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What’s the problem?

this is easy (mostly) this is impossible

Why?
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Montezuma’s revenge

• Getting key = reward
• Opening door = reward
• Getting killed by skull = nothing (is it good? bad?)
• Finishing the game only weakly correlates with 

rewarding events
• We know what to do because we understand what 

these sprites mean!
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Why exploration can be difficult?
• Temporally extended tasks like Montezuma’s revenge become 

increasingly difficult based on
• How extended the task is
• How little you know about the rules 

• Lets’ assume a complex task
• Consisting of multiple sub-task, each is a prerequisite for the next sub-task.
• Each should be solved in a sequence to get a high reward
• Epsilon greedy does not obviously help: 
• Suppose you mastered up to the kth sub-task.
• You have to exploit up to the kth task and then explore onwards.
• Now the chance to only explore in the sub-task (k+1) is 1 − 𝜀 !(#)𝜀!(%).
• For eps = 0.1, k = 5, this is ~ 6%. For eps = 0.5, this is ~ 3%. 
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Exploration and exploitation

• Two potential definitions of exploration problem:
• How can an agent discover high-reward strategies that require 

a temporally extended sequence of complex behaviors that, 
individually, are not rewarding? 

• How can an agent decide whether to attempt new behaviors
(to discover ones with higher reward) or continue to do the 
best thing it knows so far? 
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Optimal Exploration?
• Bayesian model of the environment. (POMDP with belief state)
• Optimize the expected reward under all uncertainties. 
• Requires knowledge of state dynamic distribution class, the prior, and 

maintaining the belief state.
• Here we seek simpler solutions which could be extended to more complex

scenarios. 
• Compare the regret in such models against the Bayes’ optimal approach.
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Bandits
• solving the POMDP yields the 

optimal exploration strategy
• but that’s overkill: belief state is 

huge!
• we can do very well with much 

simpler strategies
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Optimistic exploration
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Probability matching/posterior sampling

• This is called posterior 
sampling or Thompson 
sampling
• Harder to analyze theoretically
• Can work very well empirically
• See: Chapelle & Li, “An 

Empirical Evaluation of 
Thompson Sampling.”
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Information gain
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Information gain example
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General themes

• Most exploration strategies require some kind of 
uncertainty estimation (even if it’s naïve)
• Usually assumes some value to new information
• Assume unknown = good (optimism)
• Assume sample = truth
• Assume information gain = good
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Optimistic exploration in RL
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The trouble with counts
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Fitting generative models
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Exploring with pseudo-counts
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What kind of generative modeling to use? 
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Does it work?
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Counting with hashes
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Implicit density modeling with exemplar models
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Implicit density modeling with exemplar models



Lecture 18 - 22

Implicit density modeling with exemplar models
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Heuristic estimation of counts via errors
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Heuristic estimation of counts via errors
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Posterior sampling in deep RL
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Bootstrap
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Bootstrap
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Why does this work?


