eigenfunctions {v; };>1. The kernel function and H can be expressed as

plz,x') = Z Aivi(z)vi(a'),

H={felx):) L:ﬁ’" < oo},
i=1 ¢

Now consider the NTK defined in Definition [T

Ko (2,2") = Eyponro,1,/0) (20 (' z), 2" 0’ (w" 2")).

It follows from (Bietti & Mairal, 2019, Proposition 1) that \; < i~%. Thus, by (Srinivas et al.,[2010,
Theorem 5), the data-dependent effective dimension of H,,;;, can be bounded in the worst case by

J < Fd+)/(2d)
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We remark that this is the worst-case bound that considers uniformly over all possible realizable of
training data. The effective dimension d is on the other hand data-dependent, i.e. its value depends
on the specific training data at hand thus d can be actually much smaller than the worst-case rate.

C PROOF OF THEOREM [I] AND THEOREM

In this section, we provide both the outline and detailed proofs of Theorem|l|and Theorem

C.1 TECHNICAL REVIEW AND PROOF OVERVIEW

Technical Review. In what follows, we provide more detailed discussion when placing our tech-
nical contribution in the context of the related literature. Our technical result starts with the value
difference lemma in Jin et al.|(2021)) to connect bounding the suboptimality of an offline algorithm
to controlling the uncertainty quantification in the value estimates. Thus, our key technical contri-
bution is to provably quantify the uncertainty of the perturbed value function estimates which were
obtained via reward perturbing and gradient descent. This problem setting is largely different from
the current analysis of overparameterized neural networks for supervised learning which does not
require uncertainty quantification.

Our work is not the first to consider uncertainty quantification with overparameterized neural net-
works, since it has been studied in|Zhou et al.| (2020); [Nguyen-Tang et al.|(2022a); [Jia et al.| (2022).
However, there are significant technical differences between our work and these works. The work in
Zhou et al.|(2020); Nguyen-Tang et al.|(2022a)) considers contextual bandits with overparameterized
neural networks trained by (S)GD and quantifies the uncertainty of the value function with explicit
empirical covariance matrices. We consider general MDP and use reward perturbing to implicitly
obtain uncertainty, thus requiring different proof techniques.

Jia et al.[(2022) is more related to our work since they consider reward perturbing with overparam-
eterized neural networks (but they consider contextual bandits). However, our reward perturbing
strategy is largely different from that in Jia et al.|(2022)). Specifically, Jia et al.|(2022) perturbs each
reward only once while we perturb each reward multiple times, where the number of perturbing
times is crucial in our work and needs to be controlled carefully. We show in Theorem [I|that our re-
ward perturbing strategy is effective in enforcing sufficient pessimism for offline learning in general
MDP and the empirical results in Figure 2} Figure 3] Figure [5] and Table 2] are strongly consistent
with our theoretical suggestion. Thus, our technical proofs are largely different from those of |Jia
et al.| (2022).

Finally, the idea of perturbing rewards multiple times in our algorithm is inspired by |Ishfaq et al.
(2021). However, [Ishfaq et al.| (2021)) consider reward perturbing for obtaining optimism in online
RL. While perturbing rewards are intuitive to obtain optimism for online RL, for offline RL, under
distributional shift, it can be paradoxically difficult to properly obtain pessimism with randomization
and ensemble (Ghasemipour et al.,[2022), especially with neural function approximation. We show
affirmatively in our work that simply taking the minimum of the randomized value functions after
perturbing rewards multiple times is sufficient to obtain provable pessimism for offline RL. In addi-
tion, Ishfaq et al|(2021) do not consider neural network function approximation and optimization.
Controlling the uncertainty of randomization (via reward perturbing) under neural networks with ex-
tra optimization errors induced by gradient descent sets our technical proof significantly apart from
that of [shfaq et al.|(2021)).

Besides all these differences, in this work, we propose an intricately-designed data splitting tech-
nique that avoids the uniform convergence argument and could be of independent interest for study-
ing sample-efficient RL with complex function approximation.

Proof Overview. The key steps for proving Theorem|[I]and Theorem [2]are highlighted in Subsec-
tion[C.2) and Subsection [C.3] respectively. Here, we discuss an overview of our proof strategy. The
key technical challenge in our proof is to quantify the uncertainty of the perturbed value function
estimates. To deal with this, we carefully control both the near-linearity of neural networks in the
NTK regime and the estimation error induced by reward perturbing. A key result that we use to con-
trol the linear approximation to the value function estimates is Lemma[D.3] The technical challenge
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Parameters Meaning/Expression
m Network width
A Regularization parameter
n Learning rate
M Number of bootstraps
{ontherm Noise variances
J Number of GD steps
() Cutoff margin
K Number of offline episodes
R Radius parameter
0 Failure level
K’ bucket size, K/H
In index buckets, [(H — h)K'+1,(H - h)K'4+2,...,(H —h+ 1)K
B Parameter radius of the Bellman operator
Vh,1 crop/1og(KM/4)
Yh,2 coop/dlog(dKM/0)
B A \/QK(H + )2 + 8C, RA/3m~1/6/logmVEC, R*m~/%\/logm
B xl\/zK/(H 19+ Yh1)? + My + 8C RY3m—1/6\/log my/K'Cy R *m~1/%\/logm
Bs AN LK'CyRY3m~=1/8/logm
o B /22 + /TTog(3H/7)
“ CyRY3m=1/6 \Jlogm + C, (Bl F By A1 —pn) (K'(H )+ Mgg))
s CyRY3m=1/8\/logm + C, (B1 + By + A1 — ) K (H + 1/})2)
L Lo+ L1+ 29

B (9v/d + \/210g(3H] 8))A~1/2Cy + \V/?B

+(H + 1) {\/jh log(1 + %) + K'log A + 210g(3H/5)}

Table 3: The problem parameters and the additional parameters that we introduce for our proofs.
Here c1, c2, and C are some absolute constants independent of the problem parameters.
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in establishing Lemma D .3]is how to carefully control and propagate the optimization error incurred
by gradient descent. The complete proof of Lemma [D.3]is provided in Section

The implicit uncertainty quantifier induced by the reward perturbing is established in Lemma
and Lemma[D.2] where we carefully design a series of intricate auxiliary loss functions and establish
the anti-concentrability of the perturbed value function estimates. This requires a careful design of
the variance of the noises injected into the rewards.

To deal with removing a potentially large covering number when we quantify the implicit uncer-
tainty, we propose our data splitting technique which is validated in the proof of Lemma in
Section [E. 1] Moreover, establishing Lemma [D.T]in the overparameterization regime induces an ad-
ditional challenge since a standard analysis would result in a vacuous bound that scales with the
overparameterization. We avoid this issue by carefully incorporating the use of the effective dimen-
sion in Lemma[D.Jl

C.2 PROOF OF THEOREM[I]

In this subsection, we present the proof of Theorem [I} We first decompose the suboptimality
SubOpt(7; s) and present the main lemmas to bound the evaluation error and the summation of the
implicit confidence terms, respectively. The detailed proof of these lemmas are deferred to Section
D] For proof convenience, we first provide the key parameters that we use consistently throughout
our proofs in Table 3]

We define the model evaluation error at any (z, h) € X x [H] as
erry (z) = (BnViyr — Qn) (@), 3)

where By, is the Bellman operator defined in Section (3} and Vh and Qh are the estimated (action-)
state value functions returned by Algorithm[I]} Using the standard suboptimality decomposition (Jin
et al.L 2021, Lemma 3.1), for any s; € S,

H H
SubOpt(7;51) = — Z Ez [erry, (s, an)] + Z Er [errp, (sp, an)]

h=1 h=1
+ " B [(@nlons )i Clsn) = 7 (lsn))a).

<0

where the third term is non-positive as 7, is greedy with respect to Q,. Thus, for any s; € S, we
have

H H

SubOpt(7;s1) < — Z E# [errp (sp, an)] + Z E.~ [errp (s, ap)] - 4)
h=1 h=1

In the following main lemma, we bound the evaluation error err, (s, a). In the rest of the proof, we
consider an additional parameter R and fix any 0 € (0, 1).

Lemma C.1. Let

m=Q (/2R g (yim/R))

R = (’) (m1/2 logi3 m) 5

m = Q (K"O(H + )* log(3K" H/5))

A>1

K'C? > AR > max{4B1,4B>, 2\/2A*1K’(H + P+ 7m1)? + 495 5}
n< A+ KCH

P >,

Op > ﬁ?vh € [H]7

(&)
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where Bl, Bg, Yh,1, Yh,2, and ¢ are defined in Table@ Cy is a absolute constant given in Lemma
and R is an additional parameter. Let M = log & ? 4 /log T @1(_1) where ®(+) is the cumulative

distribution function of the standard normal distribution. With probability at least 1 — M Hm =2 —26,
Sorany (x,h) € X x [H|, we have

— <errp(zr) < op(l+ v/2log(MSAH/Y)) - ||g(z; Wo) ||A 14

where Ay, := M, g + ZkeIh g(x’,i; Wo)g(xlﬁ; Wo)T € Rmdxmd,

Now we can prove Theorem ]

Proof of Theorem(l] Theorem I|can directly follow from substituting Lemma[C.1]into Equation ().
We now only need to simplify the conditions in Equation (3)). To satisfy Equation (3)), it suffices to
set

H
A=1+1
Pp=1>1
op=p
809R4/3m_1/6\/10gm <1
ALK'H? > 2
B < \/QK’(H 1+ )2+ X7y + WK CgRY3m=1/0 /logm < 1
By < K'CyRY3m~1/%\/logm < 1.

Combining with Equation [5] we have

H
A=1+4
v=1>1
O’:
NS (A+ KT

m > max {RS log® m, K"O(H +1)% log(3K'H/8), d* >R~ 1og*2(y/m/R), K'6 R® log® m}
m 2 2K'(H + 1+ B/log(K'M/$))? + \3%dlog(dK'M/$) + 1]°K">Rlog® m

4VK'(H + 1+ B+/log(K'M/6)) + 48+/dlog(dK'M/§) < R < K.

(6)
Note that with the above choice of A = 1 + %, we have
K'log A =1 Lywr o)
og A = log(1 + F) <log3 < 2.
We further set that m > B2K'?dlog(3H/4), we have

8= %(Wﬁ V210g(3H/ 0))A~Y2C, + X2 B

+(H+v)

- !/
\/dh log(1 + KT) + K'log A\ + 210g(3H/5)1

<14+ \X/2B+(H+1) \/Jh log(1 + %) +24 210g(3H/5)] = o(VK').

Thus,

AVEK'(H + 1+ B\/log(K'M/68)) + 48+\/dlog(dK' M /§) << K’

for K’ large enough. Therefore, there exists R that satisfies Equation @ We now only need to
verify ¢ < 1. We have

1o = Bm~Y2(2Vd 4 \/21og(3H/5)) < 1/3,
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CyRY*m=15\flogm + C, (Bl + Bo+ AT =N (K'(H + 14 94.1)% + /\7,3,2)) <1/3
if
(1 -\’ [K’(H +1+ B\/1og(K'M/5))” + Aﬁ?dlog(dK'M/a)} <1 )
Note that

(1)’ < e,
K'(H + 1+ B+/log(K'M/§))? + \g%dlog(dK'M/8) < K'H*\3%dlog(dK'M/6).
Thus, Equation (7)) is satisfied if
J 2 nXlog (K'H?* \B*dlog(dK'M/$)) .

Finally note that .o < ¢;. Rearranging the derived conditions here gives the complete parameter con-
ditions in Theorem [I| Specifically, the polynomial form of m is m > max{RSlog® m, K'1°(H +
1)21og(3K'H/6),d32R~"1og®?(\/m/R), K" R® log® m, B2K"2dlog(3H/8)}, m > [2K'(H +
1+ 8+/log(K"M/$))? + A\3?dlog(dK'M/§) + 1] K"* Rlog® m.

O

C.3 PROOF OF THEOREM [2]

In this subsection, we give a detailed proof of Theorem 2] We first present intermediate lemmas
whose proofs are deferred to Section[D] Forany h € [H] and k € ), = [(H — h)K' +1,...,(H —
h + 1)K'], we define the filtration

]:}]; =0 ({(SZHCL};/,T‘Z/) Zécf[H] U {(SZ’JFI aﬁfrl r}ljfl }h'Shfl U {(SlliJrl?aZJrl)}) .
Let

pi=A > gl Wo)g(ah; Wo)T
teTy t<k

B := B(1 + 2/log(SAH/J)).

In the following lemma, we connect the expected sub-optimality of 7 to the summation of the un-
certainty quantifier at empirical data.

Lemma C.2. Suppose that the conditions in Theorem [I] all hold. With probability at least 1 —
MHm™?2 — 36,

26 & _ 16
SubOpt(7 72 > Ene (llgn Wolllagy+|[F 81| + 5707 H log(logy(K'H) /)
h=1keZ,
P
+ F + 2,

Lemma C.3. Under Assumption forany h € [H| and fixed Wy, with probability at least 1 — 0,

K'log(1/90)

5 B [latens Wo)lagy :

ke,

Fr— 1,51] < Z tllg(@n; Wo)ll(axy-1 + £
kEZy

Lemma C4. If A > C? and m = Q(K" log(K'H /6)), then with probability at least 1 — 8, for any
h € [H], we have

> lg@n; Wo)l2e) -+ < 2dnlog(1+ K'/A) + 1
kEZy

where dy, is the effective dimension defined in Deﬁnitioanl

Proof of Theorem[2] Theorem [2]directly follows from Lemma [C.2}{C.3}{C.4] using the union bound.
O
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D PROOF OF LEMMA

In this section, we provide the proof for Lemma[C.I} We set up preparation for all the results in the
rest of the paper and provide intermediate lemmas that we use to prove Lemma [C.I] The detailed
proofs of these intermediate lemmas are deferred to Section [E]

D.1 PREPARATION

To prepare for the lemmas and proofs in the rest of the paper, we define the following quantities.

Recall that we use abbreviation z = (s,a) € X C Sq_1 and 2§ = (sF,aF) € X C Syq_1. For any

h € [H] and i € [M], we define the perturbed loss function

1 En2 A ;
W) =2 37 (Fah ) = 3h) + SIW + G - Wall, (®)
ke
where
G = Vi (k) +67

Vi+1 is computed by Algorithmat Line for timestep h + 1, and {f;k} and ¢} are the Gaussian
noises obtained at Line [5] of Algorithm

Here the subscript i and the superscript ¢ in ﬂ}L(W) emphasize the dependence on the ensemble
sample i and timestep h. The gradient descent update rule of L{ (W) is
Wy O =W — gV L (W), ©)

where WZ’(O) = W) is the initialization parameters. Note that

W}L = GradientDescent (), 77, J, 152, G Wo) = Wi’(‘]),

where V~V,’l is returned by Line|7|of Algorithm We consider a non-perturbed auxiliary loss function

1 A
La(W) = 5 3 (Fahs W) = yh)” + SIW — Wal3, (10)
ke,

where
k k| 17 k
yn =1h + Vir1(spaq)-

Note that Ly, (W) is simply a non-perturbed version of L (W) where we drop all the noises {{Z’k}
and {¢} }. We consider the gradient update rule for Lj,(W) as follows

WY =W — v L, (w), (11
where W,(LO) = W) is the initialization parameters. To correspond with W,ZL, we denote
W, = W7 (12)

We also define the auxiliary loss functions for both non-perturbed and perturbed data in the linear
model with feature g(-; Wp) as follows

Fi,lin 1 ~i 2 /\ i
Ly =5 3 (o@hs Wo), W) = 5;%) "+ SIW + G — Wall, (13)
keZy
in 1 2 A
Ly (W) =5 3 ((g(ah: Wo), W) = u) "+ W — Wol3. (14)

keTy,

We consider the auxiliary gradient updates for EZ’”"(W) as

Wé,lin,(jJrl) _ Wfi,lin,(j) _ UViZ’lin(W), (15)
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W}llm,(jJrl) _ W,llm’(j) _ nVi%n(w% (16)

where W;;’lm’(o) = W}i’lm’(o) = W, for all 4, h. Finally, we define the least-square solutions to the
auxiliary perturbed and non-perturbed loss functions for the linear model as follows

W;le = arg min ii’lm(WL (17)
WeRmd

W)™ = arg min L™ (W). (18)
WeRmd

For any h € [H|, we define the auxiliary covariance matrix Ay as follows

An = Mma+ Y glah; Wo)g(ay; Wo)" (19)
keTy,

It is worth remarking that Algorithm([T|only uses Equation (8) and (9) thus it does not actually require
any of the auxiliary quantities defined in this subsection during its run time. The auxiliary quantities
here are only for our theoretical analysis.

D.2 PROOF OoF LEMMA [C.T]

In this subsection, we give detailed proof of Lemma[C.I] To prepare for proving Lemma [C.1} we
first provide the following intermediate lemmas. The detailed proofs of these intermediate lemmas
are deferred to Section[El

In the following lemma, we bound the uncertainty f(z; Wh) in estimating the Bellman operator at
the estimated state-value function B, V1.

Lemma D.1. Let

m = Q (K"(H +1)?log(3K'H/§))
A>1
K'C} >\

With probability at least 1 — Hm =2 — 26, for any x € S4_1, and any h € [H],
|f (@ W) = B Vi) (@)] < B+ lg(w; Wo) g1 + ez + to,

where Vh+1 is computed by Algorithm|l|for timestep h + 1, Wy is defined in Equation , and (3,
Lo and 1g are defined in Table@

In the following lemma, we establish the anti-concentration of Q he
Lemma D.2. Let

m=0 <d3/2R‘1 1og3/2(m/3))

R=0 (ml/2 log™® m) ,

n< A+ K'C2)L

R > max{4By, 4B, 2\/2>\—1K’(H )2 + 42,0,

(20)

where By, Bs, Yn,1 and 7y, 2 are defined in Table @ and Cy is a constant given in Lemma Let
M =log & g 4 /log = (1)1(_1) where ®(-) is the cumulative distribution function of the standard nor-

mal distribution and M is the number of bootstrapped samples in Algorithm[I} Then with probability
1— MHm™2 6, forany v € Sy_1 and h € [H]|,

Qn(z) < max{(g(a; Wo), Wi — Wo) — onlg(z; W)l -1 + 1 + 12,0},

where W;lf" is defined in Equation (@) Qh is computed by Line@of Algorilhm and 11 and 1o are
defined in Table[3]
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We prove the following linear approximation error lemma.
Lemma D.3. Let
m=0 (d3/2R‘1 1og3/2(\/m/R))
R=0 (m1/2 log™? m) ,
n<(A+ K’Cg)_l,
R > max{4B,, 4B, 2\/2)\—1K’(H )2 + 42,

2n

where Bl, Bg, Yh,1 and vy o are defined in Table and Cy is a constant given in Lemma With
probability at least 1 — M Hm™2 — 6, for any (z,1,j,h) € Sq—1 x [M] x [J] x [H],

s W) = (gl W), Wit™™ = Wo)| < ua,
where Wfi’(j ), W,i’”", and 11 are defined in Equation (El) Equation , and Table respectively.
In addition, with probability at least 1 — Hm™2, for any for any (x,j,h) € Sq_1 x [J] x [H],
[f (s W) = (gl Wo), W™ — Wo)| < s,
where W}(L] ), W™ and vy are defined in Equation , Equation , and Table respectively.

We now can prove Lemma [C.1]

Proof of Lemma|[C.1} Note that the first fourth conditions in Equatitw of Lemma [C.]] satisfy
Equation (ZT)). Moreover, the event in which the inequality in Lemma holds already implies the
event in which the inequality in Lemma [D.T] holds (see the proofs of Lemma[D.3]and Lemma [D.T]
in Section [D)). Now in the rest of the proof, we consider the joint event in which both the inequality
of Lemma% and that of Lemma [D:1 hold. Then, we also have the inequality in Lemma [D.T]
Consider any z € X, h € [H].

It follows from Lemma[D.1] that
(B Vit1) (@) = f (25 Wa) = B [lg(a; Wo)ll -1 — to — ta- (22)

It follows from Lemmal[D.2] that
Qh(x) < max{{g(z; Wp), VAV,?" — Wo) — onllg(z; W0)||A;1 + 11+ 9,0} (23)

Note that Qp (x) > 0. If (g(w; Wo), Wh — Wo) — an/|g(w; Wo) -1 + 11 + t2 < 0, Equation
implies that Qy, () = 0 and thus

err(z) = (BaVat1)(x) — Qn(x)
= (B Vit1)(z) > 0.
Otherwise, if (g(z; Wo), W™ — Wo) — on || g(x; Wo) HA}_1 +t1+t2 > 0, Equation ll implies that
Qn(x) < (g Wo), W™ — Wo) — onllg(w; Wo) -1 + w1 + 2. 24)
Thus, combining Equation (22)), (24) and Lemma [D.3] with the choice o5, > 3, we have
erri(z) == (BpVig1)(x) — Qn(x) > — (10 + 11 + 2t2) = —t.

As ¢ > 0, in either case, we have

erry(z) == (B Vig1)(z) — Qn(x) > —t. (25)

Note that due to Equation (23)), we have
Qn(z) < BpVis)(@) + 1t <H—h+1+1<H—h+1+1,
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where the last inequality holds due to the choice 1) > ¢. Thus, we have

Qh(x) = min{ min f(z; VNV}ZL),H —h+ 149} = max{ min_f(x; VNV}ZL),O} (26)
i€[M)] i€[M]

Substituting Equation (26)) into the definition of erry, (), we have
erri(x) = (BpVig1)(x) — Qn(z)
< (BiVis1)(@) — min f(z; W)
1€[M]
= (BnVir1)(2) = [ W) + f (25 W) — i fla; W)
< 8- llglas Wo)llazs + to + ez + f (2 Wi) — min f(; W)
< B llg(ws Wo)llp-1 + to + e2 + {g(23 Wo), W™ — Wo) + 12
- . ,W ,Wi,lin —Wo) +
in (g(x; Wo), W, 0) +u1

=B ||g(x; WO)||A;1 + 19+ 1o+ g&"ﬁ““ Wo), i }llm _ W}zllzn> ot i

< B |g(z; WO)”A,;l +10+ 2+ V2log(MSAH/§)on| g(x; WO)HA;I + 11+ o

where the first inequality holds due to Equation (26)), the second inequality holds due to Lemma[D.1]
the third inequality holds due to Lemma[D.3] and the last inequality holds due to Lemma [E.2and
Lemma[G3] via the union bound.

O
D.3 PROOF OF LEMMA

Proof of Lemma[C2} Let Z, := BZle E - []l{k GIh}Hg(xh;WO)H(A;c)q\5’{,]—'571} where
1{} is the indicator function. Under the event in which the inequality in Theorem || holds, we

have
+ 2L}

}+2L

H

> llglan; Wo)lly-»

h=1

H
Z lg(zn; Wo)lly -1
h=1

SubOpt(7) < min {H,B S D

< min {H, ,@]EW*

K H
1 . >
== me {H BE Z L{k € Zn}llg(zn; Wo)| 5 } + 20
k=1 h=1
H

Z 1{k € Zp,}||g(xn; WO)H(A’;)*1|‘F}IL€_1

h=1

1 & .
< > min {H BE .
k=1

} + 2
| XK
== > min {H,E[Z¢| FF '} + 2
k=1
| XK
S > B [min{H, Zy }|Fr '] + 2, Q7
k=1
where the first inequality holds due to Theorem |I| and that SubOpt(7;s1) < H,Vs; € S, the
second inequality holds due to min{a,b + ¢} < min{a,b} + ¢, the third inequality holds due to

that A;l = (A’g)_l, the fourth inequality holds due to Jensen’s inequality for the convex function
f(z) = min{H, z}. It follows from Lemma|G.9| that with probability at least 1 — 4,

K K

16
E [min{H, Zx}|Fr1] <2 Zk + ~ Hlog(log, (K H) /) + 2. (28)
k=1 k=1
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Substituting Equation (28) into Equation (27) and using the union bound complete the proof.

D.4 PROOF OF LEMMA [C.3]

Proof of Lemma[C3} Let Z} = 1{k € Ih};lfi(z“

9(@h; Wo)llap)-1. We have Zj is F-
measurable, and by Assumption[5.2] we have,

| ‘ dh(xh)
" )

ok ol /1A 1] < 1/VAHE <o

_ dy (zn) .
E |:Z§|]:]]~f 1vsllc] :Ezhwd;t |:]]-{k 6Ih}d%(xh)||g($h;W0)||(A’fb)*1 F}]; 1asllg .

Thus, by Lemma|G.4] for any h € [H], with probability at least 1 — &, we have:

K
> Eaa; {Mk € Zn}llg(xn: Wo)ll axy-
k=1

k—1 _k
1 }—h 751:|

K
di (z
=D Eppmap) [n{k €I} dzgw’;i I (n)l| gy
k=1 h

k—1 _k
JT'.h 751:|

Dﬂw

xk K * (k) 2
1{k e h} 0 () lg(5;; Wo)ll sy + ilog(l/a)JZR{kezh}(jh( h))

het 4 () k=1 B (@)
K'log(1/6
< HZ 1{k € Tn}lg(en: Wo)llax) 1 + 5 #
k=1
K'log(1/6
=1 > lglwns Wo)lla)-1 + f(/)

k€I

D.5 PROOF OF LEMMA[C.4]
Proof of Lemma|[C.4] For any fixed h € [H], let
U = [g(af; Wo)lkez, € R™HK,

By the union bound, with probability at least 1 — J, for any h € [H]|, we have

det Ah
det(\)

Z Hg xh,WO)H(Ak) 1> 210g
keT)

= 2logdet <I + Z g(xfb;Wo)g(fo;WO)T/A)

kELy
I+UUT/N)
I+UTU/N)
I+ Kn/X+UTU K1)/
< 2logdet(I + Kp/A) +2tr (I + Kn/N)HUTU - Ki)/N)
< 2logdet (I + Kn/X) +2||(I + Kn/N) " e|UTU — Knllr
< 2logdet(I + Kn/\) + 2VE'|UTU — Ku || »
< 2logdet(I + KCp/N) + 1
=2dplog(1+ K'/A) + 1

= 2logdet
= 2logdet
= 2logdet

A~ o~ o~ o~ o~ o~
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where the first inequality holds due to A > C’g and (Abbasi-yadkori et al., 2011, Lemma 11), the

third equality holds due to that logdet(I + AAT) = logdet(I + A’ A), the second inequality holds
due to that logdet(A + B) < logdet(A) + tr(A~!B) as the result of the convexity of logdet, the

third inequality holds due to that tr(A) < || A||r, the fourth inequality holds due to 2v/K'||[UTU —
Knllr < 1 by the choice of m = Q(K"*log(K'H/5)), Lemma and the union bound, and the

last equality holds due to the definition of dj,. O

E PROOFS OF LEMMAS IN SECTION D]

E.1 PROOF oF LEMMA [D.]]

In this subsection, we give detailed proof of Lemma[D.1I] For this, we first provide a lemma about
the linear approximation of the Bellman operator. In the following lemma, we show that By, V}, 1
can be well approximated by the class of linear functions with features g(-; Wy) with respect to
lso-norm.

Lemma E.1. Under Assumption [5.1| with probability at least 1 — § over wy, ..., w,, drawn i.i.d.
from N'(0, 1), for any h € [H), there exist cy, . .., ¢y, where ¢; € R and ||¢;||2 < £ such that

Qn(z) == Z cFazo' (wl),
i=1

IBuThis — Gnlloo < %(m + /210g(H/3))

Moreover, Qy,(z) can be re-written as

Qn() = (g(a; Wo), Wh),

Wi = vmlaicl ..., amect]T € R™ and |Whl2 < B. (29)

We now can prove Lemma|[D.T]

Proof of Lemma[D.1} We first bound the difference (g(z; Wo), Wi) — (g(z; Wo), WhH™ — Wy):

(g(a; Wo), W) — (g(; Wo), W™ — Wo) = gla; Wo) " Wi, — g(a; Wo) "ALT D gl Wo)uh
keZy,

= g(x; Wo)" Wi, — g(z; W) TA, ! g(zF Wo) - (B Vi) (af)

kETy
Iy
+ 9w Wo) " AT D g(aks Wo) - [ BuVhen)(@h) — (75 + Vhsa (s510)) |-
ke,
I

For bounding I, it follows from Lemma that with probability at least 1 — §/3, for any for any
x € Sq—1 and any h € [H],

|(BrVit1) (@) — (g(x; Wo), Wa)| < to,

where ¢ is defined in Table[3] where W}, is defined in Lemma[E.1} Thus, with probability at least
1 — /3, for any for any x € S;4_; and any h € [H],

I = g(; Wo) Wi, — g(a; Wo) A > glays Wo) - [(Bhffim)(x’i) — g(a}; WO)TWh}
keI,

— g(x; Wo) "W, + Ag(a; Wo) T A, ' W,
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. ,
< llg(as Wo)la D wollglalss Wo) ™ lar + Mg (s Wo)ll -+ Wil -+
keTy

< llg(a; Wo) - {K/LOA—mcg +a2p] (30)

where the first equation holds due to the definition of Ay, and the last inequality holds due to Step I
with [Willa-1 < 3/IIA; 2 [Wallz < A7V2B.

For bounding I, we have

I < | 3 glehs Wo) [(BaVhn)(ah) = 7 = Vi (sho)]

k€L,

lg@; Wolllee G
AT

I3

If we directly apply the result of Jin et al.|(2021) in linear MDP, we would get

I, S dmH+/log(2dmK'H/¢) - ||g(x; WO)||A}_17

which gives a vacuous bound as m is sufficiently larger than K in our problem. Instead, in the
following, we present an alternate proof that avoids such vacuous bound.

For notational simplicity, we write
en = (BrVir1)(@5) — 75 = Via (s ),
Ey = [(6})rez,]” € R¥.
We denote Ki"* := [(g(x}; Wo), g(z]; Wo))ijez, as the Gram matrix of the empirical NTK
kernel on the data {z} } e (k). We denote
o k. mdx K’
GO = (g(mh, WO))kEIh eR s
Kirt = GE G € RE™K
Recall the definition of the Gram matrix Kp, of the NTK kernel on the data {z%} ez, . It follows

from Lemma [G.2] and the union bound that if m = Q(e~*log(3K’H/5)) with probability at least
1—4/3, forany h € [H],

I1Kn — KM r < Ve (32)

‘We now can bound /5. We have
2

I3 =\ gag; Wo)ek

k=1,

A

= ELGY (Mg + GoGE) LGy Ey,

= EIGIGo(M g +GEGo) ' E),

= Ej Ky (K™ + M) ™ Ey,

= EFKn(Kn + Mgr) 7 Ep + B (Kn(Kp + Mg )™t = KM + Mg ) Ey) . (33)

Is N

We bound each I and I5 separately. For bounding 14, applying Lemma with 1 — Hm =2, for
any h € [H],

Iy < ||Kn(Kn + Mg )™ = Ki (K + Mg )|, I Enll3
= ||(Kn = K" (Kn + Mg )™+ K ((Kn + Mg )™= (K + Mg) ™) ||2 | Enll3
< NKR = K 2/ X+ I 2 - 1Kk — K 2/ 22| Enll
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A+ch2 int
< 2K — K Bl

<2K'CZK'(H +¢)?(|Kh — K" |2, (34)

where the first inequality holds due to the triangle inequality, the second inequality holds due to
the triangle inequality, Lemma and ||(KCp, + Mg+ )~t|l2 < A7L, the third inequality holds due
to || KKirit||ly < [|Goll3 < [|Goll% < K’ng due to Lemma the fourth inequality holds due to

IEn]l2 < VE'(H + ), A > 1, and K'C2 > X,

Substituting Equation in Equation using the union bound, with probability 1— Hm=2—4/3,
for any h € [H],

I, <2K'C2K'(H + ) VK'e < 1, (35)
where the last inequality holds due to the choice of € = 1/2K'~%/2(H + ¢)~2C* and thus
m = Qe *log(3K'H/8)) = Q (K""°(H + ) log(3K'H/5)) .

For bounding I5, as A > 1, we have
Is = BLKn(Ky + M) Ey,

< By (K + (A= DIK)(Kn + M) ™ Ep

=BT [(KKn+ (A= DIg) "t + 1] By (36)
Let o(-) be the o-algebra induced by the set of random variables. For any h € [H] and k € 7}, =
(H—-h)K'+1,...,(H — h+ 1)K'], we define the filtration

= o ({shos ahosrh) Vb U LR b k) b ena UG 0l )})

which is simply all the data up to episode & + 1 and timestep / but right before r*" and s} are
generated (in the offline data). ['| Note that for any k € 7}, we have (sﬁ, aﬁ, r}’j, s’,jﬂ) € ]-";f, and

7 k k k kE€Ly, k—1 k
Vh+1 €0 ({(ShUahUrh’) h'E[};hLL...,H]) c ]:h - ]:h~

Thus, for any k € Zj, we have

e = BrVhs1)(@h) — rf — Viga(shyy) € FF.

The key property in our data split design is that we nicely have that
oy k k k \\k€EZ;, k—1
Vh+1 €o ({(sh’aah’vrh’) h’e[}leJrl,,,‘,H]) gfh .
Thus, conditioned on ]-',’f_l, Vhﬂ becomes deterministic. This implies that

E[ehl 73] = [BuVhsa)(sh,ab) = v = Vi (s )| 7R ] = 0.

Note that this is only possible with our data splitting technique. Otherwise, 6’}2 is not zero-mean due
to the data dependence structure induced in offline RL with function approximation (Nguyen-Tang
et al.|[2022b)). Our data split technique is a key to avoid the uniform convergence argument with the
log covering number that is often used to bound this term in Jin et al.|(2021), which is often large
for complex models. For example, in a two-layer ReLU NTK, the eigenvalues of the induced RKHS
has d-polynomial decay (Bietti & Mairall [2019), thus its log covering number roughly follows, by
(Yang et al., 2020, Lemma D1),

|\ wT
logNoo(HntkveaB) ,S () )

€

"To be more precise, we need to include into the filtration the randomness from the generated noises {¢ ,’jl}

and {¢}} but since these noises are independent of any other randomness, they do not affect any derivations
here but only complicate the notations and representations.
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for some o € (0, 1).

Therefore, for any h € [H], {¢F}rez, is adapted to the filtration {F¥},c7, . Applying Lemma
with Z; = e € [~(H + ), H + ], 0% = (H + )%, p = A — 1, for any § > 0, with probability at
least 1 — 0/3, forany h € [H],

EL [(Kn+ (A= 1Ig) "t +1] VB, < (H + ¥)2logdet (A + K1) + 2(H + )2 log(3H /)
(37
Substituting Equation into Equation (36)), we have
Is < (H +¢)*logdet(M g + Ky) + 2(H + 1)* log(H/d)
= (H + ) logdet(Ix: + Kp/X) + (H 4+ 1)*K' log A + 2(H + v)* log(H /)
= (H +v)%dplog(1+ K'/X) + (H + ¢)*K'log A + 2(H + 1)*log(H/), (38)
where the last equation holds due to the definition of the effective dimension.

Combining Equations (38), (33), (33)., (31, and (30) via the union bound, with probability at least
1—Hm™2—§,forany x € Sg_; and any h € [H],

(g (s Wo), W) — (g5 Wo), W™ = Wo)| < B+ [lg(; Wo)ll -1

where

Bi=K'1oA"Y2C, + \Y2B + (H + ) [\/d'h log(1+ K'/\) + K'log \ + 210g(3H/6)} :
(39)

Combing with Lemmausing the union bound, with probability at least 1 — Hm =2 — 26, for any
x € Sq—1,and any h € [H]|,

F@Wh) — BrVigr)(z) < (g(a; Wo), W™ — Wo) + 12 — (g(z; Wo), W) + o
<B-lg(z; WO)HA};I + t2 + to,
=B llg@; Wo)lly-1 + 12 + o
where ¢2, and (3 are defined in Table

Similarly, it is easy to show that

(BrVier) () = f(a; Wi) < B+ llg(a; Wo)ll -1 + 2 + 0.

E.2 PROOF oF LEMMA[D.2]

Before proving Lemma [D.2] we prove the following intermediate lemmas. The detailed proofs of
these intermediate lemmas are deferred to Section[H

Lemma E.2. Conditioned on all the randomness except {{,’j’} and {C}}, for any i € [M],

W il A0, 02 A7),

Lemma E.3. [fwe set M = log & ? 4 /log = 4)1(_1) where ®(-) is the cumulative distribution func-
tion of the standard normal distribution, then with probability at least 1—0, for any (x,h) € X x[H],

irgl[}&l]<g(w;Wo),Wi’lm> < (g(a; Wo), Wii™) — onllg(a; Wo) |5 -1

We are now ready to prove Lemma[D.2]
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Proof of Lemma([D.2] Note that the parameter condition in Equation (Z0) of Lemma [D.2] satisfies
Equation (2I) of Lemma thus given the parameter condition Lemma Lemma holds.
For the rest of the proof, we consider under the joint event in which both the inequality of Lemma
[D3] and that of Lemma [E3] hold. By the union bound, probability that this joint event holds is at
least 1 — M Hm =2 — §. Thus, forany € Sq_1, h € [H], and i € [M],

min_ f(z; Wﬁ) — f(x; Wh) < min (g(x; W), W;le — Wo) — (g(x; Wh), W,lf" —Wo)+ v+ 12
i€[M] i€[M]

< —onllg(a; Wo)lly-» + 0+ e
where the first inequality holds due to Lemma[D.3] and the second inequality holds due to Lemma
[E3] Thus, we have

Qn(z) = min{ min f(z;W;), H — h 414 ¢}* < max{ min f(z; W}),0}
i€[M] ic[M]

< max{(g(z; Wo), Wi — Wo) — anl|g(w; Wo)l[y-1 + 1 + 12,0}

E.3 PROOF OF LEMMA [D.3]

In this subsection, we provide a detailed proof of Lemma[D.3] We first provide intermediate lemmas
that we use for proving Lemma[D.3] The detailed proofs of these intermediate lemmas are deferred
to Section[H

The following lemma bounds the the gradient descent weight of the perturbed loss function around
the linear weight counterpart.

Lemma E.4. Let
m=0 (d3/2R—1 1og3/2(\/m/R))
R=0 (m1/2 log™? m) ,
n<(A+ K’Cg)_l,
R > max{4B;, 4B, 2\/2)\—1K’(H )2 + 402,

(40)

where Bl, Bg, Yh,1 and 2 are defined in Table and Cy is a constant given in Lemma With
probability at least 1 — M Hm ™2 — 6, for any (i, j, h) € [M] x [J] x [H], we have

- WV € BWo: R),
WD Wit o < By + By + A (1= ) (K (H + ¢+ ) + M)

Similar to Lemma [E:4] we obtain the following lemma for the gradient descent weights of the non-
perturbed loss function.

Lemma E.5. Let
m=0Q (d3/2R—1 1og3/2(\/a/R))
R =0 (m'/log™"m), @1)
n<(A+ chg)_lv
R > max{4B1,4Bs,2V2)\"1K'(H + 1)},

where By, Bg, Yn,1 and vy, 2 are defined in Table and Cy is a constant given in Lemma With
probability at least 1 — M Hm ™2 — §, for any (i, j,h) € [M] x [J] x [H], we have

« WY e B(Wy: R),

o WA — Wil < By + By + A7 (1 = pA) K/ (H + 1)
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We now can prove Lemma|[D.3]

Proof of Lemma([D.3] Note that Equation implies both Equation (#0) of Lemma [E.4]and Equa-
tion @T) of Lemmal|E-3] thus both Lemma [E.4]and Lemma[E:3|holds under Equation (21). Thus, by

the union bound, with probability at least 1 — M Hm ™2 — 6, for any (i, j, h) € [M] x [J] x [H],
andx € Sy_1,

|f (2 WD) — (g(a; Wo), W™ — W)
< [f (@ WD) — (gl Wo), WD) — Wod| + [{g(a; Wo), W9 — Tptimy)|
< C,RY*m~Y%\/logm + C, (Bl + By + AN =\ (K (H + 9 +yn,1)* + Mzg)) =1,

where the first inequality holds due to the triangle inequality, the second inequality holds due to
Cauchy-Schwarz inequality, Lemma|G.]] and Lemma[E.4]

Similarly, by the union bound, with probability at least 1 — Hm =2, for any (4, j, h) € [M]x[J]x[H],
andr € Sy_1,

£ W) = (g Wo), Wh™ = Wo)| < | (s W) = (gl Wo), Wi — W)
+ g (s Wo), W — Wi
< C,R**m~Y%\/logm + C, (B1 + By + X1 -\ K'(H + ¢)2) = la,

where the first inequality holds due to the triangle inequality, the second inequality holds due to
Cauchy-Schwarz inequality, Lemma[E-3] and Lemma[G.1} O

F PROOFS OF LEMMAS IN SECTION [E]

In this section, we provide the detailed proofs of Lemmas in Section [E]

F.1 PRroOOF oF LEMMAI[E.T]

Proof of LemmalE7]] As IEBthH € Q* by Assumption where Q* is defined in Section we
have

B, Vi1 :/ c(w) zo' (whz)dw,
R

for some ¢ : R? — R? such that sup,, % < B. The lemma then directly follows from
approximation by finite sum (Gao et al.,2019). O

F.2 PROOF OF LEMMA[EZ]
Proof of LemmalE2} Let W := W + (}, and
. _ . 2 _
L) = 3 ((olehs Wo), W) —5") + AIWIE,
keI

where ¥ = rF + Vh+1(s},§+1) + &7 + (g(=F; W), ). We have Ly (W) = Li (W) and
arg maxyy, Lo (W) = argmaxy, Li (W) — ¢i as both L (W) and Li, are convex. Using
the regularized least-squares solution,

arg max Ly(W)=A,"! Z g(xf; Wo) g
w keI

= A D gk Wo)(rh + Vi (ki) + 60 + D g(ahs Wo)(g(h; W), Gi)
k€L keI,
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=A;! lz 9@ Wo)(rf + Vi (sh ) £ 60 + D gl Wo)g (s WO)TCE]

keI keZy

AL [Z g Wo) (rh + Vi (s 0) + 67 + (An — Mmd><f;] :

kELp

Thus, we have

Wi = arg max L™ (W) = arg max Lj, (W) — ¢},

w
—1 k k ¥ k k,i
= Ah Z g(‘r}ﬁ WO)(Th + Vh+1(8h+1) + fh ) + (A )de)( ‘| Ch
ke
A |5 gl W) T (o) 4 €5 Acz]
keTy,
= Wi+ A1 | D glah; Wo)gy - w;]
keZy

By direct computation, it is easy to see that

Wﬁ—Wh :A}Zl

Z (xh,WO)gﬁl —)\Ch] ~ N(0, Uh hl)-

keZy

F.3 PROOF OF LEMMAI[EJ|

In this subsection, we provide a proof for [E3] We first provide a bound for the perturbed noises
used in Algorithm [T)in the following lemma.

Lemma F.1. There exist absolute constants c1,co > 0 such that for any 6 > 0, event £(5) holds
with probability at least 1 — 6, for any (k, h,i) € [K] x [H] x [M],

€71 < cron/log(K"HM/6) =: .1,

16 ll2 < e20n/dlog(dK"HM/5) =: 2.

Proof of Lemma[F1} 1t directly follows from the Gaussian concentration inequality in Lemma[G.3]
and the union bound. O

We now can prove Lemma [E.3]

Proof of Lemma[E3] By Lemma[E2}
W;’L,lin lzn ~ N(O O'hA )

Using the anti-concentration of Gaussian distribution, for any = = (s,a) € S x A and any ¢ € [M],
P ((g(as Wo), Wi '™™) < (gl Wo), Wi™) = anllgas W)l -+ ) = @(=1) € (0,1).

As {W,i’li"}ie[ ) are independent, using the union bound, with probability at least 1 — SAH (1 —
®(—1))M, forany z = (s,a) € S x A, and h € [H],

min {g(a: W) W) < (a(a: Wo). W) — olg(ars Wo) 0.

Setting § = SAH (1 — ®(—1))™ completes the proof. O
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F.4 PROOF OF LEMMA[E.4

In this subsection, we provide a detailed proof of Lemmal[E-4] We first prove the following interme-
diate lemma whose proof is deferred to Subsection[F:3]

Lemma F.2. Let
{m = 0 (a*/2R " 10x* (/)
R=0(m"?log™®m).
and additionally let
{n < (K'C%+2/2)71,
n< o
Then with probability at least 1 — M Hm ™2 — §, for any (i, j,h) € [M] x [J] x [H], ifW,i’(j) c
B(Wy; R) for any j' € [j], then

1 = dlle € K/ (H + 6+ 01)% + My + (n)=2RY3m=1/8\/log m.

We now can prove Lemma[E.4]

Proof of Lemma[E-4] To simplify the notations, we define
) gidinG) - md
Aj = WO _jpiinG) ¢ gmd,
Q. = ( k;W@(j) ) e RMIxK’
J g(zp, h ) keT,

Hj = GjG]T c Rmdxmd’
fi= (kW)  erX
h

- oy K’
= ’ e R™ .
Y <yh )k‘EIh
The gradient descent update rule for W;’(j )in Equation @) can be written as:
WUt @ {Gj(fj — )+ AW i —wy)] .
The auxiliary updates in Equation (I3)) can be written as:

W}z,lm,(jﬂ) _ W}i,lin,(j) _q [Go (Gg(W,i’”"’(j) — W) — g]) n )\(W}i,lin,(]‘) n C}il —wy)l.
Step 1: Proving W,i’(j ) e B (Wo; R) for all j. In the first step, we prove by induction that with
probability at least 1 — M Hm =2 — §, for any (i, j, h) € [M] x [J] x [H], we have

WwU) e B(Wo; R).

In the rest of the proof, we consider under the event that Lemma@holds. Note that the condition
in Lemma[E4]satisfies that of Lemma|F.2]and under the above event of Lemma[F.2} Lemmal|G.T]and
Lemma [ET]both hold. It is trivial that

WO = Wy € B(Wo; R).

For any fix j > 0, we assume that

Wi e B(Wo; R), Vi € [j). 42)

We will prove that W,i’(j = B(Wp; R). We have
[PAVESY P
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== s <0 Gots; - GEOTY < W + GoGE () = W) 4 - )G - G

< I =M+ Ho)Ajllz +ll 5 — 3ll211G5 — Gollz +nllGollallf — GE (WY — W)l

I I I3

We bound I, I5 and I3 separately.

Bounding /;. For bounding I3,

Iy = [[(I = n(A + Ho))Aj|l2
<[ =n(M + Ho)ll2[|Aj]l2
< (L =n(A+ K'CH)|1A]l2
< (X =N[4

where the first inequality holds due to the spectral norm inequality, the second inequality holds due
to

n(AI + Ho) < n(A+ [|Gol*)I 2 n(A+ K'CHI < I,
where the first inequality holds due to that Hy < ||Hol||2] =< ||Go||31, the second inequality holds
due to that |Gy |2 < VKC, due to Lemma and the last inequality holds due to the choice of 7
in Equation (40).
Bounding /;. For bounding /5,
Iy = nllf5 = gll2[|G5 = Gollz

<l fi = gll2 max VE|lg(aks W, ) = glak; Wo) |z

<1l f; = Gll2VE'CoRYPm=10/logm

< n\/QK’(H U+ n1)? + M2, + 8C, RY3m=1/61/logm)VK'CyRY*m =15\ /log m

where the first inequality holds due to Cauchy-Schwarz inequality, the second inequality holds due
to the induction assumption in Equation {#2)) and Lemma|[G.I] and the third inequality holds due to
Lemma [F2]and the induction assumption in Equation (42).

Bounding /3. For bounding I3,

I3 = n)|Gollallf; — GF (WY — W)z
< VE'CyV K max | f (afs W) — gl Wo) " (9,0 — Wo)|
h

< 7]K'CgR4/37rfl/6 v/logm,

where the first inequality holds due to Cauchy-Schwarz inequality and due to that ||Gyl|2 < VK'C,
and the second inequality holds due to the induction assumption in Equation and Lemma|G.1

Combining the bounds of I, I, I3 above, we have
[Aj11ll2 < A = nM)[[Ajllz + 12 + Is.
Recursively applying the inequality above for all 7, we have

L+l R _R_R
o\~ 4 4 27

1412 < (43)

where the second inequality holds due the choice specified in Equation (#0). We also have
1-8lin, (7 i Fi,lin y5,8,lin,(j
AW 0D 4 = W3 < 2L (WD)
< 2[~12l1n(V~V;L,lzn7(0))
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_ 2[~/7i;lzn(WO)
2
: ik ;
= > | (ol Wo), Wo) =5, |+ AIGI13
keZ, ~
=@+ MG
ke,

< K'(HA+¢+9,1) + Mo (44)

where the first inequality holds due the the definition of I:ZM"(WZ’”"’U )

holds due to the monotonicity of ifz’”"(W) on the gradient descent updates {W,ﬁ’lm’(j /)}j/ for the

squared loss on a linear model, the third equality holds due to (g(zF; Wy), Wo) = 0 from the
symmetric initialization scheme, and the last inequality holds due to Lemma[F.1] Thus, we have

, the second inequality

= ilin, (j+1 = i lin, (41 i i
WG < SRR 1 - Woll3 + 1163

< VAEH 4 6+ )+ 47
<
-2
where the first inequality holds due to Cauchy-Schwarz inequality, the second inequality holds due
to Equation (44)) and Lemma[F.1] and the last inequality holds due to the choice specified in Equation

#0).
Combining Equation (#3) and Equation #3]), we have

||W;'L,(j+1) — W2 < |‘Wé7(j+1) . W}i,lin,(j+1)”2 + ||W;;7linv(j+1) — Wolls
R R
<24y _p
-2 + 2 ’

where the first inequality holds due to the triangle inequality.

(45)

Step 2: Bounding ||W;L(J ) WZ’”” l2. By the standard result of gradient descent on ridge linear

(4)

S b otin
regression, W,""7’ converges to W,""" with the convergence rate,

74700 W3 < (1= )T 3 (E(Wo) — L))
< (L= AV S LO%)
SATH =N (K'(H + 9 +91)" + M o) -
Thus, for any 7, we have
L A P | U PR L L
< )T+ Is) + AN =N (K'(H + 4+ 1) + M), (46)
where the first inequality holds due to the triangle inequality, the second inequality holds due to

Equation {#3)) and Equation (46). O

F.5 PROOF OF LEMMA[E2

Proof of Lemma We bound this term following the proof flow of (Zhou et al.,[2020, Lemma C.3)
with modifications for different neural parameterization and noisy targets. Suppose that for some
fixed j,

WU € B(Wy; R), Y5 € [j]. 7)
Let us define
GW) == (g(a; W) oq, € R,

38



Published as a conference paper at ICLR 2023

JOV) = (i W) g, € BY,
(W, W)= f(W') — f(W) = GW)" (W' —W) e R.
To further simplify the notations in this proof, we drop 7, h in ﬂfl(W) defined in Equation to
write L} (W) as L(W) and write W; = WZ’(j), where

5 1 TR :
Lw) =5 3 (Fahiw) = 55) "+ SIW + G - Woll
k€L

1 A .
= SIFOV) = Gl + SIW + G — Woll3.

Suppose that W € B(Wy; R). By that || - |3 is 1-smooth,
LW') = LW) < (F(W) = §, f(W) = [(W)) + %Hf(W’) — fW)I3
AW + () — Wo, W = W) + gHW’ —~ W2
= (fW) =5, GWV)T (W' = W) + (W', W)) + %IIG(W)T(W’ W) +e(W, W)|3
F AW ¢ — Wo, W — W) + %HW’ — W3
= (VL(W),W' = W)
+(fW) =5, e(W W) + %IIG(W)T(W’ ~ W) +e(W,W)|3 + %IIW’ ~ W3 @8

I
For bounding 1,
- A
L < |l W) = glalle(W!, W)z + K'C2W' = W[5 + le(W',W)||3 + 5HW’ - W3
= If W) = gll2le(W’, W)llz + (K'CZ + A/2)[W' — W|3 + [le(W', W)]l3, (49)

where the first inequality holds due to Cauchy-Schwarz inequality, W € B(Wy; R) and Lemma
Substituting Equation into Equation with W/ =W —nVL(W),

LW') = L(W) < =n(1 = (KCZ+ A 2)n)[VLIV) 3 + [LF (W) = ll2 le (W, W)
+ e, W3- (50)
By the 1-strong convexity of | - ||3, for any W,
LW’ = L(W) = (f(W) = §, F(W') = f(W)) + MW + G = Wo, W' = W) + %HW’ - Wli3
= (FW) = 5, GOVYT W~ W) + (W', W)) + MW + Gl — Wo, W/ — W) + 5|7 = W3

= (VLW), W' = W)+ (f(W) = g.e(W',W)) + %IIW’ - W3

L IVI)B
- 2\
where the last inequality holds due to Cauchy-Schwarz inequality.
Substituting Equation into Equation (50), for any W,
L(W —VL(W)) = L(W)
< 2091 = (KC2 + X/2)n) (W) = LOW) + | £ () = glla[e(W", )]

= V) = gll2lle(W", W)z, (51

[e3

+ W) = gllalle(W — nVLW), W)z + [e(W — nVLW), W)|3
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< (E0v) ~ L)+ JUFOV) = 313 + 5w W)IR)
+ ZUFw) = g3 + i\\e(W—nVi(W%W)Ili +lle(W = nVLW), W)13
<a (E(W’) — L(W) +mL(W)+ Q—;IIe(W’y W)I%)

- 1 - -
+72L(W) + EIIG(W = )VLW), W)|3 + lle(W = nVLW), W13, (52)
where the second inequality holds due to Cauchy-Schwarz inequality for any 71,72 > 0, and the
third inequality holds due to || f(W) — 7|3 < 2L(W).
Rearranging terms in Equation and setting W = W;, W/ = Wy, » = i, Y2 =9

L(Wjg1) = L(Wo) < (1= a+ay + ) L(W;) — (1 - %)E(WO) + %i(Wo)

e’ 1
+ EII@(WO, Wil + s—lleWi1, Wil + le(Wis1, Wi) |13

272
= (1= 5) (L) = L(Wo)) + S L(Wo) + 2alle(Wo, W)}
(U 2 el Wy, W)

1— %) (i(Wj) — E(WO)) + %E(WO) +(1+ 2 +2a)e,  (53)

where e := C, RY/3m~1/6,/log'm, the last inequality holds due to Equation and Lemma
Applying Equation (33), we have

<(

L(W;) — L(Wy) < % (‘;‘E(WO) +(1+ 2 + 2a)e> .

Rearranging the above inequality,
L(W;) < 2L(Wo) + (% + % +4)e
where the last inequality holds due to the choice of . Finally, we have
15 = glI3 < 2L(W;)
and L(Wo) = 31713 + 3G I3 < % (H + 4 + 30.1)? + 372 , due to Lemma[E 1] 0

G SUPPORT LEMMAS

Lemma G.1. Let m = Q) (d3/2R_1 log?’/z(\/ﬁ/R)) and R =0 (m1/2 log™® m). With probabil-

ity at least 1 — e~ log® m) > 1 — m™2 with respect to the random initialization, it holds for any
W, W' e B(Wy; R) and x € Sq_1 that

llg(a; W)ll2 < Cy,
lg(x; W) — g(a; Wo)|l2 < O (chl/Smfl/Wog m) ,
(W) = fa; W) = (g(a; W), W = W')| <O (OgR“Sm‘”W@) :

where C, = O(1) is a constant independent of d and m. Moreover, without loss of generality, we
assume Cy < 1.

Proof of Lemma @ Due to (Yang et al.,|2020, Lemma C.2) and (Cai et al., 2019, Lemma F.1, F.2),
we have the first two inequalities and the following:

(@3 W) = (glas Wo), W = Wo)| < O (C,RM*m™/0 flogm) .
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For any W, W' € B(Wy; R),
fa; W) = flas W) — (g(a; W), W — W)
= f(z; W) — (g(x; Wo), W — Wo) — (f(z; W) — (g(a; Wo), W' — Wy))
+ (g(x; Wo) — g(a; W), Wo — W').
Thus,
|f(as W) = flas W) = (g(a; W), W — W)
< |f(as W) — (g(; Wo), W — Wo)| + | f(2; W) — (g(a; Wo), W' — Wo)|

+ g Wo) — gla; W)al| Wo — W'l < O (C,R¥*m=/*\iogm)
O
Lemma G.2 ((Arora et al., 2019, Theorem 3)). If m = Q(e~*1og(1/9)), then for any x,x’ € X C
Sq_1, with probability at least 1 — 6,
[{g(2; W), g(2", Wo)) — Knei(,27)] < 2e.

Lemma G.3. Let X ~ N(0,aA~') be a d-dimensional normal variable where a is a scalar. There
exists an absolute constant ¢ > 0 such that for any 6 > 0, with probability at least 1 — 6,

1X[la < cv/dalog(d/s).
Ford=1,c=+2

Lemma G.4 (A variant of Hoeffding-Azuma inequality). Suppose {Z}3°, is a real-valued
stochastic process with corresponding filtration {Fi,}32, i.e. Yk, Zj, is F-measurable. Suppose
that for any k, E[|Zy|] < oo and |Zy, — B [Z|Fr-1]| < c almost surely. Then for all positive n

and t, we have:
—¢2
' >0 =200 ()

Lemma G.5 ((Chowdhury & Gopalan, 2017, Theorem 1)). Let H be an RKHS defined over X C
RY. Let {32, be a discrete time stochastic process adapted to filtration {F;}5,. Let {Z1}32,
be a real-valued stochastic process such that Z;, € Fy, and Zy, is zero-mean and o-sub Gaussian
conditioned on Fy_1. Let Ey, = (Z4, . . ., Zk_l)T € R¥=1 and Ky, be the Gram matrix of H defined
on {xs}i<p—1. Forany p > 0and ¢ € (0,1), with probability at least 1 — 6,

E{ [(Ke+pI) ™t +1 1By, < 02logdet [(1 + p)I + K] + 207 log(1/6).

> Zk = B[ Zk|Fi ]

k=1 k=1

Lemma G.6. For any matrices A and B where A is invertible,
logdet(A + B) < logdet(A) +tr(A™'B).
Lemma G.7. For any invertible matrices A, B,
- - A- B2
A 1 _ B 1 < || )
H || o Amin (A)Amln(B)
Proof of Lemma|G.7] We have:
A=t = By = ||
= ||

<l

AB)THAB)(A™' = BT
AB)THABA™! = A)l2
AB) 72 ABAT! — Al
AB)7Y|o|ABATY — AAATYo
= [(AB) || A(B — A) A7

= [(AB)7"|2]| B — All2

< Amnax (A7) Amax (B7) 2| B — All2-

~~ o~~~ —~ —~
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Lemma G.8 (Freedman’s inequality (Tropp, 2011)). Ler {Xj}}_, be a real-valued martin-
gale difference sequence with the corresponding filtration {Fj}7_,, i.e. Xy is Fy-measurable
and E[Xg|Fr—1] = 0. Suppose for any k, |Xix| < M almost surely and define V :=
Sr_i E[X?|Fi_1]. Forany a,b > 0, we have:

n 7@2
P(S Xe>aV<b]<exp(o—b ).
<Z he®V = )-eXp<2b+2aM/3>

k=1

In an alternative form, for any t > 0, we have:

- 2Mt
P (;Xk >+ VbtV < b) <et

Lemma G.9 (Improved online-to-batch argument Nguyen-Tang et al.| (2023)). Ler { Xy} be any
real-valued stochastic process adapted to the filtration {Fy}, i.e. Xy, is Fi-measurable. Suppose
that for any k, X}, € [0, H] almost surely for some H > 0. For any K > 0, with probability at least
1 — 6, we have:

K K

16
D E[Xe|Fiema] <23 Xy + 5 H log(logy (K H) /) +2.
k=1 k=1

Proof of Lemma[G9). Let Z, = X — E [Xy,|Fr_1) and f(K) = Y0, E[Xy|Fr_1]. We have Zj,
is a real-valued difference martingale with the corresponding filtration {F} } and that

K K K

V=Y E[Z}|Fio1] <Y E[XPFioa] <HY E[X|Faos] = Hf(K).

k=1 k=1 k=1
Note that |Z;| < H and f(K) € [0, KH]| and let m = logy(KH). Also note that f(K) =
S Xk = Z > =S8 Zp. Thusif Y1 Z), < —1, we have f(K) > 1. Forany ¢ > 0,
leveraging the peeling technique (Bartlett et al., 2005)), we have:

K
P (sz < —¥ — VAHf(K)t — 1)

K
=P (Z Zi < _2ht AHf(K)t -1, f(K) € [l,KH])

" X 2H1
<) P Zp < ——— —\AHf(K)t — 1, f(K) € [207 1, 2¢
_; (kz_l kS f(K) fK) €] ))
m K 2Ht A L
<Y P> Ze< - - V4H2 1t - 1,V < H2', f(K) € 27", 2")
=1 k=1 3
i K 2H¢t
<) P Zp < ——— —V2H2t,V < H2'

where the first equation is by that Zle Z, < =2t JAHf(K)t —1 < —1 thus f(K) > 1,
the second inequality is by that V' < H f(K), and the last inequality is by Lemma Thus, with
probability at least 1 — me™t, we have:

us us 2H1

Do Xi = f(K) =D 72k > = — VAHf(K)t - 1.

k=1 k=1
The above inequality implies that f(K) < 2 Zle X + 4Ht/3 + 2 + 4Ht, due to the simple
inequality: if x < a\/z + b, z < a® + 2b. Then setting ¢ = log(m/§) completes the proof. O
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H BASELINE ALGORITHMS

For completeness, we give the definition of linear MDPs as follows.
Definition 4 (Linear MDPs (Yang & Wang, [2019; Jin et al.,[2020)). An MDP has a linear structure
if for any (s,a,s', h), we have:

rn(s,a) = on(s,a)" 0h, Pu(s'ls, a) = on(s, a)” pn(s"),

where ¢ : S x A — R%in is a known feature map, ), € R~ is an unknown vector, and piy, = S —
R%in are unknown signed measures.

We also give the details of the baseline algorithms: LinLCB in Algorithm[3] LinGreedy in Algorithm
Lin-VIPeR in Algorithm [5} NeuraLCB in Algorithm [6] and NeuralGreedy in Algorithm [7] For
simplicity, we do not use data split in these algorithms presented here.

Algorithm 3 LinLCB (Jin et al.| [2021]))

1: Input: Offline data D = {(s¥, ak, )}
A
Initialize Vi1 (-) < 0
forh=H,...,1do
An = 450 0lshs ab)o(sf af) T + AT
On < S5t S ey On(sh,af) - (rf + Vh+1(52+1))
(- +) < B llén( ')”2;1'
Qn(- )  min{{¢n(-,-),0n) — ba(:,-), H — h+1}+.
i <= argmax,, (Qh, 7)) and Vk (QF, k).
end for
Output: 7 = {frh}he[H]

ke[K

hel H], uncertainty multiplier 3, regularization parameter

YR I DN AR

—

Algorithm 4 LinGreedy

1: Input: Offline data D = {(s¥,af,r¥)}
straps M, regularization parameter \.
Initialize Vi1 (-) < 0
forh=H,...,1do
On = S5t iy dn(shaf) - (0 + Vi (s510)
Qn () < min{(¢p(-,-),0n), H — b+ 1}+.

Ty, 4— argmax, (Qh, ) and Vh <Q§7 Th)-
end for
Output: 7t = {7, }re(m

ke[K]

helH]’ perturbed variances {cv, } c[#], number of boot-
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Algorithm 5 Lin-VIPeR

1:

2:

Input: Offline data D = {(s}, ak, rh)}igg], perturbed variances {ov, } ,c[z], number of boot-

straps M, regularization parameter \.
Initialize VH+1(') 0

3: forh=H,...,1do

AN A

8:
9:
10:
11:
12:

Ap Zk 1 ¢(5haah)¢( S ) + Al

fori=1,...,Mdo N
Sample {f,:’l}Te[K] ~N(0,0%) and ¢, = {0 Yiepa ~ N(O, o 1y)
Solve the perturbed regularized least-squares regression:

K

~. ~ .\ 2 X
0, angmax 3 ((9(sh ah). 0) = (rk + Via (k) +67)) A0+ G,
€RT oy

end for _
Compute Qp, (-, -) + min{min;eas(A(-,-),0}), H —h+1}F
T <= argmax,, <Qh7ﬂ'h> and V}, « (Qh,ﬁh>

end for

Output: 7 = {7y, } ne[n

Algorithm 6 NeuraLCB (a modification of (Nguyen-Tang et al., 2022a))

1:

WoeR U el

Input: Offline data D = {(sh,ah,rh)}fbgg], neural networks 7 = {f(-,; W) : W € W} C

{X — R}, uncertainty multiplier 3, regularization parameter ), step size 1), number of gradient
descent steps J
Initialize Vi7 1 (-) < 0 and initialize f(-,-; W) with initial parameter W,
forh=H,...,1do
Wy GradientDescent(\, 7, J, {(s¥, a¥, r,’j)}ke[K],O, Wo) (Algorithm
A=A+ 3350 g(sh, afs Wg(ah: W)™
Compute Qp (-, ) = min{f (-, Wh) = Bllg(, s Wa)lly-1, H — h+1}F
ﬁ'h < arg max, <Qh7 7Th> and ‘A/h — <Qh7 7?f'h>
end for
Output: 7@ = {7, }re[n)-

Algorithm 7 NeuralGreedy

1:

Input: Offline data D = {(sh,ah,rh)}igm, neural networks 7 = {f(-,; W) : W € W} C
{X — R}, uncertainty multiplier /3, step size 1, number of gradient descent steps J
Initialize Vi1 (-) ¢ O and initialize f (-, -; W) with initial parameter W
forh=H,...,1do
W), GradientDescent(\, 7, J, {(sh,ah,rh)}ke[K 0, Wo) (Algorithm
Compute Qp,(-,-) + min{f(-, ,Wh) H-h+1}"
7, ¢— arg max,, ,<Qh77rh> and Vj, < (Qn, 71)
end for
Olltpllt: T = {frh}he[H].
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