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ABSTRACT

Offline reinforcement learning (RL), where the agent aims to learn the optimal
policy based on the data collected by a behavior policy, has attracted increasing
attention in recent years. While offline RL with linear function approximation has
been extensively studied with optimal results achieved under certain assumptions,
many works shift their interest to offline RL with non-linear function approximation.
However, limited works on offline RL with non-linear function approximation have
instance-dependent regret guarantees. In this paper, we propose an oracle-efficient
algorithm, dubbed Pessimistic Nonlinear Least-Square Value Iteration (PNLSVI),
for offline RL with non-linear function approximation. Our algorithmic design
comprises three innovative components: (1) a variance-based weighted regression
scheme that can be applied to a wide range of function classes, (2) a subroutine
for variance estimation, and (3) a planning phase that utilizes a pessimistic value
iteration approach. Our algorithm enjoys a regret bound that has a tight dependency
on the function class complexity and achieves minimax optimal instance-dependent
regret when specialized to linear function approximation. Our work extends the
previous instance-dependent results within simpler function classes, such as linear
and differentiable function to a more general framework.

1 INTRODUCTION

Offline reinforcement learning (RL), also known as batch RL, is a learning paradigm where an
agent learns to make decisions based on a set of pre-collected data, instead of interacting with the
environment in real-time like online RL. The goal of offline RL is to learn a policy that performs well
in a given task, based on historical data that was collected from an unknown environment. Recent
years have witnessed significant progress in developing offline RL algorithms that can leverage large
amounts of data to learn effective policies. These algorithms often incorporate powerful function
approximation techniques, such as deep neural networks, to generalize across large state-action
spaces. They have achieved excellent performances in a wide range of domains, including the games
of Go and chess (Silver et al., 2017; Schrittwieser et al., 2020), robotics (Gu et al., 2017; Levine et al.,
2018), and control systems (Degrave et al., 2022).

Several works have studied the theoretical guarantees of offline tabular RL and proved near-optimal
sample complexities in this setting (Xie et al., 2021b; Shi et al., 2022; Li et al., 2022). However, these
algorithms cannot handle real-world applications with large state and action spaces. Consequently, a
significant body of research has devoted to offline RL with function approximation. For example,
(Jin et al., 2021b) proposed the first efficient algorithm for offline RL with linear MDPs, employing
the principle of pessimism. Subsequently, numerous works have presented a range of algorithms for
offline RL with linear function approximation, as seen in Zanette et al. (2021); Min et al. (2021);
Yin et al. (2022a); Xiong et al. (2023); Nguyen-Tang et al. (2023). Among them, some works have
instance-dependent (a.k.a., problem-dependent) upper bound (Jin et al., 2021b; Yin et al., 2022a;
Xiong et al., 2023; Nguyen-Tang et al., 2023), which matches the worst-case result when dealing
with the “hard instance” and performs better in easy cases.

To address the complexities of working with more complex function classes, recent research has
shifted the focus towards offline reinforcement learning (RL) with general function approximation
(Chen & Jiang, 2019; Xie et al., 2021a). Utilizing the principle of pessimism first used in Jin et al.
(2021b), Xie et al. (2021a) enforced pessimism at the initial state over the set of functions consistent
with the Bellman equations. Their algorithm requires solving an optimization problem over all
the potential policies and corresponding version space, which includes all functions with lower
Bellman-error. To overcome this limitation, Xie et al. (2021a) proposed a practical algorithm which
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has a poor dependency on the function class complexity. Later, Cheng et al. (2022) proposed an
adversarially trained actor critic method based upon the concept of relative pessimism. Their result is
not statistically optimal and was later improved by Zhu et al. (2023). Both algorithms’ implementation
relies on a no-regret policy optimization oracle. Another line of works, such as (Zhan et al., 2022;
Ozdaglar et al., 2023; Rashidinejad et al., 2021), sought to solve the offline RL problem through a
linear programming formulation, which requires some additional convexity assumptions on the policy
class. However, most of these works only have worst-case regret guarantee. The only exception is
Yin et al. (2022b), which studies the general differentiable function class and proposed an LSVI-type
algorithm. For more general function classes, how to get instance-dependent characterizations is still
an open problem. Therefore, a natural question arises:

Can we design a computationally tractable algorithm that is statistically efficient with respect to the
complexity of nonlinear function class and has an instance-dependent regret bound?

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

* We propose a pessimism-based algorithm Pessimistic Nonlinear Least-Square Value Iteration
(PNLSVI) designed for nonlinear function approximation, which strictly generalizes the existing
pessimism-based algorithms for both linear and differentiable function approximation (Xiong et al.,
2023; Yin et al., 2022b). Our algorithm is oracle-efficient, i.e., it is computationally efficient when
there exists an efficient regression oracle and bonus oracle for the function class (e.g., generalized
linear function class). The bonus oracle can also be reduced to a finite number of calls to the
regression oracle.

» We introduce a new type of D?-divergence to quantify the uncertainty of an offline dataset, which
naturally extends the role of the elliptical norm seen in the linear setting and the D?-divergence in
Gentile et al. (2022); Agarwal et al. (2023); Ye et al. (2023) for online RL. We prove an instance-
dependent regret bound characterized by this new D?-divergence. Our regret bound has a tight
dependence on complexity of the function class, i.e., O(y/log N') with N being the cardinality of

the underlying function class, which improves the O(log V') dependence ! in (Yin et al., 2022b)
and resolves the open problem raised in their paper.

Notation: In this work, we use lowercase letters to denote scalars and use lower and uppercase
boldface letters to denote vectors and matrices respectively. For a vector x € R? and matrix
3 € R4 we denote by ||x||» the Euclidean norm and ||x||s; = v'x T $x. For two sequences {a,, }
and {b, }, we write a,, = O(b,,) if there exists an absolute constant C' such that a,, < Cb,,, and we
write a,, = Q(b,,) if there exists an absolute constant C' such that a,, > Cb,,. We use O(+) and (+)
to further hide the logarithmic factors. For any a < b € R, z € R, let [] [a,b] denote the truncate
functiona - 1(z < a)+z-1(a <a <b)+b-1(b < x), where 1(-) is the indicator function. For a
positive integer n, we use [n] = {1, 2,..,n} to denote the set of integers from 1 to n.

2 RELATED WORK

RL with function approximation. As one of the simplest function approximation classes, linear
representation in RL has been extensively studied in recent years (Jiang et al., 2017; Dann et al.,
2018; Yang & Wang, 2019; Jin et al., 2020; Wang et al., 2020c; Du et al., 2019; Sun et al., 2019;
Zanette et al., 2020a;b; Weisz et al., 2021; Yang & Wang, 2020; Modi et al., 2020; Ayoub et al., 2020;
Zhou et al., 2021; He et al., 2021; Zhong et al., 2022). Several assumptions on the linear structure
of the underlying MDPs have been made in these works, ranging from the linear MDP assumption
(Yang & Wang, 2019; Jin et al., 2020; Hu et al., 2022; He et al., 2022; Agarwal et al., 2023) to the low
Bellman-rank assumption (Jiang et al., 2017) and the low inherent Bellman error assumption (Zanette
et al., 2020b). Extending the previous theoretical guarantees to more general problem classes, RL
with nonlinear function classes has garnered increased attention in recent years (Wang et al., 2020b;
Jin et al., 2021a; Foster et al., 2021; Du et al., 2021; Agarwal & Zhang, 2022; Agarwal et al., 2023).
Various complexity measures of function classes have been studied including Bellman rank (Jiang
et al., 2017), Bellman-Eluder dimension (Jin et al., 2021a), Decision-Estimation Coefficient (Foster
et al., 2021) and generalized Eluder dimension (Agarwal et al., 2023). Among these works, the setting
in our paper is most related to Agarwal et al. (2023) where D?-divergence (Gentile et al., 2022) was
introduced in RL to indicate the uncertainty of a sample with respect to a particular sample batch.

'In (Yin et al., 2022b), they denote by d the complexity of the underlying function class, which is essentially
log N using our notation.
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Offline tabular RL. There is a line of works integrating the principle of pessimism to develop
statistically efficient algorithms for offline tabular RL setting (Rashidinejad et al., 2021; Yin & Wang,
2021; Xie et al., 2021b; Shi et al., 2022; Li et al., 2022). More specifically, Xie et al. (2021b) utilized
the variance of transition noise and proposed a nearly optimal algorithm based on pessimism and
Bernstein-type bonus. Subsequently, Li et al. (2022) proposed a model-based approach that achieves
minimax-optimal sample complexity without burn-in cost for tabular MDPs. Shi et al. (2022) also
contributed by proposing the first nearly minimax-optimal model-free offline RL algorithm.

Offline RL with linear function approximation. Jin et al. (2021b) presented the initial theoretical
results on offline linear MDPs. They introduced a pessimism-principled algorithmic framework for
offline RL and proposed an algorithm based on LSVI (Jin et al., 2020). Min et al. (2021) subsequently
considered offline policy evaluation (OPE) in linear MDPs, assuming independence between data
samples across time steps to obtain tighter confidence sets and proposed an algorithm with optimal
d dependence. Yin et al. (2022a) took one step further and considered the policy optimization in
linear MDPs, which implicitly requires the same independence assumption. Zanette et al. (2021)
proposed an actor-critic-based algorithm that establishes pessimism principle by directly perturbing
the parameter vectors in a linear function approximation framework. Recently, Xiong et al. (2023)
proposed a novel uncertainty decomposition technique via a reference function, and demonstrated
their algorithm matches the performance lower bound up to logarithmic factors.

Offline RL with general function approximation. Chen & Jiang (2019) examined the assumptions
underlying value-function approximation methods and established an information-theoretic lower
bound. Xie et al. (2021a) introduced the concept of Bellman-consistent pessimism, which enables
sample-efficient guarantees by relying solely on the Bellman-completeness assumption. Uehara &
Sun (2021) focused on model-based offline RL with function approximation under partial coverage,
demonstrating that realizability in the function class and partial coverage are sufficient for policy
learning. Zhan et al. (2022) proposed an algorithm that achieves polynomial sample complexity
under the realizability and single-policy concentrability assumptions. Nguyen-Tang & Arora (2023)
proposed a method of random perturbations and pessimism for neural function approximation. For
differentiable function classes, Yin et al. (2022b) made advancements by improving the sample
complexity with respect to the planing horizon 7. However, their result had an additional dependence
on the dimension d of the parameter space, whereas in linear function approximation, the dependence
is typically on v/d. Recently, a sequence of works focus on proposing statistically optimal and
practical algorithms under single concentrability assumption. Ozdaglar et al. (2023) provided a new
reformulation of linear-programming. Rashidinejad et al. (2022) used the augmented Lagrangian
method and proved augmented Lagrangian is enough for statistically optimal offline RL. Cheng et al.
(2022) proposed an actor-critic algorithm by formulating the offline RL problem into a Stackelberg
game. However, their result is not statistically optimal and Zhu et al. (2023) improved it by combining
the marginalized importance sampling framework and achieved the optimal statistical rate. We leave
a comparison of these works in Appendix A.

3  PRELIMINARIES

In our work, we consider the inhomogeneous episodic Markov Decision Processes (MDP), which can
be denoted by a tuple of M (S, A H, {rp}L {Ph}thl). In specific, S is the state space, A is the
finite action space, H is the length of each episode. For each stage h € [H], 7, : S x A — [0, 1] is the
reward function® and P, (s'|s, a) is the transition probability function, which denotes the probability
for state s to transfer to next state s’ with current action a. A policy 7 := {m, }L, is a collection
of mappings 7, from a state s € S to the simplex of action space .A. For simplicity, we denote the
state-action pair as z := (s, a). For any policy 7 and stage h € [H|, we define the value function
V,"(s) and the action-value function Q) (s, a) as the expected cumulative rewards starting at stage h,
which can be denoted as follows:

H

Qh(s,a) = (s, a) +E{ Z Th (sh/,wh/(sh/)”sh =s,ap =al, V' (s) =Qj (S,Trh(s)),
h'=h41

where sp/11 ~ Pp(:|sp/,an) denotes the observed state at stage h' + 1. By this definition,
the value function V;7(s) and action-value function Q7 (s,a) are bounded in [0, H]. In addi-
tion, we define the optimal value function V;* and the optimal action-value function @} as

>While we study the deterministic reward functions for simplicity, it is not difficult to generalize our results
to stochastic reward functions.
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Vi#(s) = max, V) (s) and Qj(s,a) = max, Qf(s,a). We denote the corresponding optimal
policy by 7*. For any function V' : S — R, we denote [P,V](s,a) = Ey.p,(.|s,0)V (s") and
[Var,V](s,a) = [PLV?](s,a) — ([]P’hV](s,a))2 for simplicity. For any function f : S x A — R,
we define f(s) = max, f(s,a). For any function f : S — R3, we define the Bellman operator 7}, as
(T f1(shs an) = Eq, ., ~Pp(-|sp.an) [Th(Sh, an) 4+ f(sny1)]. Based on this definition, for every stage
h € [H] and policy 7, we have the following Bellman equation for value functions Q7 (s, a) and
Vi (s), as well as the Bellman optimality equation for optimal value functions:

Qn (snyan) = [ThVi 1) (snyan), Qn(shyan) = [TuVii1](sn, an),
where Vi (s) = Vi 1(s) = 0. We also define the Bellman operator for second moment as

2 N .
(T2, f1(5hy an) = Eg, by (lsn.an) {(rh(sh, ap) + f(sh+1)) } For simplicity, we omit the sub-
scripts h in the Bellman operator without causing confusion.

Offline Reinforcement Learning: In offline RL, the agent only has access to a batch-dataset
D = {s¥,ak,rk : h € [H],k € [K]}, which is collected by a behavior policy 11, and the agent
cannot interact with the environment. We also make the compliance assumption of the dataset:

Assumption 3.1. For a dataset D = {(s}, af,v})}151 | let Pp be the joint distribution of the data

collecting process. We say D is compliant with an underlying MDP (S, A, H, P, r) if

PD(TE =7, 51}2—&-1 =5 | {(Si, ail) ?:1) {(T?Lv S?L+1) 5;11)
=P (rn(sn,an) =1, 8011 = 8 | s, = s5,an, = af)

forall7’ € [0,1], s’ € S, h € [H] and k € [K].
This assumption is common in offline RL and has also been made in Jin et al. (2021b); Zhong et al.
(2022). When the dataset originates from one behavior policy, this assumption naturally holds. In
this paper, we assume our dataset is generated by a single behavior policy p. In addition, for each
stage h, we denote the induced distribution of the state-action pair by d}.
Given the batch dataset, the goal of offline RL is finding a near-optimal policy 7 that minimizes the
suboptimality V;*(s) — V{7 (s). For simplicity, and when there’s no risk of confusion, we will use
the shorthand notation z,’j = (s’,ﬁ, aﬁ) to denote the state-action pair in the dataset up to stage h and
episode k.

General Function Approximation: ~Given a general function class {7, } 5[], Where each func-
tion class Fj, is composed of functions f), : S x A — [0, L]. For simplicity, we assume L = O(H)
throughout the paper. We make the following assumptions on the function class.

Assumption 3.2 (e-realizability under general function approximation). For each stage h € [H],
there exists a function f; € F}, close to the optimal value function such that ||/} — Q7 [lcc < €.

Assumption 3.3 (e-completeness under general function approximation, Agarwal et al. 2023). We
assume for each stage h € [H], and any function V : S — [0, H], there exists functions fy, f2,, € Fp
such that
ma s,a) — [ThV](s,a)] <€ and ma s,a) — [TanV](s,a)| <e.

omax(fu(s.a) = [TV)(s.0)| < oand | max [fan(s.0) = [TonV](s.0) <o
In this paper, for simplicity, we assume that the function class is finite and denote its cardinality by
N = maxpc (g | Fn|- For infinite function classes, we can use the covering number to replace the
cardinality. Note that the covering number will be reduced to the cardinality when the function class
is finite.
We introduce the following definition (D?-divergence) to quantify the disparity of a given point
z = (s, a) from the historical dataset Dy,. It is a reflection of the uncertainty of the dataset.

Definition 3.4. For a function class F;, consisting of functions f;, : S x A — R and D}, =
{(sk,ak i)} ke[k] as a dataset that corresponds to the observations collected up to stage h in the

MDP, we introduce the following D?-divergence:

_ 2
D2 (2;Dp;o?) = sup (f1(z) — f2(2)) ,
7 VT hner, et ripr N D) — G+ A

where 7 (-,-) : S x A — R is a weight function.

*In this paper, we slightly abuse notation f for both f(s) and f(s,a). The context readily clarifies the
intended meaning, i.e., value function or action-value function.
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Remark 3.5. This definition signifies the extent to which the behavior of functions within the

function class can deviate at the point z = (s, a), based on their difference in the historical dataset.

It can be viewed as the generalization of the weighted elliptical norm ||¢(s, a)||s—1 in linear case,
h

where ¢ is the feature map and 3, is defined as 3, 0, 2 (57, af)d(sy, af)d(sy, af) T + AL
Similar ideas have been used to define the Generalized Eluder dimension for online RL (Gentile et al.,
2022; Agarwal et al., 2023; Ye et al., 2023). In these works, the summation is over a sequence up to
the k-th episode rather than the entire historical dataset.

Data Coverage Assumption: In offline RL, there exists a discrepancy between the state-action
distribution generated by the behavior policy and the distribution from the learned policy. Under
this situation, the distribution shift problem can cause the learned policy to perform poorly or even
fail in offline RL. In this work, we consider the following data coverage assumption to control the
distribution shift.

Assumption 3.6 (Uniform Data Coverage). there exists a constant x > 0, such that for any stage h
and functions f1, fo € F}, the following inequality holds,

Eqe [(fi(snan) — fa(snan))’] = sl f1 — fol %,

where the state-action pair (at stage h) (sp, ay) is stochasticly generated from the induced distribution
dj..

Remark 3.7. Similar uniform coverage assumptions have also been considered in Wang et al.
(2020a); Min et al. (2021); Yin et al. (2022a); Xiong et al. (2023); Yin et al. (2022b). Among these
works, Yin et al. (2022b) is the most related to ours, proving an instance-dependent regret bound
under general function approximation. Here we make a comparison with their assumption. In detail,
Yin et al. (2022b) considered the differentiable function class, which is defined as follows

Fi= {f(0,¢(.,.)) :SxA—HR,Oe@}.

They introduced the following coverage assumption such that for all stage h € [H], there exists a
constant ~,

Euy |(£(61.6(5,)) — (62, 8(5.)))°| = rl|6 — 63,761, 85 € 6 (+)
Eqg [V£(0,¢(5,0))VF(0,¢(s,a))"] = kI,V0 € ©. (xx)

We can prove that our assumption is weaker than the first assumption (¥), and we do not need the
second assumption (*¥*). This suggests that the differentiable function class studied in Yin et al.
(2022b) is an example covered by our general function class.

In addition, in the special case of linear function class, the coverage assumption in Yin et al. (2022b)
will reduce to the following linear function coverage assumption (Wang et al., 2020a; Min et al.,
2021; Yin et al., 2022a; Xiong et al., 2023).

Amin (E gz [(s,a)¢(s,a)"]) =k >0, Vh € [H].

Therefore, our assumption is also weaker than the linear function coverage assumption when dealing
with the linear function class. Due to space limitations, we defer a detailed comparison to Appendix B.

Remark 3.8. Many works such as Uehara & Sun (2021); Xie et al. (2021a); Cheng et al. (2022);
Ozdaglar et al. (2023); Rashidinejad et al. (2022); Zhu et al. (2023) adopted a weaker partial coverage
assumption than ours, where the /., norm on the right hand is replaced with the expectation over a
distribution corresponding to a single policy, typically the optimal one. Their assumption, however,
generally confines their results to worst-case scenarios. It is unclear if we can still prove the instance-
dependent regret under their assumption. We will explore it in the future.

4 ALGORITHM

In this section, we provide a comprehensive and detailed description of our algorithm (PNLSVI), as
displayed in Algorithm 1. In the sequel, we introduce the key ideas of the proposed algorithm.

4.1 PESSIMISTIC VALUE ITERATION BASED PLANNING

Our algorithm operates in two distinct phases, the Variance Estimate Phase and the Pessimistic
Planning Phase. At the beginning of the algorithm, the dataset is divided into two independent
disjoint subsets D, D with equal size K, and each is assigned to a specific phase.
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Algorithm 1 Pessimistic Nonlinear Least-Squares Value Iteration (PNLSVI)

Require Input confidence parameters f35,, 85, and € > 0.
 Initialize: Split the input dataset into D = {sf, af, 7} } 370, D = {5, al, 7} }15 | : Set the
value function fH+1(') = fH+1(') =0.

2: //Constructing the variance estimator
3: forstageh=H,...,1do

_ - 2
4 fn = argming cx, 3 ek (fh(gfia aj) — 7y — fh+1(§§z+1)) :

- 2\ 2
5 gn= argminghe}'h Zke[K] (gh(gﬁv a'ﬁ) - (Fili + fh—i-l(EZJrl)) > :
6:  Calculate a bonus function b;, with confidence parameter Bh.

7o fu = {fn—bn — €}o,H—ht1]>
8:  Construct the variance estimator

33 (s.0) = mx {1, 5.0) = (s, ))? = 0 (VLEAI ) |

9: end for
10: //Pessimistic value iteration based planning
11: for stage h = H,...,1do

—~ 2
12 f = argming, 7, Zke[K | 5T (fh(shvalﬁ) Th = fh+1(5]ﬁ+1))
13: CAalculate a bonus function by, with bonus parameter (3,;
14 fo < {fn —bn — €}jo,H—ns1)
15:  #n(-|s) = argmax, fu(s,a).
16: end for
17: Output: 7 = {7} .

The basic framework of our algorithm follows the pessimistic value iteration, which was initially
introduced by Jin et al. (2021b). In details, for each stage h € [H], we construct the estimator value

function fh by solving the following variance-weighted ridge regression (Line 13):

~ ) 1 ~ 2
fo = argmin >~ (Fulshah) =7k = Fua(shi))

=2k
fhe]:h kE[K] Uh(3h7ah)

where 57 is the estimated variance and will be discussed in Section 4.2. In Line 14, we subtract the
conﬁdence bonus function by, from the estimator value function fh to construct the pessimistic Value

function fh With the help of the confidence bonus function by, the pessimistic value function fh is
almost a lower bound for the optimal value function f;;. The details of the bonus function will be
discussed in Section 4.3. R

Based on the pessimistic value function f;, for horizon h, we recursively perform the value iteration
for the horizon h — 1. Finally, we use the pessimistic value function fh to do planning and output the
greedy policy with respect to the pessimistic value function ]?h (Lines 15 - 17).

4.2 VARIANCE ESTIMATOR

In this phase, we provide an estimator for the variance 7, in the weighted ridge regression. We
construct this variance estimator with D, thus independent of D. Using a larger bonus function by,
we conduct a pessimistic value iteration process similar to that discussed in Section 4.1 and obtain a
more crude estimated value function { fh}he[ ) According to the definition of Bellman operators 7

and 73, the variance of the function fh_H for each state-action pair (s, a) can be denoted by

Va i )(s,0) = [Toaal(s,0) = (1T Foal(s,))

Therefore, we need to estimate the first-order and second-order moments for fh_H. We perform
nonlinear least-squares regression separately for each of these moments. Specifically, in Line 4, we
conduct regression to estimate the first-order moment.

2
fn = argmin Y (fh (5, ap) = — fh+1(5h+1)> :

InEFn pelk)
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In Line 5, we perform regression for estimating the second-order moment.

. 2\ 2
gn = argmin » <9h(§ﬁﬁ'ﬁ) - (?’5 +fh+1(5113,+1)> ) :

ghE€Fh ke[K]

In this phase, we set the variance function to 1 for each state-action pair (s, a). Combing these two
regression results and subtracting some perturbing terms (We will discuss in Section 6.1), we create a
pessimistic estimator for the variance function (Lines 7 to 8).

4.3 NONLINEAR BONUS FUNCTION

As we discuss in Sections 4.1 and 4.2, following Wang et al. (2020b); Kong et al. (2021); Agarwal
et al. (2023), we introduce a bonus function. This function is designed to account for the functional
uncertainty, enabling us to develop a pessimistic estimate of the value function. Ideally, we hope to
choose by, (-, ) = BrDx, (-,; Dp; 03 ), where f3y, is the confidence parameter and D, (-, ; Dy; 57 )
is defined in Definition 3.4. However, the D?-divergence composes a complex function class, and
its calculation involves solving a complex optimization problem. To address this issue, following
Agarwal et al. (2023), we assume there exists a function class W with cardinally |W| = N}, and
can approximate the D2—divergence well. For the parameters 35, A > 0, error parameter ¢ > 0,

taking a variance function oy (+,-) : § x A — R and f;, € F}, as input, we can get a bonus function
bn(-,+) € W satisfying the following properties:

—~ ky_ 7 (k)2
o bn(zn) > max{|fh(zh) — Fu(en)l fn € Fn s Yy Lol InCa)™ < (5h)2} forany z;, € S x A.

(Gr(sk,af))?
* bp(zn) <C- (D;h (zn;Dn;52) -/ (Br)2 + X + eﬁh) for all z;, € S x A with constant 0 < C' < co.

We can implement the function class W with bounded A, by extending the online subsampling
framework presented in Wang et al. (2020b); Kong et al. (2021) to an offline dataset. Additionally,
using Algorithm 1 of Kong et al. (2021), we can calculate the bonus function with finite calls of the
oracle for solving the variance-weighted ridge regression problem. We leave a detailed discussion to
Appendix C.

5 MAIN RESULTS

In this section, we prove an instance-dependent regret bound of Algorithm 1.

Theorem 5.1. Under Assumption 3.6, for K > Q (M) if we set the parameters
Bin Bop = O(\/log(N"- Ny)H?) and 8, = O(+/Tog N') in Algorithm 1, then with probability at

least 1 — ¢, for any state s € S, we have

* T A H *
Vi'(s) = V{'(s) < O(V1og N) 32—y B [Dr, (2 Do [VaVi ] ()51 = s]
where [V, Vi, 1](s, a) = max{1, [Var, V}*, ;](s,a)} is the truncated conditional variance.

This theorem establishes an upper bound for the suboptimality of our policy 7. The bound depends on
the expected uncertainty, which is characterized by the weighted D?-divergence along the trajectory,
marking itself as an instance-dependent result. It’s noteworthy that both the trajectory and the weight
function are based on the optimal policy and the optimal value function, respectively. This bound
necessitates that the dataset size K is sufficiently large. Furthermore, all parameters are determined
solely by the complexity of the function class, the horizon length H, and the data coverage assumption
constant  , regardless of the dataset’s composition.

Remark 5.2. In Theorem 5.1, the dependence on the cardinality of the function class scales as

O(y/Tog N), which is better than that in Yin et al. (2022b), which scales as 5(log N). This improved
dependence is due to the reference-advantage decomposition (discussed in Section 6.2), which avoids
the unnecessary covering argument. Thus we resolve the open problem raised by Yin et al. (2022b),

i.e., how to achieve the 6(\/1og N) dependence.
Remark 5.3. When specialized to linear MDPs (Jin et al., 2020), the following function class

It ={(g(-,-),0n) : 0, € R%,||04]]2 < By} for any h € [H],
suffices and satisfies the completeness assumption (Assumption 3.3). Let F1"(¢) be an e-net of the

linear function class 71, with log | F1"(¢)| = O(d). The dependency of the function class will
reduce to O(y/Tog N') = O(+/d). For linear function class, we can prove the following inequality:

Dipiney (2D [VaViria ) () < (=) s
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where 33 = 37, ) @(sh, ax)d(s7;, ap) T /[VaVir1](s5, af) + AL Therefore, our regret guarantee
in Theorem 5.1 is reduced to

T

Vi'(s) = Vi(s) < O(Vd) - Y B [llsnsan)lssls1 = 5]

h=1

which matches the lower bound proved in Xiong et al. (2023). This suggests that our algorithm is
optimal for linear MDPs.

6 KEY TECHNIQUES

In this section, we provide an overview of the key techniques in our algorithm design and analysis.
6.1 VARIANCE ESTIMATOR WITH NONLINEAR FUNCTION CLASS

In our work, we extend the technique of variance-weighted ridge regression, first introduced in Zhou
et al. (2021) for online RL, and later used by Min et al. (2021); Yin et al. (2022a;b); Xiong et al.
(2023) for offline RL with linear MDPs, to general nonlinear function class F. We use the following
nonlinear least-squares regression to estimate the underlying value function:

= 1 & ~ A 2
fn = argmin Z E TR ) (fh(shaah) - fh+1(5h+1)) :
frn€Fn ke[K] h(sh’ h)
For this regression, it is crucial to obtain a reliable evaluation for the variance of the estimated

cumulative reward rf + J?h+1 (sk +1)- As discussed in Section 4.2, we use D to construct a variance
estimator independent from D. According to the definition of Bellman operators 7 and 75, the

variance of the function fhﬂ for each state-action pair (s, a) can be denoted by

[Vary fos1](s,a) = [Tonfasa](s,a) — ([ﬁfh+1](sva))2-

In our algorithm, we perform nonlinear least-squares regression on D. For simplicity, we denote

. . _ = 2 . .
the empirical variance as By, (s, a) = gn(s,a) — (fa(s,a))”, and the difference between empirical
variance B}, (s, a) and actual variance [Vary, fr11](s, a) is upper bound by

9n(s,) = [T fural(s,0)| + | (Fuls,0)* = (T Fsl(s,0))°).

For these nonlinear function estimators, the following lemmas provide coarse concentration properties
for the first and second order Bellman operators.

[Ba(s,0) = [Varu fi(s, )| <

Lemma 6.1. For any stage h € [H], let fri1(-,+) < H be the estimated value function constructed
in Algorithm 1 Line 7. By utilizing Assumption 3.3, there exists a function f; € F, satisfying that

|fh (zn) — [Th J\{h+1} (z1)| < € holds for all state-action pair z, = (sp, ap). Then with probability at
least 1 — §/(4H), it holds that

_ 9 _
Srer) (Fa(ZR) = fu(Z)” < (Biw)?,
where Bl,h =0 ( log(N - Np)H ) and fh is the estimated function for first-moment Bellman

operator (Line 4 in Algorithm 1).

Lemma 6.2. For any stage h € [H], let fhﬂ (+,+) < H be the estimated value function constructed
in Algorithm 1 Line 7. By utilizing Assumption 3.3, there exists a function gj, € F},, satisfying that

g7, (zn) — [T, hfhﬂ} (21)| < € holds for all state-action pair z, = (sp, ar). Then with probability at
least 1 — §/(4H), it holds that

Srerr) (T (Z5) — an(Z )) < (Ban)?,

where 527;,, = 6(\ /log(N - Np)H 2) , and gy, is the estimated function for second-moment Bellman
operator (Line 5 in Algorithm 1).

Notice that all of the previous analysis focuses on the estimated function th. By leveraging an in-
duction procedure similar to existing works in the linear case (Jin et al., 2021b), we can control the dis-

tance between the estimated function fh+1 and the optimal value function f;, ;. In details, with high
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probability, for all stage i € [H], the distance is upper bounded by O (\ /log(N - Np)H? |V K n) .

This result allows us to further bound the difference between [Varhfh_H] (s,a) and [Vary, fr 1](s,a).
Therefore, the concentration properties in Lemmas 6.1 and 6.2 enable us to add some perturbation
terms and construct a variance estimator, which satisfies the following property:

~ (\/1og(N - Ny H? .
Vi) - O (VBT ) <Ghsa) < Wlsa. 6

where [V, V" +1] (s,a) = max{1, [Var,V}* +1] (s,a)} is the truncated conditional variance.

6.2 REFERENCE-ADVANTAGE DECOMPOSITION

To obtain the optimal dependency on the function class complexity, we need to tackle the challenge
of additional error from uniform concentration over the whole function class F},. To address this
problem, we utilize the so-called reference-advantage decomposition technique, which was used by
(Xiong et al., 2023) to achieve the optimal regret for offline RL with linear function approximation.
We generalize this technique to nonlinear function approximation. We provide detailed insights into
this approach as follows:

ri(snan) + Fa1(sner) = [Tafasal(snoan) = ra(sn, an) + froa (snr1) = [Tafrpa)(sn, an)

Reference uncertainty

+ for1(sne1) = frpa(snt1) = (Prfnsa](sns an) = [Pafria](snsan)) -
Advantage uncertainty

We decompose the Bellman error into two parts: the Reference uncertainty and the Advantage
uncertainty. For the first term, the optimal value function f; , ; is fixed and not related to the pre-
collected dataset, which circumvents additional uniform concentration over the whole function class
and avoids any dependence on the function class complexity. For the second term, it is worth noticing
that the distance between the estimated function fj,41 and the optimal value function f;’ decreases
with the speed of O(1/+v/ K k). Though, we still need to maintain the uniform convergence guarantee,
the Advantage uncertainty is dominated by the Reference uncertainty when the number of episodes
K is large enough. Such an analysis approach has been first studied in the online RL setting (Azar
et al., 2017; Zhang et al., 2021; Hu et al., 2022; He et al., 2022; Agarwal et al., 2023) and later in
the offline environment by Xiong et al. (2023). Previous works, such as Yin et al. (2022b), didn’t
adapt the reference-advantage decomposition analysis to their nonlinear function class, resulting in
a parameter space dependence that scales with d, instead of the optimal v/d. By integrating these
results, we can prove a variance-weighted concentration inequality for Bellman operators.

Lemma 6.3. For each stage h € [H], assuming the variance estimator &), satisfies (6.1), let

Frs1(,+) < H be the estimated value function constructed in Algorithm 1 Line 14. Then with
N ~ 2
probability at least 1 — /(4 H ), it holds that } -, ¢ m ([nfh+1](2’;§) — fh(Zﬁ)) < (Bn)?,

h
where 3, = O(v/Iog V) and f}, is the estimated function from the weighted ridge regression (Line
12 in Algorithm 1).
After controlling the Bellman error, with a similar argument to Jin et al. (2021b), we obtain the
following lemma, which provides an upper bound for the regret.

Lemma 6.4 (Regret Decomposition Property). If ‘[ﬂlﬁﬂ}(z) - fh(z)’ < bp(z) holds for all stage

h € [H] and state-action pair z = (s,a) € S x A, then the suboptimality of the output policy 7 in
Algorithm 1 can be bounded as

Vi (s) = ViT(s) < 25750 B [br (s an) | 51 = 5.
Here, the expectation [E,.« is with respect to the trajectory induced by 7* in the underlying MDP.
Combining the results in Lemmas 6.3 and 6.4, we have proved Theorem 5.1.

7 CONCLUSION AND FUTURE WORK

In this paper, we present Pessimistic Nonlinear Least-Square Value Iteration (PNLSVI), an oracle-
efficient algorithm for offline RL with non-linear function approximation. Our result matches the
lower bound proved in Xiong et al. (2023) when specialized to linear function approximation. We
notice that our uniform coverage assumption can sometimes be strong in practice. In our future work,
we plan to relax this assumption by devising algorithms for nonlinear function classes under a partial
coverage assumption.
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A COMPARISON OF OFFLINE RL ALGORITHMS

In this section, we make a comparison between different offline RL algorithms, concerning their
algorithm type, function approximation class, data coverage assumption, used oracles, and regret
type. In the upper part are the algorithms with worst-case regret, while in the lower part are those
with instance-dependent regret.

Table 1: Comparison of offline RL algorithms in terms of algorithm type, function classes, data
coverage assumption, types of oracle and regret-type.

Algorithm Algorithm Type Function Data Coverage  Types of Oracle Regret Type
Classes
Xie et al. (2021a) Bellman- General Partial Optimization on Worst-case
consistent Policy and
Pessimism Function Class
CPPO-TV MLE General Partial Optimization on Worst-case
Uehara & Sun Policy and
(2021) Hypothesis Class
CORAL Augmented General Partial Optimization on Worst-case
Rashidinejad Lagrangian with Policy and
et al. (2022) MIS Function Class
Reformulated LP Linear Program General Partial Linear Worst-case
Ozdaglar et al. Programming
(2023)
ATAC Cheng Actor Critic General Partial No-regret Policy Worst-case
etal. (2022) Optimization and
Optimization on
the Function
Class
A-Crab Zhu et al. Actor Critic General Partial No-regret Policy Worst-case
(2023) Optimization and
Optimization on
the Function
Class
LinPEVI-ADV+ LSVI-type Linear Uniform / Instance-
Xiong et al. dependent
(2023)
PFQL Yin et al. LSVI-type Differentible Uniform Gradient Oracle Instance-
(2022b) and Optimization dependent
on the Function
Class
PNLSVI (Our LSVI-type General Uniform Regression Instance-
work) Oracle dependent

B COMPARISON OF DATA COVERAGE ASSUMPTIONS

In Yin et al. (2022b), they studied the general differentiable function class, where the function class
can be denoted by

Fi= {f(O,qS(-,-)):XxA%R,OE@}.

In this definition, ¥ is a compact subset, and ¢(+,-) : X x A — ¥ C R™ is a feature map. The
parameter space O is a compact subset © C R?. The function f : R? x R™ — R satisfies the
following smoothness conditions:

» For any vector ¢ € R™, f(0, ¢) is third-time differentiable with respect to the parameter 6.
* Functions f, e f,5 of, 4 g o.f are jointly continuous for (6, ¢).

Under this definition, Yin et al. (2022b) introduce the following coverage assumption (Assumption
2.3) such that for all stage h € [H], there exists a constant &,

[(f (01, d)(x7a)) - f(02a ¢>(m,a)))2} > KHal - 02”3,V01702 € 63 (*)
Eqg [V£(0,¢(x,a)VF(0, p(x,a)"] = KI,V0 € O.(xx)

Eqs

It is worth noting that our assumption 3.6 is weaker than this assumption. For any compact sets ©, ¥
and continuous function f, there always exist a constant ko > 0 such that f is xo-Lipschitz with
respect to the parameter ,i.e:

|f(61,0) — (02, 9)| < kol|01 — 02]|2,Y01,02 € ©,¢ € V.
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Therefore, the coverage assumption in Yin et al. (2022b) implies that
2
Ea: [(£(81,(- ) = £(62,6())°] = x]61 — 6213
K
> s (f(81.¢(x.0)) — (82 B(x,0))".

KO (z,a)exxA
Our assumption can be reduced to their first assumption (*). We do not need the second assumption
In addition, for the linear function class, the coverage assumption in Yin et al. (2022b) will reduce to
the following linear function coverage assumption(Wang et al., 2020a; Min et al., 2021; Yin et al.,
2022a; Xiong et al., 2023).

Amin(Elhh[(b(gjv (I)d)(SC, a)T]) =K> 07 Vh € [H]
Therefore, our assumption is also weaker than the linear function coverage assumption when dealing
with the linear function class.
C DISCUSSION ON THE CALCULATION OF THE BONUS FUNCTION

To obtain the bonus function satisfying the required properties, we need to consider the constraint
optimization problem

(A1) 2 ka(;fZ))2 < (Bn) ¢ - €D

(8h(5h5 ah

max 9 | f1(zn) — f2(zn)l, f1, f2 € Fn : Z

ke[K]

We utilize the online subsampling framework presented in Wang et al. (2020b); Kong et al. (2021) to
an offline dataset. Additionally, we generalize the idea of Kong et al. (2021) to the weighted problem.
Using the shorthand expression

T (f (=)

”f”%h,Dh = =~ kh V20

ke[K] (O-h(shﬂ ah))

we aim to estimate the solution of the following constraint optimization problem.

win ||/ = foll?, o, + 5 (fi(s.0) = fals,a) —2L)". (C2)

Algorithm 2 Binary Search

Input: Dataset D), = {sF,af, 78} X | objective z = (s, a), By, precision a
G Fn—Fn

Define R(g, w) := ||g|l%, p, + 5 (9(s,a) =2(L+1))%. Vg€ G
wr, < 0, wy « Br/(a(L +1))

gr < 0,21 <0

gu < argmingcg R(g, wn), zm < gu(s, a)

A+ aB/(8(L+1)3)

while |z — 21| > o and |wy — wr| > A do

9: 7:6<—(’UJH+’UJL)/2

10: g« argmin,g R(g,w), Z + g(s,a)

1 if[[gl2, 5, > Bn then

A R ol T

12: Wr IE,ZH — 7z
13:  else

14: wy, < ’Lnl], 2L zZ
15:  endif

16: end while

17: Output: zp

The binary search algorithm is similar to Kong et al. (2021), which utilizes the oracle for variance-
weighted ridge regression in Lines 6 and 10. It reduces the computational complexity of the
constrained optimization problem given by (C.1), limiting it to a finite number of calls to the
regression oracle. If the function class F}, is convex, the binary search algorithm can solve the
optimization problem (C.1) up to a precision of a with O(log(1/«)) calls of the regression oracle.
We summarize the result in the following theorem. If 7}, is not convex, the method of Krishnamurthy
et al. (2017) can solve the problem with O(1/«) calls of the regression oracle.
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Theorem C.1. Assume the optimal solution of the optimization problem (C.1) is ¢* = f; — f3 and
the function class JF}, is convex and closed under pointwise convergence, then Algorithm 2 terminate
after O(log(1/a)) calls of the regression oracle and the returned values satisfy

|z — 9" (s,a)| < a.

Proof of Theorem C.1. Easy to see G = Fj — Fy, is also convex. We then follow the proof of
Theorem 1 of Foster et al. (2018).
O

To see the solution of optimization problem C.1 satisfies the condition of the bonus function, we
recall the definition of the D?-divergence

2
DL (5Dyid?) = sup (1)~ £2(2) |
7 " e, kel m(fl(zﬁ) = f2(21))* + A

Therefore, for any f1, fo € Fj, satisfying 32, () m(fl(zﬁ) — f2(28))? < (B?), we have

f1(zn) = f2(zn)| < Dz, (2:Dni 57) v/ (Br)? + A

D ANALYSIS OF THE VARIANCE ESTIMATOR

In this section, our main objective is to prove that our variance estimators are close to the truncated
variance of the optimal value function [V, V", ,](s, a). The following lemmas are helpful in the proof

of Lemma D.4. To start with, we need an upper bound of the D?-divergence for a large dataset.
Lemma D.1. Let Dj, be the dataset satisfying Assumption 3.6. When the size of data set satisfies
K>Q (105%2’\/), with probability at least 1 — &, for each state-action pair z, we have

Dz, (2,Dy,1) = O <¢;T) :

Lemma 6.1 and Lemma 6.2 show the confidence radius for the first and second-order Bellman error,
which is essential in our proof. Here we restate them with more accurate parameter choices.

Lemma D.2 (Restatement of Lemma 6.1). For any stage h € [H], let Fra (+,+) < H be the estimated
value function constructed in Algorithm 1 Line 7. By utilizing Assumption 3.3, there exists a function

1 € F, satisfying that | f] (z) — [T fni1](zn)| < € holds for all state-action pair z; = (si, ).
Then with probability at least 1 — 6 /(4H ), it holds that

ST (FaER) - Rz < (Buw)?,
ke[K]

where 3, = O ( log(N - Ny)H ), and f3, is the estimated function for first-moment Bellman
operator (Line 4 in Algorithm 1).

Lemma D.3 (Restatement of Lemma 6.1). For any stage h € [H], let Frs (+,+) < H be the estimated
value function constructed in Algorithm 1 Line 7. By utilizing Assumption 3.3, there exists a function

gy, € Fn, satisfying that |g}, (z,) — [E’hfh+1](2h)| < e holds for all state-action pair z5, = (sp, ap)-
Then with probability at least 1 — 6 /(4H), it holds that

3 @) — an(Z))? < (Ban)?,
ke[K]

where (a5, = 6(\/ log(N - Ny)H?), and gy, is the estimated function for second-moment Bellman
operator (Line 5 in Algorithm 1).

Recall the definition of the variance estimator.

_ - 2
fn = argmin § (fh(gliiv ay) —rp — fh+1(§;€1+1))
fh€Fn ke[K]

- 2\ 2
gn = argmin Z (gh(gﬁaéﬁ) - (fﬁ + fh+1(52+1)) > .
IGhE€Fn ke[K]
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The variance estimator is defined as:

~ (o) . 3
7(s,a) = max{Lgh(S)G) — (Fals.a))’ = O(W}{ )} |

We can prove the following lemma:

Lemma D.4. with probability at least 1 — §/2, for any h € [H], the variance estimator designed
above satisfies:

~ . 3
ViV sil(5,0) — O ( A Al ) < 37(s0) < ViVl

S, a).

Proof of Lemma D.4. We write By, (s, a) = gn(s,a) — (fn(s, a))2. We first bound the difference
between By, (s, a) and [Var, fr11](s, a). By the definition of conditional variance, we have

B (s,a) — [Varhfhﬂ](&a)‘ < ‘gh(Saa) - [E,hfh+1](57a)’ + ‘(fh(S,a))Q - ([ﬁfh+1](57a))2

)

where we use our definition of Bellman operators. By Assumption 3.3, there exists f;’L € Fn, g—];l € Fn,
such that for all (s, a)

|Fh(s,a) = [Tafaril(s,a)| < e D.1)
|31 (s, @) = [Tenfaral(s,0)| < e (D.2)
Then by Lemma D.2, with probability at least 1 — 6 /(4H?), the following inequality holds
— _ — _ 2 —
Y (@) = Fuz)” < (Bun)® (D.3)
kE[K]

Similarly, for the second-order term, using Lemma D.3, with probability at least 1 — §/(4H?), the
following inequality holds

3 @)~ 9h(Z)7 < (Bo)™. (D.4)
ke[K]

After taking a union bound, with probability at least 1 —¢/(2H), (D.3) and (D.4) hold for all h € [H]
simultaneously. Consequently, we focus on this high probability event and prove that

(s, ) = [T fural(s,0)] + | (Fals,0)° = (T fusa)(s,0))°)
S€+|gh(saa)7§28aa}+0H'[’fhsa*_/5a|+€:|
=0O(H) e |9n(s,a) — g (s, a) \/ gh Z}L ?7“33))2 1

\/Eke[K] ( gn(z5) = g5, Zh
‘fh (s,a) — fh(s a)
\/Zke[K] (fu(z) = Fh(ZE))

<0 |9n(s,a) — g (s, a)] / ]

= \/Eke[K]( n(ZF) gh(zflf))Q‘i')‘ e
|[fu(s,a) = f(s,0)] ,

@ke ) (Fn(E) = F1.(260)% + A

O(1og(N - Ny)H?) - D, (2,D}, 1)

5 V19og(N - Ny H?
vVKkr ’

\/ (Fu(h) — Fo(2))* + A
ke[K]

+O(H (Bip)2 + A

IN
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where the first inequality holds due to the completeness assumption. The second inequality holds due
to (D.3) and (D.4). The third inequality holds due to Definition 3.4 . The last inequality holds due to
Lemma D.1. Therefore, we have

‘Bh(s,a) - [Varhfhﬂ](s,a)‘ <0 ( > IOg(y%b)H2> . (D.5)

To further bound the difference between [Vary, ‘]\l{h+1] (s,a) and [Var, V;7, |](s, a), we prove || Fro1 —

~ / - 3
Viall, <0 (WM)H) by induction.

VKkr
At horizon H + 1, J}/H-',-l = Vi1 = 0, the inequality holds naturally. At horizon H, we have

Qu(s,a) = [TuVi1l(s,a)
= [T frs1)(s,a)
Zf (s,a) *HTH.}(H—HKSaa) fr(s,a)|
> fu(s,a) — (e +|fu(s,a) = fu(s,a)])
> fu(s,a) —by(s,a) —¢
(s,

E"« k’w

$,a),

where the first inequality holds due to the triangle inequality. The second inequality holds due to
(D.1). The third inequality holds due to the property of the bonus function by and (D. 3) The last

equality holds due to our definition of f m in Algorithm 1 Line 7. Therefore, V5 (s) > f H( ) for all
s€S.

We denote the policy derived from fp by %y, i.e. % 1 (s) = argmax, £ 1 (s, a) and then we have

Vir(s) = fu(s) = (Qir(s.) = Fuls ), m"(

< (Qi(s,7) = fuls, ), 7" (-

(TaVial(s:-) = fa(s,) + (s, ), 7 (-]s)).a

([ Tu frra)(s,) = Fuls,) )A

+ ([T Viral(s) = [Tafua)(s, ), 7 (Cls)
< 2(bu (s, ),mg(,s))a+e

5(\/WH)’
VKEk

where the first inequality holds because the policy 7y takes the action which maximizes f . The
second inequality holds due to (D.1) and (D.3). For the last inequality, we use the choice of by such
that for all z € S x A with constant 0 < C' < 0o

~

bi(2) < C- (Dry (2 Dus 1) -\ (Bu)? + A+ €Ba).

Therefore, we have max, by (z) < 6(W> , which uses Lemma D.1 and 8y =
O(y/log(N - Np)H).
Next, we prove by induction. Let R, = O (W) - (H — h + 1). We define the induction

assumption as follows: Suppose with the probability of 1 — 0y, 41, the event £, 11 = {0 < V), (s) —

fh+1(8) < Rp41} holds. Then we want to prove that with the probability of 1 — §;, (6, will be

determined later), the event &, = {0 < V,*(s) — f;,(s) < Ry} holds.
Conditioned on the event £, 1, using similar argument to stage H, we have

Qi (s,a) = [ThVy4](s, a)
> [Th fas1](s,a)
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(5.) = |[Tafsl(s.) = Fas.a)
fuls.@) = (e+ | Fh(s.0) = fuls.a))
(s.)

—bp(s,a) — e

where the first inequality holds due to £, 1. The second inequality holds due to the triangle inequality.
The third inequality holds due to (D.1). The fourth inequality holds due to the property of the bonus

function by, and (D. 3) The last equality holds due to our definition of fh in Algorithm 1 Line 7.
Therefore, V¥ (-) > fh( ).
On the other hand, similar to the case at horizon H, we denote the policy derived from f;, by 7y, i.e.

7r(s) = argmax, fn(s, a). Taking a union bound over the event in Lemma D.1 and &), 1, we have
with probability at least 1 — 8541 — §/(2H?),

Vir(s) = Fils) = (Qi(s,) = Fuls, )i Cls))a + (Fa(s, ), mh () = F(-]s)) 4
< (Qh(s,7) = fauls: ), mi(1s))a
= ([TViial(s, ) = fuls; ) + ba(s, a), my(|s)) 4 + €
= ([Tufa1](s,-) = Jals,-) + bu(s,a), 75 (-|s)).a

H(TaVial(s) = [Tafuaa)(s,), 7 (ls)a + e
< 2<Bh(8 ) *( )>A+2€+Rh+1

<R+ 0 (,/1og/v M) H)

(Vlog\NﬁNbH> (H—h+1) =Ry,

where the first inequality holds because the policy 7y takes the action which maximizes fg. The
second inequality holds due to (D.1) and (D.3). The third inequality holds due to Lemma D.1. The
last inequality holds due to the induction assumption. Therefore, we can choose §;, = (H — h +
1)§/(2H?) < §/2H. Taking a union bound over all h € [H], we prove that with probability at least
1 — 4/2, the following inequality holds for all h € [H| simultaneously

0 ( v log(yfé\/”w) . (D.6)

0< V() — th+1(') <

Conditioned on this event, we can further bound the difference between [Vary, fi41](s,a) and
[Var, Vi5, 1](s, a).

Vo o) — D il 5.

2

4mﬁmmwmmwmwkmmmwﬁ—@mm@m

<o 6o

where the first inequality holds due to the triangle inequality. The second inequality holds due to
Vi1 far1 < H. The last inequality holds due to (D.6). Therefore, for any (s,a) € S x A, we have

|Br(s,a) — [Var, Vi1 ](s,a)| < ‘Bh(s,a) — [Vary fas1] (s, a)‘

+ ’[Varhfm_l] (s,a) — [Var, Vi | (s,a)’
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6 \/log(N’Nb)HS
> \/m .

Thus, for any (s,a) € S x A, we have

By, (s,a) — O ( V1og(N - Ny) H*

VEE

) < [Var,Vy' 4](s, a),

where the first inequality holds due to the triangle inequality. The second inequality holds due to
(D.5) and (D.7). Finally, using the fact that the function max{1, -} is increasing and nonexpansive,
we complete the proof of Lemma D.4, which is

o 3
V3Vi] (5. ) — (“gN NbH) 52 (s.0) < [V Vi) (s, a).

Oh

E PROOF OF LEMMAS IN SECTION D
E.1 PROOF OF LEMMA D.1
Proof of Lemma D.1. From the definition of D? divergence (Definition 3.4), we have

2
D% (% Dp;1) =  sup (1(2) = o(2)) S (E.1)
f1.f2€Fn Zke[K] (fl(z}";') — fg(z}k;)) + A
By the Hoeffding’s inequality (Lemma 1.3), with probability at least 1 — §/(N?), we have
2
> (1) = L))" = KEun [(fi(zn) = f2(20))°] = =20/2K Tog(NZ/8) - |~ fall:

ke[K]

Hence, after taking a union bound, we have with probability at least 1 — 6, for all f1, fo € Fp,
> (Alh) = £2(a0)" 2 KB [(i(20) = fo(en))?] = 202K 10gN2/8) - |1 = foll%
kE[K]
> K k| f1 = fall2 — 22K log(N?/6) - | f1 = fallZ, (E.2)
where the second inequality holds due to Assumption 3.6. Substituting (E.2) into (E.1), when the
size of dataset K > () (IOEQN ) , we have

D% (%Dp;1) < sup (f1(2) = f2(2))? :6(1).

fifeern 3K wllfi = fol % + A Kr
O
E.2 PROOF OF LEMMA D.2
In the proof of Lemma D.2, we need to prove the following concentration inequality.
Lemma E.1. Based on the dataset D' = {},af, 7%}/, we define the filtration
Hy =0 (51,81, 71,85, -+« s Thy 8415515 Q1 T10 85 oy Thry 831410 e o1 s Gy, Tr, 86, TR S )

For any fixed functions f, f' : S — [0, H|, we make the following definitions:
Mh(f') = f'(3h41) — [Puf')(55, @)
Dylf 1] = 2m [ (f(z) = [T )(28)) -
Then with probability at least 1 — §/(4H2N?2N}?), the following inequality holds,
_ _pn 2
S rep (D) — [Tf120)

2 i

> DFIf f] < (24H +5)i%(5) +

ke[K]

where Z((S) _ \/2 log (N-Np)H(2 10g(416()+2)(10g(2L)+2) .

20



Published as a conference paper at ICLR 2024

(48H2 + 10)i?(d) + 16K He. We define the event &; 5, :=

Proof of Lemma D.2. Let (31.1,)?
) > ﬂl h } We have the following inequality:

{Zke[K] (fh ) — fu(Z)
STz - e’

ke[K]

(7 + Frr ) = B0 + (P — 7~ G|
:
ke[K]

-2

€[K]

= 3 (i Funatho - AED) + 2 (Al - - Fea(shi)
€[K]

+

2 Z (Th + fara(5F4) - fﬁ(zlﬁ)) (fh(iﬁ) —Th — fh+1(5h+1))

kE[K]

<23 (7 + (ki) - f;ﬁ(i’ﬁ))Q

kE[K]
+2 ) (f,’i + a1 (B ) — fé(zl’i)) (fh(z;’j) - fhﬂ(ggﬂ))
ke[K]
=23 (7 + T han) = Fa(ED)) (Fa(zh) = Fa(zh)). (E3)
ke[K]

where the first inequality holds due to our choice of f3, i.e.,

2
fn = argmin Y (fh (5, ap) — 7 — fh+1(5h+1)) :

InEFn pelk)

Next, we will use Lemma E.1. For any fixed h, let f = f, € Fn, f' = fa1 = {f — €}0, H—h+1]»
where f = f, — b, € Fj, — W. Following the construction in Lemma E.1, we define
Ml =7+ ' (5hi1) =B [+ ' (5h)lz]
and Dy[f, f'] = 25 [f') (f(z1) = [Taf'1(25)) -
Due to the result of Lemma E.1, taking a union bound on the function class, with probability at least
1 — &/(4H?), the following inequality holds,

e (FGED) = [Taf1(z >)_

> DRI F] < (24H? + 5)i2(5) + 5 (E4)
ke[K]
Therefore, with probability at least 1 — §/(4H?), we have
23 (7 + far (k) = F(zh)) (Fu(zh) = Fa(zh)
ke[K]
=23 (7 + Font(Ghon) = [TafanlE)) (Fu(Eh) = Fi(2h)
kE[K]
DI (AR ACH) NACAEFACH) (ES5)
ke[K]
<2 3 (Fh+ Funi i) = TFunilG0) (a(eh) — Filzh)) + 4K He
ke[K]
E (Fu(z) — [TaFrmnl(2)
< (QUH? + 5)i2(5) + AK He + e UM 5 i (E.6)
Sepr (F(zR) = Fa(z)?

< (24H? +5)i*(6) + 8K Le +
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- ~ 2
(G Toewa (G0 — b))
= 2 + 2 )

where the first and third inequalities hold because of the completeness assumption. The second
inequality holds due to (E.4). The last equality holds due to the choice of

Bin = V2L +5)2(3) + 16K Le = O (\/log(N - Ny H )

However, conditioned on the event 6_’17 h, We have

23 (h+ Fona ) = FzD) (TnE) = Fi(26)

(E.7)

ke[K]
> > (fi(eh) - fu(zh)
ke[K]
- (Bn) N >kelK] (fr(zF) fh(g;lf))Z

where the first inequality holds due to (E.3). The second inequality holds due to & . This is

contradictory with (E.7). Thus, we have P[€; ] < §/(4H?) and complete the proof of Lemma
D.2. O

E.3 PROOF OF LEMMA D.3
To prove this lemma, we need a lemma similar to Lemma E.1

Lemma E.2. On dataset D’ = {55, a}, 7} 31 k.h—1» We define the filtration
H = O (51, @1, Ty 8ny e v e s Thy Sh 15 515 A1y Tis By v vy Tos B 41 e Bhs QL Th s B0 TR BN 1).
For any fixed function f, f' : & — [0, H], we make the following definitions:
mlf'] = (7 + f’(§ﬁ+1)) [Pu (7 + f1)?] (5%, @)
DI S = 2my () (F(z) = [Tonf ) (z)) -
Then with probability at least 1 — §/(4H?N?2N?), the following inequality holds,

Srerr) (F(ZR) = [Tanf'](2 ))
5 ;

> DFlf. f'] < (24H + 5)i”(8) +

ke[K]

where i/(5) = \/4 log WA H2logULK)+2)(05(1L)+2)

Proof of Lemma D.3. Let (B2.5)? = (40H* + 10)i'?(8) + 16K Le. We define the event &, :=
{Zke[K] (g.(zF) — gh(z}’j))Q > (627}L)2}. We can prove the following inequality:

> @hE) - anzh)’

ke[K]

= 3 [(6h+ Frra(6he)” = ah(aB)) + (an(ah) = ok + Frwa (55100)7)]

Bl
m
2

(]

((72+J§z+1(5]1§+1))2 9(28) ) + Z (gh ) 7"h+fh+1(5h+1))2)2

kE[K] ke[K]
+2 37 (0 + For (k) = 9h0)) (a3 = (7% + Fura (5540))%)
ke[K]
2
<23 ((h+ FunaGh)” = ah(zD)
ke[K)]
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+2 3 ((h+ FonGhi) = 042D (9n(2h) = (75 + Fura(55,))7)

ke[K]
2 o s
=23 (k4 Fara(5hen)” = (2D (9n(2h) — g (50)) (E8)
ke[K]
where the first inequality holds due to our choice of gy, i.e.

o 2

gn = argmin Y (gn(sh.af) = (7% + s (550))?)
ghE€EFn ke[K]

Next, we will use Lemma E.2. For any fixed h, let f = g, € Fp,, [/ = th ={f — €}o,H—h+1)s
where f = f, — b, € F, — W. Following the construction in Lemma E.2, we define

T = (7 + £/ (550))” = [Pa(mn + £)?] (55, af)
and Dy [f, '] = 2051 (f(z5) — [Tan f1(Z5)) -

Due to the result of Lemma E.2, taking a union bound on the function, with probability at least
1 — §/(4H?), the following inequality holds,

e (FGEE) = [Tanf1(Z0)

> DI f] < (20H* +5)i%(5) + 5 (E.9)
ke[K]
Therefore, with probability at least 1 — §/(4H?), we have
23 ((h+ Fora i) = 9h(2D)) (an(2h) — 4 (2h)
ke[K]
=23 ((Fh+ a1 (5han) = [T fustl 1)) (an(zh) — g4 (25))
ke[K]
+2 3 ((Banfarlz) = ah(20) (a0 (55 — g (2h)
ke[K]
<2 3 ((h + o G50)" = (B Funal(36)) (an(2h) — 54 (2h)) + 4K Le
ke[K]
e Sretiy () ~ Toafunl @)
z z
< (Q0H* + 5)72(6) + A Le 4 L \IT ; T
o1 (skY _ = (zk))2
< (20H* + 5)i"*(6) + 8K Le + 2keliq (gh(zh) 9()
L (o) | Shei) (9 6) — an(3h)” (E.10)

2 2 ’
where the first and third inequalities hold due to the Bellman completeness assumption. The second
inequality holds due to (E.9). The last inequality holds due to the choice of

Ban = /(40H* + 10)i2(8) + 16K Le = O(1/log(N - Ny H?).

However, conditioned on the event £, j,, we have

23 (0 + Farn(5hin)? = 94(2)) (an(2h) — 94 (2h)

ke[K]
o e 2
> > (9h(zh) — an(z)
kE[K]
_ Cr sk = p 2
(Ban)? . kel (95.(2) — an(2p))
> + 5
2 2
where the first inequality holds due to (E.8). The last inequality holds due to 52, n- It is contradictory
with (E.10). Thus, we have P[] < §/(4H?) and complete the proof of Lemma D.3. O
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F PROOF OF THEOREM 5.1

In this section, we prove Theorem 5.1. The proof idea is similar to that of Section D. To start with,
we prove that our data coverage assumption (Assumption 3.6) can lead to an upper bound of the
weighted D?-divergence for a large dataset.

Lemma F.1. Let D;, be a dataset satisfying Assumption 3.6. When the size of data set satisfies
K > Q (10572/\/)’ on, < H, with probability at least 1 — 4, for each state-action pair z, we have

D]:h,(ZaDhaglg,) = 5 <\/%) :

With Lemma D.4, we can prove a variance-weighted version of concentration inequality.
Lemma F.2 (Restatement of Lemma 6.3). Suppose the variance function &, satisfies the inequality

in Lemma D.4. at stage h € [H], the estimated value function fhj:l in Algorithm 1 is bounded
by H. According to Assumption 3.3, there exists some function f;, € Fj, such that |f,(z,) —

[Thfnia](2)| < € forall z, = (sp,an). Then with probability at least 1 — §/2, the following
inequality holds for all stage h € [H] simultaneously,

1 _ . 2

Z GrE)2 (fh(zilf) - fh(zﬁ)) < (Bn)*.
ke[k] \O\h

With these lemmas, we can start the proof of Theorem 5.1.

Proof of Theorem 5.1. For any state-action pair z = (s,a) € S x A, we have

[Tadasal(2) = Ja(2)] < |Tafusad(2) = Ful2)| + | Fa(2) = Fal2)
<e+ bh(z)vll

where we bound I; with the Bellman completeness assumption. For the second term, we use the
property of the bonus function and Lemma F.2. Using Lemma 1.2, we have

Vi'(s) — <22E [br, (sh,an) | s1 = s8]+ 2eH

h=1
H
Z [D]:h Zh,Dh,Uh \/ (ﬁh)z + A ‘ S1 = 8} + 2eH

h=1

IN

H
< O( log ) ZE [Dr, (20;Dn;03) | 81 = ]

< 5 (\/@) ZETA’* [D]:h (Zh;Dh; [thf::rl]('v’)) | 51 = s] ’
h=1

where the first inequality holds due to Lemma I.2. The second inequality holds due to the property of

the bonus function
bn(z) < C - (Dx,(2:Dn;07) - V(Br)? + A+ €Bn).

The third inequality holds due to our choice of 3, = (\/log N ) The last inequality holds due to

Lemma D.4 and the fact that D2-divergence is increasing with respect to the variance function. We
complete the proof of Theorem 5.1. O

G PROOF OF THE LEMMAS IN SECTION F
G.1 PROOF OF LEMMA F.1
Proof of Lemma F.1. From the definition of D? divergence, we have

. fi(2) = f2(2))?
DQ;L(Z;DL;O'Z) sup ( G.D
7 moh f1,f2E€Fn Zke[K W (fl(zh) f2(2il§))2 +A
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By the Hoeffding’s inequality (Lemma 1.3), with probability at least 1 — §/(N?),
2
> (AR = f2(20)" = KEBpun [(fi(2n) = fa(20))?] = —2/2K log(N?/6) - || f1 — fol |-

ke[K]

Hence, after taking a union bound, we have with probability at least 1 — 6, for all f1, fo € Fp,

S (- b))

> 5 (KB (A1) = fa(20))?] - 22K 10gN?/0) - |11 = fal )
> oz (Kl — fll% — 23K 1080V/0) - |1~ Fall) (G2)

where the last inequality holds due to Assumption 3.6. Substituting (G.2) into (G.1), when K >
Q (%/), we have

D%, (2;,Dp;03) < sup
" f1,f2€Fn QK R”fl f2||go + A

O B (1,

O

G.2 PROOF OF LEMMA F.2
In this section, we assume the high probability event in Lemma D.4 holds,i.e., the following inequality

holds:
~ log(N - Ny)H?3 .
[vhvhul](s,a)o(wg( el )sU,%<s,a>swhv;+11<s,a>. @3

To prove Lemma F.2, we need the following lemmas.

Lemma G.1. Based on the dataset D = {sh,ah,rh}k he,, we define the filtration H} =
1,1 .1 1 1ol .2 2,2 2 2 kE ok ok ok k ok
0'(8170,177“1782,...7T‘H7SH+1,.’E17CL177"1782,...,TH7SH+1,- ©81,07,77,85, ..., T, 8y, ). For

any fixed function f, f' : S —€ [0, L], we define the following random variables:
M = Vi (shar) — PaVia)(sh ar)

s no._ 77;3 SRy ok
Dylf, f'] = 27(&(25))2 (f(z1) = f'(=1))

As the variance function 7, satisfies (G.3), with probability at least 1 — §/(4H2N?), the following

inequality holds,
Z D h f ) S
ke[K]

00\»&

v(8)VA 4 V20(8) + 300 (6)

ZkE[K]( n(z )) (f(zili) f/(zilf))2
4 )

where v(6) = \/2 log H./\/(210g(18LT)6—i—2)(10g(18L)+2).

Lemma G.2. Based on the dataset D = {s}/, af, r,’j}f}il, we define the following filtration H; =

11 .1 1 11 .2 2.2 2 2 2 .k ok ook Gk kook
o (s1,a1,71,8%, - Ty i3 @1, 05,78, 85, T3, SHyqs - shoaf, el s, oo ey sk ). For
any fixed functions f,f : S — [0,L] and f' : & — [0, H], we define the following random
variables

ffli[f/] = f’(slfLH) - Vi;k+1(5]ﬁ+1) - [Ph(f/ - V§+1)] (Sﬁ, aﬁ),

M1 7] =2 (reh - T
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As the variance function &, satisfies (G.3), with probability at least 1 —§/(4H2N3N;), the following
inequality holds,

5 AL A1 < (GUOVA+VE®)) I = Vi e + 526) Tog s
ke[K]
Zke[K] W(ﬂzﬁ) — f'(21))?

+ 302~ Vil + :

where ¢(0)

_ H(N-N3)(21log(18LT)+2) (log(18L)+2)
= \/3 log LS R g .
With these lemmas, we can start the proof of Lemma F.2.

_ ~ 2
Proof of Lemma F.2. We define the event £, := {Zke[K] W (fh(zf) - fh(zili)) > (IBh)Q}-
h
‘We have the following inequality:

> s (e - Reh)”

h

- (a(lm [(rk 4 Frsa(shn) = Fuleh)) + (Bl = 78 = Fa(ohe)]
]

ke[K

(]

(8(21’5))2 (T}’i + J?h+1(5§+1) - JFh(Z;k{))2 + Z % (fh(zh) —Th - fh+1(3ﬁ+1))2
]

L, GG

+2 ) (Ef(zl}’j))Q (m’i + Faga(shin) — fh(zﬁ)) (fh(zi) — - J?h+1(52+1)>

+2 ) ((/T\(lk))g (r’;i + Frra(shi) - fh(z;]f)) (fh(Zh) — k- fh+1(SZ+1))
1 N a -~ —
=2 3 g+ Fonhi) =) (B — At

where the first inequality holds due to our choice of fh in Algorithm 1 Line 12,

fn = argmin Z (fh(ShaaZ) —Th — fh+1(82+1))2~

fhej'_h kG[K] (Zh))

We prove this lemma by induction. At horizon H, we first use Lemma G.1. Let f = fH € Fu,
f'= fu € Fu. We define

k
DY [f, f) = 2@’(7% (f() = /(1) -

Taking a union bound over the function class, with probability at least 1 — §/(4H?), the following
inequality holds,

v(8)VA 4 V20(8) + 300(5)

w\»-b-

R e

ke[K) @n (2113)>2
Zke[K] Gr=)? (zk )’ (f(z’ﬁl) — f(z1))?
4

(G.5)
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Then we use Lemma G.2. Let f = fH e Fy, f: fo € Fu. f' = fHH = 0. We define:
f’;{[f/] = fl(slfcfﬂ) - V;I+1(SII€—I+1) — [Pu(f - VFI+1)](ZI;I)
Ehlf] 7
NULT V= 2 s (16 = TG )

Taking a union bound over the function class, with probability at least 1 — §/(4H?), we have

S o ] (5t k) < (B VO ) 15 Vil

Zz, Gnh)?

~ 2
YokelK) GriET (fH(Z’ﬁz) - fH(Zz))

(8)//1og Ny, + 3002 (0) || frr 1 — Vil + 4

(G.6)

Combining (G.5) and (G.6), we have with probability at least 1 — 6 /(2H?), the following inequality
holds:

1 ~ . _ -

2 Z G2 (7”1]?1 + e (sh41) — fH(ZIk{)) (fH(Z}C{) - fH(ZIk{))

ke[K] (UH('ZH

=9 Z 1 (n’i] + fH—&-l(S];i—o—l) - [THJ?HH](ZE)) (fH(ZZ) - fH(ZE))

ke[K

+2 ) %}C))Q (Ui Frra) ) = Fua () (P o) = (o)
<2 Z (EH(;))? (TIIC-I-FJ?HH(S%H) [THfHJrl](ZH)) (fH(ZH) fr(z )) +4KLe

V(@A + V20(6) + 3003(6) + (§L(5>ﬁ+ @(5)) IF = Vil + 502(6)/log A,

1 ~ 2
2 kelK] GaGEE (fH(ZH) fH(Zg))
2

+302(0) || frr1 — Viraa % + 8K Le +

_ ~ 2
B Tretr) Garpys () — Tu)
< + a2 ,
-2 2
where the first inequality holds due to the complete assumption. The second inequality holds due

to (G.5) and (G.6). The last inequality holds due to the fact fH_H =Vy 11 = 0 and our choice of
5H,i.e.,

(G.7)

By = \/2 <§U(5)ﬁ+ V20(8) + 3002(8) + §L2(5)/10g./\/b + 8KLe)
= O(/log V).

However, conditioned on the event £, we have

> Gty (it Frn (ol = Futeh) (Futeh) — Futch)
(K]

R S A S I
2 3 Gty (Tnteh) ~ Fuelo)

(BH)? Zke G zH))2 (JFH(Zg) _]?H(Z];I))2
> . ’

where the first inequality holds due to (G.4). The second inequality holds due to £ . It contradicts
with (G.7). Therefore, we prove that P[] > 1 — §/2H?.
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Suppose the event £z holds, we can prove the following result.
Qu(s,a) = [TuVil(s,a)
= [Tu fr+1l(s, a)
> Fir(s,0) = |[Tn firs1)(s,0) = Fi (s, 0)
> Juls.a) = (e+|fu(s,0) = Fu(s,a)l)
> fu(s,a) —bu(s,a) —€

= fH(s,a).

where the first inequality holds due to the triangle inequality. The second inequality holds due to the
completeness assumption. The third inequality holds due to the property of the bonus function and

> s ()~ A < (50

Zz, GaGh)

~

by Lemma F.2. Therefore, V5 (s) > fu(s) forall s € S.
We also have
Vir(s) = fu(s) = (Qu(s:) = fu (s, ). m* (1)) a + (Fu (s, ), wig (ls) = T (-]s)).a

(

<{Q%(s,) — Fu(s,), 7 (]s)).a
= ) -
=

V)

TaVi)(s. m<>+M@@ (1))
Tir Farsn] (5.) — For(s,) + bia(s. ), 7 (Js)) a
«mwmm>[mmm<%ﬁumA
< 2bgr(s, )7y (1)) +
~ (JBEN A
O( NI )

where the first inequality holds due to the policy 7y takes the action which maximizes fH. The
second inequality holds due to the Bellman completeness assumption. The last inequality holds due
to the property of the bonus function

bu(2) < C - (Dr, (2 Pu;on) -V (Bu)? + A+ €Bu)

and Lemma F.1.

Then we do the induction step. Let R, = O (7”‘\’/57 NHQ) (H—=h+1),6,=(H—h+1)§/(4H?).

We define another event £ for induction.
EM — {0 < Vi (s) — fuls) < Ry, Vs € S}.

The above analysis shows that £y C £ and P[€y] > 1 — 25 Moreover, P[] > 1 — 26

We conduct the induction in the following way. At stage h, if P[€,41] > 1 — 26,41 and P[E} ] >
1 — 20p,41, we prove that P[€;,] > 1 — 26}, and ]P’[E,ilnd] >1—20.

Suppose at stage h, P[E41] > 1 — 26,41 and P[E} ] > 1 — 26),41. We first use Lemma G.1. Let
f=fn€Fn f' = fn € Fn. We define

nk = Vi (shan) — PaViea)(25)
k
WthﬂFlL—uﬁwwwm.

n(2))?

After taking a union bound, we have with probability at least 1 — §/(4H?), the following inequality
holds,

v(8)VA 4+ V20(8) + 300°(6)

(ORI

> 2ty (7 - 7)<

ke[K]
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~ 2
1 k ok
N Zke[K] [CEDE (f(zh) - f(Zh)) .
4
Next, we use Lemma G.2 at stage h. Let f = ﬁ € Fn, fv: fn€Fn = ﬁ+1 = {5}[O,H_h+1],
where b = j?h — by, € Fn — W. We define:
f}]i[f/] = f/(slli+1) - V’;k+1(5;€l+1) - [Ph(f/ - V};-l)] (Z}li)
Enlf] 7

N: _Shll] kY _ ok
HEF =22 (16D - Fe).
After taking a union bound, we have with probability at least 1 — J/(4H?), we have

> 28Ul (76 i) < (B Va0 ) 1 - Vil

oyt (Gn(zf))?

(G.8)

Zke[K] (U}L ))2 (f ( }Ii) - .]Fh(zlli))2

(8)/+/log Ny + 30425 ||fh+1 Vil + 4

(G.9)

Let Uy be the event that (G.8) and (G.9) holds simultaneously. On the event Uy, N 5}1“&, which
satisfies P[U, N EPY,] > 1 — 20441 — 26/H? = 1 — 26y, we have

2 3 s (ko B shin) = Fueh) (Futeh) - )
1

=2 oo (r2+fh+1(si+l>— mﬁ+l]<z’;>) (Fule) = Fulzh)

§ OVA+V20(0) + 302(0) + 1OWVA+VE)) Wi — Vi s

2
elK] m (f (25) — fh(zh))

2 2 2 n * 2 Z
+ 302(0)/ 108 Ny + 30:%(8)] s = Viiyall% + 8K Le +

~ 2
- (5h)2 Zke[K @( Z;f (fh(zh) fh(zf))
— 2 2 )

where the first inequality holds due to the completeness assumption. The second inequality holds

due to (G.8) and (G.9). The last inequality holds due to the event 5;:’511 and the choice of K >

o (v(6)?HS
g (Ho2)
However, on the event of S,CL, we have

23 Gy Uk Pl = ) () - Futeh)

ke[K

; £ Zk s Zk 2
- kezu:q ey (e~ heh)

(Br)?  Lrelx] GaO? (fh(Z;’i) - fh(Z;’i))Q
S ;L N GE) : .

where the first inequality holds due to (G.4). The second inequality holds due to event &5 . However,
this contradicts with (G.10). We conclude that U, N &R, C &y, thus P[E,] > 1 — 25,

2

(G.10)

29



Published as a conference paper at ICLR 2024

Next we prove P[£]M] > 1 — 26;,. Suppose the event Uj N £ | holds, the above conclusion shows
that

> % (fh(Z;f) - fh(%’i))z > (Bn)?.

w2 @n(=R)
We can prove the following result.

Qr(s,a) = [ThVy'i1l(s, 0)
> [Tifue](s.a)
> fh(s a) = |[Tafas1l(s,0) = fu(s,a)]
fu(s,a) = (e + | fa(s,a) = fa(s,a)])
> fh(s,a) bn(s,a)
fu(s,a)

3

vV
;”
)

S

Il
=
@

<

where the first inequality hold due to the event £I™. The second inequality holds due to the triangle
inequality. The third inequality holds due to the completeness assumption. The last inequality holds
due to the property of the bonus function and

> e (AR - ) < @0

w2 @n=1)

Therefore, V;*(s) > fh(s) foralls € S.
We also have

Vii(s) = Fuls) = (@i (s.) = Fu(s, ), 7 C1s))a + (Fu(s. ), w5 ([s) — Ful-]s))a
Qi(5,7) = fu(s, ), 7 (1)) a

[TaViil(s,) = Fu(s,7) + bn(s, ), 7 (-|s)).a

= ([Th a1 (s,7) = fu(s.) + (s, a), 7 (]5)) 4

+ (TaViral(s:) = [Tafran)(s,), 75 ([8))

< 2(bp(s,+), 75 (-, 8))a + €+ Rpt1

gé(“@f).(ﬂhﬂ)m.

where the first inequality holds due to the policy 7, takes the action which maximizes ﬁ The second
inequality holds due to the Bellman completeness assumption. The second inequality holds due to
the property of the bonus function

ba(z) < C - (Dx, (2:Dn;07) -V (Br)? + A+ €Bn)
and Lemma F.1. The last inequality holds due to the induction assumption. Therefore, we have
UpN &M, C EM and P[E;M] > 1 — 26y, Thus we complete the proof of induction.
Finally, taking the union bound of all the £, we get the result that with probability at least 1 — 6/2,
the event Uthlé’h holds, i.e for any h € [H] simultaneously, we have

2%@éﬁyﬁwﬁ—ﬁ%02qmﬂ

ke[K

IN

o~ o~~~

Therefore, we complete the proof of Lemma F.2. O

H PROOF OF LEMMAS IN SECTION E AND G

H.1 PROOF OF LEMMA E.1
Proof of Lemma E.1. We use Lemma I.1, with the following conditions:

DF[f, f'] is adapted to the filtration H}} and E [Df[f, f'] | H; '] = 0.
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| DiLf, £1] < 2 || max |f(2) = [Tuf')(2)] < 4H? = M.

> E[@L) ] = X B[4 k) o] (1) - TR < aHE)? = V2.

k€[K] ke(K]

On the other hand,
S B[S 5] = X E[4 Al z,’i] (F(zh) — [T f)(25)"
ke[K] ke[K]

<8H22 ~ [T f1(z5)"

Then using Lemma L1 with v = 1, m = 1, with at least 1 — §/(4H2N?N?)

S 201 (FE) — T f) 5 >)<z<6>\/2<2~8H2>Z(f(zﬁ)—qu(zz)f

kE[K] ke[K]
2 4
+ 24%(0) + =4%(0) - 4H?

3 3
Siep (FER) — 1Tf1(26)°
> .
We complete the proof of Lemma E.1. O

< (24H? +5)i*(8) +

H.2 PROOF OF LEMMA E.2
Proof of Lemma E.2. We use Lemma 1.1, with the following conditions:

DF[f, f'] is adapted to the filtration H} and E [Df[f, '] | HE '] = 0.
AV §2|Tlh|mzax\f( 2) = [Tanf'l(2)] < 4L = M.
S E[(DHL L) 5] = Y0 B ] (F6) - Tonf(2)° < AL2K)? = V2

ke[K] ke[K]

On the other hand,
> B[S 5] = X B[ 5] & - mrEh)?
ke[K] ke[K]
<8LY N (F(2h) — [Tanf'1(2)”
ke[K]

Then using Lemma I.1 with v = 1, m = 1, we have:

3 27 (e = 7 Yeb) < 410 f@ 819 S (FE) — [Taf125)
K] ke[K]
2, 4,
+ gl 2(5) + gl 2((5) . 4L2
< (20L4 + 5)2/2(6) Zke K] ( ( )2 [ﬂlf ](Zh))
We complete the proof of Lemma E.2. [

H.3 PROOF OF LEMMA G.1
Proof of Lemma G.1. We use Lemma 1.1, with the following conditions:

DF[f, f'] is adapted to the filtration H} and E [D[f, '] | H; '] = 0.
| DL f| < 2|y | max |f(2) = f/(2)] < 8LH = M.

> E[(DhIF £) zh}f4z ”h ’Zh] (F(8) = £/(zh).

ke[K] ke[K]
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On the other hand,
ky2| K
Z E{Dh (£, f' ‘Zh} =4 Z W(ﬂzﬁ)—f’(zﬁ)f
ke[K] h
1 Sk 1 2
< 8k€[K] (a'\h(Zﬁ))Q (f( h) f( h)) )

where the last inequality holds because of the inequality in Lemma D.4:
E [(11)?|21] = [Var, Vi) (sh, ajy)
< [ViVial(shyar)

< (Gu(oh) + (,/bg/\/ Ny H )

<2(Gu(zh)’,

where we use the requirement that K > () M)
Moreover, for any k € [K],
DA 1) < 2| s e - e

<4H | D% (4, D, 52) Z (3(;))2 (f(=) —f/(zﬁ))2+)\
ke[k] \ VR

4H? 1 Ry (k)2
<O<m>$2{;{]( (ZZ))2(f(h) f(h)) +/\

1 1 (. )
_U((S)\l Z]W(f(z;i)f( )7+

ke[K

The second inequality holds because of the definition of D? divergence (Definition 3.4). The
third inequality holds due to Lemma F.1. The last inequality holds because of the choice of K >

0 (1;2(6)H4)

Then using Lemma I.1 with v = 1, m = 1, we have

K
> 2(3};#))2(10(25)—f/(25)) <v(5)\llﬁ > # f(zifi)_f/(z}li))2+2+§v2(5)

verr) (Or(2h))” (

+

L |~

v(6) J 3 Al)) (F(5) — F(1)* + A

ke[K] (Oh(zh

C.O\rlk

v(6) VA + V20(0) 4 300%(6)

E c %ﬂ (f(ZL) f/(ZL))
n ke[K] (o—h(zh)) h i -

4
We complete the proof of Lemma G.1. O

H.4 PROOF OF LEMMA G.2

Proof of Lemma G.2. Ak[f, f. /'] is adapted to the filtration HY and E [Ai[f, NGl Hﬁfl] = 0.
We also have

> E[@ELF ) zh}f42

k
ke[K] ke[K] (Zh )

32



Published as a conference paper at ICLR 2024

IN

[ Ve 2
8 Z Hf/\ h+1||oc (f(z}’i) _f/(z}]i))2~

v @GR

Moreover, for any k € [K],

] ot fk[f/}
b 7 < 2| s

|F(2F) = f/(25)]

1
<Af = Vialoo | DF, 5 Do) | Y ey (FGE) = F/(26)) + A

<O (=) I = Viale | Y s (1) - £G4 2

1 = Vil 1
()

The second inequality holds because of the definition of D? divergence (Definition 3.4). The
third inequality holds due to Lemma F.1. The last inequality holds because of the choice of K >

O (L2(5)H4>'
Then using Lemma I.1 with v = 1, m = 1/ log \3,, with probability at least 1 — §/(4H?N3N},), we
have

ke[K] (@n(

k . 2 5
Ga(z0))? (f(zg) — f(zh) ) <(9),|8 Z Hf H” (f(zF) = f'(zF)" +2

ke[K]

2 4 1
+ §L2(5)/10g/\/b + OIS = Vidalleo Y s FER) = )2+ A

ke[K] (@n(24))
< (FUOVE+ V@) I - Vil + 3
, Skt mrepy (U6 - F'(z0)°

4
We complete the proof of Lemma G.2. O

12(8)/log Ny + 302 (D) | f = Vi 13

I AUXILIARY LEMMAS

Lemma I.1 (Agarwal et al. 2023). Let M > 0, V > v > 0 be constants, and
{®i}icy) be a stochastic process adapted to a filtration {H,;};c[y. Suppose E[z;|H;_1] = 0,
[z;] < M and 3,y E[zf|H;—1] < V? almost surely. Then for any d,¢ > 0, let v =

\/log (210g(V/v)+2)-(log(M/m)+2)

, we have

2
Z:c2>b 2 QZE 2/ Hio] + v? +3L2(211%%s)]{|%|+m> <.

1€[t]

Lemma 1.2 (Regret Decomposmon Property, Jin et al. 2021b). Suppose the following inequality
holds,

‘mfhﬂ](z) — fh(z)‘ < bp(2),¥z = (s,a) € S x A,Yh € [H],

the regret of Algorithm 1 can be bounded as
H

Vi'(s) — Z m+ [bn (Sh,an) | $1=9].

Here E - is with respect to the trajectory 1nduced by 7* in the underlying MDP.

33



Published as a conference paper at ICLR 2024

Lemma 1.3 (Azuma-Hoeffding inequality, Cesa-Bianchi & Lugosi 2006). Let {x;} ; be a martin-
gale difference sequence with respect to a filtration {G; } satisfying |x;| < M for some constant M,
x; is G;41-measurable, E[x;|G;] = 0. Then for any 0 < ¢ < 1, with probability at least 1 — J, we
have

ixi < M+/2nlog(1/6).
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