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Abstract

We develop a new approach to obtaining high probability regret bounds for online
learning with bandit feedback against an adaptive adversary. While existing ap-
proaches all require carefully constructing optimistic and biased loss estimators,
our approach uses standard unbiased estimators and relies on a simple increasing
learning rate schedule, together with the help of logarithmically homogeneous
self-concordant barriers and a strengthened Freedman’s inequality.

Besides its simplicity, our approach enjoys several advantages. First, the obtained
high-probability regret bounds are data-dependent and could be much smaller
than the worst-case bounds, which resolves an open problem asked by Neu [31].
Second, resolving another open problem of Bartlett et al. [12] and Abernethy and
Rakhlin [1], our approach leads to the first general and efficient algorithm with a
high-probability regret bound for adversarial linear bandits, while previous methods
are either inefficient or only applicable to specific action sets. Finally, our approach
can also be applied to learning adversarial Markov Decision Processes and provides
the first algorithm with a high-probability small-loss bound for this problem.

1 Introduction

Online learning with partial information in an adversarial environment, such as the non-stochastic
Multi-armed Bandit (MAB) problem [10], is by now a well-studied topic. However, the majority of
work in this area has been focusing on obtaining algorithms with sublinear expected regret bounds,
and these algorithms can in fact be highly instable and suffer a huge variance. For example, it is
known that the classic ExP3 algorithm [10] for MAB suffers linear regret with a constant probability
(over its internal randomness), despite having nearly optimal expected regret (see [26, Section 11.5,
Note 1]), making it a clearly undesirable choice in practice.

To address this issue, a few works develop algorithms with regret bounds that hold with high
probability, including those for MAB [10, 8, 31], linear bandits [12, 1], and even adversarial Markov
Decision Processes (MDPs) [25]. Getting high-probability regret bounds is also the standard way of
deriving guarantees against an adaptive adversary whose decisions can depend on learner’s previous
actions. This is especially important for problems such as routing in wireless networks (modeled as
linear bandits in [11]) where adversarial attacks can indeed adapt to algorithm’s decisions on the fly.

As far as we know, all existing high-probability methods (listed above) are based on carefully
constructing biased loss estimators that enjoy smaller variance compared to standard unbiased ones.
While this principle is widely applicable, the actual execution can be cumbersome; for example, the
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scheme proposed in [1] for linear bandits needs to satisfy seven conditions (see their Theorem 4), and
other than two examples with specific action sets, no general algorithm satisfying these conditions
was provided.

In this work, we develop a new and simple approach to obtaining high-probability regret bounds
that works for a wide range of bandit problems with an adaptive adversary (including MAB, linear
bandits, MDP, and more). Somewhat surprisingly, in contrast to all previous methods, our approach
uses standard unbiased loss estimators. More specifically, our algorithms are based on Online Mirror
Descent with a self-concordant barrier regularizer [2], a standard approach with expected regret
guarantees. The key difference is that we adopt an increasing learning rate schedule, inspired by
several recent works using similar ideas for completely different purposes (e.g., [S]). At a high level,
the effect of this schedule magically cancels the potentially large variance of the unbiased estimators.

Apart from its simplicity, there are several important advantages of our approach. First of all, our
algorithms all enjoy data-dependent regret bounds, which could be much smaller than the majority of
existing high-probability bounds in the form of (7)( V/T) where T is the number of rounds. As a key
example, we provide details for obtaining a particular kind of such bounds called “small-loss” bounds
in the form @(\/E ), where L* < T is the loss of the benchmark in the regret definition. For MAB
and linear bandits, our approach also obtains bounds in terms of the variation of the environment in
the vein of [23, 33, 37, 17], resolving an open problem asked by Neu [31].

Second, our approach provides the first general and efficient algorithm for adversarial linear bandits
(also known as bandit linear optimization) with a high-probability regret guarantee. As mentioned,
Abernethy and Rakhlin [1] provide a general recipe for this task but in the end only show concrete
examples for two specific action sets. The problem of obtaining a general and efficient approach with

regret @(\/T) was left open since then. The work of [12] proposes an inefficient but general approach,
while the work of [22, 13] develop efficient algorithms for polytopes but with (’)(TQ/ 3) regret. We
not only resolve this long-standing open problem, but also provide improved data-dependent bounds.

Third, our approach is also applicable to learning episodic MDPs with unknown transition, adversarial
losses, and bandit feedback. The algorithm is largely based on a recent work [25] on the same problem

where a high-probability @(\/T ) regret bound is obtained. We again develop the first algorithm

with a high-probability small-loss bound @(\/F ) in this setting. The problem in fact shares great
similarity with the simple MAB problem. However, none of the existing methods for obtaining
small-loss bounds for MAB can be generalized to the MDP setting (at least not in a direct manner) as
we argue in Section 4. Our approach, on the other hand, generalizes directly without much effort.

Techniques. Most new techniques of our work is in the algorithm for linear bandits (Section 3),
which is based on the SCRIBLE algorithm from the seminal work [2, 3]. The first difference is that
we propose to lift the problem from R¢ to R%*! (where d is the dimension of the problem) and use a
logarithmically homogeneous self-concordant barrier of the conic hull of the action set (which always
exists) as the regularizer for Online Mirror Descent. The nice properties of such a regularizer lead
to a smaller variance of the loss estimators. Equivalently, this can be viewed as introducing a new
sampling scheme for the original SCRIBLE algorithm in the space of R¢. The second difference is
the aforementioned new learning rate schedule, where we increase the learning rate by a small factor
whenever the Hessian of the regularizer at the current point is “large” in some sense.

In addition, we also provide a strengthened version of the Freedman’s concentration inequality for
martingales [21], which is crucial to all of our analysis and might be of independent interest.

Related work. In online learning, there are subtle but important differences and connections
between the concept of pseudo-regret, expected regret, and the actual regret, in the context of either
oblivious or adaptive adversary. We refer the readers to [8] for detailed related discussions.

While getting expected small-loss regret is common [7, 32, 20, 6, 4, 27], most existing high-probability
bounds are of order O(v/T). Although not mentioned in the original paper, the idea of implicit
exploration from [31] can lead to high-probability small-loss bounds for MAB (see [26, Section
12.3, Note 4]). Lykouris et al. [29] adopt this idea together with a clipping trick to derive small-loss
bounds for more general bandit problems with graph feedback. We are not aware of other works with
high-probability small-loss bounds in the bandit literature. Note that in [8, Section 6], some high-
probability “small-reward” bounds are derived, and they are very different in nature from small-loss



bounds (specifically, the former is equivalent to @(\/T — L*) in our notation). We are also not aware
of high-probability version of other data-dependent regret bounds such as those from [23, 33, 37, 17].

The idea of increasing learning rate was first used in the seminal work of Bubeck et al. [15] for
convex bandits. Inspired by this work, Agarwal et al. [5] first combined this idea with the log-barrier
regularizer for the problem of “corralling bandits”. Since then, this particular combination has proven
fruitful for many other problems [37, 28, 27]. We also use it for MAB and MDP, but our algorithm
for linear bandits greatly generalizes this idea to any self-concordant barrier.

Structure and notation. In Section 2, we start with a warm-up example on MAB, which is the
cleanest illustration on the idea of using increasing learning rates to control the variance of unbiased
estimators. Then in Section 3 and Section 4, we greatly generalize the idea to linear bandits and
MDPs respectively. We focus on showing small-loss bounds as the main example, and only briefly
discuss how to obtain other data-dependent regret bounds, since the ideas are very similar.

We introduce the notation for each setting in the corresponding section, but will use the following
general notation throughout the paper: for a positive integer n, [n] represents the set {1,...,n} and
A, represents the (n — 1)-dimensional simplex; e; stands for the i-th standard basis vector and 1
stands for the all-one vector (both in an appropriate dimension depending on the context); for a convex
function 1, the associated Bregman divergence is Dy, (u, w) = 1(u) — (w) — Vip(w) T (u — w);
for a positive definite matrix M € R%*¢ and a vector u € R?, ||ul|,, = VuT Mu is the quadratic
norm of u with respect to M; A\pnax (M) denotes the largest eigenvalue of M; E,[-] is a shorthand for
the conditional expectation given the history before round ¢; O(-) hides logarithmic terms.

2 Multi-armed bandits: an illustrating example

We start with the most basic bandit problem, namely adversarial MAB [10], to demonstrate the
core idea of using increasing learning rate to reduce the variance of standard algorithms. The MAB
problem proceeds in rounds between a learner and an adversary. For eachround ¢t = 1,..., T, the
learner selects one of the d available actions i; € [d], while simultaneously the adversary decides a
loss vector ¢; € [0,1]? with £, ; being the loss for arm ¢. An adaptive adversary can choose /; based
on the learner’s previous actions 41, . . ., ;1 in an arbitrary way, while an oblivious adversary cannot
and essentially decides all ¢;’s ahead of time (knowing the learner’s algorithm). At the end of round ¢,
the learner observes the loss of the chosen arm ¢, ;, and nothing else. The standard measure of the

learner’s performance is the regret, defined as Reg = Zthl Ly i, — Minge(q) Zthl ¢y ;, that is, the
difference between the total loss of the learner and that of the best fixed arm in hindsight.

A standard framework to solve this problem is Online Mirror Descent (OMD), which at time ¢ samples
14 from a distribution w;, updated in the following recursive form: w;; = argmin, ¢ p <w, €t> +

Dy, (w,w;), where 1), is the regularizer and Zt is an estimator for ¢;. The standard estimator is the

importance-weighted estimator: Zm = {;;1{i; = i}/w,;, which is clearly unbiased. Together with
many possible choices of the regularizer (e.g., the entropy regularizer recovering EXp3 [10]), this
ensures (nearly) optimal expected regret bound E[Reg] = O(v/dT') against an oblivious adversary.

To obtain high-probability regret bounds (and also as a means to deal with adaptive adversary),
various more sophisticated loss estimators have been proposed. Indeed, the key challenge in obtaining

high-probability bounds lies in the potentially large variance of the unbiased estimators: E, [?f i] =
éii Jwy; is huge if w, ; is small. The idea of all existing approaches to addressing this issue is to
introduce a slight bias to the estimator, making it an optimistic underestimator of ¢, with lower

variance (see e.g., [10, 8, 31]). Carefully balancing the bias and variance, these algorithms achieve

Reg = O(+/dT In(d/§)) with probability at least 1 — ¢ against an adaptive adversary.

Our algorithm. In contrast to all these existing approaches, we next show that, perhaps surprisingly,
using the standard unbiased estimator can also lead to the same (in fact, an even better) high-
probability regret bound. We start by choosing a particular regularizer called log-barrier with time-

varying and individual learning rate 7, ;: ¥, (w) = Zle n% In wi which is a self-concordant barrier

for the positive orthant [30] and has been used for MAB in several recent works [20, 5, 16, 37, 17].
As mentioned in Section 1, the combination of log-barrier and a particular increasing learning rate



Algorithm 1 OMD with log-barrier and increasing learning rates for Multi-armed Bandits

Input: initial learning rate 7.

Define: increase factor x = e®T, truncated simplex 2 = {w cAg:w; > %,Vi S [d]}
Initialize: for all i € [d], w1, = 1/d, p1; = 2d,m,; = 7.

fort=1,2,...,T do

Sample ¢; ~ w;, observe  ;,, and construct estimator ?“ = % for all i € [d].

; 7. d
Compute ;1 = argiitcy {1,05) + Dy (v, 1) where () = T2, 2T L
for i € [d] do
if —— > p, thenset pi1; = —2— 1.0 = Nk
Wit1,i t,1 t+1,i W10 1L t,ils
else set pi11,i = pri, Met+1,i = Nt

schedule has been proven powerful for many different problems since the work of [5], which we
also apply here. Specifically, the learning rates start with a fixed value n; ; = n for all arm ¢ € [d],
and every time the probability of selecting an arm s is too small, in the sense that 1/w;41,; > py;
for some threshold p; ; (starting with 2d), we set the new threshold to be 2/w; 1 ; and increase the
corresponding learning rate 7, ; by a small factor .

The complete pseudocode is shown in Algorithm 1. The only slight difference compared to the
algorithm of [5] is that instead of enforcing a 1/T" amount of uniform exploration explicitly (which
makes sure that each learning rate is increased by a most O(In T') times), we directly perform OMD
over a truncated simplex Q = {w € Ay : w; > 1/T,Vi € [d]}, making the analysis cleaner.

As explained in [5], increasing the learning rate in this way allows the algorithm to quickly realize
that some arms start to catch up even though they were underperforming in earlier rounds, which is
also the hardest case in our context of obtaining high-probability bounds because these arms have
low-quality estimators at some point. At a technical level, this effect is neatly presented through a
negative term in the regret bound, which we summarize below.

Lemma 2.1. Algorithm I ensures >1_, €, —S1_, (u, Zt> <O (% Y, Kmt) — 1%’;;:;1

for any u € Q.

The important part is the last negative term involving the last threshold pr whose magnitude is large
whenever an arm has a small sampling probability at some point over the 7" rounds. This bound has
been proven in previous works such as [5] (see a proof in Appendix A.2), and next we use it to show
that the algorithm in fact enjoys a high-probability regret bound, which is not discovered before.

Indeed, comparing Lemma 2.1 with the definition of regret, one sees that as long as we can relate
the estimated loss of the benchmark Y, (u, lz> with its true loss Y-, (u, ¢;), then we immediately
obtain a regret bound by setting u = (1 — £)e;» + ~1 € Q where i* = argmin; y_, ¢ ; is the
best arm. A natural approach is to apply standard concentration inequality, in particular Freedman’s
inequality [21], to the martingale difference sequence <u, l?t — €t>. The deviation from Freedman’s

inequality is in terms of the variance of <u, Zt> which in turn depends on ), u; /w; ;. As explained
earlier, the negative term is exactly related to this and can thus cancel the potentially large variance!

One caveat, however, is that the deviation from Freedman’s inequality also depends on a fixed
upper bound of the random variable <u, €t> < ZZ u; /wy,;, which could be as large as T' (since
wy,; > 1/T) and ruin the bound. If the dependence on such a fixed upper bound could be replaced
with the (random) upper bound ), u; /wy ;, then we could again use the negative term to cancel this
dependence. Fortunately, since ) . u;/w; ; is measurable with respect to the o-algebra generated
by everything before round t, we are indeed able to do so. Specifically, we develop the following
strengthened version of Freedman’s inequality, which might be of independent interest.

Theorem 2.2. Let X1,..., X7 be a martingale difference sequence with respect to a filtration
F1 C -+ C Fr such that E[X;|F;] = 0. Suppose By € [1,b] for a fixed constant b is F;-
measurable and such that Xy < By holds almost surely. Then with probability at least 1 — §
we have Zthl Xy < C(v/8VIn(C/d) + 2B*In(C/$) ), where V = max {1, Zle E[X?|F]}.
B* = maxc(r] By, and C = [log(b)][log(b*T)].



This strengthened Freedman’s inequality essentially recovers the standard one when B, is a fixed
quantity. In our application, B, is exactly (p;, u) which is F;-measurable. With the help of this
concentration result, we are now ready to show the high-probability guarantee of Algorithm 1.

Theorem 2.3. Algorithm 1 with a suitable choice of 1) ensures that with probability at least 1 — 6,
Reg = O(+/dL* In(/5) + dIn(4/s)), where L* = min; 23;1 £, ; is the loss of the best arm.

The proof is a direct combination of Lemma 2.1 and Theorem 2.2 and can be found in Appendix A.3.
Our high-probability guarantee is of the same order O(+/dT In(d/4)) as in previous works [10, 8]
since L* = O(T'). However, as long as L* = o(T) (that is, the best arm is of high quality), our bound
becomes much better. This kind of high-probability small-loss bounds appears before (e.g., [29]).
Nevertheless, in Section 4 we argue that only our approach can directly generalize to learning MDPs.

Finally, we remark that the same algorithm can also obtain other data-dependent regret bounds by
changing the estimator to ¢; ; = (¢;; — my ;) 1{ix = i}/wy,; + my ,; for some optimistic prediction
m;. We refer the reader to [37] for details on how to set m; in terms of observed data and what kind
of bounds this leads to, but the idea of getting the high-probability version is completely the same as
what we have illustrated here. This resolves an open problem mentioned in [31, Section 5].

3 Generalization to adversarial linear bandits

Next, we significantly generalize our approach to adversarial linear bandits, which is the main
algorithmic contribution of this work. Linear bandits generalize MAB from the simplex decision set
A to an arbitrary convex body © C R?. For eachround t = 1, ..., T, the learner selects an action
Wy € Q while simultaneously the adversary decides a loss vector ¢, € R?, assumed to be normalized
such that max,,cq | (w, ¢;) | < 1. Again, an adaptive adversary can choose ¢; based on the learner’s
previous actions, while an oblivious adversary cannot. At the end of round ¢, the learner suffers and
only observes loss (W, £;). The regret of the learner is defined as Reg = max, cq ZtT:1 (W — u, by),
which is the difference between the total loss of the learner and that of the best fixed action within €.
Linear bandits subsume many other well-studied problems such as online shortest path for network
routing, online matching, and other combinatorial bandit problems (see e.g., [9, 18]).

The seminal work of Abernethy et al. [2] develops the first general and efficient linear bandit algorithm
(called SCRIBLE in its journal version [3]) with expected regret @(d\/ﬁ) (against an oblivious
adversary), which uses a v-self-concordant barrier as the regularizer for OMD. It is known that any
convex body in R? admits a v-self-concordant barrier with v = O(d) [30]. The minimax regret
of this problem is known to be of order @(d\/T) [19, 14], but efficiently achieving this bound (in
expectation) requires a log-concave sampler and a volumetric spanner of €2 [24].

High-probability bounds for linear bandits are very scarce, especially for a general decision set ).
In [12], an algorithm with high-probability regret O(v/d3T In(1/§)) was developed, but it cannot be
implement efficiently. In [1], a general recipe was provided, but seven conditions need to be satisfied
to arrive at a high-probability guarantee, and only two concrete examples were shown (when {2 is the
simplex or the Euclidean ball). We propose a new algorithm based on SCRIBLE, which is the first
general and efficient linear bandit algorithm with a high-probability regret guarantee, resolving the
problem left open since the work of [12, 1].

Issues of SCRIBLE. To introduce our algorithm, we first review SCRIBLE. As mentioned,
it is also based on OMD and maintains a sequence wi,...,wp € () updated as wyy; =
argmin,, ., <w,@\t> + %Dw(w, w;) where , is an estimator for £;, 1) is some learning rate, and
importantly, ¢ is a v-self-concordant barrier for {2 which, again, always exists. Due to space limit,
we defer the definition and properties of self-concordant barriers to Appendix B.2. To incorpo-
rate exploration, the actual point played by the algorithm at time ¢ is wy = w; + Ht_l/ 23,5 where
H; = V%(w;) and s; is uniformly randomly sampled from the d-dimensional unit sphere S®.! The
point w; is on the boundary of the Dikin ellipsoid centered at w; (defined as {w : [|w — wy| ;< 1})

'In fact, s; can be sampled from any orthonormal basis of R? together with their negation. For example, in
the original SCRIBLE, the eigenbasis of H; is used as this orthonormal basis. The version of sampling from a
unit sphere first appears in [36], which works more generally for convex bandits.
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Algorithm 2 SCRIBLE with lifting and increasing learning rates

Input: decision set 2 C R?, a v-self-concordant barrier 1) for €), initial learning rate 7.
Define: increase factor £ = e 00@T) | normal barrier ¥ (w) = ¥(w, b) = 400 (¢ (%) — 2vInb).
Initialize: w, = argmin, ., ¢¥(w), wy = (w1, 1), H;y = V2¥(w1),m =1, S = {1}.
Define: shrunk lifted decision set @' = {w = (w,1) 1 w € Q, my, (W) <1 — £}
fort=1,2,...,T do
_1
Uniformly at random sample s; from (H, * ed+1)l NS+,

Compute w; = w; + H, 2s; 2 (wy, 1).

~ 1
Play Wy, observe loss (i, £1), and construct loss estimator £; = d{wy, {;) H? s;.
Compute w1 = argmin,,cq (w, £ ) + Dy, (w, w;), where Uy = %\II
Compute Hy 1 = V2 (w1 1).
if Anax (Hi1 — D, cg Hr) > 0then S < SU{t + 1} and set ;41 = nk;
else set MNt4+1 = Mt

and is known to be always within (2. Finally, the estimator éAt is constructed as d (ws, {4) Htl/ 23,5,
which can be computed using only the feedback (i, ¢;) and is unbiased as one can verify.

The analysis of [2] shows the following bound related to the loss estimators: 23:1 <wt —u, Zt> <
(’5(% +1d?T) for any u € Q (that is not too close to the boundary). Since E;[(w; — u, ;)] =
Et[<1ﬂt — u, £t>], this immediately yields an expected regret bound (for an oblivious adversary).
However, to obtain a high-probability bound, one needs to consider the deviation of Zthl <wt —u, Zt>
from Zthl <1Et - u, €t>. Applying our strengthened Freedman’s inequality (Theorem 2.2) with

X; = <@t — u, €t> — <wt —u, €t>, with some direct calculations one can see that both the variance
term V" and the range term B* from the theorem are related to max; [|wy|| ;, and max; ||ul| ;,, both
of which can be prohibitively large. We next discuss how to control each of these two terms, leading
to the two new ideas of our algorithm (see Algorithm 2).

Controlling |[w;||;;,. Readers who are familiar with self-concordant functions would quickly

realize that [|w,||,, = /w, V29 (w)w, is simply /v provided that ¢ is also logarithmically
homogeneous. A logarithmically homogeneous self-concordant barrier is also called a normal barrier
(see Appendix B.2 for formal definitions and related properties). However, normal barriers are only
defined for cones instead of convex bodies.

Inspired by this fact, we propose to lift the problem to R**!. To make the notation clear, we use bold
letters for vectors in R*t! and matrices in R(¢+1)*(d+1) The lifting is done by operating over a
lifted decision set = {w = (w, 1) € R4 : w € Q}, that is, we append a dummy coordinate with
value 1 to all actions. The conic hull of this set is K = {(w,b) : w € R, b > 0, w € Q}. We then
perform OMD over the lifted decision set but with a normal barrier defined over the cone /C as the
regularizer to produce the sequence wy, . .., wr (Line 5). In particular, using the original regularizer
1) we construct the normal barrier as: ¥(w, b) = 400 (1/) (%) —2vin b) .2 Indeed, Proposition 5.1.4
of [30] asserts that this is a normal barrier for K with self-concordant parameter O(v).

So far nothing really changes since ¥(w, 1) = 400¢)(w). However, the key difference is in the
way we sample the point w;. If we still follow SCRIBLE to sample from the Dikin ellipsoid
centered at wy, it is possible that the sampled point leaves €2. To avoid this, it is natural to sample
only the intersection of the Dikin ellipsoid and €2 (again an ellipsoid). Algebraically, this means

/ 2825 where H; = VQ\II(wt) and s; is sampled uniformly at random

setting w; = w; + Ht_1
from (H, 1/ 2edH)J- NS4 (vt is the space orthogonal to v). Indeed, since s; is orthogonal to
H[1/2ed+1, the last coordinate of H{l/Qst is zero, making w; = (W, 1) stay in £2. See Line 2
and Line 3. To sample s; efficiently, one can either sample a vector uniformly randomly from S%+1,

2Qur algorithm works with any normal barrier, not just this particular one. We use this particular form to
showcase that we only require a self-concordant barrier of the original set €2, exactly the same as SCRIBLE.
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Figure 1: An illustration of the concept of lifting, the conic hull, and the Dikin ellipsoid. In this
example d is 2, and the pink disk at the bottom is the original decision set €2. The gray dot w is a
point in 2. In Algorithm 2, we lift the problem from R2 to R3, and obtain the lifted, orange, decision
set £2. For example, w is lifted to the black dot w = (w, 1). Then we construct the conic hull of
the lifted decision set, that is, the gray cone, and construct a normal barrier for this conic hull. By
Lemma B.1, the Dikin ellipsoid centered at w of this normal barrier (the green ellipsoid), is alway
within the cone. In Algorithm 2, if w is the OMD iterate, we explore and play an action within the
intersection of €2 and the Dikin ellipsoid centered at w, that is, the (boundary of) the blue ellipse.

project it onto the subspace perpendicular to H, t_l/ 2edﬂ, and then normalize; or sample a vector s;
1
uniformly randomly from S¢, then normalize H? (s, ,0)" to obtain s;.

Finally, after playing w; and observing {w;, ¢;), we construct the loss estimator the same way as

SCRIBLE: Et = d (wy, ;) Htl/Qst (Line 4). Lemma B.9 shows that the first d coordinates ont is
indeed an unbiased estimator of ¢;. This makes the entire analysis of SCRIBLE hold in RI*1 but
now the key term ||w; || z;, we want to control is exactly 20v/2v (see Lemma B.5 and Lemma B.6)!

We provide an illustration of the lifting idea in Figure 1. One might ask whether this lifting is
necessary; indeed, one can also spell out the algorithm in R? (see Appendix B.1). Importantly,
compared to SCRIBLE, the key difference is still that the sampling scheme has changed: the sampled
point is not necessarily on the Dikin ellipsoid with respect to 7. In other words, another view of our
algorithm is that it is SCRIBLE with a new sampling scheme. We emphasize that, however, it is
important (or at least much cleaner) to perform the analysis in R%*!, In fact, even in Algorithm 1
for MAB, similar lifting implicitly happens already since A, is a convex body in dimension d — 1
instead of d, and log-barrier is indeed a canonical normal barrier for the positive orthant.

Controlling |ul|;;,. Next, we discuss how to control the term ||ul[ 5, , or rather ||ul| 4, after the
lifting. This term is the analogue of ), Jf for the case of MAB, and our goal is again to cancel
it with the negative term introduced by increasing the learning rate. Indeed, a closer look at the
OMD analysis reveals that increasing the learning rate at the end of time ¢ brings a negative term
involving — Dy (u, w41 ) in the regret bound. In Lemma B.13, we show that this negative term is
upper bounded by — [[ul| g, , + 800r In(800~T" + 1), making the canceling effect possible.

It just remains to figure out when to increase the learning rate and how to make sure we only increase
it logarithmic (in T') times as in the case for MAB. Borrowing ideas from Algorithm 1, intuitively
one should increase the learning rate only when H; is “large” enough, but the challenge is how to



measure this quantitatively. Only looking at the eigenvalues of H, a natural idea, does not work as it
does not account for the fact that the directions of eigenvectors are changing over time.

Instead, we propose the following condition: at the end of time ¢, increase the learning rate by a
factor of  if Apax (Hi41 — Y, g Hr) > 0, with S containing all the previous time steps prior to
time ¢ where the learning rate was increased (Line 7). First, note that this condition makes sure that
we always have enough negative terms to cancel max; ||u||z;, . Indeed, suppose ¢ is the time with
the largest [|u| g, . If we have increased the learning rate at time ¢, then the introduced negative

term exactly matches [|u[|g,  as mentioned above; otherwise, the condition did not hold and by

definition we have [lullg, | < /> cs ||u||2H <Y res Il , meaning that the negative terms

introduced in previous steps are already enough to cancel ||ul| g, .

Second, in Lemma B.12 we show that this schedule indeed makes sure that the learning rate is
increased by only O(d) times. The key idea is to prove that det () . s H) is at least doubled each
time we add one more time step to S. Thus, if the eigenvalues of H; are bounded, |S| cannot be too
large. Ensuring the last fact requires a small tweak to the OMD update (Line 5), where we constrain
the optimization over a slightly shrunk version of € defined as Q' = {w € Q@ : my, (w) <1 — 7}
Here, 7 is the Minkowsky function and we defer its formal definition to Appendix B.2, but intuitively
¥ is simply obtained by shrinking the lifted decision set by a small amount of 1/7" with respect to
the center w; (which is the analogue of the truncated simplex for MAB). This makes sure that wy is
never too close to the boundary, and in turn makes sure that the eigenvalues of H; are bounded.

This concludes the two main new ideas of our algorithm; see Algorithm 2 for the complete pseudocode.
Clearly, our algorithm can be implemented as efficiently as the original SCRIBLE. The regret
guarantee is summarized below.

Theorem 3.1. Algorithm 2 with a suitable choice of n) ensures that with probability at least 1 — §:
@) (dgz/\ /T In % +d%vin %) , against an oblivious adversary;
@) (d2y, /dT In % +d3vin %) , against an adaptive adversary.

Moreover, if (w,l:) > 0 for all w € Q and all t, then T in the bounds above can be replaced by
L* = ming,cq 23:1 (u, £y), that is, the total loss of the best action.

Reg =

Our results are the first general high-probability regret guarantees achieved by an efficient algorithm
(for either oblivious or adaptive adversary). We not only achieve v/T-type bounds, but also improve
it to v/L*-type small-loss bounds, which does not exist before. Note that the latter holds only when
losses are nonnegative, which is a standard setup for small-loss bounds and is true, for instance,
for all combinatorial bandit problems where Q C [0, 1] lives in the positive orthant. Similarly to
MAB, we can also obtain other data-dependent regret bounds by only changing the estimator to

d{wy, by — mt>Ht1/25t + my for some predictor m; (see [33, 17]).

Ignoring lower order terms, our bound for oblivious adversaries is d+/v times worse than the expected
regret of SCRIBLE. For adaptive adversary, we pay extra dependence on d, which is standard since
an extra union bound over u is needed and is discussed in [1] as well. The minimax regret for adaptive
adversary is still unknown. Reducing the dependence on d for both cases is a key future direction.

4 Generalization to adversarial MDPs

Finally, we briefly discuss how to generalize Algorithm 1 for MAB to learning adversarial Markov
Decision Processes (MDPs), leading to the first algorithm with a high-probability small-loss regret
guarantee for this problem. We consider an episodic MDP setting with finite horizon, unknown
transition kernel, bandit feedback, and adversarial losses, the exact same setting as the recent
work [25] (which is the state-of-the-art for adversarial tabular MDPs; see [25] for related work).

Specifically, the problem is parameterized by a state space X, an action space A, and an unknown
transition kernel P : X x A x X — [0, 1] with P(2'|z, a) being the probability of reaching state 2’

3One caveat is that this requires measuring the learner’s loss in terms of (w;, £;), as opposed to <1Et7 €t>,
since the deviation between these two is not related to my.



after taking action a at state . Without loss of generality (see discussions in [25]), the state space is
assumed to be partitioned into J + 1 layers Xy, ..., X ; where Xy = {z¢} and X; = {z;} contain
only the start and end state respectively, and transitions are only possible between consecutive layers.

The learning proceeds in 7' rounds/episodes. In each episode ¢, the learner starts from state
xo and decides a stochastic policy m : X x A — [0,1], where m(a|x) is the probabil-
ity of selecting action a at state x. Simultaneously, the adversary decides a loss function
6 X x A — [0,1], with ¢;(z,a) being the loss of selecting action a at state x. Once
again, an adaptive adversary chooses ¢; based on all learner’s actions in previous episodes,
while an oblivious adversary chooses ¢; only knowing the learner’s algorithm. Afterwards, the
learner executes the policy in the MDP for J steps and generates/observes a state-action-loss se-
quence (xg, ag, l¢(xo,a0)), ..., (xj—1,a5-1,¢(xj-1,a5-1)) before reaching the final state x ;.

With a slight abuse of notation, we use ¢;(7) = E [E,‘;ll (xg, ar) | P, 71'} to denote the ex-

pected loss of executing policy 7 in episode t. The regret of the learner is then defined as
Reg = Zthl 0y () — ming Z;T:l £:(m), where the min is over all possible policies.

Based on several prior works [38, 35], Jin et al. [25] showed the deep connection between this
problem and adversarial MAB. In fact, with the help of the “occupancy measure” concept, this
problem can be reformulated in a way that becomes very much akin to adversarial MAB and can
be essentially solved using OMD with some importance-weighted estimators. We refer the reader
to [25] and Appendix C.1 for details. The algorithm of [25] achieves Reg = O(J| X |/|A|T) with
high probability.

Since the problem has great similarity with MAB, the natural idea to improve the bound to a small-loss
bound is to borrow techniques from MAB. Prior to our work, obtaining high-probability small-loss
bounds for MAB can only be achieved by either the implicit exploration idea from [31] or the clipping
idea from [7, 29]. Unfortunately, in Appendix C.4, we argue that neither of them works for MDPs, at
least not in a direct way we can see, from perspectives of both the algorithm and the analysis.

On the other hand, our approach from Algorithm 1 immediately generalizes to MDPs without much
effort. Compared to the algorithm of [25], the only essential differences are to replace their regularizer
with log-barrier and to apply a similar increasing learning rate schedule. Due to space limit, we defer
the algorithm to Appendix C.2 and show the main theorem below.

Theorem 4.1. Algorithm 4 with a suitable choice of 1 ensures that with probability at least 1 — 9,
Reg = O <|X| JIA|L*In } + | X[°|A]? In? %), where L* = min, Zle ly(m) < JT is the total
loss of the best policy.

We remark that our bound holds for both oblivious and adaptive adversaries, and is the first high-
probability small-loss bounds for adversarial MDPs.* This matches the bound of [25] in the worst
case (including the lower-order term O(| X || A|?) hidden in their proof), but could be much smaller
as long as a good policy exists with L* = o(T'). It is still open whether this bound is optimal or not.

5 Conclusions

In this work, based on the idea of increasing learning rates we develop a new technique for obtaining
high-probability regret bounds against an adaptive adversary under bandit feedback, showing that
sophisticated biased estimators used in previous approaches are not necessary. We provide three
examples (MAB, linear bandits, and MDPs) to show the versatility of our general approach, leading to
several new algorithms and results. Although not included in this work, we point out that our approach
can also be straightforwardly applied to other problems such as semi-bandits and convex bandits,
based on the algorithms from [37] and [36] respectively, since they are also based on log-barrier
OMD or SCRIBLE.

*Obtaining other data-dependent regret bounds as in MAB and linear bandits is challenging in this case,
since there are several terms in the regret bound that are naturally only related to L*.



Broader Impact

This work is mostly theoretical, and we do not foresee any negative ethical or societal outcomes.
Researchers working on theoretical aspects of online learning, bandit problems, and Markov Decision
Processes may benefit from our results and find our techniques useful for other problems. In the
long run, our results might lead to more stable and practical learning algorithms for applications with
partial information feedback such as network routing or recommendation systems.
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A Omitted details for Section 2

A.1 Proof of Theorem 2.2
First we generalize the proof of the standard Freedman’s inequality in the following way. For any A\,
that is F;-measurable and such that \; < 1/B;, we have with E;[-] £ E[-|F]:

Ee [eM] < By [1+ XXy + A X7] =1+ A, [X7] < exp (ME, [X7]) . (D

Now for any ¢ define random variable Z, such that Zy = 1 and

t
Zy 2 Ziy - exp(\e Xy — A\JE; [X7]) = exp <Z/\ X, ZAiES [Xf]) .
s=1

s=1
From Eq. (1), we have

Ei [Z4] = Zi—1-exp(— A E [XZ])E; [e*] < Zy_1-exp(—A7E; [X7]) exp(APE; [X7]) < Zi—1.
Therefore, taking the overall expectation we have

E[Z7] <E[Zra] < <E[Z] =1
Using Markov’s inequality, we have Pr [ZT > %] < ¢’. In other words, we have with probability at
least 1 — ¢/,

T T
> Xy <In(1/6") + > NE, [X7] . )
t=1 t=1

The proof of the standard Freedman’s inequality takes all A; to be the same fixed value, while in our

case it is important to apply Eq. (2) several times with different sets of values of \;. Specifically, for

each i € [[log,(b2T)]] and j € [[log, b]], set

A=A = mln{2_j, 1n(1/5’)/2i},
fort € 7;, where
T; & {t:?jl Smgchs <2j},

and \; = 0 otherwise. Clearly )\; is F;-measurable (since By, ..., B; are F;-measurable). Applying
Eq. (2) gives

ZXt 1/6’ +Z)\Et XQ]

teT; teT;

T
< 27In(1/6") + /21 In(1/5") + AZEt [X7] (+ <max{27,,/27/In(1/5")})
t=1

<2 (mz%gBS> In(1/0") + /2 In(1/8") + V4 ln(éﬁ (2771 < max,er Bs)
sE 7] 7 J

< 2B*In(1/8') + /2 In(1/0) + V m(;{&).

By a union bound, the above holds with probability at least 1 — C'¢’ for all i € [[log,(b*T)]] and
€ [[log, b]]. In particular, since 1 < V' < b?T (almost surely), there exists an i* € [[log, (b*T)]]
such that 20" ~1 < V < 2" and thus

T
1/6
;Xt: > ZXt§C~<QB*1n1/5’+\/2Z*1n1/5’+V 21/* )>

j€llog, b]] tET;

<cC. (23* In(1/6") + \/2V In(1/8) + /V 1n(1/5’)>
<C. (23* In(1/8") + /3V 111(1/5’)) .

Finally replacing §’ with § /C' finishes the proof.
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A.2  Proof of Lemma 2.1
First note that ¢, ;, = <wt7 Zt> Using standard OMD analysis (e.g., [5, Lemma 12]), we have
d

Et,it - <u7 Zt> < Dwt (u7 wt) - Di/Jt (ua wt+1) + Z nt,iw?,iz?,i' 3)

i=1

Summing the first two terms on the right hand side over ¢ shows (here A(y) =y — 1 — Iny):

T
> (Dy, (u,wy) = Dy, (u,wi11))

t=1
T-1
< Dz,/n (uauﬂ) + Z (D¢t+1 (u,wt+1) — DT/H (u, wt+1)) (D¢T (U,’LUT+1) > 0)
t=1
1 d d T-1 1 "
T h( ) ( )h( : ) )
N ; z:: Z:: Ne+1,5 77t,j Wit1,]
For the first term, since u; > % and wy ; for each j, we have
d d
1 ; 1 dinT
Zh( . ) == 3" —In(duy) < .
= w1, j ni3 7

Now we analyze the second term for each j. Note that nr ; = k™1 ; where n; is the number
of times Algorithm 1 increases the learning rate for arm j. Let ¢; be the time step such that
nrj = N;+1,5 = KNy, ,4» that is, the last time step where the learning rate for arm j is increased.
Then we have

(o )n(t) - Lo () < i) e
M+15 Mg Wi;41, ] kM1 \wg41;/) — 0 SnnT SnInT

where we use the facts 1 — k < — = and ™ < 5. The term —h (“2%2) is bounded by
—h (M) —n (“jp”) ~ LIPS <1 - BT
2 2 2 - 2 7’

where the inequality is because “£7-%

< T'. Plugging this result for every j back to Eq.

— w, 41,5

(4), we get

T
dlnT 242InT —ujpr; dlnT {(pr,u)
D - D < 1= =0 - o

j=1
Finally, since 1 ;w; Zét i < neilei, < 0L, < 51y, summing Eq. (3) over ¢ gives:

T T d
Z (et,’it - <U,Z§>) Z Dwt u, ’UJt Dd)t U, wt+1 +Zznt lwtz t,i

t=1 1 t=1 =1
dIn (pr,u
50y 4
) 107 1n T * Z b

(5
(m

<PT7 >
N +772 t”) 10npInT"

T

~+

IN

O

I
Q
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A.3 Proof of Theorem 2.3

Fix any i* € [d] and letu = (1 — £)e* + L1, where e* is the one-hot vector for ¢*. First note that
T T R T
Z gt“ gtl :Z(ﬁmt7<u ét>)+z<u €t7€t> Z<U—e*’€t>
t=1 t=1 t=1 t=1
T T
<3 (zt,, - <u ef>) +Z<u 7, f€t>+d

t=1 t=1

For the first term, using Lemma 2.1, we have

> (e~ (1)) <0 (L ) - ),

t=1

T
where Ly = >, le;,.

For the second term above, we use Theorem 2.2 with X; = <u, Zt - €t>, B, = {ps,u) € [1,T],
b =T, and the fact

\ 2 ufﬂQi d
E/[X7) < E Ku,et} } =E [;1 <Y uiliipri < {prou) (ubr),

it i=1

showing that with probability at least 1 — ¢,

5 (w.hs —te) < C (VL. (pr, ) (C/5) + 2 (pr.u) In (C/3) ) ©)

t=1

where L, = <u, v et> and C' = [log(b)][log(b*T)] = [log(T)][3log(T)]. With n <
m, we then have with probability at least 1 — ¢,

< (d
=0 <77 " "LT> - 1<gnT 1nu>T +C (VEL, (pr,u) I (C/8) + 2 (pr, u) n (C/))
(Eq. (5) and Eq. (6))

IN
(O}
A/~
U

S L 40C2L, n(C/8) InT — T o In(C/o'
SnLr ) + p0C2L (O T — BT o () i)
(AM-GM inequality)
- [d
Therefore, rearranging the terms, using the fact L, < L* + d, and choosing =

min { £ In(1/8"), m, %} we have with probability 1 — ¢,

T
> i, — b = O (VAL (1/8) + dIn(1/8")) .
t=1

where L* = ZtT:1 £; 4. This finishes the proof when the adversary is oblivious. For adaptive
adversaries, taking a union bound over all possible best arms ¢* € [d] and setting ¢’ = §/d, we have

with probability 1 — 6, Reg = O (\/dL* In(d/é) + dln(d/é)), finishing the proof.

Remark 1. Although the proof above requires tuning the initial learning rate 7 in terms of the
unknown quantity L*, standard doubling trick can remove this restriction (even in the bandit setting).
We refer the reader to a recent work by Lee et al. [27] for detailed exposition on how to achieve so.
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Algorithm 3 d-dimensional version of Algorithm 2

Input: decision set 2 C R%, a v-self-concordant barrier 1(w) for 2, initial learning rate 7.
Define: increase factor # = ¢ 0707 U (w, b) = 400 (¢ (%) —2vinb).

Initialize: wy = argmin, .o ¢(w), Hy = V2U(wy,1),m =n, S = {1}.

Define: shrunk decision set Q' = {w € Q: 7, (w) < 1— L}, J = [I4,04] € RT*(4+D),
fort=1,2,...,Tdo

Uniformly at random sample s; from (Ht_%ed+1) . NS4,

Compute w; = wy + JH, ?s;
Play w;, observe loss (i, £;), and construct loss estimator l?t = d{wy, €t>JHt1/23t
Compute w41 = argmin,, <o {<w,@\t> + Dy, (w,wt)}, where 1), = n—ltw.

Compute H; | = V2U(wii1,1).
if Amax (Hi41 — D, cg Hr) > 0then S < SU{t + 1} and set 1,41 = nk;
else set i1 = ;.

B Omitted details for Section 3

B.1 More explanation on Algorithm 2

Here, we provide a d-dimensional version of Algorithm 2 by removing the explicit lifting and
performing OMD in R%; see Algorithm 3. It is clear that this version is exactly the same as
Algorithm 2. Compared to the original SCRIBLE, one can see that besides the increasing learning
rate schedule, the only difference is how the point w; is computed. In particular, one can verify
that w; does not necessarily satisfy |[w; — w¢||v2y(w,) = 1, meaning that w; is not necessarily on
the boundary of the Dikin ellipsoid centered at w; with respect to 1. In other words, our algorithm
provides a new sampling scheme for SCRIBLE.

B.2 Preliminary for analysis

In this section, we introduce the preliminary of self-concordant barriers and normal-barriers, including
the definitions and some useful properties that will be used frequently in later analysis.

Self-concordant barriers. Let ¢ : int(Q2) — R be a C® smooth convex function. 1 is called a
self-concordant barrier on (2 if it satisfies:

s (x;) — oo asi — oo for any sequence z1,z2,--- € int(Q) C R? converging to the
boundary of €2;

s forall w € int(£2) and h € RY, the following inequality always holds:
d
FPp(w
ZZZ Fordw g il < 2 A2y )
i=1 j=1k=1 3w28wj
We further call ¢ is a v-self-concordant barrier if it satisfies the conditions above and also
(Vi (w), h) < VV|h]lv2pw)

for all w € int(Q2) and h € R%.

Lemma B.1 (Theorem 2.1.1 in [30]). If ¢ is a self-concordant barrier on ), then the Dikin ellipsoid
centered at w € int(12), defined as {v : [|v — w||g2y,) < 1}, is always within Q. Moreover,

Illvzue) = Ibllgay ., (1= =wl,, )

holds for any h € R and any v with ||v — Wl g2y < 1.

Lemma B.2 (Theorem 2.5.1 in [30]). For any closed convex body 2 C RY, there exists an O(d)-self-
concordant barrier on §Q.
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Lemma B.3 (Corollary 2.3.1 in [30]). Let 1) be a self-concordant barrier for Q C RY. Then for any
w € int(Q) and any h € Q such that w + bh € Q for all b > 0, we have

||hHV21,/)(w) < - <Vw(w)7 h> .

Normal Barriers. Let K C R be a closed and proper convex cone and let § > 1. A function
¥ @ int(K) — R is called a #-logarithmically homogeneous self-concordant barrier (or simply a
f-normal barrier) on K if it is self-concordant on int(X) and is logarithmically homogeneous with
parameter 6, which means

Y(tw) = Y(w) — O1nt, Vw € int(K), t > 0.

The following two lemmas show the relationship between #-normal barriers and 6-self-concordant
barriers.

Lemma B.4 (Corollary 2.3.2 in [30]). A 0-normal barrier on K is a 0-self-concordant barrier on K.

Lemma B.5 (Proposition 5.1.4 in [30]). Suppose f is a 0-self-concordant barrier on K C R%. Then
the function
w

F(w,b) = 400 (f (3) - 291nb) :

is a 8000-normal barrier for con(K) C R4, where con(K) = {0} U {(w,b) : ¥ € K,w €

R% b > 0} is the conic hull of K lifted to R4t (by appending 1 to the last coordinate).

Note that our regularizer ¥ defined in Algorithm 2 is exactly based on this formula. We point out that,
however, our entire analysis works for any O(v)-normal barrier W, as we will only use the following
general properties of normal barriers, instead of the concrete form of ¥. As mentioned in Footnote 2,
we use this concrete formula only to emphasize that, just as SCRIBLE, our algorithm requires only a
self-concordant barrier of the original set €.

Lemma B.6 (Proposition 2.3.4 in [30]). If ¥ is a 6-normal barrier on K, then we have for all
w,u € int(K),

1L ||wH2V21/1(w) = U)TVQw(w)w — 0’
2. V¥p(w)w = Vi (w),
3. (u) > Wh(w) — O1ln =0,

Next, we show the definition of Minkowsky functions, which is used to define the shrunk decision
domain similar to the clipped simplex in multi-armed bandit setting.

Minkowsky functions. The Minkowsky function of a convex body 2 with the pole at w € int(€2)
is a function 7, : 2 — R defined as

ﬂw(u)—inf{t>0‘w+utw EQ}.

The last lemma shows several useful properties using the Minkowsky function.

Lemma B.7 (Proposition 2.3.2 in [30]). Let 1) be a v-self-concordant barrier on Q) C R? and
u,w € int (). Then for any h € R%, we have

1+ 3v

h < —— |~ h(
L e L)
12

011 = (1= ) Wileeucon
Y(u) = P(w) <vin (1) :

1 — (1)
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B.3 Proof of Theorem 3.1

To prove the theorem, we decompose the regret against any fixed u* € € (with u* = (u*,1) € Q)
into the following three terms:

T
Z <{1.7f — U*,€t>

= (W, —u*, &) (define £, = (£;,0))

:zT:(<"Eta£t>—<wtazt>+<%2t—ft>)+XT:<’wt—u,E>+ZT: (u—u* Ly, ()
t=1 t=1

DEVIATION REG-TERM

where u = (1 — %) - u* + % - wy € Q. Note that the last term is trivially bounded by 2 as

le (u—u*, €)= ZtT_1 (u—u* ly) = % Zf 1 (u* —wr, ;) <2, where the last inequality is
because | (w, £;) | < 1 for all w € . In the following sections, we show how to bound other terms.
Specifically, we bound DEVIATION in Section B.3.1 and REG-TERM in Section B.3.2. Finally we
prove Theorem 3.1 in Section B.3.3.

We will use the following notations in the remaining of this section (the first two are mentioned above
already):

1 1
6200, w2 (1-g) w s pow e oSl ®
T —
LTéZ<ﬁtaet>a LTéZ|<ﬁt7£t>|7 (9)
t=1 t=1
T B T
LTéZEt[K'@t,EtH]’ LuéZ|(u,€t>|. (10)

Before proceeding, we provide one useful lemma.
Lemma B.8. We have ||u| g, < 800v.

Proof. Clearly, for any b > 0, we have w; + bu still in the conic hull of 2. According to Lemma B.3,
we thus have ||u|| g, < (—VU(w),u). Note that ¥ is a 800v-normal barrier by Lemma B.5. By
the first order optimality condition of w; and Lemma B.6, we then have

0 <(VI¥(w),u—wi)= (VT(wi),u)+ 800v.
Combining the above gives ||u|| g, < (—V¥(w1),u) < 800v. O

B.3.1 Bounding DEVIATION

We first show that Zt is an unbiased estimator of £; for the first d coordinates.
Lemma B.9. We have E, [Zt} = 0, fori € [d).

H71 2
Proof. Letv = HH . First note that

ecH»l”

Eifsis{] == (I —wvv") (1)

ISHE



by the definition of s;. Then by the definition of Zt, we have
~ 1 1
Et I:Eti| = Et |:d <’LU75 + Ht 23t7£t> . th St:|
1 1 _1
= ]Et |:d <wt,£t> . th St + d- Ht2 St <Ht 2 st7‘€t>:|

= d (wt,£t> . HE]Et [St] + Et |:d . HEStS;rH;get}

1 1
=d-H?E, [s;s] | H, % ¢, (E; [s;] = 0 by symmetry)
1 1
= H (I-vo') H 4 (Eq. (11))
€d+1edT+1Ht_1et
= ‘et — T.
fr e
2
Noticing that the first d coordinates of e e(L_lH £, are all zeros concludes the proof. O

Now we are ready to bound DEVIATION.
Lemma B.10. With probability at least 1 — 6§, we have

DEVIATION < 161Cdy/ (v + p2) Ly In(C/6) + C\/32T, In(C/3) + 64Cd (/i + p) In(C/),
where C' = ©(In?(dvT)).

Proof. Define X; = (wy,£;) — <wt,2t> + <u,2t — £t> and we have DEVIATION = Zthl X

The goal is to apply our strengthened Freedman’s inequality Theorem 2.2. To this end, first we show
E;[X:] = 0. Indeed, we have E;[w;| = w; and

E; [Xi] = (wy, b)) — (wy, be) + (u, b — £y) — E, [(wt,d.H — ut,d+1)lz,,d+1 (Lemma B.9)
=0. (W d+1 = U ,a41 = 1)

Next, we bound X, by a F;-measurable random variable B; = 32d+/v + d|u| z,. This can be
shown using the properties of a normal barrier:

X = (wy, ;) — <’wt,2t> + <U7Zt - £t>
= (@1, 1) — (wi,d- (1, ;) Hést> + (w,d- (@, 81) His, — 0)

— (4, £) (1 _ dthHfst> b d (@, 6w H s, — (u,£,)

<2+4d ’wt—'—Ht%st +d ‘uTHt%st‘ (| {w, £y | < 1forany w € Q)
<2 +d||wi||l g, + d||ullm, (by Cauchy-Schwarz inequality and s, s; = 1)
< 24 20dV2v + d||ul|m, (Lemma B.5 and Lemma B.6)
< 32dv/v + d||ul &, - (v>1)

Then, we show that B, is bounded by a constant b = 2 x 10°dT for all ¢:

By < 32dv/v + d|ul m, - (HMOO”> (Lemma B.7)
1-— Taw, (’LUf)

< 32d\/v + d||u|| g, (1 + 24000)T (wy € Q)

< 32dv/v + 800dv(1 + 24000)T (Lemma B.8)

< 2 x 10%dv2T. v>1)
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The last step before applying Theorem 2.2 is to calculate E;[X?]. We first write
~ —~ 2
E.[X7] = E |:<<at7£t> - <wta£t> + <U7£t - £t>) }
N 2 ~ 2
< 2F, {(@t,m —(wi, &) ] + 2E, [(u,et &) ] : (12)

The first term is bounded by:

- L )
<E, ||(wy, £)| (2d2 (w! Hfs) + 2)] (1, £) < 1)
< Ey [[(wy, £:)] (2d° |we]| 3, [|se]15 + 2)] (Cauchy-Schwarz inequality)
< E¢ [[(wy, £,)] (1600d°v + 2)] (||s¢||? = 1 and Lemma B.6)

< 1602d%VE; [|(w;, £:)]] -

Similarly, the second term is bounded by:

tKu 7 - £t>}<Et [( (w,8,) +d (@, 6)u  Hf s, ]

1 2
<E, [2|< 6)| + 242 |<wt,et>|.(u Hfst) ] (@, £;) < 1)

< Ee [2[(u, )]+ 2d* (W, £)] - [|ulZ,] -
Plugging these bounds to Eq. (12), we have
B[ X7F) < 3204d”VE, [[(wy, £0)]] + 4] (u, €0)| + 4By [|{y, £0)]] || 7, -
Summing over ¢ gives

T T
Z]Et[XtQ] S 3204d2 Z (1/ + ||u||2flt) ]Et wt7€t

t=1 t=1

< 3204d> (1/+max|u|H)Z]Et (wy, £;)| +4Z|

t=1

uft

HMH

= 3204d” (v + p?) Ly + 4L,

Therefore, choosing B* = 32d(/v+p), b = 2x10%dv*T, C' = [log, b] [log, b*T] = O(In*(dvT))
and using Theorem 2.2, we obtain with probability 1 — 0,

ST 3 ()~ () + (wFo 1))

< O\/256322 (v + p2) Ly In(C/8) + 32L, In(C/8) + 64Cd (/5 + p) In(C/3).

Finally, using v/a + b < \/a + V/b, the first term above is bounded by

16101/ @ (v + p?) Ly In(C/6) + C1/32L, In(C /),
which finishes the proof. O
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B.3.2 Bounding REG-TERM

The goal of this section is to prove the following bound on REG-TERM.
Lemma B.11. Let S be its final value after running Algorithm 2 for T rounds and 8" = S\{1,T+1}.

Then as long as n < ﬁ, we have

~ (v Y oses llullm —
REG-TERM < O | — | — &=€5" 0= | A0nd? L.
- <77> SnadIn(vT) +aneLr

for a = 100.

To prove this lemma, we first prove three useful lemmas. The first one shows that the number of
times Algorithm 2 increases the learning rate is upper bounded by O(dlog, (dvT)).

Lemma B.12. Assume that T' > 8. Let n be the number of times Algorithm 2 increases the learning
rate. Then n < adlog,(vT) for a = 100. Consequently, we have n, < 5n for all t € [T.

Proof. LetS = {t1,...,tn41} beits final value after running Algorithm 2 for T rounds, which means
n is the number of times the algorithm has increased the learning rate, ¢ty = 1, and fori = 2,...,n+1,

N, = M,—1k holds. Let A; = Z;Zl H, . Then for any ¢ > 1, according to the update rule, there

exists a vector p € R+ such that p" H;,p > p' A;_1p and thus p" A;p > 2p" A;_;p. Since
a self-concordant function is strictly convex, A; is positive definite for all ¢ € [n]. Therefore, let

1 _1 1

q= A? ;pand we have ¢' A, 3 A; A, %q > 2||q||3. This implies that the largest eigenvalue of
1 _1 _1 1

A, % A;A, 7 is at least 2. Furthermore, the smallest eigenvalue of A, % A; A, 3 is at least 1 since

A;—%AiA;—%l = A;—% (Aio1 + Hy,) Ai—%l =1+ A;—%lHtiAi—l = I

Therefore, we have

=

1 _1 det(A;
2 S det(qu_21A’iAi_21) = deﬂ:(l(4-_)1)7

which implies that det(A,,1+1) > 2™ det(A1).

det(An+1)

Next we show an upper bound for det (A1)

. Consider any (d + 1)-dimensional unit vector r. For

each i € [n + 1], applying Lemma B.7 with h = H; 7, u = w;, and w = w;, we have ,

2
1 1 1+ 2400
Il3, =" Hy * H, H; *r < < -2 )> 1R 27, < (14 24000)°T*.

1-— Tw, ('wt,i
Taking a summation over all ¢ € [n + 1], we obtain
rTAT 7 Ay A7 < (n+ 1)(1 + 24000)2T2,
which means that
_1 _1
Amax (A7 7 Ani1 A7) < (n+ 1)(1+ 24000)°T2,

and thus
det (An+1>

d+1
det(Al) '

= det (A7 A1 A7) < (0 +1)(1+24000)°T?)

Combining with % > 2™ we have

n < (d+1)logy(n+1)+2(d+ 1)log, ((1 4 24000)T) < adlog,(vT),
for @ = 100. To show that 7, < 57 for ¢, notice that exp(log,(vT")/In(vT")) < 5. Therefore,

n
<k"n= —_— <5
e > K7 = exp (adln(yT))n_ 7,

finishing the proof. O
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The second lemma gives a lower bound of the Bregman divergence between u and w;, which contains
an important term to cancel DEVIATION in later analysis.

Lemma B.13. Forallt € [T], Dy (u,w;) > —800v In (800vT) — 800v + ||ul| g, -

Proof. Note again that ¥ is a 800v-normal barrier of €2 by Lemma B.5. By the definition of Bregman
divergence, we have

Dy (u,w;) = U(u) — U(w;) — (VI (w,), u — wy)
—u VU (wy)
800

According to Lemma B.7 and Lemma B.8, we know that

> —800v In — (V¥ (w;),u) —800r. (Lemma B.6 and Lemma B.8)

800v

|uTV\I/('wt)| < <1—7rw(wt)

) llw|l g, < 8000T ||u| g, < 6400000°T.

On the other hand, according to Lemma B.3, we have
VU (w;) u > |um,
Combining everything, we have
Dy (u,w;) > —800r (In(800vT) + 1) + ||| &,,

finishing the proof. U

The third lemma gives a bound for the so-called stability term.

Lemma B.14. Ifn < ﬁ, then Algorithm 2 guarantees ||lw; — wit1||mr, < 4077||Z5||H;1 for all
t € [T). ’

Proof. Let Fy(w) = <w,2t> + iDq,('w,wt). We have

~ 1
Ft(’wt) - Ft(wt+1) = (wt - wt+1)T£t - U*D\I/(’wwl,wt)
t

< (wp = wep1) e < Jwe — weia |l - (18] s (13)
where the last line uses the nonnegativity of Bregman divergence and also Holder’s inequality. On
the other hand, by Taylor’s theorem, there exists a point £ on the segment connecting w; and w1
such that

Ft('wt) *Ft(’wt+1)

1
= VF,(wi1) " (we — wig1) + §(wt — wi1) V(&) (wy — wig)
1
> §(wt —wi1) VEE(&)(wy — wig1)
(by first order optimality of w; 1 = argmin,,cq, Fy(w))
1
= Tnt”wt — w132 (14)

Next we will prove ||w; — wei1|lvewe) > 3l|lwe — wipr | m,. To do so, we first show [jw, —
wyy 1]/ g, < 4. Itis in turn sufficient to show

1
F,(w') > Fy(w;), for all w’ such that ||w’ — wy|| g, = 3
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since w41 is the minimizer of the convex function F}. Indeed, using Taylor’s theorem again and
denoting w’ — w; by h, we have a point £’ on the segment between w’ and w; such that

1
F, (w') = F, (w;) + VF, (w;) h+ §hTV2Ft(£’)h

1
= F; (wy) + Z;h + FHHhHQVW(s')

1 2
> F, (w) + £ h + 2—%||h||%{t (1~ [lw — €, (Lemma B.1)
1
> Fy (w;) + £ h+ 1607 (|l e, = 5. |lwe — €|, < 5. and Lemma B.12)
~ 1 . .
> Fy (wy) — ||£t||H;1 |h| a2, + 1607 (Holder’s inequality)
d 1 ~ ~
> F (wt)—§+@- (el g1 < d (W, £)] < d)

Under the condition 7 < gt= we have thus shown F;(w’) > F(w;) and consequently ||w; —

wi||m, < 4 and |wy — €| g, < 3. Now according to Lemma B.1 again, we have

1
|we — wipillvewe > lwe — wiga||m, (1 - |we — €llm,) > §Hwt — Wi |, -

Plugging it into Eq. (14) and combining Eq. (13) give

1l > = I e, = | I

- —|jw; —w —Jjwy —w ,

t H; 1= 877t t t+1||Hy — 4077 t t+1||H,

where the last inequality uses Lemma B.12. Rearranging finishes the proof. O

Now we are ready to prove the bound for REG-TERM stated in Lemma B.11.

Proof of Lemma B.11. We first verify that w is in £’. Indeed, according to the definition of u, we
have

1
w1+1 - (u—wy) =u* €Q,

T

which by the definition of Minkowsky function shows that 7., (u) < 1 — 1/T and thus u € .
According to the standard analysis of Online Mirror Descent, for example, Lemma 6 of [37], we then
have

<'wt72t> - <U,Zt> < Dy, (u,w;) — Dy, (uw,wi11) + <wt - wt+1,zt> . (15)
We first focus on the term Dy, (u, w;) — Dy, (u, w11 ). Taking a summation overt = 1,2,..., T,
we have
T T—1
ZD% (u,wy) — Dy, (w, wi41) < Dy, (w, w1) + Z (D, (w,wii1) — Dy, (w, wii1))
t=1 t=1
SD\I/l(’U,,’wl)+i (1 1 )Dq,(u,'wti),
i—a \Mti  Tti—1
where we recall the definition of ¢4, ..., t, defined in the beginning of the proof of Lemma B.12.
The first term can be bounded by
1 VU(u) — U(w 1
D, () = =Dy wn) = L) L) )
n n n
U(u)— W
< M (by first order optimality of w;)
n
800v InT
< TvmS (Lemma B.7)

n
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For the second term, using 1 — k < —m for a = 100 and Lemma B.12, we have

1 1 1—& 1
< < - .
Mt T—1 M, 5nadIn(vT)

Therefore,

ZD‘I’t(uawt) - D‘I/t(uth-i-l)
SR .

n 5nadln(vT) Do (u, wy,)

A

~ v n
<0 <n> SWHH o) Z w1, — 800v — 800w In(800vT')) (Lemma B.13)

~ v 1 n
7 (n> ~ 5yadIn(vT) ; lullr,,

7

For the second term in Eq. (15), that is, <wt — Wiy, Zt> taking summation over ¢ € [T'] we have

T T
Z <’UJt — Wi41, £t> < Z H’th — W41 ||Ht Hﬂt HH;I (Hﬁlder’s inequality)
t=1 t=1
T —~
< 40772 ||£t||§{—1 (Lemma B.14)

t=1
T
= 407}Zd2 (W, 0y)° s:Htl/szlHtl/zst
t=1
T
<40y d* [(@, )| = 40nd°Lr.
t=1

Combining everything finishes the proof. O

B.3.3 Proof of Theorem 3.1

To prove Theorem 3.1, we first prove the following main lemma.

Lemma B.15. Algorithm 2 withn < g5 ln(lyT) Ta(C75) §uarantees that with probability at least
1-4,

<'&7t - U*»£t>

M=

o+
Il

1

<0 (; +d?Lr + \/LMT(l/CSO + (Vv +p) (1610d In(C/8)Lr 1Onad11n(uT)> ’

where a = 100, C' = ©(In*(dvT)) is defined in Lemma B.9, and we recall all other notations defined
in Equations (8)-(10).
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Proof. Recall the decomposition of regret shown in Eq. (7). Combining the result of Lemma B.10

and Lemma B.11, we have when n < 80 504>

T
~ * AV ZsGS’ || ||Hb 2
> (@~ <O (2) - e M |02 0 4 64 o)
=1 W -l <O (77) 5nad In(vT) Ond*Lr +64Cd (Vv + p) n(C/0)

+161Cdy/ (v + p?) Ly In(C/8) + C/32L, In(C ).
_ (Y 4 nd?Tr T  sesllulla,
= <77 +nd“Ly +1/ Ly ln(C/é)) 5nadn(vT)

+64Cd (o + p) In(C/8) + 161CY /@ (v + p2) Ly n(C/5).  (16)

Now consider the value of p = ||u| g, where t* € argmax, ¢ (7 ||u| m,, compared to the negative
term above. Suppose t* € S, then we have

p< maX{IIUIIHu > IIUIIHS} < 800+ Y [lull,,

seS’ seS’

where we use Lemma B.8 again to bound ||w|| g, . On the other hand, if ¢* ¢ S, then according to the
update rule of S in Algorithm 2, we have H;« < H; + ZSGS’ H |, which means

= /llully,. < \/IU%Il + > gy, <8000+ ) Jlulm..

seS’ seS’

Therefore, we continue to bound the last three terms in Eq. (16) as

% +64Cd (v + p) In(C/8) + 161Cdy/ (v + p2) L In(C/6)
<0 (:) 577;51 ;( p 5 040 (Vi + o) In(C3) + 161Cdy/ (v + p2) Ly In(C/5)
<0 (;) 10?;({;;(ZT) + 1610d\/('/ +02) LeIn(C/8) 0 < gapaca T RCTS))
<0 (n> + (VT +p) (161C’d In(C/8) Ly — W) .

Plugging this back into Eq. (16) finishes the proof. O

Now we are ready to prove the main theorem. For convenience, we restate the theorem below.

Theorem B.16. Algorithm 2 with an appropriate choice of n) ensures that with probability at least
1—4:

(7)(d21/\ /T In % +d%vin %), against an oblivious adversary;
@(dzm /dT In % +d?vin %), against an adaptive adversary.

Moreover, if (w,4:) > 0 for all w € Q and all t, then T in the bounds above can be replaced by
L* = min,ecq Zthl (u, ly), that is, the total loss of the best action.

Reg =

Proof. Using Lemma B.15 and the fact that |(w;, ¢;)| < 1 and |{u, ¢;)| < 1 forall ¢t € [T], we have

B 5 - F 161Cd/TTn( N
tz:; Wy —u*, ) < O<n+7ld + n > + (Vv +p) (GCd\/W 1077ad1n(1/T))

With

. 1 1
7 = min 5 , ,
{640a0d In(vT) In(C/0)" 1610aCd? In(vT) Tln(C/a)}
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the last term becomes nonpositive, and we arrive at

1 1
Z Wy —u*, 0) < O <d21/\/7T115+ d’vin 6) , (17)
=1

for any fixed u* € 2, which completes the proof for the oblivious case. To obtain a bound for an
adaptive adversary, we discrete the feasible set €2 and then take a union bound. Specifically, define
Bq, as follows:

A A / N
Bg = [a][B], a= Jnax lw = w'llg = max||f]]oc,

where Q° 2 {¢ : [(w,£)| < 1, Vw € Q} is the set of feasible loss vectors. Then we discretize
Q into a finite set Q of (BQT) points, such that for any u* € (), there exists u € 2, such that

[T — u*||oo < [BWT This means that
a d
(—u*, b)) < —— -max/{;; <d.
2 P

Therefore, it suffices to only consider regret against the points in . Taking a union bound and
replacing § with ﬁ in Eq. (17) finish the proof for the worst-case bound for adaptive adversaries.

In the remaining of the proof, we show that if (w, ¢;) € [0,1] forall w € Q and t € [T], T can be
replaced by L* in both bounds. As (w, £;) is always positive, we have [, [[{we, £:)|] = Ey [(wy, £4)] =

(wy, b)), Ly = Zt L{(u b)) < L*+2,and Ly = Ly = Zt 1 (wy, ¢;). Using standard Freedman’s
inequality, we have with probability at least 1 — 9,

. L
Ly —TIr < 7T +31n(1/6).

Rearranging gives
Ly <2Lp +61n(1/9).

Using Lemma B.15 again, we have

~ / 1
E wt - u ft O (: + ’I’]d2LT + L*In 5)
t=1

+ (V7 +p) (1610d\/ In(C/3) (2LT 6 (15> - W) '

. o . 1 1 _
With 7 = min { 640aCa In(vT) I0(C/8) 1610aCd? In(vT)\/ (2L +61n(1/9)) In(C/5) } the last term be

comes nonpositive, and we arrive at

Z wy — u*, b)) < @(dQV\/LTln(15+\/L*111(15+d21/1n(15>
t=1

Solving the quadratic inequality in terms of v/ L7 gives the following high probability regret bound

a N [ 1 1
Z<1ﬂt —u ) <O <d2u L* lng +d*vIn 5) .

t=1

This finishes the proof for the case with oblivious adversaries, and the case with adaptive adversaries
is again by taking a union bound as done earlier. [

Remark 2. The tuning of 7 in the proof above depends on the unknown quantity Lz. In fact,
the issue seems even more severe than that pointed out in Remark 1 because L depends on the
algorithm’s behavior, which in turns depends on 7 itself. We point out that, however, this can again
be addressed using a doubling trick, making the algorithm completely parameter-free. We omit the
details but refer the reader to Lee et al. [27, Algorithm 4] for very similar ideas.
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C Omitted details for Section 4

C.1 Preliminary

In this section, we introduce the concept of occupancy measure (used in previous works already;
see [25]), which helps reformulate adversarial MDP problems in a way very similar to adversarial
MAB problems. For a state x, let k(z) denote the index of the layer to which state x belongs. Given

: e : P XXAxX .
a policy 7 and a transition function P, we define occupancy measure w' ™ € R as follows:

wP’”(m, a,z’) =Plxy =x,ar = a, 541 = 2’| P, 7],

where k = k(). In other words, w?™ (z, a, ') is the probability of visiting the triple (z, a, z’) if we
execute policy 7 in an MDP with transition function P.

According to this definition, we have the following two properties for any occupancy measure w.
First, based on the layered structure, we know that each layer is visited exactly once in each episode,
which means foreach £k =0, 1,...,.J, we have

Z w(x,a,2') = 1. (18)

z€X,,a€A,x' €X 11

Second, the probability of entering one state when coming from the previous layer equals to the

probability of leaving the state to the next layer. Therefore, foreach k = 1,2,...,J — 1, we have
Z w2’ a,x) = Z w(z,a,z'), (19)
' €Xk_1,a€EA ' €Xpy1,0€A

forall z € Xj.

Moreover, the following lemma shows that if w satisfies the above two properties, then w is an
occupancy measure with respect to some transition function P* and policy 7.

Lemma C.1 (Lemma 3.1 in [34]). For any w € [0, 1]IX*IAXIXI it satisfies Eq. (18) and Eq. (19) if
and only if it is a valid occupancy measure associated with the following induced transition function
PY and policy ™

ZI/EX}c(m)-H ”LU(JZ, a, J)/)

Y aca Zx’eXk(zHl w(z,a,2')

w(z,a,x’)

S yexp s Wl a.9)

PY(2'|z,a) = , 7 (alr) =

Following [25], we denote by A the set of all valid occupancy measures. For a fixed transition
function, we denote by A(P) C A the set of occupancy measures whose induced transition function
PY is exactly P. In addition, we denote by A(P) C A the set of occupancy measures whose
induced transition function P" belongs to a set of transition functions P. With a slightly abuse
of notation, we define w(z,a) = Zz'exk(z)ﬂ w(z,a,2’) forall z # x; and a € A. Using the
notations introduced above, we know that the expected loss of using policy 7 at round ¢ is exactly
(whm 4,) £ dora wP™(x,a)l;(x,a). Let m; be the policy chosen at round t. Then the total

expected loss (with respect to randomness of the transition function) is Zf:l <wP e €t> and the
total regret can be written as:

T T T
Reg = fi(m) —min» li(m) = (w —u*,b) = Ly — L*, (20)

t=1 i t=1
where u* = w7 is the occupancy measure induced by the optimal policy n* =

argmin, 31 £y(7), w, = wb™, Ly 2 SO (wi, &), and L* 2 ST (u*,£;). When the
regret is written in this way, it is clear that the problem is very similar to MAB or linear bandits with
A(P) being the decision set and ¢, parametrizing the linear loss function at time ¢.

C.2 Algorithm for MDPs
In this section, we introduce our algorithm that achieves high-probability small-loss regret bound for

the MDP setting. The full pseudocode of the algorithm is shown in Algorithm 4. The algorithm is
very similar to UOB-REPS introduced in [25], except for the following two modifications.

27



1
2
3

® N & Wn

10
11
12

13
14

Algorithm 4 Upper Occupancy Bound Log Barrier Policy Search

Input: state space X, action space A, learning rate 7, and confidence parameter 9.
Define: x = eﬁ, ComP-UOB is Algorithm 3 of [25], and

Q= {u?:u?(m,a,x’) NVEke{0,1,...,J -1}z € Xp,a€ A2 EXk+1}.

1
>
— TPIXPA]

Initialization: Set epoch index 7 = 1 and confidence set P; as the set of all transition functions. For

allk=0,...,J —1,(z,a,2') € Xp x A X Xg41, set
1 _

wl(w,a,x) |XkHA||Xk+1|7 1 ™, nl(xua) m, pl(x7a) | kH |7

¢1(z,a) = CoMP-UOB(7y,7,a,P1), No(x,a) = Ni(x,a) = Go(2'|z,a) = G1(2'|z,a) = 0.
for t=1,2,...,T do

Execute policy 7, for J steps and obtain trajectory xy, ax, l+(xg, ax) fork =0,...,J — 1.
Construct loss estimators for all (z,a) € X X A:

-~ 14

li(z,a) = iz, a) 14(z,a), where 1;(x,a) = 1{zy,) =z, ape) = a}. (21)

B ¢t(x7a)
Update counters: foreach k =0,1,...,J —1,
Ni(zg, ax) < Ni(wg,ar) + 1,  Gi(Tprr|on, ag) < Gi(Tryp1|Te, ax) + 1.

if 3k, N;(zg,ar) > max{1,2N;_1(zk,ax)} then

Increase epoch index 7 <— 7 + 1.

Initialize new counters: N; = N;_1,G; = G;_1 (copy all entries).
Compute confidence set

P ={P: ’P(x'\x,a) - R-(x’|x,a)‘ < (2|2, a),
Y(z,a,2') € Xy ><A><Xk+1,k:0,1,...,J—1},

G,i(a:'\z,a)
max{1,N;(z,a)}

P;(2|z,a) In (%) 281n (%)
max{1, N;(z,a) — 1} + 3max{1, N;(z,a) — 1}’

where P;(2'|z,a) = and

AL

ei(2'|z,a)

Compute W11 = argmin,, e a (p,)no {(w, L) + Dy, (w, @t)} , Where

J—-1

Yi(w) = > L jin <w(x’1a7x/)> : (22)

x,a
k=0 (z,a,2")E X% X AX X511 (2,

Update policy 7y, = w0+,
for each (z,a) € X x Ado

Update upper occupancy bound:
¢r41(z, a) = max w41 (2, a) = COMP-UOB (11, 2,0, ;). (23)
PeP;
ifm > pi(x,a) then pyiq(x,a) = m, Ner1(z,a) =n(z,a) - K.

L else pii(,a) = pi(x; a), e (2, a) = (2, a).

First, in [25], they propose a loss estimator akin to the importance-weighted estimator using the

so-called upper occupancy bound, denoted by ¢;(x, a) in our notation. Indeed, the actual probability

28



we(x, a) of visiting state-action pair (x, a) is unknown (due to the unknown transition), and thus
standard unbiased importance-weighted estimators do not apply directly. Instead, since the algorithm
maintains a confidence set P; (for epoch ) of all the plausible transition functions based on obser-
vations, one can calculate the largest probability of visiting state-action pair (z, a) under policy 7,
among all the plausible transition functions, which is exactly the definition of ¢;(x, a) and can be
computed efficiently via the sub-routine COMP-UOB as shown in [25]. In addition, Jin et al. [25]
also apply the idea of implicit exploration from [31] and introduce an extra bias with a parameter
~ > 0, leading to the following loss estimator:

~ B Uz, a)
o) = g vy

which is crucial for them to derive a high-probability bound. As one can see in Eq. (21), the first
difference of our algorithm is that we remove this implicit exploration (that is, v = 0), similarly
to our MAB algorithm in Section 2. As we later explain in Appendix C.4, removing this implicit
exploration is important for obtaining a small-loss bound.

]]-t(ir7a)7

Second, while UOB-REPS uses the entropy regularizer with a fixed learning rate, we use the log-
barrier regularizer with time-varying and individual learning rates for each state-action pair, defined
in Eq. (22), which is a direct generalization of Algorithm 1 for MAB. The way we increase the
learning rate is also essentially identical to the MAB case; see the last part of Algorithm 4. We also
point out that the analogue of the clipped simplex used in Algorithm 1 is now A(P;) N §2 where
A(P;) is the set of occupancy measures with induced transition functions in the confidence set P;,
and () (defined at the beginning of Algorithm 4) contains all @ with each entry not smaller than
1/(T3|X|?|A]), which ensures that the learning rates cannot be increased by too many times.

C.3 Proof of Theorem 4.1

In this section, we analyze Algorithm 4 and prove Theorem 4.1. We start with decomposing the
regret into five terms (recall the definitions of w; and v* in Eq. (20) and w; and ¢; in Algorithm 4):

T T
Z ’lUf*’UJ Kf :Z wt*@t7£t>+z<ﬂ)\taét*E>+Z<@t*u7z\t>
t=1 t=1 t=1 t=1

ERROR Bias-1 REG-TERM
T T
+Z<u,lz >+Z u—u*, b))
t=1 t=1
Bias-2 Bias-3

Here u is defined as
1
=(1- Po,ma 24
! ( T) MZw @9

where 7, is the policy that chooses action a at every state, and the definition of the transition function
Py is deferred to Lemma C.4. Note that « is random in the case with adaptive adversaries.

In the remaining of this subsection, we first provide a few useful lemmas in Appendix C.3.1, and
then bound ERROR in Appendix C.3.2, B1AS-1 in Appendix C.3.3, BIAS-2 in Appendix C.3.4, and
REG-TERM in Appendix C.3.5. Note that BIAS-3 can be trivially bounded by J as

T

BiAs-3 = Z (u—u* b)) < T|A| Z Z 7a,Po ét < J. (25)

t=1 acA t=1

We finally put everything together and prove Theorem 4.1 in Appendix C.3.6.

C.3.1 Useful lemmas

The first two lemmas are from [25].
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Lemma C.2 (Lemma 2 in [25]). With probability at least 1 — 46, we have forallk =0,1,...,J —1
and (r,a,2') € X x A X X411,

e (2’|, a)

’P(x’|x,a) — Pi(x’|a?,a)’ < 5

(26)

Consequently, we have P € P; for all i.
Lemma C.3 (Lemma 10 in [25]). With probability at least 1 — §, we have forallk =0,...,J — 1,

T
we(x, a) A . nl
2 L mmeay C CIREEST)
a wi(z,a) — 1y(z, a) a wi(x, a) ~ nl
Z Z vmax{1, N;,(z,a)} = Z Z oy max{1, N;, (z,a)} +0o (1 5)

t=1 x€Xy,a€A t=1 z€ Xy,

~ 1

where 1; is the index of the epoch to which episode t belongs.

Next, we prove a lemma showing that there exists a transition function Py that always lies in the
confidence set P; of the algorithm, such that for any action ¢ € A and any two states x, 2’ in

consecutive layers, the probability of reaching =’ by taking action a at state x is at least T X‘

Lemma C.4. With probability at least 1 — 46, there exists Py € N;P; such that for all k < J,x €
Xp,a € A, and &' € X1, we have Py(z'|x,a) > ﬁ
Proof. The construction of P, is as follows. First we start with Py = P. Then for each fixed (z,

a),
we focus on the distribution Py (-|z, a). In particular, for all 2’ € Xj,(;)41 such that Py(2'|z,a) <
TIX] X‘ we move the weight from the largest entry of Py(+|z, a) to this entry so that Py(z'|x,a) =
TIX] X‘ and Py(-|x, a) remains a valid distribution. Repeat the same for all (x, a) pairs finishes the

construction of Fj.

Clearly, Py satisfies Py(z'|z,a) > ﬁ and it remains to show Py € P; for all 7. To this end, we

first note that x .
x’ 1 ! 5
|Py (2! |z, a) — P(2/|2,a)| < |TT(X|) SFS 761(3356 @)

holds for all k = 0,1,...,J — L and (z,a,2') € X3 x A X Xj41. Combining this with Eq. (26)
then shows that | Py (2|, a) — Pi(2'|z,a)| < €;(2'|z, a), indicating that P, is indeed in P; by the
definition of P;. O]

The next lemma shows that the upper occupancy bound for each state-action pair is lower bounded.
Lemma C.5. We have ¢y(x,a) > mfor allz € X anda € A.

Proof. This is snnply by the definition of ¢; in Eq. (23) and the definition of Q: ¢;(x,a) >
’th(ﬂj a) Z m D

The last lemma is an improvement of [25, Lemma 4] and is important for bounding ERROR and
Bi1AsS-1 in terms of v/ L7, as opposed to VT (which is the case in [25]).

Lemma C.6. With probability at least 1 — 60, for any t and any collection of transition functions
{P{"} e x suchthat P € Py, for all x (where iy is the index of the epoch to which episode t belongs),
we have

ZT: S [l () wie,0)| Gl 0)

t=1zeX,acA

(§<|X,/JA|LT1n+|X| |A|21n + | X|*|A|In? )
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Proof. The proof is technical but mostly follows the same ideas of that for [25, Lemma 4]. We first
assume that the events of Lemma C.2 and Lemma C.3 hold, which happens with probability at least
1 — 54. According to the proof of [25, Lemma 4] (specifically their Eq. (15)), we have for any pair
(z,a),

‘w C (2, a) — wt(x,a)‘ Az, a)

k(z)—1
YooY @t )@, an) 0 T (@ i) - l(ea),  Q7)

m=0 Tm,&m,Tm+1

P(I’lz,a)ln(T‘XSHA‘) ln(T‘X(SHA‘)

max{LNgt (wﬂ)} max{l,N” (w,a)}
w, w(z, alz’) denotes the probability of encountering the pair (x, a) given that ' was visited earlier,
under policy 7% and P". By their Eq. (16), we also have

where €}, (2'[z,a) = O ) , and for an occupancy measure

(e a|wm+1) — wi (2, alTmi1)]
k(z)—
< m(alz) Z Yo e @hgaleh, af)wi(@), ahlzmr), (28)

h=m+1x}, ,a}L,:c}L+1

Combining Eq. (27) and Eq. (28), summing over all ¢ and (,a) and using shorthands z,, =
(T, Qs Tmr1) and zj, £ (2}, a},, @}, , 1), we have

Z Z ‘th Tz, a) — wi(z,a)| - b (z,a)

t=1zcX,acA
k(x)—1

<D G @@, am)wi (@, am)wy (2, 0|z (2, )

t,x,a m=0 zm

k(z)—1 k(z)—1
Y D D@l wden, an) - | mlalz) YD (@haleh, @ )wi(@h, a|zme)
t,x,a m=0 2z, h=m+1 z;b

(U(x,a) < 1)

k—1
= Z Z Z Z & (Tma1|Tm, @m)We (T, @) Z wi(x, a|Tmy1)l(x, a)

t k<Jm=0 zp, r€EXE,a€EA

Y Y Y a@nalnwemn an)e @l g alen) | > mlak)

t 0<Sm<h<k<J zpm,z), T€Xk,a€EA

= Z Z 6;’:(:EanlkEm;afm)wt(xmaam) Z wt(xva|xm+1)€t(xaa)

0<m<k<J t,zm r€X,a€EA

+ Y Xl Y € @mi ) wi (@, am)el, (@1 |7 ah)we (@, ) |Tn)
0<m<h<k<J t,2m, 2},

< Z Z 621 (an—i-1|xmaam)wt($maam) Z wt(a:,a|xm+1)€t(x,a)

0<m<k<J t,zm rEXE,a€EA

+ | X]| Z Z (Tm1|2)we (T, am)e z,(xh+1‘xhvah)wt(xhvah|$m+1)
0Sm<h<J t,2m,z2},

£ B + |X|Bs.

It remains to bound B; and Bs. First, B is exactly the same as in the proof of [25, Lemma 4]. Below,
we outline the proof with the dependence on all parameters explicit (indeed, this is hidden in their
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proof). First, according to their analysis, B is bounded by

N P(Zyi1|Tm, @) In 3 P(x}, 4|}, a) In 5
1%, Z Z m mym 6wt($m,am) bl bt ,)5}11},5(.1‘%,&“337”4—1)
h

O<men<d bt max{1, Ny, (m,am)} max{1, N;, (z},,a

L WD DR DI (5 o] Rl W DR M
0<m<h<J t,zm,z}, max{ b (fEm, am)} 0<m<h<J t,zm,z2;, max{ bt (x}” ah)}

They show that the first term is bounded by O(|X|?|A|1n?(1/5)). For the second term, we have

Z Z Wt -rnu a'nL) h’l
0<m<h<J t,2m,z), max{L, N;, (-r’rmam)}

J-1
Wi (T Q)
S SEARIRIITEY D E N Sy L

h=0 t,x€X,,,a€A

o <|X|2|A| In 1) -0 <|X|2|A| +|X|In 5> (Lemma C.3)

<|X| |A|21n + | XAl In < )

The third term can be bounded in the exact same way. Therefore, we arrive at

1X1B2 < O (IX[P|AP n(1/3) + [ X|*| A 1n%(1/5)) (29)

Next we show that B; is bounded by O(| X|\/J[A[L7 In(1/8) + | X|?|A|In(1/8)). According to
the definition of ejt, we have

B, =0 Z Z Wi (T, Q) Z we (@, a|Tpp1)le (2, a)
0<m<k<J t,zm re€Xg,a€A
P(zm+1|Tm, am) In (%) Wi (T, Q) In (M)

o
maX{la Nit (xnu aTrL)} + Z Z max{l Ntt (.’13,,,“ a'm)}

0<m<k<J t,zm

(30)

According to Lemma C.3, the second term is bounded as

)In (TLX11A
Wi (T y Ay ) I 5

A 2 1
of 2 X max{1, N;, (Zn, am)} SO(JIXI |A|+J|X|ln5>, 31)

0<m<k<J t,zm

In the following, we define /;(k|z,a) = > enexp.anea (@, ap)wi(zy, ag|r,a) where
we(2’, a’|z, a) is the probability of encountering pair (2’,a’) given that pair (x,a) was encoun-
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tered earlier, under policy 7, and transition P. For the first term of Eq. (30), we then have

XA
o

P(zmi1|Tm, am) In
Z Zwt(x,mam) Z we(x, a|Tmy1)le(z,a) | - i (

0<m<k<J t,zm rEX),a€EA max{1, N;, (€m, am)}

P(xm |$m,am)ln T|X||A]
< Z Z wt(xm,am) Z wt(m’a’|xm+1)£t($,a) +1 ( 5 )

0<m<k<J t,zm 2€EX}),a€A max{l,Nit (@, am)}

E(k|xm,am)ln T|X||A]
< Z Z We (T s Gy )\ | | X1 - t ( S )

0<m<k<J t,Tm,am max{1, Ni,(Zm, am)}

T|X||A
B S N

0<m<k<J

Et(k|xm?am) Wt(l'm,am) - ]lt(mmaam)
E 1e(Zm, am . 32
t@m’am( (@m;a )\/max{l,Nit(wm,am)} " vmax{1, N;,(zy, am)} > (32)

(Cauchy-Schwarz inequality)

According to Lemma C.3 again, we have forallm =0,1,...,J — 1,

Wi (T, A ) — L (Tmy am)
< O (| X ||Al +1In(1/6)) .
;xzam /max (L, Ny o o)} (| Xm[|A] +1n(1/9))

Fortheterm -, , . 1¢(¥m,am) maxf{ﬁ(,l;\‘/ Z'&ﬁlm)} , using Cauchy-Schwarz inequality, we have

. Kt(k|1‘m,am)
Z L(zm, m)\/maX{LNit(‘TW’am)}

t,Tm ,am

T T

]]'t(xrmam)
< .
< 2\ 2 LK > Lo, am) e (klarm, @)

Ty G \ t Ni (@, am)} t=1

(Cauchy-Schwarz inequality)

T
<O [IXallA Y. D> Li(@m,am)li(klz,a) | -InT |, (33)

t=12€X,,,a€A

where the last step uses Cauchy-Schwarz inequality again and the fact Z? 1 moae {]lltg\”;m(;m)a )} <
O(InT). Combining Eq. (32) and Eq. (33), we have

P(xm 1|$m,am)ln T|X]|A]
Z Zwt(:vm,am) Z wi (2, alTmi1)l (T, a) + ( : )

0<m<k<J t,zm r€EX,a€A maX{LNit (Jﬁm,am)}

<O > \/|X A X i1 ln - Z > Li(@m, am)l(klz, a)
0<m<k<J t=1z€X,,,acA
& 1
S TXlANX > Y Y L@, am)l(k|z,a) In 5
m=0 t=1k>m x€X,,,a€A

(Cauchy-Schwarz inequality)
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Further note that

E, Z Z 1¢(zm, am)le(k|z, a)

k>mxeX,,,a€A

Z Z wi(x, a)ly(k|x, a)

k>mzeX,,,acA

Z wy(z,a) Z Z we(x',d |z, a)ly (2!, a")

r€X,,a€A k>ma’'e€Xy,a’ €A

Z Z wy(z',a' V(2 a’)

k>ma’'e€Xy,a’ €A

S <wt3 €t>
and
2
E (> Y Lwmam)l(klz,a) | | < T (w,t).
k>m z€X,,,a€A
Using Freedman inequality J times with parameter §/J for m = 0,1,...,J — 1 and taking a union

bound, we have with probability 1 — §, forallm =0,1,...,J — 1,

T
Z Z Z ]]‘t(xm7am)£t(k|$,a) —

t=1 k>mxzeX,,,acA t

T
- 1 1 ~ 1 1
< In = In-] = In = - ].
<0 J;:1<wt,€t)n5+Jn5 O<\/JLT n5+J1n5>

Therefore, using AM-GM inequality, we have

T N 1
Z Z Z 1t (2m, am )l (klx,a) < O (LT 4+ J1In 5) .

t=1k>mxeX,,,acA

(we, b)

[M]=

Il
-

Combining the results above and Eq. (31), we know that with probability at least 1 — 4,

- 1 1 ~ 1
B <O <|X,/JA|LT In 5 + J1X|/[A]In 5) +0 (J|X|2|A| + J]X|In 5>
) 1 o1
<O [ IX|y/JIAILr In 5 + |XPA] 5 ). (34)

Finally, combining Eq. (29) and Eq. (34) and considering the probability of the events of Lemma C.2
and Lemma C.3, we have with probability 1 — 64,

. 1 1 1
Bi+|X|By <O <|X|\/J|A|LT In < + XA In 5 + X[ 4] 0 5) ,

finishing the proof. O

C.3.2 Bounding ERROR
Lemma C.7. With probability at least 1 — 60, we have

T
_ ~ / 1 1 1
ERROR = Z (wy — Wy, b)) = O <|X| J|A|Lr In s+ | X|°|A]* In 5+ | X [*|A] In? 5) ,

t=1
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Proof. Note that according to the definition of @, the transition function P”* induced by @, is in
Pi,. Therefore, applying Lemma C.6, we know that with probability at least 1 — 64,

T
ERROR = » (@ — wy, {y)

t=1

M=

> l@i(w,a) — wi(z, a)| b(, a)

1 zeX,aeA

g@(|X|,/J|ALT1n+|X |A|21n + | X4 A]In? )

completing the proof. O

o~
Il

C.3.3 Bounding B1As-1
Lemma C.8. With probability at least 1 — 75, we have

T
_ N\ = 1 5 1 1
Bias-1=3" <wt,£t - et> <0 <X|,/J|A|LT In 5+ [X[7|AP In 5 + |X|*]4] In” 5) .

t=1

Proof. First we write

(W00~ ) =

¢¢(x, a) by the definition of ¢;, we have

(3 7] =) + 3= (ot 5[]

1 t=1

N
M=

t

Il
-

t

IN

Since w(x, a)

(1,0, Z 3 M(”)) Ly(z,a) < J,

k=1z€Xy,a€A

E, [{@Eﬂ <E I (00,0)] = 73w fft((g;‘z cwi(@,a) < J - fwr, ),

and thus according to Freedman inequality, we have with probability at least 1 — 6,

T T
S (wnE 0] -8) <o J; we, )1 +J ha5 :o(,/JLT1n§+|X|1n§>.

t=1
(35)

For the second term, we have

a ~ wi(z, a)
St ~Ee [B]) = 3 , a)tu(w,a) - (1 = Qsz(x:a)) <N |i(z,a) — wilz,a)| - Le(z, a).

t=1 t,x,a t,x,a

By the definition of ¢;, one has ¢; = w®* ™ for P = argmaxp_p >, whm (z, a). Therefore,
t
according to Lemma C.7, we have with probability at least 1 — 69,

T
Z<@t,€t—Et [Zt]> <(’3<|X\/JA|LT1n+|X| \A|21n + | X]*| A 12 ) (36)

t=1

Combining Eq. (35) and Eq. (36) proves the lemma.
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C.3.4 Bounding B1AS-2
Lemma C.9. With probability at least 1 — 59, we have

T

Bias2= > (ufi-6)y<c ¥ \l . clxia|
= Ly — L) < u(z, SpTva 5

t=1 rzeX,a€A
clxjA|
)

+2C (u, pr) In 5

for some constant C' = O(1).

Proof. First we write
S (udi- ) =Y (wk [] -0 + 3 (B -5 2]
t=1 t=1 t=1

The first term is nonpositive under the event of Lemma C.2 as for any (z,a) € X X A, w¢(z,a) <
¢+(x, a) by the definition of ¢; and thus

~ li(z,a)
E — = . — <0.
" [Et(x,a)} li(z,a) = wi(z,a) ou(@.a) li(z,a) <0 37
For the second term, note that for each (z,a) € X x A, we have
> (v, a) 31 v 12
bi(z,a) = ——= - 14(x,a) < T°|X|?|A|, Lemma C.5
(a0) = B0 1 (w0) < TUXPLA ( )
- Et(xva)
li(z,a) = cly(x,a) < pe(x,a),
t( ) (2, ) ( ) < poi( )

and

T T
;Et[mm 7] < Z]Et{ t<m}<pwa g

Therefore, using Theorem 2.2 with X; = ¢,(z, a) — E; {Zt(:c, a)}, B; = pi(z,a), B* = pr(z,a),
b=T° )

C = [log, b][logy b*T] = O(1), we have with probability at least 1 — WSIAI’

T T
CXA C|IX||A
> i m%uﬂ<cdm%az XA 35,10 CAIA

Taking a union bound over all (z,a) € X x A, multiplying both sides by u(z, a), and summing up
all these inequalities, we have with probability at least 1 — 6,

> (o ]

t=1

T
C’X A C|X||A
<C Z u(zx,a) \ISpTx a z:: |5|| ‘+2pT(a:,a)ln¥ . (3%

zeX,a€A

Combining Eq. (37) and Eq. (38) finishes the proof.
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C.3.5 Bounding REG-TERM
Lemma C.10. With probability at least 1 — 46, we have

T
. o\ a (1XPIA] = {upr)
REG-TERM = — ,£><O —_— onLp — ——,
tz_;<wt ) = ( n +onkr 70nlnT

where LT = Zle dorex.aca Li(z,a)li(z, a).

Proof. We condition on the event of Lemma C.2. First, we prove that u € A(P;) N for all ¢ (recall
its definition in Eq. (24)). Indeed, for any fixed (x,a,2’) € X X A X Xpy1, k=0,1,...,J — 1,
we have (with w7 () being the probability of visiting 2 under Py and )

1
U(J?,Cl,l'/) 2 mwpoyﬂ'a (x7a7xl)

1
= mwp‘J Ta(2)Py(2' |2, a)
> L > whm @) Ry(ala”,a) | - 1 (Lemma C.4)
= T|A| ’ T|X]|

w//exk'(’r)—l
> 1 Z wFome () (Lemma C.4 again)
= TS[xPA] |, 2 ’
k(z)—1

_ 1
~ TOXPIA]

which shows u € €). On the other hand, since P € P; under Lemma C.2 and Py, € P; as well
by Lemma C.4, we have u* € A(P;) and wfo™ € A(P;), which indicates that, as a convex
combination of u* and w’® ™« for all a, u has to be in A(P;) as well.

Therefore, by standard OMD analysis (e.g., [5, Lemma 12]), we have

<ﬁ)\t — U,€t>
J—1

< Dd’t(u)ﬂ]\t) _Dwt(u’ @H‘l)_'— Z Z nt(x7a)ﬁ)\t2($aa7x/)z?(x7a)
k=0 (z,0,2")€EXp X AX X} 41

J—1
< Dd)t (U; ﬁ;t) - D’l/)t (’U,, 1/1)\t+1) + Z Z nt($7 a)ﬂ)? (.’I}, a)z\% (l‘, &)
k=0 (z,a)eXx A
(Za:’EXk+1 @t(l‘, a, x/)2 < ﬁ}}(x, G)Q)

< Dwt(uaﬂ)\t) _Dibt(uvﬁ}\ﬂrl)—’_ Z nt(l'va)]]-t(xva)gt(xaa)' ('&}\t(xva) < ¢t(xva))
rzeX,a€A

Summing over t gives

T T-1
3 <@t - u,€t> < Dy, (0, @1) + > Dypyy (u, @er1) — Dy, (u, @ps1)

t=1 t=1

T
+Y 0 Y mwa)li(@,a)l(z, a). (39)

t=1zxeX,acA

Next, for a fixed (x, a) pair, let n(z,a) be the total number of times the learning rate for (x,a)
has increased, such that nr(z,a) = ns™®%), and let t1, ..., ,(;.,) be the rounds where 7;(z, a)

is increased, such that 1, 1(x,a) = m,(x,a)x. Then since T i@ > Ptya (@ 0) >
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20ty (T0) > oo > 2r(@a) =1y (z,a) > 2"®3)|A| and m < T3|X]?|A]
N tn(x,a) ’
(Lemma C.5), we have n < log, (T?|X|?) < 7log, T

Therefore, we have 7, (x, alg ne% < b5nforanyt,z € X, and a € A, and the last term in Eq.
(39) is thus bounded by 51 L. For the second term, with A(y) =y — 1 — Iny , we have

T-1
Z Dy, (u, Wet1) — Dy, (u, Wey1)
t=1

= 1 1 u(z,a,x")
< > e I Gt e
=1 k= Ner(z,a)  m(x,a) Wt (2, a,2')
1

<J7 1—k b u(z,a, )
— n - K/n(iv,a) @tn(m,a)'f‘l(‘r’ a, l'/)

k=0zeXy,acAx’' €Xp41

_ 1 ‘f Z b u(z,a,2’)
- 357] InT @tn(z,a)+1(x7 a, I/)

k=0 x€X),a€A,x'€Xp41

7 1o T
(1= # < g and #7020 < o705 < 5)

J—1
1 u(z,a,x’) w(z,a,z’)
T DD 5 yolTing ,
nin k=0 2€X},a€A, 2’ € Xj 41 wtn(m,a)“l’l(x’a?x ) wtn(m,a)+1(x7a?x )

< ‘X|2|A‘(1+61nT) 1 Jil Z u(z,a,z’)
= 3577 InT 357] InT k=0 2€X 1,06 A,e’ €Xpir ﬂ)\tn(m,a)"rl(x7 a, x’)
u(z,a,z’)
(In —mfn(m,aﬁl(“:’“’w') <6InT)
X [2|A] " u(z,a,2')
= 5 35 lnTZ Z 0] ’ ’(;Ea)
n N k=0 2€ X3, a€ A,/ € Xjopq i@y I
xR 1 JZ 5 u(z, a)
on 357 InT k=0 2€ X1 aCA ¢tn(w,a)+1(x7 a’)
_IXPIAL_ (wpr) )
- 50 70m InT" (pT(aj,a) - ¢tn(1,a)+l(x’a))
Finally, we bound the first term in Eq. (39):
J—1
. 1 u(z,a,x’)
D = h| —/———
o (U, 1) n\ &= / Z (@1 (z,a,z')
=0 (z,a,x")EX K X AX X 41
1 (1=
- > h(IXk] - Al - [ X | - uz, a,27))
n k=0 (m,a,l’)EXkXAXX)H,l
1 (1= Z 1 ( 1 >
=- n
) . ) !
M\ i eaeexiaxxey,  MXEl AL Xl - ulz, a,27)
- 2
<o (WL,
n
Combining all the bounds finishes the proof. O

C.3.6 Putting everything together

Now we are ready to prove Theorem 4.1. For completeness, we restate the theorem below.
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Theorem C.11. Algorithm 4 with a suitable choice of 1 ensures that with probability at least 1 — 0,
Reg = O <|X\ JIA|L*In L + | X|5| A2 In? %) .

Proof. First, note that

J-1
Z Z 1i(z,a) - (z,a)| = (we, b) < J,
k=0 z€X),a€A ]
J—1 ?
E YD D Luwa) biwa) | | ST (w,by).

k=0 zeX),acA

Therefore, using Freedman’s inequality, we have with probability at least 1 — §

— / 1 1
LT—LTSQ JLTIHE—FJIHS,

where L is defined in Lemma C.10. Furthermore, using AM-GM inequality, we have with probability
atleast 1 — 0,

Ir<2Lp+2JIn % (40)

Choosing n < 28001n(cp1(||A\/5) T combining Lemma C.7, Lemma C.8, Lemma C.9 and

Lemma C.10 and letting L, £ Z?:l (u, £¢), we have with probability at least 1 — 224:
Lp—L*

~ / 1| XA - CIXI||Al  (u,pr)
X/ JIA|LpIn = + 2 L 2 ] _
_(9( [\/ JIA] rln s+ p +5nLr + | 2C (u, pr) In 3 40y T

TERM1
T
1 CXNAL - pr(z,a)
+ Y ulza) 8’”“‘; 5 140nInT

TERM2

(|X| AP0 4 X[ A1 )

+0
A L 1XPIA 2
<O | |X|\/J|A|Lr In (5 ; +nL,1n —|—\X| |A| ln —|—\X| |A|In? 5 + 10nLy

(TERM1 is nonpositive, AM-GM 1nequahty for TERM2, and Eq. (40))

/ 2|A
|X[1/J|A|L7 In 5+| ; |+7;L*ln + X |A|2ln + |X|*|A|In? >+10nLT.

(Eq. (25))

1
As 1 < 556 W(CIX[[A]/3) In T < 4 55 rearranging the terms gives

~ / X2|A
LT—L*<(9<|X| J|A|LrIn 5+‘ n' ‘+ L*In 7+|X| |A|2ln + | X4 Al In? )

Fina]ly, choosing n= min {4 / |If(*|12r‘1§| ) 3800 1n(C|XHA|/6) lnT} 0= 5//22, and solving the quadratic
inequality, we have with probability at least 1 — ¢,

~ 1
Ly —L* <O <|X|1/J|AL* In— +|X[° \A|21n + [ X[4A|In2 6/)

finishing the proof. O
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Remark 3. Similarly to the MAB case, the proof above requires tuning the initial learning rate
7 in terms of the unknown quantity L*, and again, using standard doubling trick can remove this
restriction, as pointed out in Remark 1.

C.4 Issues of other potential approaches

In this section, we discuss why the idea of clipping [7] or implicit exploration [31] may not be directly
applicable to achieve near-optimal high-probability small-loss bounds.

Implicit exploration. First, we consider the idea of implicit exploration. As mentioned in Ap-
pendix C.2, this means using the following loss estimator: ¢; = % 14{z,a} forallz € X
and a € A and some parameter v > 0, and without using our increasing learning schedule. The con-

centration results of [25, Lemma 12] show that the deviation contains a term of order 1/, meaning
that v cannot be too small.

Repeating the same analysis, one can see that the main difficulty of obtaining high-probability
small-loss bounds in this case is to bound BIAS-2 by the loss of the algorithm Ly = Zthl (wy, £y)

or L*, instead of the number of episodes 7. Indeed, consider the term Zthl <@t, l — Ey {E} >:

T . T wi(z, a)
Z <@t,€f, —E; [ﬁt}> Z Z Wy (w, a)li(x,a) - (1 - W)

t=1 ze€X,acA

T
Z Z |o(z, a) — wi(x,a)|ly(x,a) + Y cWi(x, a)l(x, a).

V¥ e

The first term can still be bounded by © <|X|\/J\A|LT +XPP|APRIn L 4 | X |4 A] In? %) accord-

ing to Lemma C.8. For the second term, while it is at most y Zle >owale(z,a) < | X[|A[T, itis
not clear at all how to bound it in terms of L7 or L*. For MAB (where there is only one state xg), it
is possible to show that Zthl li(zg,a) < Zthl Li(zo,a*) + @(% + %) for all @ # a* where a* is
the best action, making it possible to connect the second term with L*. However, we do not see a
way of doing similar analysis for general MDPs.

Clipping. On the other hand, the idea of clipping for MAB is to clip all small probabilities so that
actions with probability smaller than ~y are never selected. Even from an algorithmic perspective, it is
not clear how to generalize this idea to MDPs, because it is possible that for a state x, w;(x, a) is
smaller than «y for all a. In this case, the clipping idea suggests not to “pick” (z, a) at all for any a,
but there is no way to ensure that if the transition function is such that x can always be visited with
some positive probability regardless of the policy we execute.

Moreover, even if there is a way to fix this, the analysis of clipping for MAB is also similar to the idea
of implicit exploration in terms of obtaining small-loss bounds of order O(v/L*), and as we argued
already, even for implicit exploration there are difficulties in generalizing the analysis to MDPs.
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