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Abstract

The finite-time convergence of off-policy temporal difference (TD) learning has been compre-
hensively studied recently. However, such a type of convergence has not been established for
off-policy TD learning in the multi-agent setting, which covers broader reinforcement learning
applications and is fundamentally more challenging. This work develops a decentralized TD
with correction (TDC) algorithm for multi-agent off-policy TD learning under Markovian
sampling. In particular, our algorithm avoids sharing the actions, policies and rewards of the
agents, and adopts mini-batch sampling to reduce the sampling variance and communication
frequency. Under Markovian sampling and linear function approximation, we proved that
the finite-time sample complexity of our algorithm for achieving an e-accurate solution is in
the order of (9( 51\(4151;2*)12 ), where M denotes the total number of agents and o3 is a network
parameter. This matches the sample complexity of the centralized TDC. Moreover, our
algorithm achieves the optimal communication complexity (9( ‘/?_17‘;;71) for synchronizing
the value function parameters, which is order-wise lower than the communication complexity
of the existing decentralized TD(0). Numerical simulations corroborate our theoretical

findings.

1 Introduction

Multi-agent reinforcement learning (MARL) is an emerging technique that has broad applications in control
Yanmaz et al.| (2017); |Chalaki & Malikopoulos| (2020), wireless sensor networks [Krishnamurthy et al.| (2008);
Yuan et al.| (2020), robotics|Yan et al.| (2013), etc. In MARL, agents cooperatively interact with an environment
and follow their own policies to collect local rewards. In particular, policy evaluation is a fundamental problem
in MARL that aims to learn a multi-agent value function associated with the policies of the agents. This
motivates the development of convergent and communication-efficient multi-agent TD learning algorithms.

For single-agent on-policy evaluation (i.e., samples are collected by target policy), the conventional TD(0)
algorithm [Sutton| (1988)); |Sutton & Barto| (2018]) and Q-learning algorithm [Dayan| (1992) have been developed
with asymptotic convergence guarantee. Recently, their finite-time (i.e., non-asymptotic) convergence has
been established under Markovian sampling (i.e., the samples are obtained from Markovian decision process
and thus are not i.i.d.) and linear approximation [Bhandari et al.| (2018); |Zou et al.| (2019). However, these
algorithms may diverge in the off-policy setting [Baird (1995)), where samples are collected by a different
behavior policy. To address this important issue, a family of gradient-based TD (GTD) algorithms were
developed for off-policy evaluation with asymptotic convergence guarantee [Sutton et al.[ (2008; [2009); [Maei
(2011). In particular, the TD with gradient correction (TDC) algorithm has been shown to have superior
performance and its finite-time convergence has been established recently under Markovian sampling [ Xu
et al.| (2019)); |Gupta et al.| (2019)); Kaledin et al.| (2020).

For multi-agent on-policy evaluation, various decentralized TD learning algorithms have been developed. For
example, the finite-time convergence of decentralized TD(0) was established with i.i.d samples Wai et al.
(2018)); IDoan et al. (2019) and Markovian samples |Sun et al.| (2020]), respectively, under linear function
approximation, and an improved result is further obtained in Wang et al.| (2020) by leveraging gradient
tracking. However, these algorithms do not apply to the off-policy setting. In the existing literature,



Under review as submission to TMLR

decentralized off-policy TD learning has been studied only in simplified settings, for example, agents obtain
independent MDP trajectories Macua et al.| (2014); |[Stankovi¢ & Stankovid| (2016)); |Cassano et al.| (2020) or
share their behavior and target policies with each other |Cassano et al| (2020), and the data samples are
either i.i.d. or have a finite sample size. These MARL settings either are impractical or reveal the agents’
policies that may be sensitive. Therefore, we want to ask the following question:

e QI: Can we develop a decentralized off-policy TD algorithm for MARL with interdependent agents and
avoids sharing local actions, policies and rewards of the agents?

In fact, developing such a desired decentralized off-policy TD learning algorithm requires overcoming two
major challenges. First, to perform decentralized off-policy TD learning, all the agents need to obtain a
global importance sampling ratio (see Section . In (Cassano et al.| (2020)), the authors obtained this ratio
by sharing all local policies among the agents, which may lead to information leakage. Therefore, we aim
to develop a safer scheme to synchronize the global importance sampling ratio among the agents without
sharing any sensitive local information. Second, the existing decentralized TD-type algorithm achieves a

communication complexity (number of communication rounds) of (’)((6_1 + ﬁ(lL]iz)) In 6_1) for networks

with M agents and parameter oo (See Assumption [5|in Section [4f for the definition of o2) |Sun et al.| (2020).
This induces much communication overhead when the target accuracy e is small. Hence, we want to ask the
following theoretical question:

e Q2: Can we develop a decentralized off-policy TD learning algorithm that achieves a near-optimal finite-time
sample complexity and a near-optimal communication complexity under Markovian sampling?

In this work, we provide affirmative answers to these questions by developing a decentralized TDC algorithm
that avoids sharing the sensitive information of the agents and achieves the near-optimal sample complexity
as well as a significantly reduced communication complexity. We summarize our contributions as follows.

1.1 Summary of Contribution

To perform multi-agent off-policy evaluation, we develop a decentralized TDC algorithm with linear function
approximation. In every iteration, agents perform two-timescale TDC updates locally and exchange model
parameters with their neighbors. In particular, our algorithm adopts the following designs to avoid sharing
agents’ local sensitive information and reduce communication load.

o We let the agents perform local averaging on their local importance sampling ratios to obtain approximated
global importance sampling ratios.

o All the agents use a mini-batch of samples to update their model parameters in each iteration. The
mini-batch sampling reduces the sampling variance and the communication frequency, leading to an
improved communication complexity over that of the existing decentralized TD(0).

o After the decentralized TDC iterations, our algorithm performs additional local averaging steps to achieve
a global consensus on the model parameters. This turns out to be critical for achieving the near-optimal
complexity bounds.

Theoretically, we analyze the finite-time convergence of this decentralized TDC algorithm with Markovian
samples and show that it attains a fast linear convergence. The overall sample complexity for achieving
6(1\/111_1(1;2—)12) When there is a single agent (M = 1), this sample
complexity result matches that of centralized TDC Xu et al.|(2019) and matches the theoretical lower bound
O(e~1) Kaledin et al. (2020) up to a logarithm factor. In addition, the sample complexity is proportional
to M, which matches the theoretical lower bound of decentralized strongly convex optimization [Scaman

et al.| (2017)). Moreover, the communication complexity of our algorithm for synchronizing value function
VMIne !

1—0’2

an e-accurate solution is in the order of O(

parameters is in the order of O(

Ot + % Ine~!) of the decentralized TD(0) [Sun et al.| (2020) and matches the communication

complexity lower bound [Scaman et al.| (2017)).

), which is significantly lower than the communication complexity
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Technically, our analysis is a nontrivial generalization of the analysis of centralized off-policy TDC to the
decentralized case. In particular, our analysis establishes tight bounds of the consensus error caused by
synchronizing the global importance sampling ratio, especially under the Markovian sampling where the
data samples are correlated. Moreover, we strategically bound the estimation error of the global importance
sampling logarithm-ratio. Please refer to the proof sketch at the end of Section [4] for details.

1.2 Other Related Work

Centralized policy evaluation. TD(0) with linear function approximation is popular for
on-policy evaluation. The asymptotic and non-asymptotic convergence results of TD(0) have been established
in [Sutton| (1988); Dayan| (1992)); |Jaakkola et al. (1993); Gordon| (1995); Baird| (1995); Tsitsiklis & Van Roy|
1997)); |Tadid| (2001)); Hu & Syed| (2019)) and [Korda & La] (2015)); [Liu et al. (2015)); Bhandari et al.| (2018);
Dalal et al.| (2018b)); [Lakshminarayanan & Szepesvari| (2018]); [Wang et al.| (2019); |Srikant & Ying| (2019));
et al.| (2020Db) respectively. [Sutton et al.| (2009) proposed TDC for off-policy evaluation. The finite-sample
convergence of TDC has been established in Dalal et al.| (2018a} [2020)) with i.i.d. samples and in [Xu et al|
(2019); \Gupta et al. (2019); Kaledin et al| (2020) with Markovian samples.

Decentralized policy evaluation. Mathkar & Borkar| (2016) proposed the decentralized TD(0) algorithm.
The asymptotic and non-asymptotic convergence rate of decentralized TD have been obtained in
and [Sun et al.| (2020); [Wang et al. (2020) respectively. Exisitng decentralized off-policy evaluation
studies considered simplified settings. Macua et al.| (2014)); |Stankovi¢ & Stankovi¢| (2016) obtained asymptotic
result for decentralized off-policy evaluation where the agents obtained independent MDPs. [Cassano et al.
obtained linear convergence rate also with independent MDPs by applying variance reduction and
extended to the case where the individual behavior policies and the joint target policy are shared among the
agents.

Decentralized policy control. Decentralized policy control is also an important MARL problem where
the goal is to learn the optimal policy for each agent. Many algorithms have been proposed for decentralized
policy control, including policy gradient |Chen et al| (2021 and actor-critic |Qu et al| (2020); |Zhang et al.|

(2021).

2 Policy Evaluation in Multi-Agent RL

In this section, we introduce multi-agent reinforcement learning (MARL) and define the policy evaluation
problem. Consider a fully decentralized multi-agent network that consists of M agents. The network
topology is specified by an undirected graph G = (M, £), where M = {1,2,--- , M} denotes the set of agents
and &€ denotes the set of communication links. In other words, each agent m only communicates with its
neighborhood A, := {m' € M : (m,m’) € £} . In MARL, the agents interact with a dynamic environment
through a multi-agent Markov decision process (MMDP) specified as {S, {A")M_ P {R(™}IM_ '~V To
elaborate, S denotes a global state space that is shared by all the agents, A(™) corresponds to the action
space of agent m, P is the state transition kernel and R(™ denotes the reward function of agent m. All the
state and action spaces have finite cardinality. v € (0, 1] is a discount factor.

At any time ¢, assume that all the agents are in the global state s; € S. Then, each agent m takes a certain
action agm) e A™) following its own stationary policy 7™ i.e., agm) ~ (™) (.|s;). After all the actions are
taken, the global state transfers to a new state s;11 according to the transition kernel P, i.e., s;41 ~ P(-|s¢, at)
where a; 1= {a§m)}%:1. At the same time, each agent m receives a local reward Rgm) = R (54, a4, 8141)
from the environment for this action-state transition. Throughout the MMDP, each agent m has access to
only the global state {s;}; and its own actions {agm)}t and rewards {Rgm)}t. The goal of policy evaluation
in MARL is to evaluate the following value function associated with all the local policies 7 := {7(™}M_, for
any global state s.

+oo 1 M

V7(s) = E[th(ﬂ Z Rgm)) ‘so = 8,7‘(’]. (1)

t=0 m=1
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A popular algorithm for policy evaluation in MARL is the decentralized TD(0 m m Specifically,
consider a popular linear function approximation of the value function Vp(s ), where 6 € R?
contains the model parameters and ¢(s) is a feature vector that corresponds to the state s. In decentralized
TD(0), each agent m collects a single Markovian sample {st,ag ™) ) St41, R( )} at time ¢ (a; (m) ~ ™) (),
Spa1 ~ P(-|sg, aq), R,Em) = R"™)(s;,a;,5,,1)) and updates its own model parameters Gt( ™) with learning rate
a > 0 as follows.

07 = 3 U™ + (A0 +5™), (2)
m’' €N,

where U corresponds to a doubly stochastic communication matrix, each agent m only communicates with
its neighborhood N, and A; = ¢(s;)(vd(s141) — d(se)) T, b™ = R(m)qﬁ(st). The above update rule applies
the local TD error to update the parameters and synchronize the parameters among neighboring agents
through the network. It can be inferred that 0§m> obtained by this decentralized TD(0) algorithm is e-close
to the optimal solution with both sample complexity (the number of required samples) and communication
complexity (the number of communication rounds) being O(e™* + /M /e(1 — a3) 1) In(e™1).

3 Two-Timescale Decentralized TDC for Off-Policy Evaluation

3.1 Centralized TDC

In this subsection, we review the centralized TD with gradient correction (TDC) algorithm
. In RL, the agent may not have enough samples that are collected following the target policy .
Instead, it may have some data samples that are collected under a different behavior policy 7. Therefore, in
this off-policy setting, the agent would like to utilize the historical data to help evaluate the value function
V7™ associated with the target policy 7.

In [Sutton et al.| (2009), a family of gradient-based TD (GTD) learning algorithms have been proposed
for off-policy evaluation. In particular, the TDC algorithm has been shown to have superior performance.
To explain, consider the linear approximation Vy(s) = 6T ¢(s) and suppose the state space includes states
81, ..., 8, we can define a total value function Vp := [Vp(s1), ..., Va(sn)] . The goal of TDC is to minimize the
following mean square projected Bellman error (MSPBE).

MSPBE(6) := E,, ||Vs — IT™ V3| %,

where pp is the stationary distribution under the behavior policy m,, T™ is the Bellman operator and
II(V) := argminy, ||Vy — V||2 is a projection operator of any state value function V' : S — R onto the space of
linear value functions {Vy : Vy(s) = 07 é(s)} Given the i-th sample (s;, a;, $i11, R;) obtained by the behavior
policy, we define the following terms

prim TlS) R, Av = pi(s)(9(sie) — Bs) T

my(a;]s;)

By = —ypip(siv1)d(si) ", Cii=—o(s:)d(si) ", (3)

where p; is referred to as the importance sampling ratio. Then, with learning rates «, 8 > 0 and initialization
parameters 0y, wy, the-two timescale off-policy TDC algorithm takes the following recursive updates for
iterations t =0,1,2, ...

9t+1 = Qt + Q(Atgt + bt + Btwt),

4
U}t+1 = W¢ + ﬂ(Atgt + bt + tht)' ( )

(TDC): {
[Xu et al] (2019); Xu & Liang| (2020) study slight variations of the above TDC algorithm by using projection
and minibatch technique respectively, and obtain that both variants obtain an e-approximation of the optimal
model parameter * = —A~1b (A :=E,, [A;], b:=E,, [b;]) with sample complexity O(e ! Ine™1).

Sun et al](2020) does not report communication complexity, so we calculated it based on their finite-time error bound in
proposition 2.
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3.2 Decentralized Mini-batch TDC

In this subsection, we propose a decentralized TDC algorithm for off-policy evaluation in MARL. In the
multi-agent setting, without loss of generality, we assume that each agent m has a target policy =("™) and

its samples are collected by a different behavior policy wlgm). In particular, if agent m is on-policy, then we

have Wém) = (™) In this multi-agent off-policy setting, the agents aim to utilize the data collected by the
behavior policies 7, = {m™ }2_
= {W(m)}%:l'

However, directly generalizing the centralized TDC algorithm to the decentralized setting will encounter
several challenges. First, the centralized TDC in eq. consumes one sample per-iteration and achieves
the sample complexity O(e~!loge™!) Xu et al. (2019)). Therefore, the corresponding decentralized TDC
would perform one local communication per-iteration and is expected to have a communication complexity
in the order of O(e~!loge™1), which induces large communication overhead. Second, in the multi-agent

1 to help evaluate the value function V™ associated with the target policies

off-policy setting, every agent m has a local importance sampling ratio pgm) = W(m)(az(.m) lsi)/wém)(agm)|si).
However, to correctly perform off-policy updates, every agent needs to know all the other agents’ local
importance sampling ratios in order to obtain the global importance sampling ratio p; := H% 1 pgm).
To address these challenges that are not seen in decentralized TD(0) and centralized TDC |, we next propose

a decentralized TDC algorithm that takes mini-batch stochastic updates.

To elaborate, note that p; can be rewritten as

pz—:exp( T lnp(m))

(m)

Therefore, all the agents just need to obtain the average 37 Z 11np;, which can be computed via local

communication of the logarithm-ratios {ln pi )}m:1 for L rounds. Specifically, every agent m initializes
(m)

,?){Z-’Tg) =1Inp, ~ and for iterations £ =0,...,L —1 do
= Y Unmdly, (5)
m’' €Ny,
(Output) : Z)\?n) = exp(M - ,Bme)) (6)

In Corollary (see the appendix), we prove that all of these local estimates { o }m , converge exponentially
fast to the desired quantity p; as L increases. Then, every agent m performs the following two-timescale
TDC updates

(t+1)N-1
O = > Unat™ + 5 D (A0 5™ + BMul™), (7)
m’'ENp, i=tN
3 (t+1)N—1
wil = Y Unwef™ + 5 3 (A0 5™ + Ca™), (8)
m’'ENp, i=tN

where Agm), Bgm),ggm) are defined by replacing the global variables p; and R; involved in A;, B;, bgm) (see
eq. ) with local variables ﬁgm) and RZ(-m) respectively. To summarize, every TDC iteration of Algorithm
consumes N Markovian samples, and requires two vector communication rounds for synchronizing the

parameter vectors 0(m) wgm), and L scalar communication rounds for estimating the global importance

sampling ratio ({p z :i=1tN,...,(t+1)N — 1,m € M} are shared in the ¢-th communication round). We
summarize these update rules in Algorlthm i Moreover after the decentralized TDC updates, the agents
perform additional T local averaging steps to reach a global consensus on the model parameters.
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Algorithm 1 Decentralized mini-batch TDC.

Input: Batch size N, iterations T,T", learning rates «, (3.

Initialize: 6™,

w(()m) for all agents m € M.

for iterationt =0,1,. —1do
Each agent collects N Markoman samples and computes their local importance sampling ratios p( m),
for communication round ¢ =0,1,...,L — 1 do
for agent m € M in parallel do
Communicate f){l?) via eq. for the N samples i = tN, ..., (t+1)N — 1.
end
end

for agent m € M in parallel do

Agent m estimates global importance sampling ratios ﬁgm) via eq. fori =tN,...,(t+1)N —1,
and then performs the updates in eqgs. and .

end

end

for iteration t =T, T+ 1,..., T+ T —1do

for agent m € M in parallel do

| 0T =S en, Unmr 0™

end

end

Output: {9T+T’

4 Finite-Time Analysis of Decentralized TDC

In this section, we analyze the finite-time convergence of Algorithm[I} Denote jir, as the stationary distribution
of the Markov chain {s;}; induced by the collection of agents’ behavioral policies m,. Throughout the analysis,
we define the following notations.
A=En[4), Bi=Ex[B], O:=Eq[Gl, b= 5 Ty 1" b: =Er, ]
t = J\I Zm 1 99,’/)? 0" = 7A71b7 wt =-C" (Aef + b)7
where E,, denotes the expectation when s; ~ pr, , agm) ~ wém)(st) and s¢11 ~ P(|st,ar), A;y, B, C; are
defined in eq. with exact global importance ratio p;, 8" is the optimal model parameter, and wj} is the
optimal auxiliary parameter corresponding to ; . It is well-known that the optimal model parameter is
* = —A~'pXu et al.| (2020b); Xu & Liang| (2020). We make the following standard assumptions.

Assumption 1. There exist constants v > 0 and ¢ € (0,1) such that for all t > 0,

Sug drv (Pﬂ'b (St | S0 = 8) 3 uﬂb) < V(Stv (9)
se

where dpy denotes the total-variation distance.
Assumption 2. The matrices A and C are invertible.
Assumption 3. The feature vectors satisfy ||¢(s)]| < 1,Vs.
Assumption 4. There exist Ryax, Pmax > 0 such that f(or> allm € M: max; 4, R(m )(s a,s") < Rmax and
7™ (a

(m)
5) denotes the global sampling importance

maxg ,(m) p(m)(s,a(m)) < Pmax where p("”)(s,a<"“’)) = T (T ]s)
b

ratio .

Assumption 5. The communication matriz U is doubly stochastic, (i.c., the entries of each row and those
of each column sum up to 1.) , and its second largest singular value satisfies oo € [0,1).

Assumption [I| has been widely adopted in the existing literature Bhandari et al.| (2018); Xu et al.| (2019);
Xu & Liang| (2020)); [Shaocong et al.| (2020} [2021)). It holds for all homogeneous Markov chains with finite
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state-space and all uniformly ergodic Markov chains. Assumptions [2] - [ are widely adopted in the analysis
of TD learning algorithms Xu et al (2019); Xu & Liang| (2020). In particular, Assumption [2] implies that
AL = —Amax(ATC7LA) > 0, A2 := —Apax(C) > 0 where \pax(C) denotes the largest eigenvalue of matrix C.
Assumption [3] can always hold by normalizing the feature vectors. Assumption ] holds for any uniformly

lower bounded behavior policy, i.e., inf(y 4 m) Wém)(s, a) > 0, which ensures that every state-action pair (s, a)
is visited infinitely often. Assumption [5|is standard in decentralized optimization |Singh et al.| (2020); [Saha|
and TD learning [Sun et al| (2020); Wang et al.| (2020). o5 is an important measure that reflects
communication topology. For example, densely connected network tends to have smaller o5 than sparse
network.

We obtain the following finite-time error bound as well as the sample complexity (the number of required
samples) and communication complexity (the number of communication rounds) for Algorithm [1] with
Markovian samples.

Theorem 1. Let Assumptions [IH{ hold. Run Algorithm . for T iterations with learning rates o<
min{O(B), O(:72 2}, B < O(1), batch size N > max{O(1), O(2)} and L > O( nM+M1“ max ) (see eq. 1)
2

(@ for the full expressions ). Then, we have the following convergence rate (see eq. (@) for its full
expression,)

0171 < (1= 2 (- o - i)+ 0+ ) o
6 0 o =t Na M)
Furthermore, after T iterations of local averaging, the local models of all agents m = 1,..., M has the following

consensus error (see eq. for its full expression) :

M4Ba  MpBaok! 42T>
(1 — 02)2 1-— g9 ’

E[l052r, — 0rl)%) < 03701+ (11)

Consequently, by choosinga:@(l =2), B=0(1), T—O(‘/?_h;;_ ), N = (9(6(1 02)) L= O(\(TI:;P +
1%72), T — (9(1_102 In G(TM@))’ we obtain that ]E(||0§,”:_)T, — 0*||?) < € for all m. The overall commjfﬁzcam?n
Mlne” )

1—0o2

complexities for synchronizing Gt(m) and imporance sampling ratio p are respectively T +T' = (9(

and TL = (’)((‘gg};sl + (17]\52)2) In 6(111102))' The total sample complexity is NT = (’)(%)

The above theorem shows that our decentralized TDC achieves the sample complexity O(E]\(/Ill—g)) which, in

the centralized setting (M = 1, g5 = 0), matches O(e ' Ine 1) of centralized TDC for Markovian samples
Xu et al|(2019); [Xu & Liang] (2020) and matches the theoretical lower bound O(e™!) given in Kaledin et al.
(2020) up to a logarithm factor. In addition, the sample complexity is proportional to M, which matches the

theoretical lower bound of decentralized strongly convex optimization in|Scaman et al.| (2017). Importantly, the
\/7 ln [

communication complexity (’)( ) for synchronizing 9 ) is substantially lower than the communication

complexity (’)(( + %) lne ) of decentralized TD(0) [Sun et al.| (2020 Intuitively7 this is because
our algorithm adopts mini-batch sampling that significantly reduces the communication frequency, since
communication occurs after collecting a mini-batch of samples to compute the mini-batch updates. Moreover,
the communication complexity has a logarithm dependence Ine~! on the target accuracy, and this matches
the theoretical lower bound of decentralized strongly convex optimization in |[Scaman et al| (2017)). Note
that both communication complexity and sample complexity decrease with smaller o5 > 0. Hence, the
communication matrix U can be selected with minimum possible o3, under network topology constrcunt in
practice. In addition, our stepsizes o = (9( ! \/12) and 5 = O(1) do not scale with e. Although « can be small

when 03 ~ 1 and M is large, it is much larger than o = min [O(e), O(/57(1 — 02))] in decentralized TD (0)

M
(2020) with small e.

2Since on-policy evaluation does not involve importance sampling ratio p, we only compare the communication complexity

for synchronizing Qfm) which is involved in both on-policy and off-policy evaluation.

3a = min [O(e),@(, /71— 02))] is obtained by letting the convergence rate in proposition 2 from (2020) to be

smaller than e.
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Taking a deeper look, Theorem (1| shows that the average model 7 converges to a small neighborhood
of the optimal solution #* at a fast linear convergence rate that matches the convergence rate of
centralized TDC [Xu et al.| (2019); Xu & Liang| (2020). In particular, the convergence error is in the order of

L/45T
O(£ + %Tz), which can be driven arbitrarily close to zero by choosing a sufficiently large mini-batch size

N and communication rounds L (with T fixed), and choosing constant-level learning rates a, 5. Moreover,
the T” steps of extra local model averaging further help all the agents achieve a small consensus error at
a linear convergence rate . Egs. and together ensure the fast convergence of all the local
model parameters. We want to point out that the T local averaging steps are critical for establishing fast
convergence of local model parameters. Specifically, without the T” local averaging steps, the consensus error
E[||0(Tm) — 67[|*] would be in the order of at least O(1), which is constant-level and hence cannot guarantee
the local model parameters converge arbitrarily close to the true solution.

Proof sketch of Theorem The proof of the theorem is a nontrivial generalization of the analysis of
centralized off-policy TDC to the decentralized case. Below, we sketch the technical proof and elaborate on
the technical novelties.

e Step 1. We first consider an ideal case where the agents can access the exact global importance sampling
ratio p; at iteration ¢. In this ideal case, every agent m can replace the estimated global importance
sampling ratio ﬁgm) involved in Agm), Bi(m), ng) in the update rules and by the exact value p;
(so Agm), Bgm), 35"” become A;, B;, by") respectively) . Then, with the notations defined in Table|l|in
Appendix [A] the averaged update rules and become

515+1 =0, + a(gtgt +§t —+ Etﬁt)7 (12)
Wiy =Wy + B(Avtgt b+ ét@t), (13)

This can be seen as one step of centralized TDC. Hence, we can bound its optimization error terms
E{||@i41 —w;|?] and E[[|f+1 — 6*[1?].

o Step 2. Wereturn to Algorithmand bound its optimization error terms E ||| w41 —wj, 4 [|*] (by bounding
E[|wig1 — wy||?] first) and E[||6;41 — 6*[|?]. This is done by bounding the gap between the centralized
updates and (with exact p¢) and the decentralized updates and (with inexact p;). The
key is to establi/s\(h ()Jorollary which strategically controls the gap between the inexact global importance

sampling ratio p,""’ and the exact value p;. Such a challenge in bounding the importance sampling ratio
gap is not seen in the analysis of decentralized TD(0) and centralized TDC.

To elaborate, note that the locally-averaged importance sampling ratios ﬁé?) in eq. exponentially

converges to the value In p;. However, the initial gap |In pgm) — In p¢| can be numerically large since pgm)

may be a numerically small positive number. To avoid such divergence issue, our proof discusses two

complementary cases. Case 1: the quantity pmin := min,,caq pgm) € [02L / 2, Pmax). In this case, the proof is

straightforward as the initial gap is bounded. Case 2: the quantity pmin € (0, 02L / 2]. In this case, we show

~(m)

that the locally-averaged logarithm-ratio pterL is below a large negative number (’)(linm‘“) < 0 (See eq.

~(m)

). which implies that both the global importance sampling ratio p; and its estimation p,"" are close

to zero. In both cases, {ﬁ%m)}%ﬂ converge exponentially fast to p; as L increases. This prove eq. 1)
To the best of our knowledge, this technique for bounding the estimation error of the global importance
sampling ratio has not been developed in the existing literature.

e Step 3. Finally, we prove the consensus error . Although the consensus error exponentially decays
during the T extra local average steps in Algorithm [1} it is non-trivial to bound the initial consensus
error ||[AO7 | r of the T” local average iterations (see eq. (34))), which is caused by the T decentralized
TDC steps. To bound this error, note that each decentralized TDC step consists of both local averaging
and TDC update, which makes the consensus error ||[AO;||r diminishes geometrically fast with a noise
term Z%Zl 1hm ]l (see eq. ) Such a noise term is induced by the TDC update and hence its bound
depends on both the consensus error and the model estimation error in eq. . We need to apply these
correlated bounds iteratively for T iterations to bound the initial consensus error ||A©7| p.
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5 Experiments

5.1 Simulated Multi-Agent Networks

We simulate a multi-agent MDP with 10 decentralized agents. The shared state space contains 10 states and
each agent can take 2 actions. All behavior policies are uniform policies (i.e., each agent takes all actions with
equal probability), and the target policies are obtained by first perturbing the corresponding behavior policies
with Gaussian noises sampled from A(0,0.05) and then performing a proper normalization. The entries of
the transition kernel and the reward functions are independently generated from the uniform distribution on
[0,1] (with proper normalization for the transition kernel). We generate all state features with dimension 5
independently from the standard Gaussian distribution and normalize them to have unit norm. The discount
factor is v = 0.95.

We consider two types of network topologies: a fully connected network with communication matrix U having
diagonal entries 0.8 and off-diagonal entries 1/45, and a ring network with communication matrix U having
diagonal entries 0.8 and entries 0.1 for adjacent agents. We implement and compare two algorithms in these
networks: the decentralized TD(0) with batch size N = 1 (used in (2020)) and our decentralized
TDC with batch sizes N = 1,10, 20,50,100. Note that the original decentralized TD(0) is simply eq.

(m) =

with setting w; and p; = 1 in the definition of Agm)., Bgm) and ng), which only works for on-policy

evaluation. To adapt decentralized TD(0) to off-policy evaluation, we simply use ﬁgm>

computed by eqs.
and with L = 3.

Effect of Batch size: We test these algorithms with varying batch size N and compare their sample and
communication complexities. We set learning rate o« = 0.2 for the decentralized TD(0) and « = 0.2 * N,

B =0.002 % N for our decentralized TDC with varying batch sizes N = 1,10,20,50,100. Both algorithms

use L = 3 communication rounds for synchronizing ﬁﬁ’"). All algorithms are repeated 100 times using a fixed

set of 100 MDP trajectories, each of which has 20k Markovian samples.

We first implement these algorithms in the fully connected network. Figure [1| plots the relative convergence
error ||0; — 6*||//0*|| v.s. the number of samples (tN) and the number of communication rounds () . For
each curve, its upper and lower envelopes denote the 95% and 5% percentiles of the 100 convergence errors,
respectively. It can be seen that our decentralized TDC with different batch sizes achieve comparable sample
complexity to that of the decentralized TD(0), demonstrating the sample-efficiency of our algorithms. On the
other hand, our decentralized TDC requires much less communication complexities than the decentralized
TD(0) with N > 10 , and the required communication becomes lighter as batch size increases. All these
results match our theoretical analysis well.

_ 1.007 — Decentralized TDC(N=1) _ 1.0 — Decentralized TDC(N=1)
* —— Decentralized TDC(N=10) * 0.8 ., —— Decentralized TDC(N=10)
S 0.751 —— Decentralized TDC(N=20) D —— Decentralized TDC(N=20)
= | —— Decentralized TDC(N=50) =06 —— Decentralized TDC(N=50)
?D 0.501 \ —— Decentralized TDC(N=100) ?D —— Decentralized TDC(N=100)
| Decentralized TD(0)(N=1) I 0.4 Decentralized TD(0)(N=1)
i 0.25 |§ —
- —0.2
0.001_ : , , : , , , , i
0 5000 10000 15000 2000¢C 0 50 100 150 200
number of samples number of communication rounds

Figure 1: Comparison between decentralized TDC with varying batch sizes and decentralized TD(0).
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We further implement these algorithms in the ring network. The comparison results are exactly the same
as those in Figure [1f since the update rule of 8; does not rely on the network topology under exact global
importance sampling.

Effect of Communication Rounds: We test our decentralized TDC using varying communication rounds
L =1,3,57. We use a fixed batch size N = 100 and set learning rates a = 5, § = 0.05, and repeat each
algorithm 100 times using the set of 100 MDP trajectories. We also implement the decentralized TDC with
exact global importance sampling ratios as a baseline. Figure |2 plots the relative convergence error v.s. the
number of communication rounds (t) in the fully-connected network (Left) and ring network (Right). It can
be seen that in both networks, the asymptotic convergence error of the decentralized TDC with inexact p
decreases as the number of communication rounds L for synchronizing the global importance sampling ratio
increases. In particular, with L = 1, decentralized TDC diverges asymptotically due to inaccurate estimation
of the global importance sampling ratio. As L increases to more than 5, the convergence error is as small as
that under exact global importance sampling.

Fully connected network Ring network

1.001 —— Decentralized TDC(exact p) 1.001 —— Decentralized TDC(exact p)

*: —— Decentralized TDC(L=1) *: —— Decentralized TDC(L=1)

@ 0.751 | —— Decentralized TDC(L=3) @ 0.75 —— Decentralized TDC(L=3)

§ “ —— Decentralized TDC(L=5) § “ —— Decentralized TDC(L=5)

* ‘ Decentralized TDC(L=7) * \ Decentralized TDC(L=7)

o 0.50 o 0.507 |

| |
1D 0.25{ '\ —— I 0.25 LE____/___——

200 0 50 100 150 200
number of communication rounds

0 50 100 150
number of communication rounds

Figure 2: Effect of communication rounds L on asymptotic convergence error.

We further plot the maximum relative consensus error among all agents max,, ||9£m) —0,)1/]16"|| v.s. the
number of communication rounds (¢) in the fully-connected network (Left) and ring network (Right) in
Figure 3] where the tails in both figures correspond to the extra 7" = 20 local model averaging steps. In both
networks, one can see that the consensus error decreases as L increases, and the extra local model averaging
steps are necessary to achieve consensus. Moreover, it can be seen that the consensus errors achieved in the
fully connected network are slightly smaller than those achieved in the ring network, as denser connections
facilitate achieving the global consensus.

Fully connected network Ring network

*: —— Decentralized TDC(exact p) : *: —— Decentralized TDC(exact p) :
o) —— Decentralized TDC(L=1) i o) —— Decentralized TDC(L=1) i
= 0.21 —— Decentralized TDC(L=3) ! = 0.2 —— Decentralized TDC(L=3) i
|g —— Decentralized TDC(L=5) i |g —— Decentralized TDC(L=5) i

| Decentralized TDC(L=7) ! | Decentralized TDC(L=7) !
b~ —_—— i 1 b~ - i 1
gh 0.1 Local averaging starts i \E’“ 0.1 ‘ Local averaging starts |
) | : ) | -

g g

€ 0.0 - € 00 !

200 0 50 100 150 200
number of communication rounds

0 50 100 150
number of communication rounds

Figure 3: Effect of communication rounds L on consensus error.
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s X X BV

Figure 4: Two-agent cliff navigation. (“S”, “X”, “D” denote starting point, cliff and destination respectively.
The optimal path is shown in red.)

_ ‘ —— Decentralized TDC(N=1) _ i —— Decentralized TDC(N=1)

* —— Decentralized TDC(N=10) * Decentralized TDC(N=10)
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° —— Decentralized TDC(N=100) . Decentralized TDC(N=100)
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o
o
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o
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0 5000 10000 15000 20000 0 50 100 150 200
number of samples number of communication rounds

Figure 5: Results on two-agent cliff navigation problem.

5.2 Two-Agent Cliff Navigation Problem

In this subsection, we test our algorithms in solving a two-agent Cliff Navigation problem in
a grid-world environment. This problem is adapted from its single-agent version (see Example 6.6 of
). As illustrated in Figure |4 two agents start from the starting point “S” on a 3 x 4 grid and
aim to reach the destination “D”. Here, global state is defined as the joint location of the two agents, and
there are in total (3 x 4)? = 144 global states. In most states, an agent can choose to move up, down, left or
right by one step and receives —1 reward. However, once an agent falls into the cliff “X”| it will return to the
starting point “S” and receive —100 reward. When an agent reaches “D”, it will always stay at “D”, and
receives 0 reward if the other agent also reaches/stays at “D”, or receives —0.5 reward otherwise. If an agent
is not at “X” or “D” and selects a direction that points outside the grid, then it stays in the previous location
and receives —1 reward.

We apply the aforementioned algorithms with different batchsizes N to solve this problem. The hyperparam-
eters and the ways to generate behavior policy and target policy are the same as the previous simulation
experiment, except that the communication matrix U has diagonal entries 0.7 and off-diagonals 0.3. All
algorithms are repeated 100 times using a fixed set of 100 MDP trajectories, each of which has 20k Markovian
samples. Figure [5| plots the relative convergence error ||§; — 6*||/||/0*|| v.s. the number of samples (tN)
and the number of communication rounds () . We can see that compared with the decentralized TD(0),
our decentralized TDC achieve comparable sample complexities with different batch sizes and much lower

11
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communication complexities with N > 10 . Moreover, the required communication becomes lighter as batch
size increases. These properties are similar to those shown in the simulation and thus have generality.

X X
S1|S2|S3 (X X

Figure 6: The map for path finding problem. (“S17, “S2”, “S3” denote the starting points of the 3 agents.
“D17, “D2”, “D3” denote their destinations. “X” denotes an obstacle.)

—— Decentralized TDC(N=1) —— Decentralized TDC(N=1)
—— Decentralized TDC(N=10) —— Decentralized TDC(N=10)
401 —— Decentralized TDC(N=20) 401 —— Decentralized TDC(N=20)
—— Decentralized TDC(N=50) Decentralized TDC(N=50)
(

—— Decentralized TDC(N=100) —— Decentralized TDC(N=100)

value function of target state
value function of target state

201 Decentralized TD(0)(N=1) 201 Decentralized TD(0)(N=1)
0+ 01 A=
0 2000 4000 6000 8000 10000 0 20 40 60 80 100
number of samples number of communication rounds

Figure 7: Results on path finding problem.

5.3 Application to Path Finding Problem

In this subsection, we test our algorithms in solving a multi-agent path finding problem |Ma et al.| (2021)),
which has broad real-world applications including aircraft-towing vehicles [Morris et al.| (2016)), ware-house

and office robots [Wurman et al.| (2008]); [Veloso et al (2015)), and video games |Silver| (2005)); Ma et al.| (2017).
As illustrated in Figure[6] three agents start fron the points “S1”, “S2”, “S3” on a 10 x 10 grid and aim to
reach the destination “D1”, “D2”  “D3”, respectively. In most cases, an agent can choose to move up, down,
left or right by one step or stay and receives -0.075 reward. However, when an agent reaches its destination,
it always stay and receives 3 reward if all the agents reach their destinations, or receives 0 reward otherwise.
If an agent has not reached its destination and collides with an obstacle “X” or another agent, it receives -0.5
reward.

12
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We apply the aforementioned algorithms with different batchsizes N to solve this problem. The implementation
details are mostly the same as those of the previous two-agent cliff navigation problem, with the following
differences. (1) The behavior policy selects from all available actions uniformly at random, and the target
policy selects from available actions that avoid obstacles uniformly at random; (2) The communication
matrix U has diagonal entries 0.6 and off-diagonals 0.2; (3) We use o = 0.08 x N obtained by tuning while
B =0.002 x N is the same as aforementioned. (4) The feature vector of any state s (all the agents’ locations)

is ¢(s) = [pM(s), 0 (s), 3 (s)] where ¢(™ € {0,1}° is defined as follows: ¢)1m>(8) =1, @ém)(s) =1or
§m>(s) = 1 if and only if the m-th agent reaches its goal, is 1 step away from its goal, or is 1 horizontal step
and 1 vertical step away from its goal, respectively. q/)im)(s) = 1 if and only if the m-th agent has not reached

its goal and there is at least one obstacle or other agents in its 8 surrounding grids. ¢ém>(s) = 1 if and only if
the m-th agent has not reached its goal and collides with an obstacle “X” or another agent.

Figure plots the value function at the target state where all the agents reach the goal (i.e., the sum of entries
(01)1 + (01)6 + (04)11) v.s. the number of samples (¢/NV) and the number of communication rounds (t). We
can see that all the algorithms converge to the true value 3/(1 — ) = 60. Compared with the decentralized
TD(0), our decentralized TDC achieve comparable sample complexities with different batch sizes and much
lower communication complexities with N > 10. Moreover, the required communication becomes lighter as
batch size increases. These properties are similar to those shown in the simulation and thus have generality.

6 Conclusion

In this paper, we develop a sample-efficient and communication-efficient decentralized TDC algorithm for
multi-agent off-policy evaluation. Our algorithm synchronizes the local importance sampling ratios among
the agents and adopts mini-batch stochastic updates to save communication. In particular, it avoids sharing
agents’ sensitive local information. We prove that the proposed decentralized TDC algorithms achieve a
near-optimal sample complexity as well as an optimal communication complexity that improves over the
existing decentralized TD(0). In the future, we expect that our algorithm can serve as a fundamental
component in the design of advanced policy optimization algorithms for MARL.
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A Notations and Filtration
A.1 Notations to rewrite update rules in Algorithm [I]
We introduce the notations in Table [I| that will be used throughout our proof .

Table 1: List of notations

Notations Explanation
pi, Ai, Bi, C; (defined in eq. . These quantities of the i-th sample
b(m) = p; R(m)d)(sl) use exact global sampling importance ratio p;.
A(m) = plm)gb(si)(’ygb(slﬂ) B(si)) " Replace p; and R; in A;, B; (see eq. )
B = 5™ (si01)d(s:)) T with 2™ and R™ respectively.
B = MR g(s)) Replace p; in 5™ with p{™ (defined by eqs. dg[) and (]Eb)

Agents’ average model parameter.
wy and b; are defined similarly.
Minibatch average of global quantity.

00 = 47 St 0
T (t+1)N— 1
At = N Zl t]\;

F(m 1)N-1
AT = O A

Bt and Ct are defined similarly.
Average local quantity over the minibatch at the ¢-th iteration.

~ ~ =(m)

Bt(m)7 bgm) and b, are defined similarly.
zgtt}vN = i ij:lzgm) Average over both agents and minibatch.

A =E.,[Ai], B:=E,,[Bi]

C .= Eﬂrb [Cl], E : :Eﬂb [Bl]

Expected quantities.

- =—-A"Tp The optimal model parameter
—C~1(Ab; +b) The optimal auxiliary parameter corresponding to ;.
|A||F = (Z” A?ﬁj)l ’ Frobenius norm.

Then, by averaging the update rules and over m, we obtain the following update rules of the model
average 0;, W;.

M ~(m)  _
« m)p(m) | 7 (m)_ (m)
Orin =01+ - mz::l (A™0,™ +b,  + B w,™), (14)
Mo ~(m)  _
W1 + % Z ( Amgm LBy thgm). (15)
m=1

A.2 Filtration

Define the filtration F; = o ({sy, ap 1IN U {sin}). Then,
m) _
A, By, G 8™ By, A B, b € Firi/Fer 0,0, w™ W, w0 € FofFoor.

B Proof of Theorem [I]

Step 1: Bounding optimization error for ideal case. We first consider an ideal case where the agents

can access the exact global importance sampling ratio p; at iteration t. In this ideal case, every agent m can

replace the estimated global importance sampling ratio f)gm) involved in A,Em), Bfm)7 Egm) in the update rules

(7) and r the exact value p;. Then, with the notations defined in Appendix [A] the averaged update rules
(5

(14) and (15) respectively become egs. and as repeated below

§t+1 =0, + (l'(/Nltgt Jrit + étmf):

17
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ﬁ;t+1 =W + /3 (A"tgt +Et + étﬁf)

The aim of Step 1 is to bound the following optimization errors of w1, §t+1 obtained by the centralized
update rules and respectively.
E[||@e1 — wy %] F]

= |[@; — wi|* + 28 (@, — w}) "E[A0, e+ Cowy| ] +B*E[|| A0, b+ Cowe||°| 7], (16)

(I) (I1)

E[||041 — 0*|1%| 7]

— |8 — 6% |1% + 20 (8, — 6%) "E[A,8, + by + Byw,|F] +a>E[|| A8, + b, + Bwy ||| 7] - (17)

(I11)

(Iv)
The above four terms (I)-(IV) are respectively bounded below.

() = (we - w:)TE[;{t@t +be + 6'tﬁt|-7:t}
D 2@, — wi) TE[Cy — C|F] @ — w}) + 2@, —w}) T C@, — wi) + 20w, — wi) T
E[(A; — C,CT1A)f; + b, — C,C7 | F]

—

(i) - 3 =
< 2||E[Ci — C|F] || pl[@e — wi]|* = 22a][@, — wi||* + Aol —w |2 + el Lo Cio ||| 7]

3 ~ o~ 2 —= L2 3 ~ o~ 2 w12
+ 55 Bl A = GO A [ | 7] [16: — 67" + TE[[| A - GO Al | 7] |0

(i) AV prax 2 9602, (v+1) 1N\2,,= 2 2
< (qprrmess = o) [ — wp |* + om0 (1 =) ([0 - 0% + [l07* + R 18
= (N(l 5y 2 e = wi "+ Ma(l—9) U (N6 =717+ 107" + Rina) (18)
where (i) uses the notation that w; = —C~1(A40; + b), (ii) uses Aa = —Amax(C), the inequality that
|Az|| < ||Al|r||z|| for any matrix A and vector = , and the inequality that 2a] as < 0~ Y|a1 > + olaz||? for
any aj,az € R? and o > 0, and applies Jensen’s inequality to convex functions || - || and || - ||* and uses eq.

(44]), (iv) uses eqs. and ([48).
(IT) = ]E[HE@ b+ @@HQ\B]
YE[||(A, — CLC™ A) (@, — 07) + (A — CrC A)0* + by + Co(wy — w)) — CC|*| ]
(i) - - _
< 4E[|| A — GO A | R0 — 6717 + 4w — w2
+AE[|| A, — C,CT A% | F 16| + 4E[|[b — C.O~ 0| | F]

(1) 128p2 . (v +1) 1\2, - 2
< 22%Pmax VT 7) (4 ) b, — 0%||2 + |0%||> + R? 4w, — w? 1
< Ry (U xy) (=01 1071 + Ri) + 4w — wf| (19)
where (i) uses the notation that w} = —C~'(Af; + b), (i) uses || S r_, axl? < 43 5_; llax|? for any

ai,as,a3,a4 € R and eq. , and ||Az| < ||A| r|lz| for any matrix A and vector z , (iii) uses eqs. (47)
and .

(IT1) = (8, — 0%) "E[A8, + by + Bywy| ]
Y28, — 0*) "E[(A, — B, A— ATCTIA) (G, — 0*) + ATCLA(®D, — 07)
+ (A — B.C A — ATCTY A" + By(w, — w}) + by — b— (B, — B)C'b|F]

18
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Q9 [||A, - B.o A ATC A|| R [, -

18 — 0%||* + M1[8: — %[> + || Be(w; — wi)||*
4 ~ ~ = ~
+ 5Bl A - B.oTM A~ ATCTR AP0 + [[be — || + [|[(B: — BYC™b|*| )

(#) 64p?nax(y+1) Pmax 7 * |2 4pr2nax — (|2
< ( T (1+ © ) - \)|[f: -6 + e~ w |
32pr2nax(y + 1) Pmax % PmaxBmax
+ N)\l(l—é) <4<1+ )\ ) ||0 || JrRmatx )\2 ) (20)

where (i) uses the notations that w; = —C~!(Af; +b) and that b = —Af*, and the relation that C — B = AT,
(ii) uses the notation that A\; = —Amax(ATC~1A) and the inequality that 2a{ as < o= t|a1||? + oljaz|? for
any al, az € R? and o > 0, and applies Jensen’s inequality to the convex functions || - || and | - ||?, (iii) uses

eas. (0), (2). (3), (@3), (@E) and (@)
(IV E[|| A8, + b + B |’ | 7]
VE[||(A; — B.C A) (@, — 0°) + by — b+ By (W, — w})
+ (A — BiC A— ATCT A" — (B, — B)C0||°| 7

(41) ~
< 10E[|| A

I+ |1 BC Al F|[Ee — 7| + B[ A, - Bic—ta— aTC Al A o

+5E[[[be — bl[°[ 7] + SE[|| B[ [ 7] w0 [11B: = Bl |Fl|lc o

(i47) max o .
< 407 (14 222) B = 0+ S0 — i |

160pmax(y+1) Pmax 2
N(1—0) (1+ Mo ) (

9*

T R 1)

where (i) uses the notations that w; = —C~1(Af; +b) and that b = —AH* and the relation that C — B = AT,

(ii) wses [|Az| < \ \ | for dny matrix A md vector z and akHQ < sz 1 llag||* for any
ar € R? and eqs. and . (iii) uses eqs . D and and (1 + p2,./7\3) <
(1 + pmax/A2)?. Substltutlng the above terms . into egs. 1 i and glves the followmg upper

bounds of E[Hwﬂ_l — wt || |]:t] and E[||9t+1 — G*H ’F
[Hwt+1 —wi? |]:t]

< [+ 28 (srPm ) + 48%) [ - wi |

N{I-9)
64p80, (v + 1) 38 4 287 (17, — 01 + 16°] + B2
e (14 5) (52 +262) (18— 071 + 1071 + )
® A 32082 (v + 1 1N\2 = .
2 (1= 02 g P+ 2 D (1 N -4 10+ R). (22
where (i) uses N > 8”@"“;‘) andﬁ<mln(>‘82,)\12)

E[||0e1 — 07127
2
< (1 n 128apz . (v + 1) (1 N pmax)2

201 + 400203, (1 + pmax) )[e. - o’

N(1-19) A2 A2
8 — * 640ppax (v +1) Pmax * Pmaxmax
+ ozpfnax()\*l + 5a> ||wt —wy ||2 + m@(l 4 [ma ) H9 || +R2 4+ %)
160a2p12nax(y+ 1) Pmax 2 * 2
N(1—4) (1552 ) (e + R

(1) 2 2
(1 _ L)ﬂ) ||9t _ Q*H I 130 pimax Hwt _ *”2 4 224apiax (v +1) (1 4 Pmax

X v+ Rt =9 ) 407+ 22+ 1),

(23)

19



Under review as submission to TMLR

where (i) uses N > 71285‘2‘“(“1"_(15)“) (1+m)2,a§min [40 > (1+pm“)72, x| and 7”’"“’;2"‘“ < (1+p"‘a") +R2

max*
Pax

Step 2: Bounding optimization error of Algorithm [1] l. With the above upper bounds (22)) and ( .,
we derive the upper bounds of E[||[w;11 — w; ||| 7], E[|[We1 — wiyy ||| ] and E[[|e41 — 6% [|2|F¢] as follows.
E[|[@+1 — wi|?|F]

(1) 1 - N 6 _ ~ 2
< (1+W)E(”wt*wt“2‘ft)+ <1+ﬁT73) (Hwt*th }‘Ft)
(i) 6 — 28\ (- /”2) @ — w

< 5= i+ 2 D (14 1, 0 07+ )]
*MH\@% am g 5 5|7

’ 43206pm‘”‘(y+1) |2 €2 1 P2
1
NXo(1—4) ( + ) (18 — 6% 11> + 6% 11 + R,

S

U T _ T L 3 gem 2

UQEMmZ_l(”(At =A™ b —B7)|7]

(iv) BAa\ ,  427p2 . (v + 1) 1\2,

< _ _ * max - _ p*12 * 112 2

< (1= 0 Im = wi P e (1 ) (18— 6712 4 1677 + B
12805/ .
205 (16 ma (105711 + 1™ | + R 211+ B2 + 3 + B ). (24)
MAs

where (i) uses the mequahty that [ja; + a2H2 (1+a)|lar)|> + (1 + o7 az|/?® for any a;,as € R? and
o> 0, (11) uses eqs. , and . (iii) applies Jensen’s inequality to the convex function || - ||? and
uses f < 5, (iv) uses the condition that g < )\% which implies that 1 + le)—i% < 2, the inequality that

llar + (12”2 § 2||a1]|? + 2||az]||? for any a;,as € RY, and egs. , and (66)).
E[|[w; 11 *wf+1||2|]'-t]
(%)
< (1 —[3/(6A ] ])E[H@m —wi|P|F] + [1+2(3/(BA2) — V)]E[|Jwpyy — wi|?|F]
(i1) — 42 2 1 1
< 6/(8X2) [(1 — &)Hwt _ wzf||2 + 7BPmax (v + )(1 +

2
< s Tl Nty (1 5) (18— 671 + 16717 + B
1260, (16 max ([|65™ || + [w™ || + Rmasx)?[L + B(20max + 3)]% + R2 )}
MMy mem max
+ 0 A ~ 8| 7]
(1= DY e LD (1 LY (5,0 R
15802/

(m) (m) 2 2
L Vv (177315{(4(”90 [+ [lwg™ | + Rumax)*[1 + B(2pmax + 3)]*)

~(m)

~ 2
+ BMu™)| |7, (25)

M
2402 pm « 1 “(m) p(m)
o E[HM (A o™ +3,

V)

where (i) uses the inequality that ||a; + az||? < (1+ 0)||a1||2 + (1 + o071 az]|? for any a1, a2 € R? and o > 0,
(ii) uses eq. as well as the notation that w; = —C~1(Af; + b), (iii) uses B < &+ (thls implies that

20
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6/(BAa)—

W < 3) and egs. and . The above term (V) can be upper bounded as follows
S A 5" 4 B ey
=37 X (e 457 4 B >H 7]

=1

S

(i 1 o s
gzu«:[HM ((A™ — 26 + (b, =™+ (BI™ — By)w H 7]

1 Mo ~ ~ 2
‘M Z (Ategm) + b,(fm) + Btwgm)) H

7|
2 T(m e m ~(m) T(m oim D m T ¥ 5 —
< = DU E[(A - Ao + (b =5+ (B = Bow™) |’ ] + 2B(||Ab, + b+ Bewi|*| F)

6 L oy~ x(m) - -
< a7 2 BIIAT = Ao |+ 1lee = BN+ 1B = Bl ™ || 7]

Pmax n * — |2 160p12nax(1/+1) Pmax *
+2(402, 1+ % ) 8, — 07 ||” + 52| [0 — wi || + o3 (1+ T ) (10" [1* + )
(i )GJL/4

< 222 (20 mac (66" | + 6™ || + Rana)2[1 + B(20max + 3)|* + R )

+2(400max(1+pmdx) 6. — 07|

2 — *
+ 5pmaXHwt — Wy

0*

2 160p2 (v + 1) (1 n pmax)2(
N(1-19) Ao

where (i) uses the inequality that ||a; + as||? < 2[jai||? + 2[|az||? for any a;,as € RY, (ii) appheb Jensen’s

inequality to the convex function ||-||?, (iii) uses eq. |.D and the inequality that ||a; +as —|—a3H2 <3 Zk 1 lax]?

for any a1, as,as € R?, (iv) uses eqgs. . . 52)) and . Substituting the above inequality into eq.
yields that

1 R.))

E[|[@es1 — wiyq %] F]
Ao 120a2p% 5348p2 +1 172 192002p%
(17%+ Z{ima")llmfwﬂl%[ BPmax (v )(1 7) n O Pnax (1+
2

Pmax \ 2 5 k2
NAz(1=9) A2 BA3 A2 ) ]”‘)t ol
3840pmax(y+1) B 142 a2pr2nax Pmax 2 * |2 2
N(L—9) [AQ (HAQ) LEE (1+ o ) 13671 + R)
2550L/4 1202 pmax (m) (m) 9 o
+ S pe (8 ) mags (1051 + o™ |+ o) 211+ B 2pmae + 3) (26)
E[[|6:11 — 6%[°|F]
() 1 ~ . 6 _ ~
<(1+ W)E[et+1 — 0]+ (1+ o 3)E 11 — Buan| 7]
(1) 6—2a\ a . 13ap2 v 11 .
e LU o L e e LR
224apm X(V+1 Pmax 2
W O+ 2R+ 1) (1 55
SRS (A - Age 45 5+ B - Boul) |7
O[Al Mm:1 t t)Vt t t t t t
(ii) o . 18ap?,. . 30002, (v +1) oL Pmax | ?
< (1f7)|;atfa I e — | + gy (4lle I° + 2R2, + )(1+T2)
M
6
+

1 ~ ~(m)  _ ~ _
T B[N = Aem + b~ B + (B — B || 7]
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(i) al; 2 18ap? 2 300ap2,, (v+1) p 2
< - - max |75, _ 2% max * 2 max
< (1 )Het e, — e (4]9 FoR2 4 )(1+T2 )
18040”4 (m) (m) > 2, 2
+ 25002 (o0 e 1667 -+ 0™ -+ B[+ 5(2mas + 3+ R, (27)

where (i) uses the inequality that ||a1 +as]|? < (14 0)|lar||? + (1 + o7 1)||az||? for any a1,a; € R? and ¢ > 0,
(ii) uses egs. . and . iii) uses a < 1/A; and apphes Jensen’s inequality to the convex function
|- 1%, and (iv) uses the inequality that ||a; + a2 + as||? < 3Zk 1 lag||? for any a1, az,a3 € R? and then uses

eas. (0)-(2).
Taking expectation on both sides of egs. and and summing up the two inequalities yields that
E([|0er1 — 07)1%) + E([@e41 — wipq|?)

@ Bla 120000, 180pRa\p
S Y R ) L L

o[ PR TR (e 1) P (1 B e o)
S D (1) e (4 5) ] 1+
235;;2/4 (5+ 12‘;2;)5% 522 mua (1067 + 6™ + Runas) 2L+ B2 + 3
< (1= S0 R0~ 0717 + B — )] + ) (e Ry gy )

574805/ . .
+ e e (105" 11§ + R 2 [1+ (2 +3))

where (i) uses the conditions that N > %?T(VSD (1+ %2)2,

in (S2MA2 BN fde Bl fM B : : : : ~ -
a < min (230409& BT A3 T Zhe 4pmx). Tterating the inequality above yields the following

convergence rate of the optimization error E[|[w;+1 — wiy]|?|F:] and E[[|[0¢1 — 0%]1|F]

)

+ [[@wo — wg|1*)

(e~ 0| + [fwr

< (=) (oo

T—1
A\ =1 1600080705 (v + 1) P o
+;<1_ 6 ) [ Na(1—9) (1+ e )(||9 1+ Ri o +1)
57480y""

(m) (m) 2 21
L Tow Tglaﬂg(ll% |+ llwg ™ || + Rmax)~[1 + B(2pmax + 3)]

(i) A N _ w12 36000,6’pr2nax(y+ 1) Prmax . )
: (1_7) (10 =07 + I — wi?) + aNA (1 - 0) (1+ o ) (I16%]1% + B2, + 1)
57ABoL 9T . N
DTADE 27 e (106714 17 + P
al — 112 o . ,8 50_L/42T
(1‘71) (1B = *|I” + im0 — wiI?) + O(57= + 27— ) o9

where (i) uses the conditions that o < )\ and B < m which respectively imply that 1 — % > % nd
that 14 B(2pmax + 3) < /2. This proves eq. .

Step 3: Proof of consensus error ([11). Note that the local model averaging iterations can be rewritten

into the matrix-vector form as ©;y; = UO; where T <t <T + T’ and ©; = [0(1 0 cos Gt(M)]T. Hence, it
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can be derived from Lemma that

1AO7 1 |F = [|AUT O7||p = |UT AO7||r < 0} [|AO7|p. (29)
Hence, we only need to obtain an upper bound of the initial consensus error E[|AOr||?. Subtracting eq.
from the local update rule yields that for any 0 <t <7T — 1,

=(m)

M—1 T(m m
= o (A 4 b,

M + B w™)

O ~ B = > Un (0™ —8) +
m' €N,

@ g T s )
—— > (A" +b,  + B w™)).
m/=1,m'#m
This can be rewritten into the following matrix-vector form,

AOyp1 = UAO; + [hs hy;. .. sh] T

) ~ ~ ’ ’ ;(m/) ~ ’ ’
where h,, 4 L (A(m)e(m) + b + Bgm)wgm)) s Z%/ZLm/#m (Agm )et(m ) 4 b, + Bgm ),wt(m )).
The item 2 of Lemma implies that for any 0 <t < T — 1,

M M
188 1]l < 02l AB I F + 4| D [Bmll? < 0al| AB[F + D [[umll- (30)
m=1 m=1

Then, using eqs. — yields that

Z ol < 2

M
a(pmax +1) Z (16:™ = Oull + g™ =@ || + 10 — 0" || + [[@e — wi || + 1167 + [C~* (Af: + b))

M
L (20) 2pmax +2) S (105 + Rona + [08™ )
m=1

(i) M m m
< da(pma + (D2 (165 = Bull + o™ —wil)
m=1
max * * M max *
+M(1+ 2 L) 5, — 0| + M|w, — w; |+ =5 2lo |+ o) )

where (i) uses the notations that w; = —C~1(Af, + b), (ii) uses egs. , and . Hence, we obtain
that

-2

B(l1800l}) £ (1+ B )otB(laedk) + (1+ —— ) [(Z )]

—~

4802(1 + 03)

(i) 14 o2 — _
< 5 E(lAe}) + — (pmax+1>2E[2MZ (6™ = Bell? + ™ — %)
2 m=1
2pmax 7 * — * 4M2p2max *
4322 (14 222 (15, — 0P 4 i — i) + S50 + B, (31)
2

where (i) uses eq. and the fact that (u + v)? < (1 + o)u? + (1 + o~ 1)v? for any u,v,0 > 0, (ii)
uses (Y0, q)? < nd>; ¢ for any ¢; € R and n € NT. Similarly, we obtain from the update rule of

W, = [uzﬁl); wt@); o wt(M)]—r € RM*d and eq. that

1402 4802(1 + 02) Mm% m
E([AWi1][}) S—S2E(IAWHF) + =12 (pmax + VPE[2M Y (101 = B4l + ™ — w2
2 m=1
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AM?p2, .

221071+ P (32)

2pmax n * a5 *
022 (14 22 (18, — 7|2+ s — wf |P) +

Summing up egs. and yields that
E(|AO¢11]F + AW [I7)

(7<3) 1+03 9602(1 + 03)
-2

E(| A0 5 + | AW ) + (P + 1)°E[2M (A0, |3 + [|AW;]13)

1-— ag
2 2
+M2(1+ p;;a") ((1—0‘11) (160 - wp|?)
36000802, (v +1) /- Pmax\2 11 mnrz . o2 57480y 2! (m) (m) 2
aNXi (1 —9) <1+ Ao ) (HG I+ B + ) MMy mea/\)fl(”eo I+ llog™ "+ o) )

4M2p12nax * 2
+ 57107+ o)
(i) 2 + o3 192M?%a” 2Ppmax \2 (117 ge 12l —
< ZEEE(IA6u} + IAWIE) + Tt (14252 ) [ - 0|+ 0 — )
2828 M0\ (19412 4 B2 57450y "2 ™) 4 (™ :
(o g 0P o R 1) + SR ma (10571 ™)+ B)”) ] (39

where (i) uses eq. , and (i) uses (|0*| + Rmax)® < 2/0** + 2RZ,,, @ < m and N >

128pr211ax(y+1) Pmax 2
sy (1 25e)

Iterating eq. 1} yields the following convergence rate of the initial consensus error E(HA(—)TH%)

E(laer|F) < E(|AO7]E + [AWT|F)
(2+a§ 192M2a?
3 1-

2pmax ) 2
A2

3 i) * a5 * 282ﬂ 8M2pmax *
= (||HofeH2||w0fwo||2+(m2+ S0 ) (167 + R 1)
574805 42T
M,

T
< ) (18003 + [AWo]F) + =5 (puuant 1)1+

(m) (m) 2
mave (165" | + 0™ | + Runa)?|

M2a® /8 MBa2at L/agT
< ||A@0||F + HAWQHF +O{W(a +M2) + ﬁ]

M*Ba MpBaoy, /42T)

(]. - 0’2)2 1-— g9 ’

where (i) uses a < 5———5 = . dubstituting the above inequality into eq. proves eq. .
here (i < mefx+2 O(f3). Substituting the above i lity i (29) (11

Hyperparameter choice and complexities. To summarize, the following conditions of the hyperparame-
ters are used in the proof of Theorem [I} including those required by Corollary [2] and lemma [C-4]

(1)
< 0(1 + (34)

osmin (g (4 4) R e m s

50#(;:( +1) % %) = min{O(5), O(M™*(1 ~ 02))} (35)
B <min (}\2 m) =0(1) (36)
¥ (e S G (15 R P (1 ) st 0037 67
I 12In M + (ISHJ\ZJEH)) In proax O(l ﬁ{yz) (38)
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Under the above conditions, we choose the following hyperparameter values.
a=0M"?31-0y)),8=0(1)

T = i/\lne—l — O(w>

a\ 1—o09
JiT
N:fe:@(e(l_M@))

L =
Inoy

4 (m( 8 )+T1n2>+ 12In M + (8M + 10) In ppax :O<mlne—1 M )s <M1ne—1)

T\ 57 T (1—022 1-0, (1-09)

Ino,

-1 o (6—10(1 L Mbe Mﬁ@0§/42T))

~ Ino, (1 —09)? 1—o02
3.5 2
- mln (6710<1+ 1]\{ o + 10[]—\/102)> - O(l —102 ln(e(lj\—/faz)))'

Substituting these hyperparameters into egs. and implies E( |67 — 6| 2), IE(||9¥1)T, —07[*) < O(e),
SO IE(HQ(TTT, —0*?) < 2E(||0(T71)T, —0r|?) + 2E(||@r — 0*||*) < O(e). Therefore, the overall communication

complexity for synchronizing Him) isT+T = O(%‘jl), and the total sample complexity is NT =
MlIne !
0(6(1—02)2 ) '

C Supporting Lemmas

In this section, we prove some supporting lemmas that are used throughout the analysis of Algorithm

Lemma C.1. Regarding the terms defined in Appendiz[A] their norms have the following upper bounds.

lAille ATl 1 Al Al < 261, (30)
1Bill e, 1B e, | Belle, | Blle < prma (40)
IClle, [Cell s I < 1, (41)
191 55 1 1 1Bl 1] < e Rens, (42)
lC™H =23 (43)
Proof. Consider any two vectors u,v € R, we have that |uv | ||p = \/tr(vuTuvT) = |lu||||v]|. Therefore, by

Assumption [3] we obtain that
[AillF <pillg(si)llvd(si+1) = d(si)ll < pmax [V @(sia1) [l + [6(s0)ll] < 2pmax,
1Billr <vpill (siv )l ¢(si) | < pmax,
ICillr <llo(si)]* < 1,
1511 <piR™ 6 (50)]l < prmax Runa.

The proof for [|A"™ ||, [[6™]], etc. is similar.
On the other hand, by Jensen’s inequality, we obtain that

| (tFDN-1
1AllF = [Ex, [AdllF < Ex, [Aillr < 2pmax,  [Aellr < > Aillr < 20max-
i=tN
The proof for the other remaining matrices in egs. |j is similar by using the Jensen’s inequality.
Finally, we prove eq. . Note that —C =E,, (gb(sl)(,b(sl)) = 0 with Apin(—C) = —Amax(C) = A2. Hence,
[C7H = Amax (=C 1) = Agin(=C) = A3 =

min
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Lemma C.2. Suppose the MDP trajectory {s;,a;}i>0 s generated following a behavioral policy m, where

ay 2 {aim)}m. For any deterministic mappings Y : S x Ay x ... x Ay X § = RP*? such that |Y (s, a,s")||r <
Cy,Vs,s" € S,a™ € A, where a = {a™},,, we have

(t+1)N—1
) _ 2vC,

1 o . < 7Y
Bl 3, vesenal] -l 5ty
(t+1)N—1 ;

' . 8C2(v +1)
E[HN Y(Si,ai,si-&-l) _YHF’]:’E} Sm7

i=tN
where Y =EY (84, a4, 8i41)-

Note: A simplified version of the above lemma has been proposed and proved in |Xu et al.| (2020a)), where a;
and s;41 are omitted in the above inequality. We add a; and s;11 so that this lemma can be better applied

to the quantities A;, B;, C; and bgm) which rely on s; as well as a; and s;41. The proof logic is very similar
to that of [Xu et al.| (2020a) and thus omitted here.

Corollary 1. Regarding the terms defined in Appendiz[A] they have the following upper bounds.

E[|C; - C|lr|F] < % (44)
B8, - B3 7] < LoD ()
B - o7 < Lo st D ()
Bl - Gt a7 < 2t (14 LY’ )
B[[F - Gio o7 < Lomellmai 2 D (g, Ly’ (49
B[4 - Be A— ATo A 7] < Pl LD (1 fumsy® (19)

Proof. Let Y(s,a,s") = —vp(s,a)p(s)¢p(s) T in Lemma Then it can be checked that Y (s¢, at, $i41) =
By, Cy = pmas = SN Y (51,04, 8041) = Bi, and Y = B, Y (54, a4, 811) = B.

Applying Lemma to these equations proves eq. . The eqs. (44)) and can be proved in a similar
way.

Let Y(s,a,5") = p(s,a)p(s)[yo(s") — ¢(s)]T + vp(s,a)p(s')p(s)TC~tA. Then, it can be checked that
Y (si,ai,8i11) = A; — B;C71A, % Zl(-t:tll\;N_l Y (si,a;,8i41) = A — B;C~tA. Moreover,

”Y(S?av 5/)HF < PmaX('Y + 1) + 'YpmaXHC'il””AH < 2pmax + pmaX(Az_l)(meax) = 2PmaX(1 + pmaX/A2) = Oyv
Y =E.Y(si,ai,8i41) = A— BC'A=ATC'A.

Applying Lemma to these equations proves eq. . The equations and can be proved in a
similar way. O

Lemma C.3. The doubly stochastic matriz U and the difference matriz A =1 — ﬁll—r have the following
properties:

1. AU=UA=U— 4117

2. For any v € RM and n € Nt, |[UMAz|| < o} ||Az| (o2 is the second largest singular value of U ).
Hence, for any H € RM*M [ U"AH||r < o} ||AH| F
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Proof. The first item can be proved by the following two equalities.

1 1 1
AU=(1- 11T )U=U - 1170 =U - 117
v M v=vu M v=vu M
1 1 1
A=U(I--11T)=U~-=U11" =U - —11"
v U( d ) v MU v M
The proof of the item 2 can be seen in page 3 of |(Qu & Li| (2017]). O

Based on Lemma we obtain the following inexactness of importance sampling ratio estimation ;’3§m) ~ Py

Corollary 2. Under Assumption and choosing L > O(M), the estimation error of the inexact

Inoy
global importance sampling ratio ﬁgm) satisfies ZM (f)fm) Di )2 < 02L/4. Therefore, the following inequalities
hold.
M
L 4
S A0 A 32 AT~ AR < 4ok (50)
m=1 m=1
M
m m L/4
> 1B~ Bi Z [ (51)
m=1 m=1
M ~
P D Z i B < o R (52)
m=1
As a result, the following upper bounds hold.
1A e, | A < 20ma +2 (53)
1B e | B || < a1 (54)
~(m) =(m)
157115 116, I < Rimas(pmax + 1) (55)

Proof. Eq. can be rewritten into the following matrix form.

1 M 1 M

0051700 = U [,

Hence, the item 1 of Lemma [C.3] yields that

1 M 1 M

A[pL2: -] = UM A[RG: -l ]
Then the item 2 of Lemma yields that
2 2
Az < oM |Apl:- 2l I (56)

~ (m)

Denote pin := min,em pgm). Then Assumption [4| implies that pi?g) =1Inp, " € [In prmin, In pmax]. Then it

can be proved by iterating eq. that Z)fni) € [In pmin, In pmax]. Hence,

1 1 M
3700 =77 2 o™ € 0 pusin, In praas] (57)

m=1

Then egs. and imply that

M
Z (Z){an) - % lnpz) <g3l Z (%m) - % In pi)2 < Ma2l 1n?(pmax/ Puin)- (58)

m=1
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Hence,

m Pmax @) 1 Pmax
ﬁ’E’L) M ln pu <\/702 In <,0m1n ) S m n (pmin ), (59)

where (i) uses the conditions that L > 2IMEEMEO M pmax oy o) € [0,1).

In(o; ')
Hence, egs. and imply that

~(m) 1
Pi,L S In Pmax + m In (pmax/pmin) . (60)

Therefore, we obtain that

S 2 (4) M ~(m)
(ﬁgm) _pi) = Z (eMpi,L _ elnpi)2

m=1 m—1
() z ~(m)
<37 [ma (M )P (M7 )

m=1

(#4d)
< MP03" L\ Pmax/ Pruin 10 (Pimase/ Pinin)
(iv)
< MP03 (i i) (61)

where (i) uses eq. (6), (ii) uses the Lagrange’s Mean Value Theorem, (iii) uses egs. (57), and (60)), (iv)
uses the inequality that Inz < x for = pmax/Pmin > 1.

Since at least one of {,Béjg)}me M equals In pi,, we have

M
Inp; = Z ﬁﬁf’(}) < In ppin + (M — 1) In prax. (62)
m=1
Then, egs. and imply that
. 1 1
ﬁf L) = 7M lIl pmin + (1 - m) 11’1 pmax (63)
Hence, we conclude that
M M M g
i) o™ n M amnp, (49) B
(5™ = p)* 23 (MAE ey < 3 ma L) < MpinpPITt(64)
=1 m=1 m=1

where (i) uses eq. (6), (ii) uses egs. and (63).
When pmm > 02/ eq. (61) implies that M (f’”) Py )2 < MB3pM+2. 503 75L. When pmm <ol <1,

eq. (64]) implies that Z m=1 (A(m) P) < Mpmax 102L/ . Both imply Z (Agm) ,0@‘) = 02L/4 since
121nM+(8M+10) In Prmax
L> (=T .
n 0’2

Then, eq. can be proved as follows.

M M
DA = Adly < llotsobrslsin) = ol T 3@ = p0* < (14 7)%03"" <oz (65)

m=1
The above inequality implies that an\le Hﬁgm) - gtHZF = Z%Zl |+ tht}\;N ! A(m) || < 40L/4,

where < applies Jensen’s inequality to the convex function | - ||%. Egs. and (52)) can be proved similarly.

Eq. implies that HAZ(.m) — AiHF’ HA(m) AtHF < 2. Hence, eq. 1) can be proved using triangle
inequality and eq. (39). Egs. and can be proved similarly. O
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The proof of Corollary [2] introduces a new technique, which includes discussion of two cases: ppin =
min,, e amq pim) lies in [GL/Q, Pmax] and (0, UL/2]. This is necessary as the local average is applied to In ,?)fm)
which may be a large negative number that cannot ensure a small consensus error for a fixed number of local
average steps L.

)

Lemma C.4. Under the update rules of Algom'thm and choosing L > 2= M+fsév[:1)0) I pomax oy < ﬁ,
n 0'2 max
the parameters have the following upper bound.
oy (m) <2 o™ S|+ Rinas)[1 + B(2pmax + 3)]7- 66
mae 1057+ s ™| < 2 mae (105 + 10§ + )L+ B2 +3) (66)

Proof. Since L > 121n M+(8M+10) lnpmax, eqgs. - hold. Hence, these equations and the update rule

ln(agl)
imply that ||9£T1) I <> men,, Unm ||9t(m )H + a(pmax + 1)(2H9t(m)|\ + Rmax + ||w,§m) [I). Taking maximum with
respect to m yields that

max [6,7]] < max ijv U mae (107 + o pmax + 1)(2 mave 167" [ + R + mae ™).
m m

< 0(prmax + 1) (2 max (107" + R + mae [fw™ ) + mae [luy™]. (67)

Similarly, it can be obtained that

max [w{™ || + BRmax (pmax + 1) (68)

[T < 28(pmax + 1) max 6™ + (1 + 8)

max max
meM meM

Adding up egs. and yields that

(m) (m)
max {16, ]| + max w7

< 2+ 8) (Pmax + 1) max 6| + (@pumax + @+ B+ 1) max ™ | + Runax( + B) (o + 1)

(4) m m
< B(2pumax +3) max [0 + (155 + 1) max [|eof"™ | + 058 Runax(2pimax +3)

<+ B(2pmax + 3 o™ TN+ 0.58Rumas (20max + 3
< [14 B(2pmax + )](;gleaﬁll ¢ ||+ max flw, ) + 0.58Rmax (2pmax + 3),

ﬁ and (ii) uses pmax > 1. By iterating the inequality above and

using max,em ||9(()m)\| + max,em ||w0m)|| < QmaxmeM(HG(()m)H + ||w(()m)||), we prove eq. 1@} O

where (i) uses the condition that a < &
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