
Artificial Intelligence
CS 165A

May 19, 2022

Instructor: Prof. Yu-Xiang Wang

® Reinforcement Learning

1



Recap: Tabular MDP

• Discrete State, Discrete Action, Reward and Observation

• Policy:
– When the state is observable:
– Or when the state is not observable

• Learn the best policy that maximizes the expected reward

– Finite horizon (episodic) RL:

– Infinite horizon RL:

⇡ : S ! A
<latexit sha1_base64="JSR2KBCrB1Pfm6GeQfT6grf0tX8=">AAACEnicbZDLSsNAFIYnXmu9RV26GSyCbkoiguKq6sZlRXuBJpTJdNIOncyEmYlSQp7Bja/ixoUibl25822ctAG19YeBj/+cw5zzBzGjSjvOlzU3v7C4tFxaKa+urW9s2lvbTSUSiUkDCyZkO0CKMMpJQ1PNSDuWBEUBI61geJnXW3dEKir4rR7FxI9Qn9OQYqSN1bUPvZieQehFSA8wYulNBj1J+wONpBT3P/551rUrTtUZC86CW0AFFKp37U+vJ3ASEa4xQ0p1XCfWfoqkppiRrOwlisQID1GfdAxyFBHlp+OTMrhvnB4MhTSPazh2f0+kKFJqFAWmM19RTddy879aJ9HhqZ9SHieacDz5KEwY1ALm+cAelQRrNjKAsKRmV4gHSCKsTYplE4I7ffIsNI+qruHr40rtooijBHbBHjgALjgBNXAF6qABMHgAT+AFvFqP1rP1Zr1PWuesYmYH/JH18Q0lz53J</latexit><latexit sha1_base64="JSR2KBCrB1Pfm6GeQfT6grf0tX8=">AAACEnicbZDLSsNAFIYnXmu9RV26GSyCbkoiguKq6sZlRXuBJpTJdNIOncyEmYlSQp7Bja/ixoUibl25822ctAG19YeBj/+cw5zzBzGjSjvOlzU3v7C4tFxaKa+urW9s2lvbTSUSiUkDCyZkO0CKMMpJQ1PNSDuWBEUBI61geJnXW3dEKir4rR7FxI9Qn9OQYqSN1bUPvZieQehFSA8wYulNBj1J+wONpBT3P/551rUrTtUZC86CW0AFFKp37U+vJ3ASEa4xQ0p1XCfWfoqkppiRrOwlisQID1GfdAxyFBHlp+OTMrhvnB4MhTSPazh2f0+kKFJqFAWmM19RTddy879aJ9HhqZ9SHieacDz5KEwY1ALm+cAelQRrNjKAsKRmV4gHSCKsTYplE4I7ffIsNI+qruHr40rtooijBHbBHjgALjgBNXAF6qABMHgAT+AFvFqP1rP1Zr1PWuesYmYH/JH18Q0lz53J</latexit><latexit sha1_base64="JSR2KBCrB1Pfm6GeQfT6grf0tX8=">AAACEnicbZDLSsNAFIYnXmu9RV26GSyCbkoiguKq6sZlRXuBJpTJdNIOncyEmYlSQp7Bja/ixoUibl25822ctAG19YeBj/+cw5zzBzGjSjvOlzU3v7C4tFxaKa+urW9s2lvbTSUSiUkDCyZkO0CKMMpJQ1PNSDuWBEUBI61geJnXW3dEKir4rR7FxI9Qn9OQYqSN1bUPvZieQehFSA8wYulNBj1J+wONpBT3P/551rUrTtUZC86CW0AFFKp37U+vJ3ASEa4xQ0p1XCfWfoqkppiRrOwlisQID1GfdAxyFBHlp+OTMrhvnB4MhTSPazh2f0+kKFJqFAWmM19RTddy879aJ9HhqZ9SHieacDz5KEwY1ALm+cAelQRrNjKAsKRmV4gHSCKsTYplE4I7ffIsNI+qruHr40rtooijBHbBHjgALjgBNXAF6qABMHgAT+AFvFqP1rP1Zr1PWuesYmYH/JH18Q0lz53J</latexit><latexit sha1_base64="JSR2KBCrB1Pfm6GeQfT6grf0tX8=">AAACEnicbZDLSsNAFIYnXmu9RV26GSyCbkoiguKq6sZlRXuBJpTJdNIOncyEmYlSQp7Bja/ixoUibl25822ctAG19YeBj/+cw5zzBzGjSjvOlzU3v7C4tFxaKa+urW9s2lvbTSUSiUkDCyZkO0CKMMpJQ1PNSDuWBEUBI61geJnXW3dEKir4rR7FxI9Qn9OQYqSN1bUPvZieQehFSA8wYulNBj1J+wONpBT3P/551rUrTtUZC86CW0AFFKp37U+vJ3ASEa4xQ0p1XCfWfoqkppiRrOwlisQID1GfdAxyFBHlp+OTMrhvnB4MhTSPazh2f0+kKFJqFAWmM19RTddy879aJ9HhqZ9SHieacDz5KEwY1ALm+cAelQRrNjKAsKRmV4gHSCKsTYplE4I7ffIsNI+qruHr40rtooijBHbBHjgALjgBNXAF6qABMHgAT+AFvFqP1rP1Zr1PWuesYmYH/JH18Q0lz53J</latexit>

⇡t : (O ⇥A⇥ R)t�1
! A

<latexit sha1_base64="oKDl42DTAiBMX0Nan8pkezMJmYI="></latexit><latexit sha1_base64="oKDl42DTAiBMX0Nan8pkezMJmYI="></latexit><latexit sha1_base64="oKDl42DTAiBMX0Nan8pkezMJmYI="></latexit><latexit sha1_base64="oKDl42DTAiBMX0Nan8pkezMJmYI="></latexit>

St 2 S
<latexit sha1_base64="H4OVRyT8Zmoun872yVAuceDZNfk=">AAAB+3icbVBNS8NAFHypX7V+1Xr0slgETyURQY9FLx4rtbXQhLDZbtqlm03Y3Ygl5K948aCIV/+IN/+NmzYHbR1YGGbe481OkHCmtG1/W5W19Y3Nrep2bWd3b/+gftjoqziVhPZIzGM5CLCinAna00xzOkgkxVHA6UMwvSn8h0cqFYvFvZ4l1IvwWLCQEayN5NcbXV+7TCA3wnpCMM+6uV9v2i17DrRKnJI0oUTHr3+5o5ikERWacKzU0LET7WVYakY4zWtuqmiCyRSP6dBQgSOqvGyePUenRhmhMJbmCY3m6u+NDEdKzaLATBYR1bJXiP95w1SHV17GRJJqKsjiUJhypGNUFIFGTFKi+cwQTCQzWRGZYImJNnXVTAnO8pdXSf+85Rh+d9FsX5d1VOEYTuAMHLiENtxCB3pA4Ame4RXerNx6sd6tj8VoxSp3juAPrM8f6YGUWQ==</latexit><latexit sha1_base64="H4OVRyT8Zmoun872yVAuceDZNfk=">AAAB+3icbVBNS8NAFHypX7V+1Xr0slgETyURQY9FLx4rtbXQhLDZbtqlm03Y3Ygl5K948aCIV/+IN/+NmzYHbR1YGGbe481OkHCmtG1/W5W19Y3Nrep2bWd3b/+gftjoqziVhPZIzGM5CLCinAna00xzOkgkxVHA6UMwvSn8h0cqFYvFvZ4l1IvwWLCQEayN5NcbXV+7TCA3wnpCMM+6uV9v2i17DrRKnJI0oUTHr3+5o5ikERWacKzU0LET7WVYakY4zWtuqmiCyRSP6dBQgSOqvGyePUenRhmhMJbmCY3m6u+NDEdKzaLATBYR1bJXiP95w1SHV17GRJJqKsjiUJhypGNUFIFGTFKi+cwQTCQzWRGZYImJNnXVTAnO8pdXSf+85Rh+d9FsX5d1VOEYTuAMHLiENtxCB3pA4Ame4RXerNx6sd6tj8VoxSp3juAPrM8f6YGUWQ==</latexit><latexit sha1_base64="H4OVRyT8Zmoun872yVAuceDZNfk=">AAAB+3icbVBNS8NAFHypX7V+1Xr0slgETyURQY9FLx4rtbXQhLDZbtqlm03Y3Ygl5K948aCIV/+IN/+NmzYHbR1YGGbe481OkHCmtG1/W5W19Y3Nrep2bWd3b/+gftjoqziVhPZIzGM5CLCinAna00xzOkgkxVHA6UMwvSn8h0cqFYvFvZ4l1IvwWLCQEayN5NcbXV+7TCA3wnpCMM+6uV9v2i17DrRKnJI0oUTHr3+5o5ikERWacKzU0LET7WVYakY4zWtuqmiCyRSP6dBQgSOqvGyePUenRhmhMJbmCY3m6u+NDEdKzaLATBYR1bJXiP95w1SHV17GRJJqKsjiUJhypGNUFIFGTFKi+cwQTCQzWRGZYImJNnXVTAnO8pdXSf+85Rh+d9FsX5d1VOEYTuAMHLiENtxCB3pA4Ame4RXerNx6sd6tj8VoxSp3juAPrM8f6YGUWQ==</latexit><latexit sha1_base64="H4OVRyT8Zmoun872yVAuceDZNfk=">AAAB+3icbVBNS8NAFHypX7V+1Xr0slgETyURQY9FLx4rtbXQhLDZbtqlm03Y3Ygl5K948aCIV/+IN/+NmzYHbR1YGGbe481OkHCmtG1/W5W19Y3Nrep2bWd3b/+gftjoqziVhPZIzGM5CLCinAna00xzOkgkxVHA6UMwvSn8h0cqFYvFvZ4l1IvwWLCQEayN5NcbXV+7TCA3wnpCMM+6uV9v2i17DrRKnJI0oUTHr3+5o5ikERWacKzU0LET7WVYakY4zWtuqmiCyRSP6dBQgSOqvGyePUenRhmhMJbmCY3m6u+NDEdKzaLATBYR1bJXiP95w1SHV17GRJJqKsjiUJhypGNUFIFGTFKi+cwQTCQzWRGZYImJNnXVTAnO8pdXSf+85Rh+d9FsX5d1VOEYTuAMHLiENtxCB3pA4Ame4RXerNx6sd6tj8VoxSp3juAPrM8f6YGUWQ==</latexit>

At 2 A
<latexit sha1_base64="xX32X1fWfQeu2hPnv8gbSWA79Eo=">AAAB+3icbVBNS8NAFHypX7V+1Xr0slgETyURQY+tXjxWsLXQhLDZbtqlm03Y3Ygl5K948aCIV/+IN/+NmzYHbR1YGGbe481OkHCmtG1/W5W19Y3Nrep2bWd3b/+gftjoqziVhPZIzGM5CLCinAna00xzOkgkxVHA6UMwvSn8h0cqFYvFvZ4l1IvwWLCQEayN5NcbHV+7TCA3wnpCMM86uV9v2i17DrRKnJI0oUTXr3+5o5ikERWacKzU0LET7WVYakY4zWtuqmiCyRSP6dBQgSOqvGyePUenRhmhMJbmCY3m6u+NDEdKzaLATBYR1bJXiP95w1SHV17GRJJqKsjiUJhypGNUFIFGTFKi+cwQTCQzWRGZYImJNnXVTAnO8pdXSf+85Rh+d9FsX5d1VOEYTuAMHLiENtxCF3pA4Ame4RXerNx6sd6tj8VoxSp3juAPrM8fsa2UNQ==</latexit><latexit sha1_base64="xX32X1fWfQeu2hPnv8gbSWA79Eo=">AAAB+3icbVBNS8NAFHypX7V+1Xr0slgETyURQY+tXjxWsLXQhLDZbtqlm03Y3Ygl5K948aCIV/+IN/+NmzYHbR1YGGbe481OkHCmtG1/W5W19Y3Nrep2bWd3b/+gftjoqziVhPZIzGM5CLCinAna00xzOkgkxVHA6UMwvSn8h0cqFYvFvZ4l1IvwWLCQEayN5NcbHV+7TCA3wnpCMM86uV9v2i17DrRKnJI0oUTXr3+5o5ikERWacKzU0LET7WVYakY4zWtuqmiCyRSP6dBQgSOqvGyePUenRhmhMJbmCY3m6u+NDEdKzaLATBYR1bJXiP95w1SHV17GRJJqKsjiUJhypGNUFIFGTFKi+cwQTCQzWRGZYImJNnXVTAnO8pdXSf+85Rh+d9FsX5d1VOEYTuAMHLiENtxCF3pA4Ame4RXerNx6sd6tj8VoxSp3juAPrM8fsa2UNQ==</latexit><latexit sha1_base64="xX32X1fWfQeu2hPnv8gbSWA79Eo=">AAAB+3icbVBNS8NAFHypX7V+1Xr0slgETyURQY+tXjxWsLXQhLDZbtqlm03Y3Ygl5K948aCIV/+IN/+NmzYHbR1YGGbe481OkHCmtG1/W5W19Y3Nrep2bWd3b/+gftjoqziVhPZIzGM5CLCinAna00xzOkgkxVHA6UMwvSn8h0cqFYvFvZ4l1IvwWLCQEayN5NcbHV+7TCA3wnpCMM86uV9v2i17DrRKnJI0oUTXr3+5o5ikERWacKzU0LET7WVYakY4zWtuqmiCyRSP6dBQgSOqvGyePUenRhmhMJbmCY3m6u+NDEdKzaLATBYR1bJXiP95w1SHV17GRJJqKsjiUJhypGNUFIFGTFKi+cwQTCQzWRGZYImJNnXVTAnO8pdXSf+85Rh+d9FsX5d1VOEYTuAMHLiENtxCF3pA4Ame4RXerNx6sd6tj8VoxSp3juAPrM8fsa2UNQ==</latexit><latexit sha1_base64="xX32X1fWfQeu2hPnv8gbSWA79Eo=">AAAB+3icbVBNS8NAFHypX7V+1Xr0slgETyURQY+tXjxWsLXQhLDZbtqlm03Y3Ygl5K948aCIV/+IN/+NmzYHbR1YGGbe481OkHCmtG1/W5W19Y3Nrep2bWd3b/+gftjoqziVhPZIzGM5CLCinAna00xzOkgkxVHA6UMwvSn8h0cqFYvFvZ4l1IvwWLCQEayN5NcbHV+7TCA3wnpCMM86uV9v2i17DrRKnJI0oUTXr3+5o5ikERWacKzU0LET7WVYakY4zWtuqmiCyRSP6dBQgSOqvGyePUenRhmhMJbmCY3m6u+NDEdKzaLATBYR1bJXiP95w1SHV17GRJJqKsjiUJhypGNUFIFGTFKi+cwQTCQzWRGZYImJNnXVTAnO8pdXSf+85Rh+d9FsX5d1VOEYTuAMHLiENtxCF3pA4Ame4RXerNx6sd6tj8VoxSp3juAPrM8fsa2UNQ==</latexit>

Rt 2 R
<latexit sha1_base64="mcKcKCPJb1sMOgc9hprL//Z0AUs=">AAAB+nicbVDLSsNAFL2pr1pfqS7dDBbBVUlE0GXRjcta7APaECbTSTt0MgkzE6XEfoobF4q49Uvc+TdO2iy09cDA4Zx7uWdOkHCmtON8W6W19Y3NrfJ2ZWd3b//Arh52VJxKQtsk5rHsBVhRzgRta6Y57SWS4ijgtBtMbnK/+0ClYrG419OEehEeCRYygrWRfLva8vWACTSIsB4HQdaa+XbNqTtzoFXiFqQGBZq+/TUYxiSNqNCEY6X6rpNoL8NSM8LprDJIFU0wmeAR7RsqcESVl82jz9CpUYYojKV5QqO5+nsjw5FS0ygwk3lCtezl4n9eP9XhlZcxkaSaCrI4FKYc6RjlPaAhk5RoPjUEE8lMVkTGWGKiTVsVU4K7/OVV0jmvu4bfXdQa10UdZTiGEzgDFy6hAbfQhDYQeIRneIU368l6sd6tj8VoySp2juAPrM8fFw2T4Q==</latexit><latexit sha1_base64="mcKcKCPJb1sMOgc9hprL//Z0AUs=">AAAB+nicbVDLSsNAFL2pr1pfqS7dDBbBVUlE0GXRjcta7APaECbTSTt0MgkzE6XEfoobF4q49Uvc+TdO2iy09cDA4Zx7uWdOkHCmtON8W6W19Y3NrfJ2ZWd3b//Arh52VJxKQtsk5rHsBVhRzgRta6Y57SWS4ijgtBtMbnK/+0ClYrG419OEehEeCRYygrWRfLva8vWACTSIsB4HQdaa+XbNqTtzoFXiFqQGBZq+/TUYxiSNqNCEY6X6rpNoL8NSM8LprDJIFU0wmeAR7RsqcESVl82jz9CpUYYojKV5QqO5+nsjw5FS0ygwk3lCtezl4n9eP9XhlZcxkaSaCrI4FKYc6RjlPaAhk5RoPjUEE8lMVkTGWGKiTVsVU4K7/OVV0jmvu4bfXdQa10UdZTiGEzgDFy6hAbfQhDYQeIRneIU368l6sd6tj8VoySp2juAPrM8fFw2T4Q==</latexit><latexit sha1_base64="mcKcKCPJb1sMOgc9hprL//Z0AUs=">AAAB+nicbVDLSsNAFL2pr1pfqS7dDBbBVUlE0GXRjcta7APaECbTSTt0MgkzE6XEfoobF4q49Uvc+TdO2iy09cDA4Zx7uWdOkHCmtON8W6W19Y3NrfJ2ZWd3b//Arh52VJxKQtsk5rHsBVhRzgRta6Y57SWS4ijgtBtMbnK/+0ClYrG419OEehEeCRYygrWRfLva8vWACTSIsB4HQdaa+XbNqTtzoFXiFqQGBZq+/TUYxiSNqNCEY6X6rpNoL8NSM8LprDJIFU0wmeAR7RsqcESVl82jz9CpUYYojKV5QqO5+nsjw5FS0ygwk3lCtezl4n9eP9XhlZcxkaSaCrI4FKYc6RjlPaAhk5RoPjUEE8lMVkTGWGKiTVsVU4K7/OVV0jmvu4bfXdQa10UdZTiGEzgDFy6hAbfQhDYQeIRneIU368l6sd6tj8VoySp2juAPrM8fFw2T4Q==</latexit><latexit sha1_base64="mcKcKCPJb1sMOgc9hprL//Z0AUs=">AAAB+nicbVDLSsNAFL2pr1pfqS7dDBbBVUlE0GXRjcta7APaECbTSTt0MgkzE6XEfoobF4q49Uvc+TdO2iy09cDA4Zx7uWdOkHCmtON8W6W19Y3NrfJ2ZWd3b//Arh52VJxKQtsk5rHsBVhRzgRta6Y57SWS4ijgtBtMbnK/+0ClYrG419OEehEeCRYygrWRfLva8vWACTSIsB4HQdaa+XbNqTtzoFXiFqQGBZq+/TUYxiSNqNCEY6X6rpNoL8NSM8LprDJIFU0wmeAR7RsqcESVl82jz9CpUYYojKV5QqO5+nsjw5FS0ygwk3lCtezl4n9eP9XhlZcxkaSaCrI4FKYc6RjlPaAhk5RoPjUEE8lMVkTGWGKiTVsVU4K7/OVV0jmvu4bfXdQa10UdZTiGEzgDFy6hAbfQhDYQeIRneIU368l6sd6tj8VoySp2juAPrM8fFw2T4Q==</latexit>

Ot 2 O
<latexit sha1_base64="OrcLGQFJVQKHdlJdMLP5tdjPy54=">AAAB+3icbVBNS8NAFNzUr1q/aj16WSyCp5KIoMeiF2+tYGuhCWGz3bRLN5uw+yKWkL/ixYMiXv0j3vw3btoctHVgYZh5jzc7QSK4Btv+tipr6xubW9Xt2s7u3v5B/bDR13GqKOvRWMRqEBDNBJesBxwEGySKkSgQ7CGY3hT+wyNTmsfyHmYJ8yIyljzklICR/Hqj44PLJXYjAhNKRNbJ/XrTbtlz4FXilKSJSnT9+pc7imkaMQlUEK2Hjp2AlxEFnAqW19xUs4TQKRmzoaGSREx72Tx7jk+NMsJhrMyTgOfq742MRFrPosBMFhH1sleI/3nDFMIrL+MySYFJujgUpgJDjIsi8IgrRkHMDCFUcZMV0wlRhIKpq2ZKcJa/vEr65y3H8LuLZvu6rKOKjtEJOkMOukRtdIu6qIcoekLP6BW9Wbn1Yr1bH4vRilXuHKE/sD5/AN0ZlFE=</latexit><latexit sha1_base64="OrcLGQFJVQKHdlJdMLP5tdjPy54=">AAAB+3icbVBNS8NAFNzUr1q/aj16WSyCp5KIoMeiF2+tYGuhCWGz3bRLN5uw+yKWkL/ixYMiXv0j3vw3btoctHVgYZh5jzc7QSK4Btv+tipr6xubW9Xt2s7u3v5B/bDR13GqKOvRWMRqEBDNBJesBxwEGySKkSgQ7CGY3hT+wyNTmsfyHmYJ8yIyljzklICR/Hqj44PLJXYjAhNKRNbJ/XrTbtlz4FXilKSJSnT9+pc7imkaMQlUEK2Hjp2AlxEFnAqW19xUs4TQKRmzoaGSREx72Tx7jk+NMsJhrMyTgOfq742MRFrPosBMFhH1sleI/3nDFMIrL+MySYFJujgUpgJDjIsi8IgrRkHMDCFUcZMV0wlRhIKpq2ZKcJa/vEr65y3H8LuLZvu6rKOKjtEJOkMOukRtdIu6qIcoekLP6BW9Wbn1Yr1bH4vRilXuHKE/sD5/AN0ZlFE=</latexit><latexit sha1_base64="OrcLGQFJVQKHdlJdMLP5tdjPy54=">AAAB+3icbVBNS8NAFNzUr1q/aj16WSyCp5KIoMeiF2+tYGuhCWGz3bRLN5uw+yKWkL/ixYMiXv0j3vw3btoctHVgYZh5jzc7QSK4Btv+tipr6xubW9Xt2s7u3v5B/bDR13GqKOvRWMRqEBDNBJesBxwEGySKkSgQ7CGY3hT+wyNTmsfyHmYJ8yIyljzklICR/Hqj44PLJXYjAhNKRNbJ/XrTbtlz4FXilKSJSnT9+pc7imkaMQlUEK2Hjp2AlxEFnAqW19xUs4TQKRmzoaGSREx72Tx7jk+NMsJhrMyTgOfq742MRFrPosBMFhH1sleI/3nDFMIrL+MySYFJujgUpgJDjIsi8IgrRkHMDCFUcZMV0wlRhIKpq2ZKcJa/vEr65y3H8LuLZvu6rKOKjtEJOkMOukRtdIu6qIcoekLP6BW9Wbn1Yr1bH4vRilXuHKE/sD5/AN0ZlFE=</latexit><latexit sha1_base64="OrcLGQFJVQKHdlJdMLP5tdjPy54=">AAAB+3icbVBNS8NAFNzUr1q/aj16WSyCp5KIoMeiF2+tYGuhCWGz3bRLN5uw+yKWkL/ixYMiXv0j3vw3btoctHVgYZh5jzc7QSK4Btv+tipr6xubW9Xt2s7u3v5B/bDR13GqKOvRWMRqEBDNBJesBxwEGySKkSgQ7CGY3hT+wyNTmsfyHmYJ8yIyljzklICR/Hqj44PLJXYjAhNKRNbJ/XrTbtlz4FXilKSJSnT9+pc7imkaMQlUEK2Hjp2AlxEFnAqW19xUs4TQKRmzoaGSREx72Tx7jk+NMsJhrMyTgOfq742MRFrPosBMFhH1sleI/3nDFMIrL+MySYFJujgUpgJDjIsi8IgrRkHMDCFUcZMV0wlRhIKpq2ZKcJa/vEr65y3H8LuLZvu6rKOKjtEJOkMOukRtdIu6qIcoekLP6BW9Wbn1Yr1bH4vRilXuHKE/sD5/AN0ZlFE=</latexit>

⇡⇤ = argmax
⇡2⇧

E[
1X

t=1

�t�1Rt]
<latexit sha1_base64="YlLbWUf0D4dk67J+wTbjs5rWhLg="></latexit><latexit sha1_base64="YlLbWUf0D4dk67J+wTbjs5rWhLg="></latexit><latexit sha1_base64="YlLbWUf0D4dk67J+wTbjs5rWhLg="></latexit><latexit sha1_base64="YlLbWUf0D4dk67J+wTbjs5rWhLg="></latexit>

⇡⇤ = argmax
⇡2⇧

E[
TX

t=1

Rt]
<latexit sha1_base64="TjJh8rvPqqmVSrTZo42NEAGcvKs="></latexit><latexit sha1_base64="TjJh8rvPqqmVSrTZo42NEAGcvKs="></latexit><latexit sha1_base64="TjJh8rvPqqmVSrTZo42NEAGcvKs="></latexit><latexit sha1_base64="TjJh8rvPqqmVSrTZo42NEAGcvKs="></latexit>

T: horizon

γ: discount factor
2



Recap: Example: Frozen Lake

+1

-1

START

actions: UP, DOWN, LEFT, RIGHT

UP

80% move UP

10% move LEFT

10% move RIGHT

• reward +1 at [4,3], -1 at [4,2]
• reward -0.04 for each step
• what’s the strategy to achieve max reward?

3

Action 1, Action 2, Action 3, Action 4



Recap: Plug in the estimated MDP parameters
and then do offline planning.

4
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* Note the “hat”. Usually it indicates empirical estimates.
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* These iterations will produce !𝑉∗ and !𝑄∗ functions, and then $𝜋∗



Recap: Three ideas for solving RL

• Idea 1: Model-based approach
– Estimated the CPTs of MDP by their empirical frequency
– Plug-in the estimate to Bellman equations for VI / PI

• Idea 2: Model-free approach: Directly estimate V
function and Q function
– Monte Carlo: Run many episodes of the MDP
– First-visit MC: first time you visit State s, keep all subsequent

rewards, then average over many such episodes

• Idea 3: Better model-free approach: Combining MC with
VI / PI directly.
– Temporal difference (TD) learning
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This lecture

• Monte Carlo Methods

• Temporal Difference Learning

• Features and linear function approximation

• Policy Gradient method

6



Idea 2:Model-free Reinforcement Learning

• Do we need the model? Can we learn the Q function
directly?
– How many free parameters are there to represent the Q-
function?

– Ans: SA << O(S^2A)

• Recall: Policy iterations

– Maybe we can do policy evaluation without estimating the model?

7



Monte Carlo Policy Evaluation (Prediction)

• want to estimate Vp(s)
= expected return starting from s and following p
– estimate as average of observed returns in state s

• We can execute the policy 𝜋
• first-visit MC

– average returns following the first visit to state s

s0
s s

+1 -2 0 +1 -3 +5
G1(s) = +2

s0
s0
s0
s0
s0

G2(s) = +1
G3(s) = -5

G4(s) = +4

Vp(s) ≈ (2 + 1 – 5 + 4)/4 = 0.58



Monte Carlo Policy Optimization (Control)

• Vp not enough for policy improvement
– need exact model of environment

• estimate Qp(s,a)

• MC control

– update after each episode

• Two problems
– greedy policy won’t explore all actions
– Requires many independent episodes for the estimated value 

function to be accurate.

eps-greedy!
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Improved Monte-Carlo Q-function estimate 
using Bellman equations
• Recall: 

• We can use the empirical (Monte Carlo) estimate.

10

Q⇡(s, a) =
X

s0

P (s0|s, a)[r(s, a, s0) + �
X

a0

⇡(a0|s0)Q⇡(s0, a0)]
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Q⇡(s, a) = r⇡(s, a) + �Es0⇠P (s0|s,a)[V
⇡(s0)]

<latexit sha1_base64="yG5FMsFNrUaIQf8Zhgtwgx+vTEI=">AAACNXicbVDLSgMxFM3UV62vqks3wSJtUcqMCLoRRBFcuGjB1kJnLHfStA0mM0OSEcrYn3Ljf7jShQtF3PoLZtqCzwOBk3Pv4d57/IgzpW37ycpMTc/MzmXncwuLS8sr+dW1hgpjSWidhDyUTR8U5Sygdc00p81IUhA+p5f+9Ulav7yhUrEwuNCDiHoCegHrMgLaSO38ee3KjVhJ7UAZY3yIsfz6b2O3B0IAdgXovu8np8N2ooquYgJXS6p4m3YNW42xo1j22vmCXbFHwH+JMyEFNEG1nX9wOyGJBQ004aBUy7Ej7SUgNSOcDnNurGgE5Bp6tGVoAIIqLxldPcRbRungbijNCzQeqd8dCQilBsI3nen+6nctFf+rtWLdPfASFkS xpgEZD+rGHOsQpxHiDpOUaD4wBIhkZldM+iCBaBN0zoTg/D75L2nsVhzDa3uFo+NJHFm0gTZRCTloHx2hM1RFdUTQHXpEL+jVureerTfrfdyasSaedfQD1scn5JSn9Q==</latexit><latexit sha1_base64="yG5FMsFNrUaIQf8Zhgtwgx+vTEI=">AAACNXicbVDLSgMxFM3UV62vqks3wSJtUcqMCLoRRBFcuGjB1kJnLHfStA0mM0OSEcrYn3Ljf7jShQtF3PoLZtqCzwOBk3Pv4d57/IgzpW37ycpMTc/MzmXncwuLS8sr+dW1hgpjSWidhDyUTR8U5Sygdc00p81IUhA+p5f+9Ulav7yhUrEwuNCDiHoCegHrMgLaSO38ee3KjVhJ7UAZY3yIsfz6b2O3B0IAdgXovu8np8N2ooquYgJXS6p4m3YNW42xo1j22vmCXbFHwH+JMyEFNEG1nX9wOyGJBQ004aBUy7Ej7SUgNSOcDnNurGgE5Bp6tGVoAIIqLxldPcRbRungbijNCzQeqd8dCQilBsI3nen+6nctFf+rtWLdPfASFkS xpgEZD+rGHOsQpxHiDpOUaD4wBIhkZldM+iCBaBN0zoTg/D75L2nsVhzDa3uFo+NJHFm0gTZRCTloHx2hM1RFdUTQHXpEL+jVureerTfrfdyasSaedfQD1scn5JSn9Q==</latexit><latexit sha1_base64="yG5FMsFNrUaIQf8Zhgtwgx+vTEI=">AAACNXicbVDLSgMxFM3UV62vqks3wSJtUcqMCLoRRBFcuGjB1kJnLHfStA0mM0OSEcrYn3Ljf7jShQtF3PoLZtqCzwOBk3Pv4d57/IgzpW37ycpMTc/MzmXncwuLS8sr+dW1hgpjSWidhDyUTR8U5Sygdc00p81IUhA+p5f+9Ulav7yhUrEwuNCDiHoCegHrMgLaSO38ee3KjVhJ7UAZY3yIsfz6b2O3B0IAdgXovu8np8N2ooquYgJXS6p4m3YNW42xo1j22vmCXbFHwH+JMyEFNEG1nX9wOyGJBQ004aBUy7Ej7SUgNSOcDnNurGgE5Bp6tGVoAIIqLxldPcRbRungbijNCzQeqd8dCQilBsI3nen+6nctFf+rtWLdPfASFkS xpgEZD+rGHOsQpxHiDpOUaD4wBIhkZldM+iCBaBN0zoTg/D75L2nsVhzDa3uFo+NJHFm0gTZRCTloHx2hM1RFdUTQHXpEL+jVureerTfrfdyasSaedfQD1scn5JSn9Q==</latexit><latexit sha1_base64="yG5FMsFNrUaIQf8Zhgtwgx+vTEI=">AAACNXicbVDLSgMxFM3UV62vqks3wSJtUcqMCLoRRBFcuGjB1kJnLHfStA0mM0OSEcrYn3Ljf7jShQtF3PoLZtqCzwOBk3Pv4d57/IgzpW37ycpMTc/MzmXncwuLS8sr+dW1hgpjSWidhDyUTR8U5Sygdc00p81IUhA+p5f+9Ulav7yhUrEwuNCDiHoCegHrMgLaSO38ee3KjVhJ7UAZY3yIsfz6b2O3B0IAdgXovu8np8N2ooquYgJXS6p4m3YNW42xo1j22vmCXbFHwH+JMyEFNEG1nX9wOyGJBQ004aBUy7Ej7SUgNSOcDnNurGgE5Bp6tGVoAIIqLxldPcRbRungbijNCzQeqd8dCQilBsI3nen+6nctFf+rtWLdPfASFkS xpgEZD+rGHOsQpxHiDpOUaD4wBIhkZldM+iCBaBN0zoTg/D75L2nsVhzDa3uFo+NJHFm0gTZRCTloHx2hM1RFdUTQHXpEL+jVureerTfrfdyasSaedfQD1scn5JSn9Q==</latexit>
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<latexit sha1_base64="1z0sHFbjsSohAED58J7vTwnZwW0="></latexit><latexit sha1_base64="1z0sHFbjsSohAED58J7vTwnZwW0="></latexit><latexit sha1_base64="1z0sHFbjsSohAED58J7vTwnZwW0="></latexit><latexit sha1_base64="1z0sHFbjsSohAED58J7vTwnZwW0="></latexit>

*No need to estimate P(s’ | s,a) or r(s,a,s’) as intermediate steps.
*Require only O(SA) space, rather than O(S^2A)



Online averaging representation of MC

• Alternative, online averaging update
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s0
s s

+1 -2 0 +1 -3 +5
G1(s) = +2

s0
s0
s0
s0
s0

G2(s) = +1
G3(s) = -5

G4(s) = +4

Vp(s) ≈ (2 + 1 – 5 + 4)/4 = 0.5

Chapter 6

Temporal-Di↵erence Learning

If one had to identify one idea as central and novel to reinforcement learning, it would undoubtedly be
temporal-di↵erence (TD) learning. TD learning is a combination of Monte Carlo ideas and dynamic
programming (DP) ideas. Like Monte Carlo methods, TD methods can learn directly from raw expe-
rience without a model of the environment’s dynamics. Like DP, TD methods update estimates based
in part on other learned estimates, without waiting for a final outcome (they bootstrap). The relation-
ship between TD, DP, and Monte Carlo methods is a recurring theme in the theory of reinforcement
learning; this chapter is the beginning of our exploration of it. Before we are done, we will see that
these ideas and methods blend into each other and can be combined in many ways. In particular, in
Chapter 7 we introduce n-step algorithms, which provide a bridge from TD to Monte Carlo methods,
and in Chapter 12 we introduce the TD(�) algorithm, which seamlessly unifies them.

As usual, we start by focusing on the policy evaluation or prediction problem, the problem of esti-
mating the value function v⇡ for a given policy ⇡. For the control problem (finding an optimal policy),
DP, TD, and Monte Carlo methods all use some variation of generalized policy iteration (GPI). The
di↵erences in the methods are primarily di↵erences in their approaches to the prediction problem.

6.1 TD Prediction

Both TD and Monte Carlo methods use experience to solve the prediction problem. Given some
experience following a policy ⇡, both methods update their estimate V of v⇡ for the nonterminal states
St occurring in that experience. Roughly speaking, Monte Carlo methods wait until the return following
the visit is known, then use that return as a target for V (St). A simple every-visit Monte Carlo method
suitable for nonstationary environments is

V (St) V (St) + ↵
h
Gt � V (St)

i
, (6.1)

where Gt is the actual return following time t, and ↵ is a constant step-size parameter (c.f., Equation
2.4). Let us call this method constant-↵ MC. Whereas Monte Carlo methods must wait until the end
of the episode to determine the increment to V (St) (only then is Gt known), TD methods need to wait
only until the next time step. At time t + 1 they immediately form a target and make a useful update
using the observed reward Rt+1 and the estimate V (St+1). The simplest TD method makes the update

V (St) V (St) + ↵
h
Rt+1 + �V (St+1)� V (St)

i
(6.2)

immediately on transition to St+1 and receiving Rt+1. In e↵ect, the target for the Monte Carlo update
is Gt, whereas the target for the TD update is Rt+1 + �V (St+1). This TD method is called TD(0), or

97

where ↵ = 1/NSt
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DP + MC = Temporal Difference Learning

• Monte Carlo

• The idea of TD learning:

• TD-Policy evaluation
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Issue: Gt can only be obtained after the entire episode!

We only need one step before we can plug-in and estimate the RHS!

Chapter 6

Temporal-Di↵erence Learning

If one had to identify one idea as central and novel to reinforcement learning, it would undoubtedly be
temporal-di↵erence (TD) learning. TD learning is a combination of Monte Carlo ideas and dynamic
programming (DP) ideas. Like Monte Carlo methods, TD methods can learn directly from raw expe-
rience without a model of the environment’s dynamics. Like DP, TD methods update estimates based
in part on other learned estimates, without waiting for a final outcome (they bootstrap). The relation-
ship between TD, DP, and Monte Carlo methods is a recurring theme in the theory of reinforcement
learning; this chapter is the beginning of our exploration of it. Before we are done, we will see that
these ideas and methods blend into each other and can be combined in many ways. In particular, in
Chapter 7 we introduce n-step algorithms, which provide a bridge from TD to Monte Carlo methods,
and in Chapter 12 we introduce the TD(�) algorithm, which seamlessly unifies them.

As usual, we start by focusing on the policy evaluation or prediction problem, the problem of esti-
mating the value function v⇡ for a given policy ⇡. For the control problem (finding an optimal policy),
DP, TD, and Monte Carlo methods all use some variation of generalized policy iteration (GPI). The
di↵erences in the methods are primarily di↵erences in their approaches to the prediction problem.

6.1 TD Prediction

Both TD and Monte Carlo methods use experience to solve the prediction problem. Given some
experience following a policy ⇡, both methods update their estimate V of v⇡ for the nonterminal states
St occurring in that experience. Roughly speaking, Monte Carlo methods wait until the return following
the visit is known, then use that return as a target for V (St). A simple every-visit Monte Carlo method
suitable for nonstationary environments is

V (St) V (St) + ↵
h
Gt � V (St)

i
, (6.1)

where Gt is the actual return following time t, and ↵ is a constant step-size parameter (c.f., Equation
2.4). Let us call this method constant-↵ MC. Whereas Monte Carlo methods must wait until the end
of the episode to determine the increment to V (St) (only then is Gt known), TD methods need to wait
only until the next time step. At time t + 1 they immediately form a target and make a useful update
using the observed reward Rt+1 and the estimate V (St+1). The simplest TD method makes the update

V (St) V (St) + ↵
h
Rt+1 + �V (St+1)� V (St)

i
(6.2)

immediately on transition to St+1 and receiving Rt+1. In e↵ect, the target for the Monte Carlo update
is Gt, whereas the target for the TD update is Rt+1 + �V (St+1). This TD method is called TD(0), or
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E⇡[Gt] = E⇡[Rt|St] + �V ⇡(St+1)
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mating the value function v⇡ for a given policy ⇡. For the control problem (finding an optimal policy),
DP, TD, and Monte Carlo methods all use some variation of generalized policy iteration (GPI). The
di↵erences in the methods are primarily di↵erences in their approaches to the prediction problem.

6.1 TD Prediction

Both TD and Monte Carlo methods use experience to solve the prediction problem. Given some
experience following a policy ⇡, both methods update their estimate V of v⇡ for the nonterminal states
St occurring in that experience. Roughly speaking, Monte Carlo methods wait until the return following
the visit is known, then use that return as a target for V (St). A simple every-visit Monte Carlo method
suitable for nonstationary environments is
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Gt � V (St)
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where Gt is the actual return following time t, and ↵ is a constant step-size parameter (c.f., Equation
2.4). Let us call this method constant-↵ MC. Whereas Monte Carlo methods must wait until the end
of the episode to determine the increment to V (St) (only then is Gt known), TD methods need to wait
only until the next time step. At time t + 1 they immediately form a target and make a useful update
using the observed reward Rt+1 and the estimate V (St+1). The simplest TD method makes the update
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immediately on transition to St+1 and receiving Rt+1. In e↵ect, the target for the Monte Carlo update
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Bootstrapping!



Bootstrap’s origin

• “The Surprising Adventures of Baron Münchausen”
– Rudolf Erich Raspe, 1785

• In statistics: Brad Efron’s resampling methods
• In computing: Booting…
• In RL: It simply means TD learning
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TD policy optimization (TD-control )

• SARSA (On-Policy TD-control)
– Update the Q function by bootstrapping Bellman Equation

– Choose the next A’ using Q, e.g., eps-greedy.

• Q-Learning (Off-policy TD-control)
– Update the Q function by bootstrapping Bellman Optimality Eq.

– Choose the next A’ using Q, e.g., eps-greedy, or any other policy.
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Exercise 6.8 Show that an action-value version of (6.6) holds for the action-value form of the TD
error �t = Rt+1 + �Q(St+1, At+1 � Q(St, At), again assuming that the values don’t change from step to
step. ⇤

It is straightforward to design an on-policy control algorithm based on the Sarsa prediction method.
As in all on-policy methods, we continually estimate q⇡ for the behavior policy ⇡, and at the same time
change ⇡ toward greediness with respect to q⇡. The general form of the Sarsa control algorithm is given
in the box below.

Sarsa (on-policy TD control) for estimating Q ⇡ q⇤

Initialize Q(s, a), for all s 2 S, a 2 A(s), arbitrarily, and Q(terminal-state, ·) = 0
Repeat (for each episode):

Initialize S

Choose A from S using policy derived from Q (e.g., ✏-greedy)
Repeat (for each step of episode):

Take action A, observe R, S
0

Choose A
0 from S

0 using policy derived from Q (e.g., ✏-greedy)
Q(S, A) Q(S, A) + ↵

⇥
R + �Q(S0

, A
0)�Q(S, A)

⇤

S  S
0; A A

0;
until S is terminal

The convergence properties of the Sarsa algorithm depend on the nature of the policy’s dependence
on Q. For example, one could use "-greedy or "-soft policies. Sarsa converges with probability 1 to an
optimal policy and action-value function as long as all state–action pairs are visited an infinite number
of times and the policy converges in the limit to the greedy policy (which can be arranged, for example,
with "-greedy policies by setting " = 1/t).

Example 6.5: Windy Gridworld Shown inset in Figure 6.3 is a standard gridworld, with start and
goal states, but with one di↵erence: there is a crosswind upward through the middle of the grid. The
actions are the standard four—up, down, right, and left—but in the middle region the resultant
next states are shifted upward by a “wind,” the strength of which varies from column to column. The
strength of the wind is given below each column, in number of cells shifted upward. For example, if
you are one cell to the right of the goal, then the action left takes you to the cell just above the goal.
Let us treat this as an undiscounted episodic task, with constant rewards of �1 until the goal state is
reached.
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Figure 6.3: Results of Sarsa applied to a gridworld (shown inset) in which movement is altered by a location-
dependent, upward “wind.” A trajectory under the optimal policy is also shown.
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The graph in Figure 6.3 shows the results of applying "-greedy Sarsa to this task, with " = 0.1,
↵ = 0.5, and the initial values Q(s, a) = 0 for all s, a. The increasing slope of the graph shows
that the goal is reached more and more quickly over time. By 8000 time steps, the greedy policy
was long since optimal (a trajectory from it is shown inset); continued "-greedy exploration kept the
average episode length at about 17 steps, two more than the minimum of 15. Note that Monte Carlo
methods cannot easily be used on this task because termination is not guaranteed for all policies.
If a policy was ever found that caused the agent to stay in the same state, then the next episode
would never end. Step-by-step learning methods such as Sarsa do not have this problem because
they quickly learn during the episode that such policies are poor, and switch to something else.

Exercise 6.9: Windy Gridworld with King’s Moves Re-solve the windy gridworld task assuming eight
possible actions, including the diagonal moves, rather than the usual four. How much better can you do
with the extra actions? Can you do even better by including a ninth action that causes no movement
at all other than that caused by the wind? ⇤
Exercise 6.10: Stochastic Wind Re-solve the windy gridworld task with King’s moves, assuming
that the e↵ect of the wind, if there is any, is stochastic, sometimes varying by 1 from the mean values
given for each column. That is, a third of the time you move exactly according to these values, as in
the previous exercise, but also a third of the time you move one cell above that, and another third of
the time you move one cell below that. For example, if you are one cell to the right of the goal and
you move left, then one-third of the time you move one cell above the goal, one-third of the time you
move two cells above the goal, and one-third of the time you move to the goal. ⇤

6.5 Q-learning: O↵-policy TD Control

One of the early breakthroughs in reinforcement learning was the development of an o↵-policy TD
control algorithm known as Q-learning (Watkins, 1989), defined by

Q(St, At) Q(St, At) + ↵
h
Rt+1 + � max

a

Q(St+1, a)�Q(St, At)
i
. (6.8)

In this case, the learned action-value function, Q, directly approximates q⇤, the optimal action-value
function, independent of the policy being followed. This dramatically simplifies the analysis of the
algorithm and enabled early convergence proofs. The policy still has an e↵ect in that it determines
which state–action pairs are visited and updated. However, all that is required for correct convergence
is that all pairs continue to be updated. As we observed in Chapter 5, this is a minimal requirement
in the sense that any method guaranteed to find optimal behavior in the general case must require it.
Under this assumption and a variant of the usual stochastic approximation conditions on the sequence
of step-size parameters, Q has been shown to converge with probability 1 to q⇤.

Q-learning (o↵-policy TD control) for estimating ⇡ ⇡ ⇡⇤

Initialize Q(s, a), for all s 2 S, a 2 A(s), arbitrarily, and Q(terminal-state, ·) = 0
Repeat (for each episode):

Initialize S

Repeat (for each step of episode):
Choose A from S using policy derived from Q (e.g., ✏-greedy)
Take action A, observe R, S

0

Q(S, A) Q(S, A) + ↵
⇥
R + � maxa Q(S0

, a)�Q(S, A)
⇤

S  S
0

until S is terminal
Remarks:
• These are proven to converge asymptotically.
• Much more data-efficient in practice, than MC.
• Regret analysis is still active area of research.



Advantage of TD over Monte Carlo

• Given a trajectory, a roll-out, of T steps.

– MC updates the Q function only once

– TD updates the Q function (and the policy) T times!
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Remark: This is the same kind of improvement from Gradient Descent
to Stochastic Gradient Descent (SGD).

(Optional reading: Sutton and Barton 9.3 Semi-gradient methods)



The problem of large state-space is still there

• We need to represent and learn SA parameters in Q-
learning and SARSA.

• S is often large
– 9-puzzle, Tic-Tac-Toe: 9! = 362,800, S^2 = 1.3*10^11
– PACMAN with 20 by 20 grid. S = O(2^400), S^2 = O(2^800)

• O(S) is not acceptable in some cases.

• Need to think of ways to “generalize”/share information
across states.

16



Example: Pacman

Let’s say we discover 
through experience 

that this state is bad:

In naïve q-learning, 
we know nothing 
about this state:

Or even this one!

(From Dan Klein and Pieter Abbeel)
17



Video of Demo Q-Learning Pacman – Tiny –
Watch All
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Video of Demo Q-Learning Pacman – Tiny –
Silent Train

19



Video of Demo Q-Learning Pacman – Tricky –
Watch All

20



Why not use an evaluation function?
A Feature-Based Representations

• Solution: describe a state using a 
vector of features (properties)
– Features are functions from states to real 

numbers (often 0/1) that capture 
important properties of the state

– Example features:
• Distance to closest ghost
• Distance to closest dot
• Number of ghosts
• 1 / (dist to dot)2
• Is Pacman in a tunnel? (0/1)
• …… etc.
• Is it the exact state on this slide?

– Can also describe a q-state (s, a) with 
features (e.g. action moves closer to 
food)

21



Linear Value Functions

• Using a feature representation, we can write a q function (or 
value function) for any state using a few weights:

– Vw(s) = w1f1(s) + w2f2(s) + … + wnfn(s) 

– Qw(s,a) = w1f1(s,a) + w2f2(s,a) + … + wnfn(s,a) 

• Advantage: our experience is summed up in a few powerful 
numbers

• Disadvantage: states may share features but actually be very 
different in value! 22



Updating a linear value function

• Original Q learning rule tries to reduce prediction error at s, a:

Q(s,a) ¬ Q(s,a)  +  a × [R(s,a,s’) + γ maxa’ Q (s’,a’) - Q(s,a) ]

• Instead, we update the weights to try to reduce the error at s, a:
wi¬ wi +  a × [R(s,a,s’) + γ maxa’ Q (s’,a’) - Q(s,a) ] ¶Qw(s,a)/¶wi

=  wi +  a × [R(s,a,s’) + γ maxa’ Q (s’,a’) - Q(s,a) ] fi(s,a)

23



Updating a linear value function
• Original Q learning rule tries to reduce prediction error at s, a:

Q(s,a) ¬ Q(s,a)  +  a × [R(s,a,s’) + γ maxa’ Q (s’,a’) - Q(s,a) ]

• Instead, we update the weights to try to reduce the error at s, a:
wi¬ wi +  a × [R(s,a,s’) + γ maxa’ Q (s’,a’) - Q(s,a) ] ¶Qw(s,a)/¶wi

=  wi +  a × [R(s,a,s’) + γ maxa’ Q (s’,a’) - Q(s,a) ] fi(s,a)

• Qualitative justification:
– Pleasant surprise: increase weights on positive features, decrease on 

negative ones
– Unpleasant surprise: decrease weights on positive features, increase 

on negative ones

24



Q-Learning with function approximation

• Q-learning with linear Q-functions:

• Intuitive interpretation:
– Adjust weights of active features
– E.g., if something unexpectedly bad happens, blame the 

features that were on: disprefer all states with that state’s 
features

• Formal justification: online least squares (Read the textbook!)

Exact Q’s

Approximate Q’s

25



PACMAN Q-Learning (Linear function approx.)

26



So far, in RL algorithms

• Model-based approaches
– Estimate the MDP parameters.
– Then use policy-iterations, value iterations.

• Monte Carlo methods:
– estimating the rewards by empirical averages

• Temporal Difference methods:
– Combine Monte Carlo methods with Dynamic Programming

• Linear function approximation in Q-learning
– Similar to SGD
– Learning heuristic function

27
*Question: What is the policy class Π of interest in these methods?



Policy gradient

• Let’s not worry about states, dynamics, Q function.
– We might not even observe the true state.
– Let’s specify a class of parametrized policy and hope to compare

to the best within this class

• Objective function to maximize:

• Do SGD:

• Policy gradient theorem:

28

Chapter 13

Policy Gradient Methods

In this chapter we consider something new. So far in this book almost all the methods have learned the
values of actions and then selected actions based on their estimated action values1; their policies would
not even exist without the action-value estimates. In this chapter we consider methods that instead
learn a parameterized policy that can select actions without consulting a value function. A value function
may still be used to learn the policy parameter, but is not required for action selection. We use the
notation ✓ 2 Rd

0
for the policy’s parameter vector. Thus we write ⇡(a|s, ✓) = Pr{At =a | St =s, ✓t =✓}

for the probability that action a is taken at time t given that the environment is in state s at time t
with parameter ✓. If a method uses a learned value function as well, then the value function’s weight
vector is denoted w 2 Rd as usual, as in v̂(s,w).

In this chapter we consider methods for learning the policy parameter based on the gradient of some
performance measure J(✓) with respect to the policy parameter. These methods seek to maximize
performance, so their updates approximate gradient ascent in J :

✓t+1 = ✓t + ↵ \rJ(✓t), (13.1)

where \rJ(✓t) is a stochastic estimate whose expectation approximates the gradient of the performance
measure with respect to its argument ✓t. All methods that follow this general schema we call policy
gradient methods, whether or not they also learn an approximate value function. Methods that learn
approximations to both policy and value functions are often called actor–critic methods, where ‘actor’
is a reference to the learned policy, and ‘critic’ refers to the learned value function, usually a state-value
function. First we treat the episodic case, in which performance is defined as the value of the start state
under the parameterized policy, before going on to consider the continuing case, in which performance is
defined as the average reward rate, as in Section 10.3. In the end we are able to express the algorithms
for both cases in very similar terms.

13.1 Policy Approximation and its Advantages

In policy gradient methods, the policy can be parameterized in any way, as long as ⇡(a|s, ✓) is di↵er-
entiable with respect to its parameters, that is, as long as r✓⇡(a|s, ✓) exists and is always finite. In
practice, to ensure exploration we generally require that the policy never becomes deterministic (i.e.,
that ⇡(a|s, ✓) 2 (0, 1), for all s, a, ✓). In this section we introduce the most common parameterization

1
The lone exception is the gradient bandit algorithms of Section 2.8. In fact, that section goes through many of the

same steps, in the single-state bandit case, as we go through here for full MDPs. Reviewing that section would be good

preparation for fully understanding this chapter.
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13.2 The Policy Gradient Theorem

In addition to the practical advantages of policy parameterization over "-greedy action selection, there
is also an important theoretical advantage. With continuous policy parameterization the action proba-
bilities change smoothly as a function of the learned parameter, whereas in "-greedy selection the action
probabilities may change dramatically for an arbitrarily small change in the estimated action values,
if that change results in a di↵erent action having the maximal value. Largely because of this stronger
convergence guarantees are available for policy-gradient methods than for action-value methods. In
particular, it is the continuity of the policy dependence on the parameters that enables policy-gradient
methods to approximate gradient ascent (13.1).

The episodic and continuing cases define the performance measure, J(✓), di↵erently and thus have to
be treated separately to some extent. Nevertheless, we will try to present both cases uniformly, and we
develop a notation so that the major theoretical results can be decribed with a single set of equations.

In this section we treat the episodic case, for which we define the performance measure as the value
of the start state of the episode. We can simplify the notation without losing any meaningful generality
by assuming that every episode starts in some particular (non-random) state s0. Then, in the episodic
case we define performance as

J(✓)
.
= v⇡✓ (s0), (13.4)

where v⇡✓ is the true value function for ⇡✓, the policy determined by ✓. From here on in our discussion
we will assume no discounting (� = 1) for the episodic case, although for completeness we do include
the possibility of discounting in the boxed algorithms.

With function approximation, it may seem challenging to change the policy parameter in a way that
ensures improvement. The problem is that performance depends on both the action selections and the
distribution of states in which those selections are made, and that both of these are a↵ected by the
policy parameter. Given a state, the e↵ect of the policy parameter on the actions, and thus on reward,
can be computed in a relatively straightforward way from knowledge of the parameterization. But the
e↵ect of the policy on the state distribution is a function of the environment and is typically unknown.
How can we estimate the performance gradient with respect to the policy parameter when the gradient
depends on the unknown e↵ect of policy changes on the state distribution?

Fortunately, there is an excellent theoretical answer to this challenge in the form of the policy gradient
theorem, which provides us an analytic expression for the gradient of performance with respect to the
policy parameter (which is what we need to approximate for gradient ascent (13.1)) that does not
involve the derivative of the state distribution. The policy gradient theorem establishes that

rJ(✓) /
X

s

µ(s)
X

a

q⇡(s, a)r✓⇡(a|s, ✓), (13.5)

where the gradients are column vectors of partial derivatives with respect to the components of ✓, and
⇡ denotes the policy corresponding to parameter vector ✓. The symbol / here means “proportional
to”. In the episodic case, the constant of proportionality is the average length of an episode, and in the
continuing case it is 1, so that the relationship is actually an equality. The distribution µ here (as in
Chapters 9 and 10) is the on-policy distribution under ⇡ (see page 163). The policy gradient theorem
is proved for the episodic case in the box on the next page.

<latexit sha1_base64="JrLvwP2EIT4p1SoRaROiliCkxEk="></latexit>

*Note how this theorem is non-trivial… The first two terms
depends on 𝜋, but we did not take the gradient w.r.t. them.



Stochastic approximation in policy gradients

• Sample from running policy 𝜋
– 𝑆!, 𝐴!, 𝑅! , … , (𝑆", 𝐴", 𝑅")

• Idea: Sample s, then the following is an unbiased
estimator (finite horizon episodic case)

29
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<latexit sha1_base64="AZtWTZBfUduPNrIx+xnhLXNdSXs="></latexit><latexit sha1_base64="AZtWTZBfUduPNrIx+xnhLXNdSXs="></latexit><latexit sha1_base64="AZtWTZBfUduPNrIx+xnhLXNdSXs="></latexit><latexit sha1_base64="AZtWTZBfUduPNrIx+xnhLXNdSXs="></latexit>

=
TX

t=1

Gtr✓ log(⇡(At|St, ✓))
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*Show that this is an unbiased estimator of the gradient.



The REINFORCE algorithm (Williams, 1987)

• From Sutton and Barto Ch .13.
• Note the 𝛾' term. This is for the discounted (episodic) case
• Updating the parameter T times for each episode!
• Easy to implement easy to understand from SGD theory.

30

13.3. REINFORCE: MONTE CARLO POLICY GRADIENT 271

REINFORCE, A Monte-Carlo Policy-Gradient Method (episodic)

Input: a di↵erentiable policy parameterization ⇡(a|s, ✓)
Initialize policy parameter ✓ 2 Rd

0

Repeat forever:
Generate an episode S0, A0, R1, . . . , ST�1, AT�1, RT , following ⇡(·|·, ✓)
For each step of the episode t = 0, . . . , T � 1:

G return from step t
✓  ✓ + ↵�tGr✓ ln ⇡(At|St, ✓)

Figure 13.1 shows the performance of REINFORCE, averaged over 100 runs, on the gridworld from
Example 13.1.

The vector r✓⇡(At|St,✓t)
⇡(At|St,✓t)

in the REINFORCE update is the only place the policy parameterization
appears in the algorithm. This vector has been given several names and notations in the literature;
we will refer to it simply as the eligibility vector. The eligibility vector is often written in the compact
form r✓ ln ⇡(At|St, ✓t), using the identity r ln x = rx

x
. This form is used in all the boxed pseudocode

in this chapter. In earlier examples in this chapter we considered exponential softmax policies (13.2)
with linear action preferences (13.3). For this parameterization, the eligibility vector is

r✓ ln ⇡(a|s, ✓) = x(s, a)�
X

b

⇡(b|s, ✓)x(s, b). (13.7)

As a stochastic gradient method, REINFORCE has good theoretical convergence properties. By
construction, the expected update over an episode is in the same direction as the performance gradient.2

This assures an improvement in expected performance for su�ciently small ↵, and convergence to a

2
Technically, this is only true if each episode’s updates are done o↵-line, meaning they are accumulated on the side

during the episode and only used to change ✓ by their sum at the episode’s end. However, this would probably be a

worse algorithm in practice, and its desirable theoretical properties would probably be shared by the algorithm as given

(although this has not been proved).
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Figure 13.1: REINFORCE on the short-corridor gridworld (Example 13.1). With a good step size, the total
reward per episode approaches the optimal value of the start state.



Elements of State-of-the-Art Reinforcement
Learning
• Use a deep neural network to parameterize Q-function

• Use a deep neural network to parameterize the policy \pi

• Run a combination of Q-learning and Policy Gradient.
– Actor-Critics, A3C, etc…

• Heuristic-based exploration: curiosity, reward shaping, etc..

• Experience replay to generate more data from existing data.

• Multi-agent RL: modeling your opponents
31



Example of State-of-the-Art RL for Hide-n-Seek

32
Lowe, Wu et al. (2017)

https://proceedings.neurips.cc/paper/2017/hash/68a9750337a418a86fe06c19
91a1d64c-Abstract.html



Alpha-Go and Alpha-Zero

• Parameterize the policy
networks with CNN

• Supervised learning
initialization

• RL using Policy gradient
• Fit Value Network (This is a

heuristic function!)
• Monte-Carlo Tree Search

33

https://www.youtube.com/watch?v=4
D5yGiYe8p4
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D. Silver. Mastering the game of Go with Deep Neural Networks and Tree Search. Nature, vol. 529 issue 7587

D. Silver, et al. "Mastering the game of go without human knowledge." Nature 550.7676 (2017): 354-359.



Summary of RL algorithms

• Model-based:
– Policy iteration / Value iteration
– Need to estimate the dynamics (MDP parameters)

• Model-free: (no need to “explicitly” estimate dynamics)
– TD learning: SARSA, Q-learning
– Function approximation (Share information across states)

• Absolutely model-free (do not even need an MDP model)
– Policy gradient
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Next lecture

• Start Logical Agent

• Logical inference for propositional logic

• What you should do:
– Read Chapter 7 of AIMA textbook.
– Start working on Project 3 if you haven’t yet.
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