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Lemma (LSPE-G extrapolation error control): Fix any full-rank feature-map
¢ : Z — R% and take the set C C Z and the weighting function ¢ € A;(C) as in the
Kiefer-Wolfowitz theorem. Fix an arbitrary policy 7 and let @ and ¢, such that

q" = ®0 + €, and assume that immediate rewards belong to the interval [0, 1]. Let f be as
in Eq. (5). Then, forany 0 < § < 1, with probability 1 — 4,

la" - 26 _ < llexllos (1+\/_)+\/_< + \/log(2|c/5)>. (6)
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