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Abstract

We tackle average-reward infinite-horizon
POMDPs with an unknown transition model
but a known observation model, a setting
that has been previously addressed in two
limiting ways: (i) frequentist methods rely-
ing on suboptimal stochastic policies having
a minimum probability of choosing each ac-
tion, and (ii) Bayesian approaches employ-
ing the optimal policy class but requiring
strong assumptions about the consistency
of employed estimators. Our work removes
these limitations by proving convenient esti-
mation guarantees for the transition model
and introducing an optimistic algorithm that
leverages the optimal class of deterministic
belief-based policies. We introduce mod-
ifications to existing estimation techniques
providing theoretical guarantees separately
for each estimated action transition matrix.
Unlike existing estimation methods that are
unable to use samples from different poli-
cies, we present a novel and simple estima-
tor that overcomes this barrier. This new
data-efficient technique, combined with the
proposed Action-wise OAS-UCRL algorithm
and a tighter theoretical analysis, leads to the
first approach enjoying a regret guarantee of
order Op

?
T log T q when compared against

the optimal policy, thus improving over state
of the art techniques. Finally, theoretical re-
sults are validated through numerical simu-
lations showing the efficacy of our method
against baseline methods.
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1 INTRODUCTION

Reinforcement Learning (RL) (Sutton and Barto,
2018) tackles the sequential decision-making problem
of an agent interacting with an unknown or partially
known environment with the goal of maximizing the
long-term sum of rewards. The RL agent should trade-
off between exploring the environment to learn its
structure and exploiting the estimates to compute a
policy that maximizes the reward. This problem has
been successfully addressed in past works under the
MDP formulation (Bartlett and Tewari, 2009; Jaksch
et al., 2010; Zanette and Brunskill, 2019). MDPs as-
sume full observability of the state space but this as-
sumption is often violated in many real-world scenar-
ios such as robotics or finance, where only a partial
observation of the environment is available. In this
case, it is more appropriate to model the problem us-
ing Partially-Observable MDPs (Sondik, 1978).

Further challenges emerge when tackling POMDPs
since (i) the estimation problem turns into identifying
the latent parameters of the model, (ii) the planning
problem is known to be computationally intractable
even for known models (Mossel and Roch, 2005).
Different approaches have been devised to tackle the
estimation problem (Guo et al., 2016; Xiong et al.,
2022). In the finite horizon setting, Jin et al. (2020)
present a sample-efficient algorithm for the undercom-
plete POMDP setting, where the number of observa-
tions is larger than the number of states, while in the
average-reward setting, Azizzadenesheli et al. (2016)
provide guarantees on the regret by introducing a
model-based approach that leverages spectral decom-
position (Anandkumar et al., 2014) techniques to es-
timate the latent model while employing memoryless
policies.

This paper considers an average-reward POMDP set-
ting with a known observation model but an unknown
transition model that the agent needs to learn. The
assumption of having partial knowledge of the environ-
ment has been variously addressed in the past, both
in the bandit setting (Maillard and Mannor, 2014;
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Russo et al., 2024b) and in the POMDP setting (Ja-
farnia Jahromi et al., 2022; Russo et al., 2024a). Rely-
ing on the knowledge of the observation model can be
of interest in many real-world scenarios. Sometimes
this knowledge is available from scratch. For example,
in robotics, the properties of the sensors of a robot
are available beforehand, while in other scenarios the
observation model can be learned offline from simu-
lation (Thananjeyan et al., 2021; Marco et al., 2017)
or from historical data, while the transition model of
the environment needs to be learned in an online fash-
ion. This assumption is also reasonable in the case of
non-stationary environments where the change is local
and associated only with the transition model while
the previous knowledge of the observation model can
be retained. Similar motivations hold as well for prob-
lems dealing with Transfer Learning.

Contribution We report here the main contribu-
tions of our work:

• We present the Action-wise OAS procedure that
estimates the transition model under the assump-
tion of knowing the observation model. We show
that this technique also handles samples collected
under different policies.

• Under some technical assumptions, we prove es-
timation guarantees separately for the transition
matrix associated with each action.

• We introduce the Action-wise OAS-UCRL algo-
rithm, an optimistic approach that makes use of
the presented estimation method and employs the
optimal class of deterministic belief-based poli-
cies.

• By using new theoretical results, we prove
that this algorithm enjoys a Op

?
T log T q regret

guarantee when compared against the optimal
POMDP policy, thus improving over state-of-the-
art results.

2 RELATED WORKS

In recent years, significant progress has been made in
understanding the fully observable RL setting. Some
studies focused on the episodic scenario with finite
horizon (Jin et al., 2018; Azar et al., 2017), while oth-
ers have examined the non-episodic undiscounted set-
ting (Jaksch et al., 2010; Ortner and Ryabko, 2012;
Bartlett and Tewari, 2009). In contrast, Partially Ob-
servable MDPs have received relatively less attention,
also due to the inherent difficulty of this setting both
from the learning and the planning perspective.

Learning in POMDPs A POMDP instance is con-
sidered hard when the observation model does not con-
tain enough information to allow learning the under-
lying transition model. These pathological cases can
be avoided by assuming that the observation model
is full-rank or, stated differently, when the minimum
singular value α of the observation model is positive,
namely α ą 0. Instances belonging to this class are
called α-weakly revealing and can be learned effi-
ciently.

Within this class of tractable problems, some works fo-
cused on the episodic setting such as Jin et al. (2020)
and Liu et al. (2022a). The first one considers the
undercomplete case, with the number of states less or
equal to the number of observations pS ď 0q: the au-
thors do not focus on regret but introduce an algorithm
with optimal sample complexity (1{ϵ2) for learning an
ϵ-optimal policy. Differently, Liu et al. (2022a) provide
an approach based on a Maximum Likelihood Estima-
tion technique and show regret guarantees of order
rOp

?
T q for the undercomplete case. They also con-

sider the more difficult overcomplete setting pS ą Oq

for which they prove a guarantee of order rOpT 2{3q. In
the subsequent work of Chen et al. (2023), these regret
guarantees were shown to be tight with respect to the
horizon T in both the undercomplete and overcomplete
settings.

A second stream of works focuses on the non-episodic
average reward setting. In particular, Azizzade-
nesheli et al. (2016) and Xiong et al. (2022) con-
sider the standard POMDP setting where neither the
observation nor the transition model are known and
they both employ Spectral Decomposition (SD) tech-
niques to retrieve the model parameters. Azizzade-
nesheli et al. (2016) consider the class of memoryless
stochastic policies1 with each action having a mini-
mum probability ι ą 0 of being chosen: they show
a regret guarantee of order rOp

?
T q under this class

of stochastic policies. Concerning the work of Xiong
et al. (2022), they present the SEEU algorithm which
alternates between purely exploratory and purely ex-
ploitative phases. Their algorithm reaches a OpT 2{3q

regret when compared against the optimal class of
belief-based policies.

On the other hand, both Jafarnia Jahromi et al. (2022)
and Russo et al. (2024a) assume, as in our setting, to
have knowledge of the observation model. Jafar-
nia Jahromi et al. (2022) develop the PSRL-POMDP
algorithm, a Bayesian approach that jointly learns the
model parameters and exploits the available knowl-
edge. They prove a Bayesian regret of order OpT 2{3q

1In a memoryless policy, the next action is chosen only
based on the last received observation.
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when compared against the optimal policy, however
they do not provide guarantees for the employed model
estimator: the obtained result on the regret only holds
by assuming to have a consistent estimator. Differ-
ently, Russo et al. (2024a) develop the OAS estimation
approach and prove consistency for it. They consider
the powerful class of belief-based policies but focus on
those having a minimum probability ι ą 0 of choosing
each action. Under these conditions, they reach a re-
gret order of rOp

?
T q when compared against this class

of stochastic policies.
We refer the reader to Appendix A and to Table 1
for a detailed comparison with the works mentioned
above. It characterizes the different works in terms of
adopted assumptions, applied estimation procedures,
and algorithm properties.

Stemming from the OAS estimation procedure in-
troduced in Russo et al. (2024a), we adopt similar
ideas and present a new estimation approach that
overcomes the limiting assumption on the minimum
action probability. This aspect allows us to success-
fully compare the newly devised regret minimization
algorithm against the optimal class of POMDP
policies.

3 PRELIMINARIES

In this section, we present the adopted notation and
the necessary background that will be useful to under-
stand what will follow.

Partially Observable MDP A Partially Observ-
able Markov Decision Process (POMDP) (Åström,
1965) is defined by a tuple Q – pS,A,O,T,O,ν, rq

with S being a finite state space (|S| — S), A a fi-
nite action space (|A| — A) and O a finite observation
space p|O| — Oq. T “ tTauaPA denotes a collection of
transition matrices Ta with size SˆS. Each transition
matrix is such that Tap¨|sq P ∆pSq2 defines the distri-
bution of the next state when the agent takes action
a in state s. O “ tOauaPA denotes the set of observa-
tion matrices of size O ˆ S such that Oap¨|sq P ∆pOq

represents the distribution over observations when the
agent takes action a conditioned on the hidden state
s. ν P ∆pSq denotes the distribution over the initial
state, while r : O Ñ r0, 1s is the known reward func-
tion mapping each observation to a finite reward such
that rpoq is the reward received when the agents ob-
serve o P O. In a POMDP, states are hidden and the
agent can only see its own actions and the received
observations. The interaction proceeds as follows. At

2We use ∆pX q to denote the simplex over a finite space
X .

each step t, the agent chooses an action at and gets
an observation ot which is conditioned on the hidden
state st according to the law Oatp¨|stq. Finally, the
action taken will make the POMDP transition into a
new hidden state st`1 according to the distribution
Tat

p¨|stq.

Policies in POMDPs A policy π :“ pπtq
8
t“0 de-

fines the set of decision rules characterizing the in-
teraction of an agent with the environment. Deter-
ministic policies map a history h P Ht into actions
πt : Ht Ñ A such that a “ πtphq defines the action
chosen when history h P Ht is observed. When inter-
acting with a POMDP the history can be defined as
h :“ paj , ojqtj“0 P Ht. We denote by H the space of
histories of arbitrary length.

From POMDP to Belief MDP In a POMDP,
it is always possible to build a belief vector bt P B
(with B – ∆pSq) by using the knowledge of the
transition and observation matrices T and O respec-
tively, and from the observed history at time t ´ 1,
ht´1 :“ paj , ojq

t´1
j“0. Thus, at time t it holds btpsq :“

P pSt “ s|ht´1q. From the agent’s point of view, a
POMDP can be seen as a belief MDP (Krishnamurthy,
2016). The update rule of the belief bt`1 is determined
by Bayes’s theorem as follows:

bt`1psq “

ř

s1PS btps
1qOat

pOt “ ot|St “ s1qTat
ps|s1q

ř

s2PS Oat
pOt “ ot|St “ s2qbtps2q

.

(1)

Given an initial belief b, the average reward of the
infinite-horizon belief MDP is defined as: ρπb :“

lim supTÑ8p1{T qEr
řT´1

t“0 rpotq|b0 “ bqs. If the under-
lying MDP is weakly communicating, Bertsekas (1995)
showed that ρ˚ :“ supπ ρ

π
b is independent of the initial

belief b and the following Bellman optimality equation
can be defined:

ρ˚ ` vpbq “ max
aPA

„

gpb, aq `

ż

B
P p db1|b, aqvpb1q

ȷ

, (2)

with gpb, aq representing the expected instantaneous
reward obtained when taking action a under belief b
such that gpb, aq “

ř

sPS
ř

oPO bpsqOapo|sqrpoq. Ulti-
mately, v : B Ñ R defines the bias function quantifying
the cumulative deviation of rewards with respect to ρ˚

when starting from a belief b (Mahadevan, 1996).

4 PROBLEM FORMULATION

We tackle the average-reward infinite-horizon POMDP
setting described in Section 3. In particular, we focus
on the class of undercomplete POMDPs (Jin et al.,
2020), where the number of states is less than or equal
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to the number of observations pS ď Oq. As in previ-
ous works (Jafarnia Jahromi et al., 2022; Russo et al.,
2024a), we assume knowledge of the observation model
O “ tOauaPA, while we learn the transition model
T “ tTauaPA.
We consider the class of belief-based policies mapping
the space B of belief over the states to actions, such
that π : B Ñ A. We denote by P the set of such
belief-based policies.
In the following, we introduce the assumptions that we
enforce for our setting.

Assumption 4.1. (Minimum Value Transition
Matrices) The smallest value in the transition ma-
trices is ϵ :“ min

s,s1PS aPA
Taps1|sq ą 0.

Despite seeming a strong assumption, this one-step
reachability condition is widely used in works address-
ing partial observability (Zhou et al., 2021; Russo
et al., 2024a; Jiang et al., 2023; Xiong et al., 2022).
It is used for multiple reasons: first, it ensures geo-
metric ergodicity of the Markov chain induced by the
employed policy; second, it plays a key role in the the-
oretical analysis since allows to bound the error in the
estimated belief vector as a function of the error in
the estimated transition model (see Lemma D.1 for
details). In practical scenarios, this assumption is sat-
isfied in various POMDP applications, such as those
involving information gathering (Guo et al., 2016).

Assumption 4.2. (α-weakly Revealing Condi-
tion) There exists α ą 0 such that min

aPA
σSpOaq ě α.

Here, we use σSpOaq to denote the S-th singular value
of matrix Oa. This second assumption relates to the
identifiability of the POMDP parameters and has been
largely used in works tackling the partially observable
setting. This condition quantifies the amount of infor-
mation provided by the observations when inferring
the latent states. A positive α value rules out patho-
logical POMDP instances and identifies the tractable
subclass of weakly revealing POMDPs (Jin et al., 2020;
Liu et al., 2022a,b) (see Section 2). This assump-
tion is related to the more typical full-rank condition
employed in works using spectral decomposition tech-
niques (Azizzadenesheli et al., 2016; Zhou et al., 2021;
Hsu et al., 2012). A direct implication of this con-
dition is that S ď O, which represents a common
scenario in many real-world settings, such as medi-
cal applications where the state (physical condition)
of a patient generates a large number of different ob-
servations (Hauskrecht and Fraser, 2000) or dialogue
systems, with a number of observations (words) that
is much larger than the possible states (topics) of the
conversation (Png et al., 2012).

Learning Objective As defined before, the objec-
tive in our setting is to find the belief-based policy
maximizing Equation (2).
Xiong et al. (2022) have shown that under assump-
tion 4.1, this equation is always verified. We tackle
this problem using a regret minimization approach and
we compare our policy against the optimal POMDP
policy which plays according to the current belief
value. Since determining the optimal policy for
the POMDP model is generally computationally in-
tractable (Madani, 1999), in this work we do not fo-
cus on solving this planning problem. Instead, we as-
sume access to an optimization oracle able to solve
Equation (2), thus maximizing the average reward ρ˚

while returning the optimal policy π P P under a given
model.
The total regret over the interaction horizon of length
T is thus defined as:

RT :“ Tρ˚ ´

T´1
ÿ

t“0

rπpotq, (3)

with apex π in the reward denoting that observations
are obtained while following policy π P P.

5 ACTION-WISE OAS
ESTIMATION PROCEDURE

Based on the OAS approach developed in Russo et al.
(2024a), we present here the Action-wise Observation-
Aware Spectral (AOAS) estimation technique that
aims at estimating the transition model T “ tTauaPA
characterizing the POMDP3.
Let us assume to interact with a POMDP instance Q
using a belief-based policy π P P and to collect sam-
ples D “ tpat, otq

n
t“0u with n ` 1 “ |D| denoting the

cardinality of the dataset.
We will then group pairs of samples collected in con-
secutive timestamps such that from dataset D we can
build a new dataset G “ tpat, at`1, ot, ot`1q

n´1
t“0 u hav-

ing cardinality n “ |G|. The tuples of the form
pa, a1, o, o1q with a, a1 P A and o, o1 P O will be the
core elements employed in our estimation approach.

The estimation of transition matrix Ta related to ac-
tion a is done by only considering those tuples in G
whose first element patq

n´1
t“0 coincides with action a,

while the remaining part of the tuple pat`1, ot, ot`1q is
actually employed for estimation. For convenience, we
use a vector notation to represent the last three ele-
ments of each tuple, such that xt P RAO2

will denote
the one-hot encoding of tuple pat`1, ot, ot`1q.

Let us now denote by Epa, n,mq the event which holds

3Refer to Appendix A.1 for a detailed comparison be-
tween the approaches.
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true when, in a dataset G of consecutive samples hav-
ing cardinality n, the number of tuples having action
a as a first element is equal to m. More formally:

Epa, n,mq “

#

m “

n´1
ÿ

t“0

1tat “ au

+

. (4)

Here, we use 1t¨u to denote the indicator function,
which is equal to 1 when the condition is satisfied and
0 otherwise.
The elements defined above allow us to present the

following distribution of interest d
pa,n,mq

AO2 P ∆pAˆO2q

over the tuples pa1, o, o1q:

d
pa,n,mq

AO2 “ Eπ,ν

«

1

m

n´1
ÿ

t“0

1tat “ au xt

ˇ

ˇ

ˇ

ˇ

Epa, n,mq

ff

,

(5)

where the expectation is with respect to policy π P

P and the initial state distribution ν P ∆pSq of the
POMDP, and it is conditioned on the event Epa, n,mq.
Here, the subscript AO2 employed for the presented
distribution represents the size of its support.4

Since we know that the received observations can be
mapped to the underlying latent states using the ob-
servation model O, we can define a relation linking

the distribution d
pa,n,mq

AO2 defined on the tuples pa1, o, o1q

with an analogous distribution d
pa,n,mq

AS2 P ∆pA ˆ S2q

defined on the non-observable tuples pa1, s, s1q5. In-
deed, we can easily observe that, for each element

pa1, o, o1q of vector d
pa,n,mq

AO2 , we have:

d
pa,n,mq

AO2 pa1, o, o1q “
ÿ

s,s1PS
Oapo|sqOa1 po1|s1q d

pa,n,mq

AS2 pa1, s, s1q.

The relation stated above can be defined for all the
elements of the considered distributions. Thus, using
matrix notation, we have:

d
pa,n,mq

AO2 “ Ba d
pa,n,mq

AS2 , (6)

where Ba is a block diagonal matrix of size AO2 ˆAS2

obtained by aligning along its diagonal the matrices
tOa,a1 ua1PA. The different matrices Oa,a1 have dimen-
sion O2 ˆ S2 and are in turn obtained as follows:

Oa,a1 – Oa b Oa1 ,

where b denotes the Kronecker product between ma-
trices Oa and Oa1 . We recall that since the observation

4A similar notation will be used as well for other distri-
butions defined throughout the work.

5For a formal definition of this distribution, we refer to
Appendix B.

model is available, we can compute the block diagonal
matrix Ba for any a P A.

The distribution d
pa,n,mq

AS2 can be linked to the tran-
sition matrix Ta using the following considerations.

First of all, we define a new quantity d
pa,n,mq

S2 P ∆pS2q

which is obtained by aggregating elements in d
pa,n,mq

AS2 .
In particular, each element of this new vector is ob-
tained as:

d
pa,n,mq

S2 ps, s1q “
ÿ

a1PA
d

pa,n,mq

AS2 pa1, s, s1q. (7)

The final step involves recognizing the proportional re-

lationship between elements in Ta and d
pa,n,mq

S2 , which
leads to the final expression:

Taps1|sq “
d

pa,n,mq

S2 ps, s1q
ř

s2PS d
pa,n,mq

S2 ps, s2q
@s, s1 P S. (8)

For details on the derivation of Equation (8), we refer
to Lemma E.6.

Estimation Procedure Having defined the pro-
cedure connecting the distribution on the action-

observation tuples d
pa,n,mq

AO2 to the transition model,
we show how an estimate of the transition matrix Ta

can be computed. The following holds for any action
a P A. Let a policy π interact with the environment
for n ` 1 timestamps generating a dataset D of sam-
ples and let us group consecutive samples obtaining
a new dataset G with cardinality n, as previously de-
scribed. By denoting with npaq the number of tuples

in G starting with action a, we can estimate d
pa,n,npaqq

AO2

as:

pd
pa,n,npaqq

AO2 “
1

npaq

n´1
ÿ

t“0

1tat “ au xt. (9)

The estimate corresponding to the associated distribu-

tion pd
pa,n,npaqq

AS2 over the non-observable tuples pa1, s, s1q

can thus be obtained by inverting Equation (6) as fol-
lows:

pd
pa,n,npaqq

AS2 “ B:
a

pd
pa,n,npaqq

AO2 , (10)

where B:
a denotes the Moore-Penrose of matrix Ba.

We stress that, by the weakly-revealing assumption
(4.2) and the properties of the Kronecker product,
this matrix is always invertible since it holds that
σminpBaq ě α2.
In a subsequent step, Equation (7) is used to obtain

an estimate pd
pa,n,npaqq

S2 . Since this estimate may erro-
neously contain negative terms, we modify the nega-
tive ones by setting them to 0, thus obtaining a non-

negative vector sd
pa,n,npaqq

S2 . The newly obtained quan-
tity is then plugged into Equation (8) to compute an
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estimate pTa of the action transition matrix.
The pseudocode of the reported approach is presented
in Algorithm 1.

5.1 Sample Reuse and Theoretical
Guarantees

One of the typical issues affecting the learning of model
parameters in the average-reward POMDP setting is
the inability to use samples coming from different poli-
cies (Azizzadenesheli et al., 2016; Russo et al., 2024a).
The objective of this section is to show a simple esti-
mator that is able to overcome this problem.
In particular, let us assume that pπiq

k´1
i“0 policies in-

teract separately with the environment and let us de-
note with pGiq

k´1
i“0 the generated datasets of consecu-

tive samples. Let ni and nipaq indicate respectively
the cardinality of the dataset Gi and the number of
tuples from this dataset starting with action a. Based
on these quantities, we can define a mixed distribution
described as:

d
pa,kq

AO2 “
1

Nkpaq

k´1
ÿ

i“0

nipaq d
pa,ni,nipaqq

AO2 , (11)

where Nkpaq “
řk´1

i“0 nipaq, while the new quantity

d
pa,kq

AO2 P ∆pA ˆ O2q mixes the per-policy distributions
assigning to each of them a weight proportional to
nipaq. An unbiased estimate of this quantity is ob-
tained as:

pd
pa,kq

AO2 “
1

Nkpaq

k´1
ÿ

i“0

nipaq pd
pa,ni,nipaqq

AO2

“
1

Nkpaq

k´1
ÿ

i“0

ni´1
ÿ

j“0

1taj,i “ au xj,i (12)

where we use aj,i to represent the action at timestamp
j referring to dataset Gi, while xj,i denotes the j-th
indicator vector from Gi.
By observing Equation (12), we can see that it is equiv-
alent to the estimator defined in (9) when computed

on the unique dataset U “
Ťk´1

i“0 Gi obtained from the
union of the different datasets Gi.
As we will see in Lemma 5.1, the number k of differ-
ent policies influences the guarantees of the estimated
transition matrix. However, this aspect is not reflected
in the pseudocode of the Action-wise OAS procedure
where the approach can be used without modifications
by simply providing as input the union dataset U .

The mixed distribution defined in (11) and its esti-
mator show how to combine samples from different
policies. By employing these quantities in the analy-
sis and using Algorithm 1 on the collected data, we
prove a consistent approach for estimating each action

Algorithm 1 Action-wise OAS Algorithm

1: Input: Observation matrix tOauaPA, dataset G “

tpa0, a1, o0, o1q, . . . , pan´1, an, on´1, onqu of consec-
utive samples, dataset size n “ |G|

2: Create block diagonal matrices tBauaPA from the
observation model O

3: Set action counters npaq “ 0 @a P A
4: Define vectors of count cpaq P RAO2

@a P A and
set their elements to zero

5: t = 0
6: while t ă n do
7: Get tuple pat, at`1, ot, ot`1q from G
8: xt Ð one hot encodepat`1, ot, ot`1)
9: cpatq “ cpatq ` xt

10: npatq “ npatq ` 1
11: t “ t ` 1
12: end while
13: for a P A do
14: if npaq ą 0 then

15: Compute pd
pa,n,npaqq

AO2 “ cpaq{npaq

16: Compute pd
pa,n,npaqq

AS2 using Equation (10)

17: Compute pd
pa,n,npaqq

S2 using Equation (7)

18: Compute positive sd
pa,n,npaqq

S2 from pd
pa,n,npaqq

S2

19: Compute pTa from sd
pa,n,npaqq

S2 using Equa-
tion (8)

20: end if
21: end for

transition matrix Ta, as observed from the following
result:

Lemma 5.1. Let us assume that k policies pπiq
k´1
i“0 ,

each with πi P P, separately interact with a POMDP
instance Q satisfying Assumptions 4.1 and 4.2. By
providing the union dataset U “

Ťk´1
i“0 Gi to Algo-

rithm 1, with probability at least 1 ´ δ, it holds that:

}Ta ´ pTa}F ď
4 rG

α2d
paq

min p1 ´ rηq

d

2k SA logp2AO2k{δq

Nkpaq

where rG ě 1 and rη ď 1 ´ ϵ
1´ϵ are determined by the

deployed policies, while d
paq

min represents the minimum
state distribution conditioned on action a.

The parameter rη appearing in the bound refers to
a contraction coefficient associated with the different
Markov chains induced by the policies and its value is
always strictly smaller than 1 under Assumption 4.1.
Using this assumption, we are also able to bound away

from 0 the minimum state distribution d
paq

min. Finally,
the α term deriving from Assumption 4.2 characterizes
the amount of information carried by the observations
to infer the underlying states.
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Algorithm 2 The Action-wise OAS-UCRL Algorithm

1: Input: Observation matrix tOauaPA, confidence
level δ, length of initial episode T0

2: Initialize: t “ 0, k “ 0, policy π0 uniform on
actions A, belief b0 uniform over states S, collected
pairs of samples G “ H

3: while t ă T do
4: if k ą 0 then
5: Compute transition model pT “ tpTauaPA from

G using Algorithm 1
6: Build a confidence region Ca,kpδa,kq around

each pTa

7: Define the set Ckpδkq of admissible POMDPs
8: Get policy πk from the oracle (Equation 13)
9: end if

10: Set nkpaq “ 0 @a P A
11: Execute at “ πkpbtq
12: Observe ot, get reward rt “ rpotq
13: Update belief to bt`1 using Equation (1)
14: Set t “ t ` 1
15: while t ă T0 or nkpπkpbtqq ă Nkpπkpbtqq do
16: Execute at “ πkpbtq
17: Observe ot, get reward rt “ rpotq
18: Update belief to bt`1 using Equation (1)
19: Update nkpat´1q “ nkpat´1q ` 1
20: Add pat´1, at, ot´1, otq to G
21: Set t “ t ` 1
22: end while
23: Set Nk`1paq “ Nkpaq ` nkpaq @a P A
24: Set k “ k ` 1
25: end while

Furthermore, we remark that Lemma 5.1 remains valid
under a weaker condition than Assumption 4.1. In
particular, it suffices to impose an ergodicity-like as-
sumption for each action. In Appendix B, we provide a
more detailed description of this assumption together
with a formal derivation of the results of the Lemma.

6 ACTION-WISE OAS-UCRL
ALGORITHM

In this section, we present the Action-wise OAS-UCRL
(AOAS-UCRL) algorithm which is inspired by the
combination of an optimistic approach mimicking the
UCRL algorithm (Jaksch et al., 2010) and the Action-
wise OAS estimation procedure. The algorithm starts
with an initial episode k “ 0 of length T0 where a uni-
form exploration policy is used to collect samples. At
the beginning of each successive episode k, all the sam-
ples collected up to that moment are provided to the
Action-wise OAS Algorithm. The Action-wise OAS
algorithm returns as output the estimated transition
model pT “ tpTauaPA. The algorithm then proceeds by

building a confidence region Ca,kpδa,kq around every
pTa such that the real transition matrix lies in it with
high probability, namely P pTa P Ca,kpδa,kqq ě 1´δa,k,
with δa,k – δ{pAk3q. These confidence regions to-
gether define the confidence region Ckpδkq of the real
POMDP instance Q, for which in turn it holds that
P pQ P Ckpδkqq ě 1 ´ δk, with δk – δ{k3. As specified
in Section 4, we assume the existence of an oracle that
is able to compute the optimal policy corresponding
to the optimistic POMDP contained in Ckpδkq. More
formally, the oracle computes:

πk “ argmax
πPP

max
rQPCkpδkq

ρpπ, rQq, (13)

where we used ρpπ, rQq to emphasize the dependence
of the average reward from policy π and the POMDP
instance rQ.
The policy πk returned by the oracle is then used dur-
ing episode k to interact with the environment. An
episode k terminates whenever there is at least an ac-
tion a such that the number nkpaq of times it appears
as a first element in that episode matches the total
number of times Nkpaq it appears as a first element
from the beginning of the interaction (line 15). The
pseudocode of the approach is reported in Algorithm 2.

We prove the following result for the Action-wise
OAS-UCRL algorithm. The proof is reported in Ap-
pendix C.

Theorem 6.1. Let us assume to have a POMDP in-
stance Q satisfying Assumptions 4.1 and 4.2. If the
Action-wise OAS-UCRL algorithm is run for T steps,
with probability at least 1 ´ 2δ, it suffers from a total
regret:

RT ď O

˜

CD rG

α2 rdmin

a

SA3T log T logO

¸

.

where C –
4p1´ϵq

3

ϵ4 and D is a finite constant bound-
ing the span of the bias function (definition in Propo-
sition E.1).

This result is achieved also thanks to a new bound on
the belief error presented in Lemma D.1.
To the best of our knowledge, this is the first al-
gorithm enjoying a regret of order Op

?
T log T q in

the average-reward POMDP setting when compared
against the optimal policy, thus improving over state-
of-the-art approaches. Indeed, the PSRL-POMDP
algorithm (Jafarnia Jahromi et al., 2022) reaches a
OpT 2{3q regret guarantee, but their result holds under
the assumption of employing a consistent estimator,
which they do not provide.
Concerning the OAS-UCRL approach (Russo et al.,
2024a), it reaches a Op

?
T log T q regret guarantee
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Figure 1: Error in Frobenious norm of the Differ-
ent Action Transition Matrices under two POMDP
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Figure 2: Regret Results on a POMDP Instance
with S “ 3, A “ 4, O “ 4 (10 runs, 95 %c.i.).

when compared to the weaker class of stochastic belief-
based policies. It is possible to show that, by optimiz-
ing the minimum action probability ι ą 0 character-
izing their policy class, their approach suffers a regret
of order rOpT 4{5q when compared against the optimal
policy.

7 NUMERICAL SIMULATIONS

In this section, we will provide numerical simulations
testing both the AOAS estimation procedure and the
AOAS-UCRL algorithm presented in the previous sec-
tions. Further experiments and simulation details are
reported in Appendix F.

Estimation Performance This first set of exper-
iments shows the estimation error of the transition
model for two different POMDP instances when the
Action-wise OAS algorithm is employed. In partic-
ular, the objective is to show that AOAS is able to
reduce the estimation error when using samples col-
lected from different policies. On the left plot of Fig-
ure 1, the POMDP has S “ 5 states, A “ 4 actions
and O “ 8 observations, while on the right the val-
ues are S “ 10, A “ 4 and O “ 16. Each line in
the plot represents the estimation error of the associ-
ated transition matrix Ta. Samples are collected using
belief-based policies that change every 104 steps. The
implemented policies play the action maximizing the
immediate reward given the current belief and their
change is determined by varying the transition model
used to update the belief vector6. To promote the
choice of different actions, we employ stochastic poli-
cies. We notice that the approach works well also in
larger problem instances, such as the one on the right.
From details reported in Appendix F about the con-
sidered instances, we observe that the actions having
higher error are either those that have been chosen

6We refer to the transition model adopted in Equation 1
to update the belief, which can be arbitrarily different from
the real transition model.

less (so fewer samples are available) or those associ-
ated with a block diagonal matrix Ba with low values
of σminpBaq.

Regret Results This second set of experiments
compares the Action-wise OAS-UCRL algorithm with
different baseline approaches. We exclude from the
comparison the SM-UCRL algorithm from Azizzade-
nesheli et al. (2016) since it employs memoryless
policies which are known to yield a linear regret
with respect to our oracle. We compare against the
SEEU (Xiong et al., 2022) approach but we use a mod-
ified version that provides the algorithm with infor-
mation about the observation model. However, this
approach is the one showing the highest regret under
the considered instance and this aspect is mainly due
to (i) the need for SD approaches of a large number of
samples to provide good estimates and (ii) the inher-
ent nature of the algorithm which alternates between
purely exploratory and purely exploitative phases.
The comparison proceeds with other baseline algo-
rithms naively developed under the assumption of
knowing the observation model. It is possible to see
that our solution outperforms the competing alterna-
tives, thus validating the theoretical results. Concern-
ing the PSRL-POMDP algorithm, we chose to imple-
ment it using a standard particle filter approach which
however lacks estimation guarantees, as reflected in
the suffered regret. Regarding the OAS-UCRL algo-
rithm instead, the higher regret with respect to our
algorithm can be attributed to the stochasticity of the
employed policy (we set the minimum action probabil-
ity to ι “ 0.025) but also to the less accurate estimates
of the model parameters since OAS-UCRL only uses
samples coming from the last episode for model esti-
mation, thus discarding all previous ones.

In Appendix F, we present two different ablation stud-
ies. (i) The first shows the regret performance of Ac-
tion OAS-UCRL when compared against the OAS-
UCRL algorithm run under different values of the
minimum action probability ι, (ii) the second one in-
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stead explores the impact of the samples reuse strategy
adopted by Action OAS-UCRL.

8 CONCLUSIONS AND FUTURE
WORKS

We introduced a novel estimation procedure to learn
the POMDP parameters assuming the knowledge of
the observation model. We showed how this approach
can be used to learn the transition matrix associated
with each action separately; we proved consistency for
it, and we highlighted that it can even be used with
samples collected under different policies. After that,
we proposed the Action-wise OAS-UCRL algorithm
which, to the best of our knowledge, is the first to
achieve a regret guarantee of order rOp

?
T q when com-

pared against the optimal policy in the average reward
POMDP setting. We reached this result thanks to the
new proposed estimation procedure and new tighter
theoretical results on the estimated belief error.
In future work, we plan to extend these techniques to
a more standard setting where neither the transition
nor the observation model is available.
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APPENDIX ORGANIZATION

Here is an outline of the appendix.

• Section A presents a comparison of our work with the most relevant related works.

• Section B and Section C are devoted respectively to the proof of Lemma 5.1 and Theorem 6.1.

• Section D contains Lemma D.1, a result that relates the error in the belief vector with the error in the
estimated transition model. This bound improves over existing results and is crucial for proving Theorem 6.1.

• Section E is miscellaneous of new and existing useful results that support the theoretical analysis of the
work.

• Section F provides further details on the simulations and their results presented in the main paper.

A COMPARISON WITH RELATED WORKS

This section is devoted to a more detailed comparison of our work with state-of-the-art approaches in this
setting. In particular, we confront with: the SM-UCRL algorithm (Azizzadenesheli et al., 2016), the SEEU
algorithm (Xiong et al., 2022), the PSRL-POMDP algorithm (Jafarnia Jahromi et al., 2022) and the OAS-
UCRL algorithm (Russo et al., 2024a) (Section A.1).

• the SM-UCRL algorithm (Azizzadenesheli et al., 2016) tackles the POMDP learning problem without
assuming knowledge of either the transition or the observation model. It employs standard Spectral Decom-
position approaches to learn the model parameters. However, it assumes the class of memoryless policies
that are characterized by choosing the next action only conditioning on the last observation seen: these
policies are suboptimal in the POMDP setting. Furthermore, they assume that each action is always chosen
with a minimum probability ι ą 0. The SM-UCRL algorithm works in different episodes and the model
parameters are computed at the beginning of each episode using only samples collected during the previous
episode, thus discarding all the others. The algorithm reaches a rOp

?
T q regret when compared against the

Optimal Stochastic Memoryless policy.

• the SEEU algorithm (Xiong et al., 2022) considers again the standard POMDP setting without having
partial knowledge of the model. The algorithm alternates between purely exploratory phases when collected
samples are used to estimate the model parameters using Spectral approaches, and exploitative phases
where an optimal policy is used on the learned optimistic POMDP. This algorithm shows a rOpT 2{3q regret
guarantee when compared against the optimal Belief-based policy, which is the optimal class of policy in
this setting. Since they consider the class of belief-based policies, they require, as in our case, the one-step
reachability assumption 4.1 to obtain regret guarantees for their approach.

• the PSRL-POMDP algorithm (Jafarnia Jahromi et al., 2022) considers a POMDP setting with a known
observation model but an unknown transition model. They employ a Bayesian approach to update the model
parameters at each timestamp. However, they do not provide a consistent approach for model estimation
and base their results on the assumption that the employed estimates are consistent, thus obtaining a more
accurate estimate as more samples are acquired. Under this assumption, and an analogous assumption on
the consistency of the belief estimates, they show a Bayesian regret of order OpT 2{3q against the optimal
POMDP policy.

A.1 Comparison between the Action-wise OAS-UCRL Algorithm and the OAS-UCRL
Algorithm of (Russo et al., 2024a)

In this section, we will show the main differences of our Action-wise OAS-UCRL with respect to the OAS-UCRL
approach described in (Russo et al., 2024a). In particular, we highlight that:
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• the OAS-UCRL approach employs the class of stochastic belief-based policies for which each action has a
minimum probability ι ą 0 of being chosen at each timestamp. This ensures a continual refinement of the
estimate of the transition matrix Ta over time.

• Because of the previous point, in their regret analysis, they compare against the optimal stochastic belief-
based policy and they reach a regret guarantee of order rOp

?
T q with respect to this oracle. However,

we improve over their result since we obtain a rOp
?
T q regret guarantee when compared with the optimal

deterministic belief-based policy.
It is indeed possible to show that, by optimizing their regret result over the minimum action probability ι,
the OAS-UCRL algorithm suffers regret rOpT 4{5q when compared against the optimal policy. We observe
that the regret of the OAS-UCRL approach with respect to the optimal stochastic policy can be bounded
by7 C

?
T {ι3{2, where C is a constant related to the problem parameters. When compared against the

optimal POMDP policy, the regret of the OAS-UCRL algorithm can be expressed as:

RT ď T pA ´ 1qι ` C

?
T

ι3{2
(14)

where we introduced an additional term T pA ´ 1qι representing the regret suffered when choosing the
suboptimal action, which happens with probability pA´1qι. This probability is then multiplied by the total
interaction horizon T .
By optimizing the regret in (14) with respect to the minimum action probability ι, we obtain a final regret

order of rOpT 4{5q for the OAS-UCRL algorithm under the optimal POMDP policy.

The improvements in terms of regret of the Action-wise OAS-UCRL algorithm over the OAS-UCRL counterpart
are mainly due to: (i) a tighter analysis of the belief estimation error (see Lemma D.1); (ii) the differences in
the employed estimation procedure.
We report here the main differences between the Action-wise OAS and the OAS procedures:

• The OAS procedure focuses on estimating the stationary distribution on action-observation pairs8 induced
by the employed policy π while the Action-wise OAS procedure estimates distributions defined over a finite
amount of samples and conditioned on the event defined in Equation (4). The distribution we consider allows
us to obtain estimation guarantees separately for each action transition matrix Ta, while the OAS procedure
provides estimation guarantees for the whole transition model, namely it bounds

ř

aPA }Ta ´ pTa}F . Indeed,
estimating the stationary distribution conditioned on action a was not a viable choice since, by removing
the minimum action probability assumption used in Russo et al. (2024b), there may be cases where this
conditional stationary distribution would not exist.
This happens for example when a given action a is not played under stationary conditions, namely
limtÑ8 P pAt “ aq “ 0, and this prevents us from defining the following stationary conditional distribu-
tion:

d
paq

AO2pa1, o, o1q – lim
tÑ8

dπt pa1, o, o1|aq,

with dπt pa1, o, o1|aq – P pAt`1 “ a1, Ot “ o,Ot`1 “ o1|At “ aq. This aspect becomes crucial when the chain
does not start from stationarity. Indeed, in this case, we may get some samples from a if, for some initial

t, we have P pAt “ aq ą 0 but we would not be able to use them to define an estimate of d
paq

AO2 since this
conditional distribution does not exist.
The scenario detailed above led us to opt for a distribution different from the stationary one.

• We show that the Action-wise OAS estimation procedure works also for samples collected under different
policies. This improves the sample efficiency of the approach with respect to the OAS method which is
instead characterized by only employing samples deriving from a unique distribution.

• As a drawback, our Action-wise OAS procedure requires Assumption 4.1 to hold, while the OAS approach
only requires the ergodicity of the induced chain, which is a weaker condition than Assumption 4.1.

7Here, we disregard logarithmic terms.
8They estimate dπA2O2pa, a1, o, o1

q :“ limtÑ8 dπt pa, a1, o, o1
q with dπt pa, a1, o, o1

q :“ P pAt “ a,At`1 “ a1, Ot “ o,Ot`1 “

o1
|πq.
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Table 1: Table Comparing with the Most Relevant Related Works.

SM-UCRL SEEU PSRL-
POMDP

OAS-UCRL Action-wise
OAS-UCRL

Knowledge of
Observation Model

No No Yes Yes Yes

Ergodicity of
Induced Chain

Yes Yes Yes Yes Yes

Minimum Transition
Probability

No Yes No Yes Yes

Invertible Transition
Model

Yes Yes No No No

Full-rank
Observation Model*

Yes Yes Yes** Yes Yes

Minimum Action
Probability

Yes No No Yes No

Consistent Transition
Model Estimation

No No Yes No No

Consistent Belief
Estimation

No No Yes No No

Estimation
Technique

Spectral
Decomp.

Spectral
Decomp.

Bayesian
Update

OAS Action-wise
OAS

Consistent
Estimation

✓ ✓ ✗ ✓ ✓

Handles Uniform
Policies

✓ ✓ ✗ ✓ ✓

Handles Memoryless
Policies

✓ ✗ ✗ ✓ ✓

Handles Belief-based
Policies

✗ ✗ ✗ ✓ ✓

Algorithm Type Optimistic Alternating
Explor-

Optimistic

Bayesian Optimistic Optimistic

Oracle Policy Opt.
Stochastic
Memoryless

Opt. POMDP Opt. POMDP Opt.
Stochastic
POMDP

Opt. POMDP

Regret rOp
?
T q rOpT 2{3q OpT 2{3q rOp

?
T q rOp

?
T q

A.2 Comparison Table

Inspired by Table 1 in Russo et al. (2024a), we present a similar comparison defined in terms of (i) required
Assumptions (first sub-table), (ii) properties of used estimation techniques (second sub-table), and (iii) properties
of the associated regret-minimization algorithm (third sub-table).
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Concerning the first sub-table, the cells with Yes denote a required assumption, and viceversa.
Some notes referring to the content of the table:

(*): Saying that a matrix is full-rank corresponds to saying, under the weakly-revealing terminology, that
α ą 0;

(**): For the PSRL-POMDP algorithm, the full-rank observability assumption is reported in terms of the
Kullback-Leibler divergence between the probability distributions on the next observation when conditioned
on different transition models (see their Assumption 2 for details).

B PROOF OF LEMMA 5.1

In this section, we will provide the proof for Lemma 5.1. This Lemma presents a bound on the estimation error
of the action transition matrix Ta when samples used to make the estimate come from different policies. First
of all, we start by reporting the statement.

Lemma 5.1. Let us assume that k policies pπiq
k´1
i“0 , each with πi P P, separately interact with a POMDP

instance Q satisfying Assumptions 4.1 and 4.2. By providing the union dataset U “
Ťk´1

i“0 Gi to Algorithm 1,
with probability at least 1 ´ δ, it holds that:

}Ta ´ pTa}F ď
4 rG

α2d
paq

min p1 ´ rηq

d

2k SA logp2AO2k{δq

Nkpaq

where rG ě 1 and rη ď 1 ´ ϵ
1´ϵ are determined by the deployed policies, while d

paq

min represents the minimum state
distribution conditioned on action a.

Proof. This proof will be developed in two main parts: (i) the first one is devoted to showing the estimation
error of the transition matrix both in the case of samples coming from a unique policy and the case of samples
deriving from different policies; (ii) the second one shows how to reach theoretical guarantees on each action
transition matrix Ta starting from guarantees on the action-observation distribution derived in part (i).

First Part of the Proof

Let us now focus on the first part of the proof and let us first consider the case of samples obtained from a unique
policy.

Let us assume that a policy π P P is employed to interact with the environment for n ` 1 steps and a dataset
D “ tpat, otq

n
t“0u is generated. By grouping pairs of samples collected in consecutive timestamps, we define the

new dataset G “ tpat, at`1, ot, ot`1q
n´1
t“0 u with cardinality n “ |G|.

We recall here the definition of the distribution reported in Equation (5), that is:

d
pa,n,mq

AO2 “ Eπ,ν

«

1

m

n´1
ÿ

t“0

1tat “ au xt

ˇ

ˇ

ˇ
Epa, n,mq

ff

,

where the event Epa, n,mq holds true when the considered dataset G has size n and the number of tuples in G
having action a as a first element coincides with m.

For completeness, let us also provide the formal definition of the distribution d
pa,n,mq

AS2 P ∆pA ˆ S2q introduced
in the main paper. Starting from the process that generated the dataset G of consecutive pairs, let us assume to
have access to the underlying states pstq

n
t“0. As done for G, we can define a dataset M “ tpat, at`1, st, st`1q

n´1
t“0 u

having cardinality |M| “ n. Let us also denote with yt P RAS2

the one-hot encoded vector defined over the last

three elements pa1, s, s1q of each tuple. From the defined quantities, the distribution d
pa,n,mq

AS2 can be defined as:

d
pa,n,mq

AS2 “ Eπ,ν

«

1

m

n´1
ÿ

t“0

1tat “ au yt

ˇ

ˇ

ˇ
Epa, n,mq

ff

.



Achieving rOp
?
T q Regret in Average-Reward POMDPs with Known Observation Models

Having clarified this aspect, we can go back to considering the distribution d
pa,n,mq

AO2 .
Since this quantity contains elements that are all observable, the associated estimator can be computed by simply
counting the realizations of observed tuples from dataset G and then dividing them by the number of samples
m, as described in Equation (9):

pd
pa,n,mq

AO2 “
1

m

n´1
ÿ

t“0

1tat “ au xt.

In the related work of Azizzadenesheli et al. (2016) a different estimator is employed but in a similar setting: in
particular, in their Theorem 13, they consider estimates derived from samples drawn from a POMDP and the
estimates are conditioned to a specific action a, as it is for our case.
In particular, we are able to show that, with probability at least 1 ´ δ, we have:

›

›

›
d

pa,n,mq

AO2 ´ pd
pa,n,mq

AO2

›

›

›

2
“

›

›

›

›

›

1

m
Eπ,ν

«

1

m

n´1
ÿ

t“0

1tat “ au xt

ˇ

ˇ

ˇ
Epa, n,mq

ff

´
1

m

n´1
ÿ

t“0

1tat “ au xt

›

›

›

›

›

2

ď

d

ˆ

Gpπq

1 ´ ηpπq

˙2 8 log
`

pAO2 ` 1q{δ
˘

m
(15)

ď
Gpπq

1 ´ ηpπq

d

8 log
`

2AO2{δ
˘

m
, (16)

where the result in 15 combines both a concentration result on matrix estimates appearing in Tropp (2010) and
an analysis on the variance of the samples coming from the Markov chain appearing in Azizzadenesheli et al.

(2016) which shows that the Markovian dependency between samples leads to a further term Gpπq
2

p1´ηpπqq2
in the

expression of the variance. Here, 1 ď Gpπq ă 8 is the geometric ergodicity while 0 ď ηpπq ă 1 is the contraction
coefficient, also known as Dobrushin coefficient (Krishnamurthy, 2016). Finally, the last inequality in 16 follows
from simple algebraic manipulations.

Remark B.1. As observed in the main paper, we point out that an assumption weaker than Assumption 4.1 can
be used in this part of the proof. Indeed, as observed above, the bound in line 15 holds under the geometric
ergodicity assumption. For the quantities we estimate, this corresponds in having a policy π that induces a state

distribution such that d
pa,n,mq

S psq ą 0 for each s P S, where we define the state distribution as:

d
pa,n,mq

S psq “
ÿ

s1PS
d

pa,n,mq

S2 ps, s1q,

with d
pa,n,mq

S2 ps, s1q being defined in Equation (7). By assuming that this action-ergodicity condition holds for
every policy πi instead of directly using Assumption 4.1, the guarantees of this lemma can be preserved.

Having defined a bound holding for samples coming from a unique distribution, we are ready to extend this result
to samples coming from multiple policies. Let us assume that k different policies are employed and let us denote
with ni the cardinality of the generated dataset Gi and with nipaq the number of tuples from Gi starting with
action a. By recalling the definitions of the expected distribution and the related estimator reported respectively
in Equations (11) and (12), we can prove the following relation holding with probability at least 1 ´ δ:

›

›

›
d

pa,kq

AO2 ´ d
pa,kq

AO2

›

›

›

2
“

›

›

›

›

›

1

Nkpaq

k´1
ÿ

i“0

nipaq d
pa,ni,nipaqq

AO2 ´
1

Nkpaq

k´1
ÿ

i“0

nipaq pd
pa,ni,nipaqq

AO2

›

›

›

›

›

2

“

›

›

›

›

›

1

Nkpaq

k´1
ÿ

i“0

nipaq

´

d
pa,ni,nipaqq

AO2 ´ pd
pa,ni,nipaqq

AO2

¯

›

›

›

›

›

2

ď
1

Nkpaq

k´1
ÿ

i“0

nipaq

›

›

›
d

pa,ni,nipaqq

AO2 ´ pd
pa,ni,nipaqq

AO2

›

›

›

2
(17)

ď
1

Nkpaq

k´1
ÿ

i“0

nipaq
Gpπiq

1 ´ ηpπiq

d

8 log
`

2AO2k{δ
˘

nipaq
, (18)
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where in line 17 we applied the triangle inequality, while in line 18 we bound the estimation error made on each

distribution d
pa,ni,nipaqq

AO2 with probability 1 ´ δ{k and apply the union bound.

Let us define the new values rG – max
i

Gpπiq and rη – min
i

ηpπiq. This allows us to proceed as follows:

›

›

›
d

pa,kq

AO2 ´ d
pa,kq

AO2

›

›

›

2
ď

1

Nkpaq

k´1
ÿ

i“0

nipaq
Gpπiq

1 ´ ηpπiq

d

8 log
`

2AO2k{δ
˘

nipaq

ď
rG

Nkpaq p1 ´ rηq

b

8 log
`

2AO2k{δ
˘

k´1
ÿ

i“0

nipaq

d

1

nipaq
(19)

“
rG

Nkpaq p1 ´ rηq

b

8 log
`

2AO2k{δ
˘

k´1
ÿ

i“0

a

nipaq

ď
rG

p1 ´ rηq

d

8k log
`

2AO2k{δ
˘

Nkpaq
(20)

where in line 19 we bound the singular terms in the summation using the definition of rG and rη and bring them
out of the sum, line 20 is instead obtained by using the definition Nkpaq “

řk´1
i“0 nipaq and the Cauchy-Schwartz

inequality for which it holds that
řk´1

i“0

a

nipaq ď

b

k
řk´1

i“0 nipaq.

The expression obtained shows that the error of the combined estimator pays a further term
?
k in the bound,

but it scales with Op1{
a

Nkpaqq, analogously as per the single-policy estimator pd
pa,n,nipaqq

AO2 .

Second Part of the Proof

Let us now focus on the second part. This part shares some similarities with the proof of Lemma 5.2 appearing
in Russo et al. (2024a). However, the results are applied to different quantities since (i) the distribution employed
here is conditioned on a specific action a, (ii) this distribution is defined with respect to a finite amount of samples
and (iii) this distribution combines samples coming from different policies.

Having defined a concentration result on the combined estimator pdpa,kq, we proceed as follows:

›

›

›
d

pa,kq

AS2 ´ pd
pa,kq

AS2

›

›

›

2
“

›

›

›
B:
a

´

d
pa,kq

AO2 ´ pd
pa,kq

AO2

¯
›

›

›

2

ď
›

›B:
a

›

›

2

›

›

›
d

pa,kq

AO2 ´ pd
pa,kq

AO2

›

›

›

2

“
1

σminpBaq

›

›

›
d

pa,kq

AO2 ´ pd
pa,kq

AO2

›

›

›

2
(21)

ď
1

α2

›

›

›
d

pa,kq

AO2 ´ pd
pa,kq

AO2

›

›

›

2
, (22)

where the first equality can be directly derived from Equation (10), while the first inequality follows by the
consistency property of matrices. The last inequality derives from the definition of the block diagonal matrix
Ba, which is composed of submatrices tOa,a1 ua1PA for which it holds that σminpOa,a1 q ě α2 for all pa, a1q P A2.
For the properties of block diagonal matrices, it also follows that σminpBaq ě α2. Combining this last result with
the one in (20), we get with probability at least 1 ´ δ:

›

›

›
d

pa,kq

AS2 ´ pd
pa,kq

AS2

›

›

›

2
ď

rG

α2 p1 ´ rηq

d

8k log p2AO2k{δq

Nkpaq
(23)

Following the steps of the Action-wise OAS estimation algorithm (Algorithm 1), the estimated vector pd
pa,kq

AS2 P

RAS2

is aggregated into the new vector pd
pa,kq

S2 P RS2

such that:

pd
pa,kq

S2 ps, s1q “
ÿ

a1PA

pd
pa,kq

AS2 pa1, s, s1q @s, s1 P S. (24)
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Making use of the Aggregation Lemma appearing in Lemma E.3, it is possible to show that the following holds:
›

›

›
d

pa,kq

S2 ´ pd
pa,kq

S2

›

›

›

2
ď

?
A

›

›

›
d

pa,kq

AS2 ´ pd
pa,kq

AS2

›

›

›

2
. (25)

The next step in the algorithm requires to set to 0 all the negative elements appearing in vector pd
pa,kq

S2 . By

Assumption 4.1, it can easily be observed that all the elements appearing in the real quantity d
pa,kq

S2 are positive.

For this reason, the elements of the non-negative vector sd
pa,kq

S2 obtained by transforming pd
pa,kq

S2 are closer to the

real quantities contained in d
pa,kq

S2 . We can thus see that:
›

›

›
d

pa,kq

S2 ´ sd
pa,kq

S2

›

›

›

2
ď

›

›

›
d

pa,kq

S2 ´ pd
pa,kq

S2

›

›

›

2
. (26)

For what follows, we will use notation d
pa,kq

S2 ps, ¨q P RS to denote the subvector of dimension S containing the

quantities d
pa,kq

S2 ps, s1q for each s1 P S.

We can then write:

}Ta ´ pTa}F “

d

ÿ

sPS

ÿ

s1PS

´

Taps, s1q ´ pTaps, s1q

¯2

“

d

ÿ

sPS

›

›

›
Taps, ¨q ´ pTaps, ¨q

›

›

›

2

2

“

g

f

f

f

f

e

ÿ

sPS

›

›

›

›

›

›

d
pa,kq

S2 ps, ¨q
›

›

›
d

pa,kq

S2 ps, ¨q

›

›

›

1

´
sd

pa,kq

S2 ps, ¨q
›

›

›

sd
pa,kq

S2 ps, ¨q

›

›

›

1

›

›

›

›

›

›

2

2

(27)

ď

g

f

f

f

f

e

ÿ

sPS

›

›

›

›

›

›

d
pa,kq

S2 ps, ¨q
›

›

›
d

pa,kq

S2 ps, ¨q

›

›

›

2

´
sd

pa,kq

S2 ps, ¨q
›

›

›

sd
pa,kq

S2 ps, ¨q

›

›

›

2

›

›

›

›

›

›

2

2

(28)

ď

g

f

f

f

f

e

ÿ

sPS

4
›

›

›
d

pa,kq

S2 ps, ¨q ´ sd
pa,kq

S2 ps, ¨q

›

›

›

2

2

max
!

›

›

›
d

pa,kq

S2 ps, ¨q

›

›

›

2
,
›

›

›

sd
pa,kq

S2 ps, ¨q

›

›

›

2

)2 (29)

ď

g

f

f

f

f

e

ÿ

sPS

4
›

›

›
d

pa,kq

S2 ps, ¨q ´ sd
pa,kq

S2 ps, ¨q

›

›

›

2

2
›

›

›
d

pa,kq

S2 ps, ¨q

›

›

›

2

2

ď

g

f

f

f

f

e

ÿ

sPS

4S
›

›

›
d

pa,kq

S2 ps, ¨q ´ sd
pa,kq

S2 ps, ¨q

›

›

›

2

2
´

d
paq

min

¯2 (30)

“

g

f

f

f

f

e

4S
›

›

›
d

pa,kq

S2 ´ sd
pa,kq

S2

›

›

›

2

2
´

d
paq

min

¯2 (31)

“

2
?
S

›

›

›
d

pa,kq

S2 ´ sd
pa,kq

S2

›

›

›

2

d
paq

min

ď

2
?
S

›

›

›
d

pa,kq

S2 ´ pd
pa,kq

S2

›

›

›

2

d
paq

min

. (32)

Equality in line 27 holds for the definition of the estimated matrix pTa
9. The first inequality in line 28 derives

from the relation between norms
›

›

›

sd
pa,kq

S2 ps, ¨q

›

›

›

1
ě

›

›

›

sd
pa,kq

S2 ps, ¨q

›

›

›

2
, while line 29 follows from Lemma E.2.

9We assume here that the estimated vectors are such that } sd
paq

S2 ps, ¨q}1 ‰ 0. However, if this is not the case, instead of



Alessio Russo, Alberto Maria Metelli, Marcello Restelli

Line 30 follows from Lemma E.5 with d
paq

min representing the minimum state probability conditioned on action a,
which is bounded away from 0 thanks to Assumption 4.1. The equality in line 31 is simply obtained by observing
that:

ÿ

sPS
}d

pa,kq

S2 ps, ¨q ´ sd
pa,kq

S2 ps, ¨q}22 “ }d
pa,kq

S2 ´ sd
pa,kq

S2 }22,

holding by the definition of d
pa,kq

S2 and pd
pa,kq

S2 respectively, while the last inequality simply uses the bound in (26).

By combining the results obtained in (23), Equation (25), and (32), we obtain the final result holding with
probability 1 ´ δ:

}Ta ´ pTa}F ď
4 rG

α2d
paq

minp1 ´ rηq

d

2k SA log p2AO2k{δq

Nkpaq
,

which completes the proof.

C PROOF OF THEOREM 6.1

In this section, we will provide the proof for Theorem 6.1. This theorem makes use of the result in Lemma 5.1
which shows convergence results for samples collected under different policies. The main steps of the proof share
similarities with the proof of Theorem 6.1 of Russo et al. (2024a). In particular, we improve over that result by
(i) adopting the new Action-wise OAS estimator which is able to reuse samples from different episodes, and by
(ii) providing a tighter concentration result on the belief error (Lemma D.1).

Notation and Useful Quantities

Before proceeding with the proof, we will need to define some notation that will be useful for what will follow.
We define the expected reward of an action at assuming to be in state st as:

µpst, atq “
ÿ

oPO
rpoqOatpo|stq “ rJOatp¨|stq.

Therefore, we can define the expected reward given a belief state bt at time t when taking action at as:

gpbt, atq “
ÿ

sPS
µps, atqbtpsq “ µpatqbt “ rJOat

bt, (33)

where the last equalities define the expression in matrix notation, with µpatq being a vector of dimension S
containing the quantity µps, atq @s P S.

We will use T “ tTauaPA to denote the real transition model and Q to denote the real POMDP instance.

We will employ pTk “ tpTa,ku to denote the transition model estimated by the Action-wise OAS estimation
procedure at the beginning of episode k, while we will use Tk “ tTa,ku to denote the optimistic transition model
returned as output by the oracle and actually used during episode k. Analogously, we will denote the estimated
and the optimistic POMDP instances at episode k with pQk and Qk respectively.

We will denote with tk the starting time of episode k and each episode k will be thus characterized by the
timestamps rtk, tk ` 1, . . . , tk`1 ´ 1s with tk`1 ´ 1 defining the last timestamp of episode k. For convenience,
during the analysis, we will use variable Ek to characterize the interval associated with the timestamps of episode
k from which we exclude the last timestamp of the episode, namely Ek – rtk, tk ` 1, . . . , tk`1 ´ 2s. The last
sample of each episode k is excluded from Ek since it is not entirely used for estimation by the Action-wise OAS
procedure.

We will also define a probability distribution defined on the belief space as:

Upbt`1|bt, aq “ PQpbt`1|bt, aq

nullifying the negative terms of vector pd
paq

S2 , we could simply make the terms positive by a small amount and the result in
Equation (26) would still hold.
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where the probability is defined with respect to the transition model T and the observation model O referred
to the POMDP Q. We will use Uk to denote a probability distribution defined with respect to the optimistic
POMDP Qk.

Having defined the used notation, we start by reporting the main result of the Theorem here.

Theorem 6.1. Let us assume to have a POMDP instance Q satisfying Assumptions 4.1 and 4.2. If the Action-
wise OAS-UCRL algorithm is run for T steps, with probability at least 1 ´ 2δ, it suffers from a total regret:

RT ď O

˜

CD rG

α2 rdmin

a

SA3T log T logO

¸

.

where C –
4p1´ϵq

3

ϵ4 and D is a finite constant bounding the span of the bias function (definition in Proposi-
tion E.1).

Proof. We recall here the definition of regret as reported in (3):

RT :“ Tρ˚ ´

T´1
ÿ

t“0

rpotq “

T´1
ÿ

t“0

pρ˚ ´ EπrrpOtq|Ft´1sq `

T´1
ÿ

t“0

pEπrrpOtq|Ft´1s ´ rpotqq, (34)

where we consider an expectation Eπ taken w.r.t. the true transition model T “ tTauaPA and the true observation
model O “ tOauaPA. We use Ft´1 to denote the filtration defined with respect to the events occurring up to
time t´ 1. The second term in the summation defines a martingale. Indeed, by denoting a stochastic process as:

X0 “ 0, Xt “

t´1
ÿ

l“0

pEπrrpOlq|Fl´1s ´ rpolqq,

we can easily see that Xt represents a martingale. Thus, by applying the Azuma-Hoeffding inequality (Azuma,
1967) we have that with probability at least 1 ´ δ{4 we have:

T´1
ÿ

t“0

pEπrrpOtq|Ft´1s ´ rpotqq ď
a

2T lnp4{δq. (35)

Since action At is adapted to the filtration Ft´1, we have:

EπrµpSt, Atq|Ft´1s “ gpbt, Atq,

where function gp¨, ¨q is defined in Equation 33, while the belief bt is computed using the true transition and
observation matrices and actions are taken according to policy π. Using analogous notation, we will denote the
expected instantaneous reward assuming to have computed the belief using the estimated transition probability
Ta,k as:

Eπ
k rµpSt, Atq|Ft´1s “ gpbkt , Atq.

Given the defined quantities, we can rewrite the first term of (34) as:

T´1
ÿ

t“0

pρ˚ ´ EπrrpOtq|Ft´1sq “

T´1
ÿ

t“0

pρ˚ ´ EπrµpSt, Atq|Ft´1sq “

T´1
ÿ

t“0

pρ˚ ´ gpbt, Atqq. (36)

By following the procedure described in the Action-wise OAS-UCRL algorithm, at the beginning of each episode
k, an optimistic POMDP Qk is chosen from the set of possible POMDPs determined by the confidence region
Ckpδkq. We recall that the optimistic POMDP Qk is defined by the optimistic transition model Tk “ tTa,kuaPA
provided by the oracle, and the real observation model.
The confidence region Ckpδkq of the transition model in episode k can be associated with the confidence regions
Ca,kpδa,kq of each action transition model. Each confidence region Ca,kpδa,kq is centered in the estimated action

transition matrix pTa,k and is such that P pTa P Ca,kpδa,kqq ě 1 ´ δa,k.
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Now we consider two possible events: the good event which considers the case where for all episodes k, the
true POMDP is contained in the confidence sets Ckpδkq and the failure event which denotes the complementary
event. The good event implies that all the real action transition models Ta are contained in their confidence
region Ca,kpδa,kq for all episodes k.
We set the confidence level of the transition model in episode k as δk – δ

k3 and set the confidence level of each

action transition model in episode k as δa,k – δ
Ak3 .

We can thus bound the probability of the failure event as:

P pQ R Ckpδkq, for some kq “ P pTa R Ca,kpδa,kq, for some a, kq

ď

K´1
ÿ

k“1

ÿ

aPA
δa,k “

K
ÿ

k“1

A
δ

Ak3
loomoon

δk

ď
3

2
δ,

From this formulation, it appears that the good event holds with probability at least 1 ´ 3
2δ. When this is the

case, we have that ρ˚ ď ρk for any k since the optimal average reward is taken from the optimistic POMDP Qk.

We can now bound the regret under the good event during the different K episodes as:

T´1
ÿ

t“0

pρ˚ ´ gpbt, Atqq ď K `

K´1
ÿ

k“0

ÿ

tPEk

pρ˚ ´ gpbt, Atqq

ď K ` pT0 ´ 1q `

K´1
ÿ

k“1

ÿ

tPEk

`

ρk ´ gpbt, Atq
˘

“ K `
ÿ

aPA
n0paq `

K´1
ÿ

k“1

ÿ

tPEk

”

ρk ´ gpbkt , Atq

ı

looooooooomooooooooon

First Term

`

”

gpbkt , Atq ´ gpbt, Atq

ı

looooooooooooomooooooooooooon

Second Term

, (37)

where we have rewritten the summation by highlighting the different episodes K. In particular, for each episode
k, we use interval Ek which excludes the last timestamp of that episode, and the term K appearing in the first
inequality is obtained by assuming to pay maximum regret for each excluded sample.
In the second inequality instead, we make explicit the length of the first episode T0 for which we assume to pay
maximum regret and from which we subtract 1 (which is the last sample of the episode already counted in the K
term). In the last equality, we rewrite the length of the first episode as the sum of counts of the chosen actions.
For the moment, we will not consider the terms K and

ř

aPA n0paq but we will focus on the different terms
appearing in the summation.

Analysis of the First Term in 37

As a first step, we will consider the first term appearing in the summation in 37. It can be bounded by using the
Bellman equation reported in Equation (2) for the optimistic belief MDP. By using the probability distribution
U defined on the next belief (see Notation section), we can rewrite the Bellman equation as follows:

ρk ` vkpbkt q “ gpbkt , Atq `

ż

bt`1PB
vkpbt`1qUkp dbt`1|bkt , Atq

“ gpbkt , Atq ` xUkp¨|bkt , Atq, vkp¨qy.

Given that the value function vk satisfies the Bellman Equation, a shifted version vk ` c1 of the bias function
would satisfy it as well. From this consideration, we can assume that }vk}8 ď spanpvkq{2. By using the result in
Proposition E.1 reported in Zhou et al. (2021), we are able to bound the span of vk, where the span is defined as
spanpvkq :“ maxbPB vkpbq ´ minbPB vkpbq. In particular, we use the finite constant D to bound the span. From
these considerations, we can write:

}vk}8 ď
spanpvkq

2
ď

D

2
. (38)
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By combining the elements reported so far, for the first term in the summation of 37, we can write:

K´1
ÿ

k“1

ÿ

tPEk

pρk ´ gpbkt , Atqq “

K´1
ÿ

k“1

ÿ

tPEk

`

´vkpbkt q ` xUkp¨|bkt , Atq, vkp¨qy
˘

“

K´1
ÿ

k“1

ÿ

tPEk

`

´vkpbkt q ` xUp¨|bkt , Atq, vkp¨qy
˘

`
`

xUkp¨|bkt , Atq ´ Up¨|bkt , Atq, vkp¨qy
˘

, (39)

where the first equality is obtained from the Bellman Equation, while the last equality is obtained by adding
and subtracting the term xUp¨|bkt , Atq, vkp¨qy for each time step t and we recall that Up¨|bkt , Atq represents the
probability distribution over the belief at the next step t`1 under the true POMDP instance Q, while Ukp¨|bkt , Atq

represents this probability distribution under the optimistic instance Qk.

For the first term of 39, we have:

K´1
ÿ

k“1

ÿ

tPEk

`

´vkpbkt q ` xUp¨|bkt , Atq, vkp¨qy
˘

“

K´1
ÿ

k“1

ÿ

tPEk

`

´vkpbkt q ` vkpbkt`1q
˘

`
`

´vkpbkt`1q ` xUp¨|bkt , Atq, vkp¨qy
˘

“

K´1
ÿ

k“1

´

´ vkpbkskq ` vkpbkek`1q

¯

`

K´1
ÿ

k“1

ÿ

tPEk

Eπrvkpbkt`1|Ftqs ´ vkpbkt`1q,

where the first term appearing in the last equality represents a telescopic summation. For each episode k, the
terms appearing in this summation are respectively the value of the bias function of the belief bksk (with sk
denoting the starting time step of episode k) and the value of the bias function of the belief bkek`1 (with ek
denoting the last time step of Ek).
The second term appearing in the last equality is instead obtained by showing that:

xUp¨|bkt , Atq, vkp¨qy “

ż

bt`1PB
vkpbt`1qUp dbt`1|bkt , Atq “ Eπrvkpbkt`1|bkt qs “ Eπrvkpbkt`1|Ftqs.

By recalling Proposition E.1 to bound the span of the bias function, we can easily see that:

K´1
ÿ

k“1

´vkpbkskq ` vkpbkek`1q ď

K´1
ÿ

k“1

D “ pK ´ 1q D. (40)

By applying analogous considerations as those used for bounding 35, we can state that this sum of differences
defines a martingale. Thus, with probability at least 1 ´ δ{4, we have that:

K´1
ÿ

k“1

ÿ

tPEk

Eπrvkpbkt`1|Ftqs ´ vkpbkt`1q ď D

d

2T ln

ˆ

4

δ

˙

. (41)

By combining the previous considerations, we can bound the first term in 39 as:

K´1
ÿ

k“1

ÿ

tPEk

`

´vkpbkt q ` xUp¨|bkt , Atq, vkp¨qy
˘

ď pK ´ 1qD ` D

d

2T ln

ˆ

4

δ

˙

. (42)

We can now proceed in bounding the second term appearing in 39. Before going on with this step, we need
to introduce functions Hpbt, at, otq and Hkpbt, at, otq which return the belief at the next time step bt`1 given
the current belief bt, the action taken at and the received observation ot using the real Ta and the optimistic
transition matrix Ta,k, respectively.
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By analyzing each term appearing in the second summation of 39, we get:

xUkp¨|bkt , Atq ´ Up¨|bkt , Atq, vkp¨qy ď

∣∣∣∣∣
ż

B
vkpb1qUkp db1|bkt , Atq ´

ż

B
vkpb1qUp db1|bkt , Atq

∣∣∣∣∣
“

∣∣∣∣∣ ÿ

otPO
vk

`

Hkpbkt , At, otq
˘

P pot|b
k
t , Atq ´

ÿ

otPO
vk

`

Hpbkt , At, otq
˘

P pot|b
k
t , Atq

∣∣∣∣∣
“

∣∣∣∣∣ ÿ

otPO

“

vk
`

Hkpbkt , At, otq
˘

´ vk
`

Hpbkt , At, otq
˘‰

P pot|b
k
t , Atq

∣∣∣∣∣
ď

ÿ

otPO

∣∣∣vkpHkpbkt , At, otqq ´ vkpHpbkt , At, otqq

∣∣∣P pot|b
k
t , Atq

ď
ÿ

otPO

D

2

ˇ

ˇHkpbkt , At, otq ´ Hpbkt , At, otq
ˇ

ˇ P pot|b
k
t , Atq

ď
ÿ

otPO

D

2

´

L1 }TAt
´ TAt,k}F

¯

P pot|b
k
t , Atq (Corollary D.2)

“
DL1

2
}TAt

´ TAt,k}F , (43)

where in the first equality we have explicitly decoupled the stochasticity induced by the observation from the
deterministic update of the belief b1 at the next step through the H and Hk functions. The second inequality is
simply obtained by using the triangle inequality, while the third inequality is obtained using the bound on the
bias span appearing in 38. The last inequality is instead obtained from Corollary D.2 bounding the one-step

error of the belief vector updated using different transition matrices. Here, we introduce constant L1 “
4p1´ϵq

ϵ2

derived from the corollary.

By combining the results obtained so far in 42 and 43, we are able to bound the first term appearing in the
summation of 37 as:

K´1
ÿ

k“1

ÿ

tPEk

pρk ´ gpbkt , Atqq ď pK ´ 1qD ` D

d

2T ln

ˆ

4

δ

˙

`

K´1
ÿ

k“1

ÿ

tPEk

DL1

2
}TAt

´ TAt,k}F

“ pK ´ 1qD ` D

d

2T ln

ˆ

4

δ

˙

`
DL1

2

K´1
ÿ

k“1

ÿ

aPA
nkpaq }Ta ´ Ta,k}F . (44)

Analysis of the Second Term in 37

We can now focus on the second term appearing in the summation of 37. We have that:

K´1
ÿ

k“1

ÿ

tPEk

pgpbkt , Atq ´ gpbt, Atqq ď

K´1
ÿ

k“1

ÿ

tPEk

}rJOAt
}8}bkt ´ bt}1

ď

K´1
ÿ

k“1

ÿ

tPEk

}bkt ´ bt}1, (45)

where we use Holder’s inequality in the first passage, while the second inequality considers that }rJOAt
}8 ď 1.

The expression we use here to bound line 45 uses a new result which we present in Lemma D.1 that improves
over the result employed in Russo et al. (2024a) (see their Proposition H.3).
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In particular, Lemma D.1 show that:

K´1
ÿ

k“1

ÿ

tPEk

}bkt ´ bt}1 ď

K´1
ÿ

k“1

„

L ` L
ÿ

aPA
nkpaq}Ta ´ Ta,k}F

ȷ

“ pK ´ 1qL ` L
K´1
ÿ

k“1

ÿ

aPA
nkpaq}Ta ´ Ta,k}F , (46)

with constant L –
4p1´ϵq

2

ϵ3 defined in the lemma.

Merge of Obtained Results to Bound Line 37

By merging the results obtained in 44 and in 46, we bound line 37 as follows:

T´1
ÿ

t“0

pρ˚ ´ gpbt, Atqq ď K `
ÿ

aPA
n0paq ` pK ´ 1q pD ` Lq ` D

d

2T ln

ˆ

4

δ

˙

`

`

K´1
ÿ

k“1

ÿ

aPA
nkpaq

˜

DL1

2
}Ta ´ Ta,k}F ` L}Ta ´ Ta,k}F

¸

ď K `
ÿ

aPA
n0paq ` pK ´ 1q pD ` Lq ` D

d

2T ln

ˆ

4

δ

˙

`
Lp2 ` Dq

2

K´1
ÿ

k“1

ÿ

aPA
nkpaq }Ta ´ Ta,k}F

(47)

where in the last inequality we used L1 ď L.

Let us now consider the last quantity appearing in line 47 and let us disregard for the moment the multiplicative
part Lp2 ` Dq{2. We proceed with the analysis:

K´1
ÿ

k“1

ÿ

aPA
nkpaq }Ta ´ Ta,k}F ď

K´1
ÿ

k“1

ÿ

aPA

4 rGnkpaq

α2d
pa,kq

min p1 ´ rηq

d

2kSA log p2AO2k{δa,kq

Nkpaq

“

K´1
ÿ

k“1

ÿ

aPA

4 rGnkpaq

α2d
pa,kq

min p1 ´ rηq

d

2kSA log p2A2O2k4{δq

Nkpaq

ď
4 rG

α2 rdminp1 ´ rηq

d

2KSA log

ˆ

2A2O2K4

δ

˙ K´1
ÿ

k“1

ÿ

aPA

nkpaq
a

Nkpaq
, (48)

where the first inequality holds by using Lemma 5.1 and recalling that we are under the good event. In the first
equality, we make explicit the confidence level δa,k “ δ

Ak3 while in the last expression, we use k ď K and we set
rdmin – min

k
min
aPA

d
pa,kq

min , which is always bounded away from 0 because of Assumption 4.1.

Let us now focus on the summation appearing on the right side of the bound in 48. At this point, we can also
include the action counts associated with episode 0. It follows that:

ÿ

aPA
n0paq `

ÿ

aPA

K´1
ÿ

k“1

nkpaq
a

Nkpaq
“

ÿ

aPA

K´1
ÿ

k“0

nkpaq
a

maxt1, Nkpaqu

ď
ÿ

aPA

`
?
2 ` 1

˘

a

NKpaq (Lemma E.4)

ď
`
?
2 ` 1

˘

?
AT, (Cauchy-Schwarz inequality)

where in the first equality we bring the summation on the terms n0paq in the summation over the episodes
by including the max at the denominator. The successive inequality is due to Lemma E.4 taken from Jaksch
et al. (2010), while the last expression is simply obtained by the Cauchy-Schwarz inequality and noting that
ř

aPA NKpaq “ T ´ K ď T .
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We are now able to rewrite the bound in 47 as:

T´1
ÿ

t“0

pρ˚ ´ gpbt, Atqq ď K ` pK ´ 1q pD ` Lq ` D

d

2T ln

ˆ

4

δ

˙

`

` p
?
2 ` 1q

2Lp2 ` Dq rG

α2 rdminp1 ´ rηq

d

2KSA2T log

ˆ

2A2O2K4

δ

˙

ď 2KpD ` Lq ` D

d

2T ln

ˆ

4

δ

˙

`
6Lp2 ` Dq rG

α2 rdminp1 ´ rηq

d

2KSA2T log

ˆ

2A2O2K4

δ

˙

(49)

Final Regret Result

By recalling the definition of the regret in line 34, we are finally able to combine the result appearing in line 49
and the result on the martingale in line 35 using a union bound. Indeed, with probability at least 1 ´ 2δ, we
have:

RT ď 2KpD ` Lq ` D

d

2T ln

ˆ

4

δ

˙

`

d

2T ln

ˆ

4

δ

˙

`
6Lp2 ` Dq rG

α2 rdminp1 ´ rηq

d

2KSA2T log

ˆ

2A2O2K4

δ

˙

ď 2KpD ` Lq ` 2D

d

2T ln

ˆ

4

δ

˙

`
6C p2 ` Dq rG

α2 rdmin

d

2KSA2T log

ˆ

2A2O2K4

δ

˙

, (50)

where in the last inequality we used that D ě 1 and defined a new constant C –
4p1´ϵq

3

ϵ4 by using that

L

1 ´ rη
ď

Lp1 ´ ϵq

ϵ
“

4p1 ´ ϵq3

ϵ4
— C,

where the first inequality holds for the properties of the contraction coefficient since rη ď 1´ ϵ
1´ϵ and the following

equality follows from the definition of L in Corollary D.2.
This bound on the regret shows an intricate dependence on the problem parameters and a rOp

?
T q dependence

on time T , while the dependency on the number of episodes K is linear. It can be shown that under the episode
termination condition employed in the Action-wise OAS Algorithm, the number of episodes can be bounded in
the worst case by the following quantity:

K ď A logpT {Aq,

having logarithmic dependence on time T . By using this last result, we are finally able to provide the final
expression of the regret, holding with probability at least 1 ´ 2δ:

RT ď 2A logpT {AqpD ` Lq ` 2D

d

2T ln

ˆ

4

δ

˙

`
6Cp2 ` Dq rG

α2 rdmin

d

2SA3T logpT {Aq log

ˆ

2A6O2 log4pT {Aq

δ

˙

.

(51)

From the formulation above, we can simplify the expression obtaining:

RT ď O

˜

CD rG

α2 rdmin

a

SA3T log T logO

¸

.

This last step completes the proof.
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D CONCENTRATION BOUND OF BELIEF VECTOR UNDER DIFFERENT
ACTION MATRICES

We present here Lemma D.1 which will be helpful for the theoretical analysis developed in Theorem 6.1.

Lemma D.1 (Bound on Sum of Belief Errors). Let Q be a POMDP instance satisfying Assumption 4.1. Let

T “ tTauaPA be the transition model and let pT “ tpTauaPA be its estimate. Let a sequence of actions patq
T
t“0 be

taken while interacting with the environment and let b and pb denote the real and estimated belief vector updated
using respectively the real and the estimated transition model according to Equation (1). It follows that:

T
ÿ

t“0

}pbt ´ bt}1 ď L ` L
ÿ

aPA
npaq }Ta ´ pTa}F

where we use constant L –
4p1´ϵq

2

ϵ3 , with ϵ being the minimum action probability appearing in Assumption 4.1,
while npaq represents the number of times each action a P A has been chosen during the interaction with the
horizon.

Proof. Let pbt and bt be the estimated and real belief vector at time t updated using Equation 1, each one using
respectively the estimated and real transition model. From a belief decomposition reported in De Castro et al.
(2017), it is possible to express the belief error as a sum of the errors of the chosen action transition matrices,
as follows:

}pbt ´ bt}1 ď
4ηt}pb0 ´ b0}2

ϵ
`

4p1 ´ ϵq

ϵ2

t´1
ÿ

l“0

ηt´l´1}Tal
´ pTal

}F , (52)

ď
8ηt

ϵ
`

4p1 ´ ϵq

ϵ2

t´1
ÿ

l“0

ηt´l´1}Tal
´ pTal

}F , (53)

with η being defined as η “ 1´ ϵ
1´ϵ , while in the second inequality we simply use that }pb0 ´b0}2 ď }pb0 ´b0}1 ď 2.

Basically, this bound states that the error in the belief depends on the sequence of actions taken and a higher
contribution is given to the error associated with the most recent actions since the contribution of the error of
each action decreases geometrically with time.

Let us consider now the sequence of actions and observations seen during the interaction and let us denote it
with pa0, o0, a1, o1, . . . , at, otq. First of all, we highlight that the last action-observation pair pat, otq does not
influence the update of bt but will influence bt`1 that does not appear in the summation, hence the last tuple
pat, otq will not influence the final result.
Let us now make explicit the expression in 53 for different values of the belief. For readability, we will use the

constant term C “
2p1´ϵq

ϵ2 .

}pb0 ´ b0}1 ď
8

ϵ
,

}pb1 ´ b1}1 ď
8η

ϵ
` C}Ta0

´ pTa0
}F ,

}pb2 ´ b2}1 ď
8η2

ϵ
` ηC}Ta0 ´ pTa0}F ` C}Ta1 ´ pTa1}F ,

}pb3 ´ b3}1 ď
8η3

ϵ
` η2C}Ta0

´ pTa0
}F ` ηC}Ta1

´ pTa1
}F ` C}Ta2

´ pTa2
}F ,

...

}pbt ´ bt}1 ď
8ηt

ϵ
` ηt´1C}Ta0 ´ pTa0}F ` ηt´2C}Ta1 ´ pTa1}F ` ¨ ¨ ¨ ` C}Tat´1 ´ pTat´1}F .



Alessio Russo, Alberto Maria Metelli, Marcello Restelli

By reading the expression above along a vertical direction, we can bound the sum of the belief errors across
various interaction steps as follows:

T
ÿ

t“0

}pbt ´ bt}1 ď

T
ÿ

t“0

4ηt }pb0 ´ b0}2

ϵ
`

4p1 ´ ϵq

ϵ2

T
ÿ

t“0

t´1
ÿ

l“0

ηt´l´1}Tal
´ pTal

}F

ď
8p1 ´ ϵq

p1 ´ ηqϵ
`

4p1 ´ ϵq

p1 ´ ηqϵ2

ÿ

aPA
npaq }Ta ´ pTa}F

ď
4p1 ´ ϵq

p1 ´ ηqϵ2
`

4p1 ´ ϵq

p1 ´ ηqϵ2

ÿ

aPA
npaq }Ta ´ pTa}F

“
4p1 ´ ϵq2

ϵ3
`

4p1 ´ ϵq2

ϵ3

ÿ

aPA
npaq }Ta ´ pTa}F , (54)

where the first term in the second inequality simply for the bound on geometric series and using that }pb0´b0}2 ď 2,
while the second term holds since it can be noted that the contribution on the error of each action a depends on
the number of times it is pulled npaq10 and the associated error }Ta ´ pTa}F scaled by at most by 1{1 ´ η.
The third inequality holds for any non-trivial problem instance having a number of states S ě 2, while the last
expression holds by substitution of η.

The statement of the lemma simply follows by defining constant L –
4p1´ϵq

2

ϵ3 .

In the following, we present a corollary that derives from the considerations reported in the proof of Lemma D.1.

Corollary D.2. (One-step Belief Bound) Let Q be a POMDP instance satisfying Assumption 4.1. Let us denote

with Ta and pTa respectively the real and estimated transition matrix related to action a. Starting from a common
belief vector b0, and choosing action a P A, the one-step error in the estimated belief vector can be bounded as:

}pb1 ´ b1}1 ď L1 }pTa ´ Ta}F .

where we defined constant L1 –
4p1´ϵq

ϵ2 , for which it also holds L1 “ p1 ´ ηqL.

Proof. The proof of this corollary easily follows by using the bound in (52) on t “ 1 and having that b0 “ pb0.

E AUXILIARY RESULTS FOR THE PROOFS OF LEMMA 5.1 AND
THEOREM 6.1

This section is devoted to the presentation of different useful results that are used throughout the work.

The first one is taken from Zhou et al. (2021) and provides a bound on the maximum span spanpvq of the bias
function appearing in the Bellman Equation (2).

Proposition E.1 (Uniform bound on the bias span from Zhou et al. (2021)). Let us assume to have a POMDP
instance that can be rewritten as a belief MDP. If Assumption 4.1 holds, then for ρ, v satisfying the Bellman
Equation (2), we have the span of the bias function spanpvq :“ maxbPB vpbq ´ minbPB vpbq is bounded by Dpϵq,
where:

Dpϵq :“
8

´

2
p1´αq2

` p1 ` αq logα
`

1´α
8

˘

¯

1 ´ α
, with α “

1 ´ 2ϵ

1 ´ ϵ
P p0, 1q.

For all bias functions v associated with a belief MDP generated from a POMDP Q, this proposition ensures that
spanpvq is bounded by D “ Dpϵ{2q.

10We highlight here that this count does not consider the last action aT since it does not influence the bound.
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Lemma E.2 (Lemma A.1 in Ramponi et al. (2020)). Let x,y P Rd any pair of vectors, then it holds that:∥∥∥∥ x

∥x∥2
´

y

∥y∥2

∥∥∥∥
2

ď
2∥x ´ y∥2

maxt∥x∥2, ∥y∥2u

The following result instead shows the relation between vectors which are obtained by the aggregation of higher-
dimensional ones.

Lemma E.3 (Aggregation Lemma in Russo et al. (2024a)). Let M be a matrix of dimension X ˆ Y and have

positive values. Let xM be an estimation of M . Let now c be a vector of dimension X obtained by summing all
the elements of M along the second dimension, such that cpiq “

řJ
j“1 Mpi, jq and let pc be a vector obtained

with the same procedure from xM . Then we will have:

}pc ´ c}2 ď
?
Y } xM ´ M}F

Lemma E.4 (Lemma 19 in Jaksch et al. (2010)). For any sequence of numbers y0, . . . , yn´1 with 0 ď yk ď Yk

and Yk – maxt1,
řk´1

i“0 yiu:

n´1
ÿ

k“0

yk
?
Yk

ď
`
?
2 ` 1

˘

a

Yn.

Lemma E.5. Let a policy π P P interact with a POMDP instance satisfying Assumption 4.1 and let d
paq

S2 P ∆pS2q

denote the distribution induced on a pair of consecutive states pSt, St`1q conditioned on event At “ a.

Let us denote with d
paq

S2 ps, ¨q P RS the vector containing the different elements d
paq

S2 ps, s1q @s1 P S and let us denote

the vector of sum as d
paq

S2 psq –
ř

s1PS d
paq

S2 ps, s1q. Then, for any state s P S, it holds that:

›

›

›
d

paq

S2 ps, ¨q

›

›

›

2

2
ě

d
paq

min?
S
,

with d
paq

min being the minimum value of the distribution d
paq

S2 .

Proof. The result of the lemma derives from the following considerations:
›

›

›
d

paq

S2 ps, ¨q

›

›

›

2

2
“

ÿ

s1PS

”

d
paq

S2 ps, s1q

ı2

ě
1

S

˜

ÿ

s1PS
d

paq

S2 ps, s1q

¸2

“
1

S

”

d
paq

S psq

ı2

ě
1

S

”

d
paq

min

ı2

,

where the first equality simply derives from the definition of d
paq

S2 ps, ¨q, while the first inequality derives from the

relation
?
X }x}2 ě }x}1 holding @x P RX .

The second equality instead directly derives from the definition of d
paq

S psq. For the last inequality, we have defined

d
paq

min :“ mins1PS d
paq

S ps1q as a lower bound to the values of the distribution d
paq

S induced by policy π P P.

Lemma E.6. (Link between Transition Model and Induced Distribution) Let a distribution d
pa,n,mq

S2 P ∆pS2q be
defined on consecutive states, as in Equation (7). Then, the following relation holds:

Taps1|sq “
d

pa,n,mq

S2 ps, s1q
ř

s2PS d
pa,n,mq

S2 ps, s2q
@s, s1 P S.
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Proof. The result of the lemma easily derives from the following observations.

Starting from the distribution on consecutive states d
pa,n,mq

S2 , we introduce a new distribution d
pa,n,mq

S P ∆pSq

defined on a single state and where each of its elements is obtained as follows:

d
pa,n,mq

S psq “
ÿ

s1PS
d

pa,n,mq

S ps, s1q. (55)

The successive key step is to observe that:

d
pa,n,mq

S ps, s1q “ d
pa,n,mq

S psqTaps1|sq (56)

which holds for the Markovianity of the problem since the probability of the next state s1 given the current state
s and the action a is determined by the transition model.
By using both 55 and 56, we obtain:

d
pa,n,mq

S2 ps, s1q
ř

s2PS d
pa,n,mq

S2 ps, s2q
“

d
pa,n,mq

S psqTaps1|sq

d
pa,n,mq

S psq
“ Taps1|sq @s, s1 P S.

which completes the proof.

F SIMULATION DETAILS

This section is devoted to providing details about the numerical experiments reported in the main paper. All
the reported experiments have been run using 88 Intel(R) Xeon(R) CPU E7-8880 v4 @ 2.20GHz CPUs and 94
GB of RAM.

F.1 Generation of Transition and Observation Models

The instances used in the various experiments have been generated in a random way and, in a successive step,
the following modifications are applied:

• concerning each action transition matrix Ta, the generated ones are such that their minimum transition
probability is at least ϵ “ 1{p20Sq.

• for the observation model, for each pair of states and actions, we set a specific observation that will be
drawn with higher probability in order to avoid having too much stochasticity in the reward distributions
and ensure a diverse observation distribution among states.

F.2 Estimation Error of Transition Matrix

As reported in the main paper, the characteristic of the considered POMDP instances are: for the left plot S “ 5
states, A “ 4 actions and O “ 8 observations, while for the plot on the right we have S “ 10 states, A “ 4
actions and O “ 16 observations.
Instead of using belief-based policies that are optimal in the long horizon but require a planning step, we opted
for policies choosing the action that maximizes the instantaneous expected reward based on the current belief
state. In order to also select sub-optimal actions (since in this experiment we are not interested in the cumulated
reward), we make these policies stochastic, with each action having a minimum probability ι “ 0.15 of being
selected. Each policy updates its belief based on an internal transition model which is independent and different
from the real transition model of the POMDP. After running each policy for 104 steps, we change the internal
transition model used for the belief update: this will also change the distribution induced by the policy. We
apply this methodology to both POMDP instances. We repeat each experiment 10 times and we report in the
plot the average result for each transition matrix and a 95% confidence interval.
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Figure 3: Error in Frobenious Norm of the Different Action Transition Matrices under two POMDP Instances
(10 runs, 95 %c.i.).

Table 2: Table representing the minimum singular value of the action observation matrices and the average (˘
std) number of pulls of the actions in the experiments of Figure 3.

Action 0 Action 1 Action 2 Action 3

Left Figure

σminpOaq 0.214 0.248 0.164 0.670

Number of Pulls 149994.2 p˘162.5q 550202.6 p˘582.2q 150093.6 p˘261.9q 149709.6 p˘508.7q

Right Figure

σminpOaq 0.057 0.155 0.078 0.126

Number of Pulls 1009711.2 p˘706.7q 749978.4 p˘341.1q 2356435.0 p˘1290.5q 883875.4 p˘457.8q

In order to provide a more detailed analysis of the results, we report in Figure 3 the same plot appearing in
Figure 1 and provide details about the characteristics of the different actions in Table 2. In particular, the
table shows: (i) the minimum singular value σminpOaq associated with each action observation model used in the
experiment; (ii) the average number of times each action is chosen along the experiment.

By analyzing the Figure, we can observe that actions with low σminpOaq typically have higher estimation error
in the transition model Ta since they require a larger amount of samples. This aspect can indeed be observed in
the dependencies of problem parameters appearing in Lemma 5.1.
Of course, this aspect is mitigated when the number of pulls increases. For example, Action 2 on the right figure
presents a low σminpOaq but the high number of pulls makes the estimation error lower.

F.3 Regret Experiments

The experimental results on the regret have been done in the following way. First of all, we consider a POMDP
instance with S “ 3 states, A “ 4 actions and O “ 4 observations generated as described in Section F.1. We run
each experiment 10 times using the total horizon of approximately T « 4 ˚ 105 timestamps. The methodology
employed for this set of experiments is similar to the one adopted in the work of Russo et al. (2024a).

In particular, the planning task is executed by discretizing the belief space. We can thus solve the Bellman
Equation by adapting the Extended Value Iteration algorithm (Jaksch et al., 2010) to the discretized state
space.

Inspired by similar works such as Azizzadenesheli et al. (2016) and Russo et al. (2024a), the theoretical bounds
are replaced by smaller values. This approach is commonly employed when performing experimental comparisons
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in these settings and it mostly translates into a regret with bigger multiplicative constants or a result holding
with smaller probability.

SEEU algorithm In the experiments, the classical Spectral Decomposition approach is modified to make the
comparison between the approaches more fair. Following the procedure highlighted in Russo et al. (2024a), we
have that:

• The matrices used by the Spectral Decomposition approach are not updated based on the realizations of
the observation received when choosing an action, but we directly provide the matrix with the probabilities
defining the real observation distribution associated with the chosen action and the underlying state. This
caveat helps the estimation of both the transition and the observation model since it removes the noise given
by the realizations of the observations.

• The computation of the optimistic policy for the SEEU algorithm is done by providing the real observation
model (together with the estimated transition model) to the Extended Value Iteration algorithm.

The parameters used for the SEEU algorithm are τ1 “ 8000 and τ2 “ 20000, which are used to determine the
length of the exploration and the exploitation phase respectively.

PSRL-POMDP In order to implement this algorithm, we opted for the particle filter approach, commonly
used in the Bayesian setting. The particle filter strategy does not offer guarantees in terms of consistency but
allows updating the model parameters in a tractable manner. We chose this approach since for the moment
no consistent estimators for the latent variable model are present in the Bayesian setting. By recalling the
parameters of the algorithm described in (Jafarnia Jahromi et al., 2022), we set:

• SCHEDptk, Tk´1q “ tk ` Tk´1 with tk representing the length of the k-th episode;

• Let us consider that ntpaq counts the number of times action a has been pulled up to time t. By following
the approaches proposed in their work, we set rmtps, aq “ ntpaq with rmtps, aq being an upper bound to the
expected number of times the pair ps, aq has been encountered up to time t.

• We use N “ 100 particles for each experiment, while updates of the particles are triggered when the effective
sample size (ESS) associated with their weights goes below 30.

OAS-UCRL Concerning the OAS-UCRL algorithm, we set a minimum action probability ι “ 0.025 for all
the actions. We chose this value since higher values would have incurred into a higher regret over time. Finally,
the initial length of the episode has been set to T0 “ 2500.
Differently from the procedure suggested in Russo et al. (2024a) which considers non-overlapping pairs of con-
secutive elements, we adapted the approach to consider overlapping ones. This modification preserves the
theoretical guarantees of the approach and merely translates to adding a multiplicative factor that accounts for
the dependency of overlapping samples.

Action-wise OAS-UCRL For our approach, which does not need many parameters to be set, we provided
an initial length of the episode of T0 “ 2500, analogously as the OAS-UCRL case.

F.4 Ablation Study on Minimum Action Probability of OAS-UCRL

In this set of experiments, we compare the performance of the OAS-UCRL algorithm when different values for
the minimum action probability ι are used. The simulations are executed on two different POMDP instances,
each one having S “ 3 states, A “ 3 actions, and O “ 3 observations.
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Figure 4: Regret Experiments on two Different POMDP Instances Comparing Action OAS-UCRL and OAS-
UCRL with Different Values of ι (10 runs, 95 %c.i.).

The results in terms of regret for each of the two POMDP instances are shown in Figure 4.
For each instance, we run the OAS-UCRL algorithm using as minimum action probability the values ι “ 0.01,
ι “ 0.03, and ι “ 0.05.

As highlighted in the figure, there exists a trade-off for the value of ι. In particular, when it has higher values, the
amount of exploration increases, which results in having better model estimates but may lead to higher regret
since suboptimal actions are chosen more frequently. This aspect can be observed on the right plot.

Contrarily, when ι has lower values, it may result in a lower regret since suboptimal actions are chosen less
frequently, but this aspect could also lead to imprecise model estimates, which could in turn increase the suffered
regret, as observed from the left plot in Figure 4.

In both plots, we observe the superiority of the Action OAS-UCRL algorithm, whose exploration is driven only
by the optimistic approach. In addition, the ability of Action OAS-UCRL to reuse samples across episodes allows
for better model estimates, which contributes to experiencing a lower regret.

F.5 Ablation Study on Sample Reuse Strategy of Action OAS-UCRL

The objective of this set of experiments is to show the effect of reusing all samples collected during the different
episodes against the case where only samples from the last episodes are used for model estimation (as done in
OAS-UCRL (Russo et al., 2024a)).

As shown in Lemma 5.1, the estimation error of each transition matrix scales with the number of times the
action has been pulled during the different episodes. Hence, using samples collected from all the episodes leads
to lower estimation error with respect to using only samples from the last episode.

Figure 5 presents the results in terms of regret of the standard AOAS-UCRL algorithm and a variant that only
uses samples collected from the last episode. Concerning the variant, since AOAS-UCRL may not select all
actions during each episode, we use uniform transition matrices for actions that are not chosen during the last
episode.

The experiments in Figure 5 are run on three different POMDP instances, each one having S “ 3 states, A “ 5
actions and O “ 3 observations. We observe that reusing all samples generally leads to better performances
overall.

In particular, depending on the specific POMDP instance, this advantage can be more or less evident. Indeed, the
two instances on the left show more evidently the benefit of reusing all samples, differently from the instance on
the right which shows similar performances. It can indeed be the case that even if the estimated model presents
higher error, the policies computed using the two strategies are similar and lead to comparable performances.
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Figure 5: Regret Experiments comparing the Regret Performance of the standard AOAS-UCRL Algorithm
Against the case with No Sample Reuse Across Episodes (10 runs, 95 %c.i.).

Another remark, more evident in the plot in the center, is that the confidence intervals for the strategy without
sample reuse are larger since the estimates may vary more across the different runs since they rely on less samples.


