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Abstract— Federated Reinforcement Learning (FRL) provides
a promising way to speedup training in reinforcement learning
using multiple edge devices that can operate in parallel. Recently,
it has been shown that even when these edge devices have access
to different dynamic models, an optimal convergence rate that
has a linear speedup proportional to the number of devices is
achievable. However, this result requires that the stepsize in the
algorithm be chosen in a manner dependent on the unknown
model parameters. Also, it applies only to a discounted setting,
which has been argued to fit episodic tasks better than continuing
control tasks. In this paper, we obtain finite-time bounds for
heterogeneous FRL with average rewards. We show that the
optimal convergence rate with a linear speedup is possible even
with a universal stepsize choice, independent of the underlying
dynamics. To achieve our result, we modify the existing one-
timescale FRL method to a novel two-timescale variant that
additionally incorporates iterate averaging.

I. INTRODUCTION

With the proliferation of edge devices such as scanners,
smartphones, medical devices, scientific instruments, and
autonomous vehicles, there has been a massive growth in the
amount of data that could conceivably be used for training
Machine Learning (ML) models. However, transmitting this
data from the edge devices to a single centralized location
can easily overwhelm the network bandwidth and also
raise privacy concerns. The paradigm of Federated Learning
(FL) has evolved to address these concerns by allowing
model training to be done primarily by the edge devices
themselves [1], [2]. Fundamentally, FL consists of three steps
that are repeated in a cyclic manner. First, the edge devices
locally train an ML model. Next, the server gathers these
models, possibly by sampling the devices, and then aggregates
them. Finally, the server transmits this global model to the
edge devices. The core challenge of FL is that the edge
devices and their contributions may be heterogeneous. The
most obvious form of this heterogeneity is that of data
heterogeneity, meaning that the edge devices operate in
distinct environments and collect data from distributions that
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are not identical to each other. Much of the literature in FL.
accordingly provides ways to combat such heterogeneity.

A branch of ML that has seen a surge of interest recently
is Reinforcement Learning (RL) [3], [4], [5], [6], [7], wherein
an agent is required to learn an optimal strategy (or a policy)
for a control system. This system’s dynamics is modeled as
a Markov Decision Process (MDP) so that its future state
(or its probability distribution) depends only on its current
state and an action performed by an agent. After each action,
the agent receives a scalar feedback, called the reward, that
quantifies the immediate gains under that action. The overall
goal in RL is to find a policy for the agent that optimizes
a suitable cumulative sum of these instantaneous rewards.
There are two main ways in which the above cumulative sum
(of rewards) has been defined in the literature. One way is to
look at a discounted sum of the instantaneous rewards (with
some discount factor v € [0,1)) over some time horizon.
However, it has been argued that such discounting is suitable
for episodic tasks but leads to high near-term performance
rather than to high long-term performance in continuing or
infinite-horizon control tasks [8], [9], [10]. The alternative is
the average-reward setting, which is our focus.

Some recent works have merged the FL and RL paradigms
and studied Federated Reinforcement Learning (FRL) [11],
[12], [13], [14]. One advantage of FRL is that a ‘divide
and conquer’ approach to generating the usually enormous
amount of data required to explore the different aspects of the
environment becomes conceivable. Moreover, the different
edge devices can now perform computations in parallel,
leading to a possible speedup in terms of the number of
participating devices. Initial works show that this intuition is
true, at least in the case when each node has access to the
same model for the system process, e.g., [15].

However, as stated above, heterogeneity is a key concern in
FL. In FRL, this may manifest as different edge devices work-
ing with (slightly) different dynamic models. For instance,
to design a controller for an autonomous car, we can try to
utilize data from several cars; however, every car operates
in a different environment with different configurations. It is
important to note that, due to the global aggregation step in
FL, the designed controller may end up not being optimal
for the dynamic model at any single edge device. Hence, one
typically works with an alternative goal in heterogenous FRL,
which is to find a ‘universal’ controller that performs well
across all the edge models. An intriguing question is whether
the speedup from the homogeneous case can be achieved in
the heterogeneous case as well.

Some recent works [16], [17] have studied this question.



Specifically, [17] considered policy evaluation with linear
function approximation using TD learning and proved that the
optimal convergence rate and a linear speedup persists even
with heterogeneity. However, their setup considers discounted
rewards, which as stated above, is less suitable for continuing
control tasks than average rewards. Moreover, for the optimal
rate, the algorithm in [17] is required to choose stepsizes in
a manner that depend on the unknown dynamic models at
the edge devices, which is practically infeasible.

In this paper, we consider heterogeneous FRL with an
average-reward criterion and show that the optimal rate with
a linear speedup is still possible by choosing stepsizes that
do not depend on the unknown dynamics at the edge devices.
A formal summary of our key contributions is as follows.
We propose a novel two-timescale variant of TD learning for
policy evaluation in heterogeneous settings with the average-
reward criterion and linear function approximation. In this
variant, we adapt iterate averaging from single-agent RL [18],
[19], [20] to a federated setup with heterogeneous MDPs. Our
main result shows that our algorithm achieves the optimal rate
with a linear speedup in sample complexity in terms of the
number of agents. Importantly, we show that this optimality
occurs for a universal stepsize choice that is independent of
the underlying dynamics.

The rest of the paper is organized as follows. We begin
with formulating the problem in Section II. Our proposed
algorithm and our main result (Theorem 3.1) are given in
Section III. We prove our main result in Section IV and
conclude with some open directions in Section VI.

II. SETUP AND PROBLEM FORMULATION

Our framework comprises N agents (also referred to as
clients or nodes), with the i-th agent having access to an
MDP M, := (S, A, R;,P;). Here, S and A are the state
and action spaces, respectively, and are assumed to be finite
and common among all the MDPs. Further, R; : S x A — R
and P; : S x A — A(S) are the local reward and probability
transition functions at agent ¢ € [N] and can potentially vary
from one agent to the other. The notation A(S) stands for
the set of distributions on S, and [N] := {1,...,N}. Our
problem is to design an FRL algorithm that leverages the
above setup to estimate the value function of a stationary
policy p: S — A(A). In particular, our algorithm’s output
should approximate p’s value function in the column space
of a given feature matrix ® € RIS/*9 for some 1 < d < |S]|.

Under the average-reward criterion, p’s value function with
respect to the MDP M, can be measured using two notions.
First, the average reward r!' € RISl is given by

T—1
o]
Tt (s) == hTHi}oI(l}f TELZ_% Ri(st,a)|so=s|, s€S,
ey

where the expectation is with respect to the distribution of the
state-action trajectory sg, ag, ..., ST—1,a7—1, in Which a; ~
w(-|s¢) and sgy1 ~ P;(|st, at). In contrast, the differential
value function V" is the fixed point of the differential Bellman

Algorithm 1: Our proposed AvgFedTD(0) algorithm

Input: Policy i, step-size sequence (3;), feature
vectors {¢(s) : s € S}, initial average reward
estimate 9 € R, and initial global model
parameter 0 € R9.

1 Initialize: 0y = 0y and 7§ = ro, Vi € [N].

for each iteration t =0,1,..., T —1:

Each agent i € [IV] in parallel
2 Observe (si,al, 8%), where st ~ d¥',
aj ~ pi(ls}), and 3 ~ Py(lsi, aj).

3 Compute local TD error
Otyr = [Rilsh ap) — rlo(sy)

+ o(sle " (51) — o (sD)]oe.
4 Update local average reward estimate
T =11+ grlRilst ap) — il

5 Send (0;,,,7},,) to central server.
Central server
6 Update global model parameter
Op1 =0 + 5 Diev) Ot41-
7 Update Polyak-Ruppert average
9t+1 == et + H%[Ht - 9,5]
8 Update average reward estimate

_1 i
T4l = 3 2ie[n) Ti1

9 Send (0¢41,741) to each agent i € [N].
10 end

operator T/" : RISl — RISI which is given by
TIV = RY — b 4 PLV. @

Above, R (s) = Y ,camlals)Ri(s,a) and Pl(s,s') =
Pl(s'|s) = > 4ea ilals)Pi(s'|s,a). Throughout this work,
we presume that the data (i.e, the states and actions) observed
at different agents are independent. Additionally, we make
the following standard assumption [10], [17]:
A1) Ergodicity: For any ¢ € [N], the Markov chain (S, P!)
induced by the policy p is irreducible and aperiodic.
This assumption guarantees that the Markov chain (S, P!)
has a unique and positive stationary distribution d!'; further,
this Markov chain is ergodic, and, for each s € S, we have
ri(s) = (d!') TR =: r}. Note that r} is independent of s.
In the above notations, our FRL algorithm’s goals can be re-
stated as follows. It should output a vector § € R and a scalar
r € R such that ®6 (resp. ) is simultaneously close to V}*
(resp. ) for each ¢. Moreover, our algorithm’s convergence
rate should be optimal and its iteration complexity—i.e., the
number of iterations needed to find such a # and r—should
decrease linearly with the number N of agents. Finally, the
stepsize choice to achieve this optimal rate should not depend
on unknown problem-dependent constants.

III. PROPOSED ALGORITHM AND MAIN RESULT

Our novel algorithm for policy evaluation in the heteroge-
neous FL setup under the average reward criterion is given
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in Algorithm 1. There are two phases in each iteration of
this algorithm. In the first phase, all agents work in parallel
to compute their local TD errors and their local estimates
of the average reward, i.e., the §i’s and the r?’s, which are
then shared with a central server. In the second phase, the
server aggregates these quantities to obtain global estimates
for the differential value function and the average reward,
which are then broadcast to all the agents. To compute the
local TD error §}, we assume that agent i has access to the
current state si ~ d!' of its local MDP M, and can take
action a! ~ u(s?), after which it gets to see the subsequent
local state §i ~ P!(:|si, al), and the local instantaneous
reward R;(s?,al). We assume that the tuple (si,at,3!) is
independent across iterations and also agents. Note that the
information about the local states, actions, and rewards is not
shared directly with the server, following FL principles.

We now discuss how our algorithm differs from [17,
Algorithm 1] and also the latter’s limitation. First, note that the
algorithm in [17] addresses the exponentially discounted case,
whereas ours focuses on the average-reward scenario. Hence,
to enable comparison, we first naively extend the algorithm
in [17] to the average-reward setting by incorporating ideas
from [10, Algorithm1], which is tailored for policy evaluation
in the single-agent and average-reward context. The resulting
algorithm closely mirrors our Algorithm 1, with the following
crucial modifications: (i) in Step 4, the 1/(t + 1) stepsize is
replaced by ¢, f3; and (ii) Step 7 is omitted.

Regarding limitation, it can be guessed from [10, Theo-
rem 1] and [17, Theorem 2] that the optimal convergence rates
for 6; and r; in this naive extension—which will have a linear
speedup in terms of sample complexity—is guaranteed only
when the stepsize 3; is of the form ¢; /(ce +t). Moreover, the
constants ¢y, ¢o, and ¢, need to be such that 2 < ¢; A < 2¢o
and cq > A+ VA2 —1, where A := mingega 0} 0 A9
and A = >,y Ai with A; := ®TDJ'(I —P}')® and
D! := diag(d!") for all i € [N]. Clearly, this stepsize choice
is impractical, as it necessitates the knowledge of A, which
depends on P!, an a priori unknown matrix.

Our approach differs from the aforementioned naive
algorithm in the following two crucial ways. The first is
that we have the additional Step 7, wherein we perform a
Polyak-Ruppert [19], [18] running averaging of the global
f-estimates, i.e., we compute §;, = 1 ZZ;IO 6} at each time
instance ¢. The second is in changing the updating approach of
0; and r,ﬁ from one-timescale to two-timescales. Put differently,
in the naive extension, both @; and r! are updated using
stepsizes that differ only by a constant factor. In contrast, in
our algorithm, we update these quantities using the stepsizes
By and 1/(t + 1), respectively, and we assume that their ratio
goes to co as t — 0o. As an example, this condition holds
for 8; = 1/(t +1)? when j3 is some constant in (0, 1).

Because of the above two modifications, we now show
that our algorithm does not have the impracticality issue
inherent in the above naive algorithm. That is, it achieves
the optimal convergence rate and a linear speedup in the
associated sample complexity without requiring the stepsize
B¢ to depend on unknown problem-dependent parameters.
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We need the following assumptions to formally state our
main result. Let || - || be the Euclidean norm.

A2) Heterogeneity bound: 3 ¢, > 0 and ¢, > 0 such that
|Ri(s,a) — R;(s,a)| < e and

[Pi(s']s,a) = Pj(s']s, a)| < & Pi(s']s,a)

Vi,j€[N],s#s €8, and a € A.
Bounded rewards: JR,,x > 0 such that |R;(s,a)| <
Ruax Vi € [N],Vs € S, and Va € A.
Conditions on the feature matrix: The matrix ¢
has full-column rank with ||®|| < 1. Additionally, the
column space of ® does not contain the vector of all
ones, i.e., 1 ¢ {®0: 0 € R4}
Assumption Az puts an upper bound on the heterogeneity
among the local environments. Separately, Assumption 44,
which is borrowed from [10], along with A; is required for
the positive definiteness of each A; [10, Lemma 2]. The
positive definiteness of A follows from that of the A;’s.

We also need a few notations. For all ¢ € [N], let
by == ® T DI'RY v := ®T DI, and 0F := A7 (b; — vir)).
Separately, let b := § > (nybis ¥ i= 3 Dieqn) Vis and
=% Y icv) i - Finally, let 6% := A~ (b — vr*).

We are now ready to state our main result on the finite-time
convergence of our AvgFedTD(0) algorithm.

Theorem 3.1: Assume conditions A;—Ay4. Let (6;,7;) be
the iterates generated by Algorithm 1 with 8; = ﬁ for
a € (0,1). Then, Vi € [N] and T > 0,

A3)

Aq)

C, Cy
Elrp —rf]? < H, ,
lre —rf|” < (T+1)2+N(T+1)+ (€ps €r)
and
- C3In(T) Cy
El|6r — 6% < H ),
|| T [ || — (T+ 1)2 N(T+ 1) + 9(61’76 )

where C;—C, are some non-negative constants, while
H,(ep,€,) and Hy(ep, €,) are special constants called hetero-
geneity gaps and are given by the expressions in Table I.

Remark 3.2: Our result shows that the expected squared
error in our estimates for 67 and r; is O () at time T,
modulo the constant heterogeneity gaps H, and Hy. These
gaps decay to 0 as ¢p,¢, — 0. In the single-agent setting,
our algorithm would have converged to 07 at the optimal
rate of O (%) In contrast, when N > 1, our algorithm
guarantees convergence only to a Hy-sized neighborhood
of 67 (or alternatively of any 67), but with the optimal rate
and a sample complexity speedup proportional to N. Thus,
collaborating in a heterogeneous setup leads to a speedup at
the cost of accuracy, mirroring the conclusion in [17].

Remark 3.3: The most significant part of our result is that
we obtain the O (55 rate without requiring our stepsize
B: to depend on unknown problem-specific constants. This
contrasts the results in [10] and [17] where, as discussed at
the beginning of this section, the optimal rate is guaranteed
only if 5; = ¢1/(co+t) and ¢; and cg satisfy some constraints
depending on the unknown A, Aq,..., Ay matrices. Thus,
our results hold for practically realizable stepsizes, while the
ones in [10] and [17] do not.



TABLE I: Table of constants.

[ Constants | Values |
E

Calep) ()" —1=2iSlep + O(e2)

Calep) epV/ IS+ Calep) (1++/1S))
Cy(ep, €r) v/ IS|[2er + 3Ca(€ep) Rmax)
Hy(ep,€r) 2|8 [€2 + R2C3(ep)]

262 (Ai) 1A N12107 1% [Chlep) | Chlepser)
Ho(epser) | I (= n(d))Ca (e 2 [ TAdDZ T Toi—vs r*\\?]
where H(A ) = O'max(Ai)/Umm(Az)

Remark 3.4: While multi-timescale approaches have been
used and analyzed previously [21], [22], [23], [24], [25],
their motivation broadly was either to simplify the analysis
by decoupling the behavior of two or more iterates, e.g.,
[26], or to remove the correlation between the quantities
estimated using the same set of random observations, e.g.,
[27]. However, the algorithms in [26] and [27] run well even
in the one-timescale setting, showing that the use of two-
timescales was not strictly required. In contrast, our work
shows that the two-timescale approach leads to a practically-
realizable stepsize for optimal speedup, while the single-
timescale-based one does not.

IV. PROOF SKETCH OF MAIN RESULT

Due to space constraints, we provide only a sketch of the
arguments that we use for proving Theorem 3.1.

We begin by rewriting our update rules in Algorithm 1 in
a form that enables our analysis. For each i € [N], let

Wi = Ra(si,af) — (@) TRY 3)
ME)y = [Rilsi. a})o(si) — bi] = [0(s}) — vilrs
~10(sD@T () — 0T () — Al @)

where A;, b;, and v; are as in Section III, while d! and R
are as in Section II. Further, V¢ > 0, let

At = Gt — 0*, and At = ét — 0* (5)

Pt =T — T*7
Then, we get the following alternative update rules:
1

Pyl = (1 — m) - 1Wf+1 (6)
Appr = (I = BA)Ay — Bropy + BiMiya (7
A1 =0+ H%[At — Ay, ®)
where
N | X ‘
Wit = — Z t+1 and Mg = N ZMt(j_)l

Clearly, both (W;41) and (M) are Martingale-difference
sequences w.r.t. the filtration (F;), where F is the o-field
o(0o,70,sk,at, 8 i€ [N,,0<k<t-—1).

Next, we provide an explanation for the non-decaying
constants H,.(¢,, ¢,) and Hy(e,, €,) in Theorem 3.1, which
we refer to as the heterogeneity gaps. Applying stochastic
approximation theory [28, Chapter 2] to (6), the only potential
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point that r; can converge to is r*. Similarly, from (7) and
(8), the only point where A; and, hence, A; can converge
to is 0*. In contrast, the standard single-agent TD(0) [10], if
run by any agent ¢ without communication, would generate
a sequence (r,6;) that would converge to (r},6;). This
difference is due to the heterogeneity in our FL setup and is
the reason behind H, (e,, €,) and Hy(ep, €,) in Theorem 3.1.
Our first lemma shows that Hy (resp. H,.) bounds the gap
between 6* (resp. r*) and 0} (resp. r}).
Lemma 4.1: For each i € [N],

Ir* —ri| < \/Hr(€p €r)
||6‘* - 0:“ < \/ H9(6P76T)>

where H,(¢p,¢,) and Hy(ep, €,) are as defined in Table L

Remark 4.2: The constants H,.(¢p, €,.) = Hy(ep,€,) = 0
when the heterogeneity parameters ¢, and ¢, decay to 0. This
can be checked from Table 1.

The proof mirrors, mutatis mutandis, the one used to
derive [17, Theorem 1], which provides a similar result
for the discounted case. Note that the TD(0) algorithm in
the discounted case does not involve (r;) updates; hence,
Theorem 1 in ibid does not have the H, heterogenity gap.

The next two lemmas quantify the convergence rates of r;
and 6, to r* and 6%, respectively.

Lemma 4.3: For T > 1, Ep2 < ﬁ—O( —).

Remark 4.4: Note that Ep2. does not depend on pg. This
is not surprising since, from (6), we have p; = W7 which
clearly does not depend on py.

The proof follows by showing that for any ¢ > 0,

t
]El’?ﬂ:(t_'_l) Ep; + 2ZE 1) %

which using Assumption Ajz yields

t o\’ AR?
E 2 < E 2 max
P = (t+1> Pt N(t+1)2
A simple inductive argument now gives the desired result.

Lemma 4.5: For t > 1, we have E||A]|> = O (%)

The proof of this result mirrors the one used to derive
[29, Theorem 3.1], which looks at similar bounds for the
discounted case in the single-agent settting.

Next, we bound E[|Az||* which concerns the error in the

iterate average 0.
Lemma 4.6: There exists constants K, Cy; > 0 such that

BKE||Ao|* | 6[S|K>
t2 + t2
24|S| K2R 30 <2
_"_ | ‘ max + M

Nt Nt2
k=0

E[A* < Ep

[1+E|Axl® +Ep] (9

for any ¢ > 1.
To derive the above result, we make use of multiple steps.
First, we use [18, Lemma 2] to show that if (A;) follows



the linear stochastic approximation rule (7), then its Polyak-
Ruppert average (A;) satisfies

~ albAg 1 t—2 t 2
Ay = fﬂ - Sl o+ ¢ Zak Mpi11, (10)
0 k=0

where
0—1i—1

ap =6y [T -84

i=k j=k

Additionally, using Lemma 2 in ibid, we get that there exists
K >0 such that maxo<i<; |lak] < K.

Next, by taking norms, squaring, and taking expectation
on both sides of (10), we show that

B Aol? =

EIA? < =,

“topy

_9 2

Z I

To bound the last term, we do the following sequence of
steps. First, we use E[Mj,+1|Fk,] = 0 to show that

+ —1E (11)

E[(akl 1Mk1+1)Tak2 Mpy 1] =0
for k1 # ko. Next, we note that
E(M11]* < Cu[1 +E[| A + Ep7]

for a suitable constant C'p; > 0. We then use these two
relations to bound the last term in (11), which finally leads
to the last term on the RHS in (9). Finally, we bound the
second term on the RHS of (11) to get the third term on the
RHS of (9). The core idea is to leverage Lemma 4.3 and an
induction on k; — k1 to get

2
'max

E L] < —max
| [pklpk2]|— Nkoy

for 1 < ki < k.

Proof of Theorem 3.1. It follows by combining the inequalities
obtained in Lemmas 4.1, 4.3, 4.5, and 4.6. O

Remark 4.7: Although an optimal convergence rate of
O(%) was obtained for Ep% and E||Ar||? in the single-agent
average-reward setting even in [10], those results rely on
stepsizes that depend on unknown model parameters. On the
other hand, as shown in [29] which concerns the single-agent
discounted case, it is possible to get rid of this restriction and
obtain a convergence rate of O( =) using a universal stepsize
1/(t+1)P. However, this only works for < 1 giving a sub-
optimal convergence rate. We overcome this sub-optimality
by additionally using Polyak-Ruppert averaging. Specifically,
we show that the mean squared error of the averaged iterates
in our setup, i.e., E[[Ar|/?, decays at the rate of O(+).
Note that the additional terms of O( T +1)2) in Theorem 3.1
decay fast enough to not have 51gn1ﬁcant impact.
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V. EXPERIMENTS

In this section, we present some illustrative numerical
results. Each experiment below is specified by the number N
of agents and the heterogeneity bounds ¢, and ¢,. The state
and action spaces are common among the agents with |S| =
|A| = 100. Further, the feature matrix & € R109%20 je d =
20. The local reward and transition functions at all agents are
chosen randomly while following the heterogeneity bounds
(see Assumption Az). The number of agents considered are
N = 2,5,10, and 20, while the heterogeneity bounds are
either ¢, = ¢, = 0.1 or ¢, = ¢, = 0.7.

We compare two policy evaluation algorithms: our proposed
method (Algorithm 1), and the single-timescale algorithm
described in Section III, which is obtained by naively
combining the ideas from [17] and [10]. We shall refer
to the latter as NaiveFedTD(0). For Algorithm 1, we use
stepsize 1/(t+1) for updating r; and stepsize 1/(t+1)? with
B € (0, 1) for updating ;. For NaiveFedTD(0), as suggested
in [10], we set SB; := ¢1/(ca +t) with 2 < Aey < 2¢5 and
Ca > A+ /1/A2 — 1, where A := mingcpa 6" Af. Recall
from Section III that, in NaiveFedTD(0), the rf@ estimates are
updated using the stepsize c,[;, while 6, is updated using
B:. We emphasize again that this ¢1, ¢o, and ¢, choices are
impractical since A depends on the different P!*’s which are
a priori unknown. However, if this knowledge is assumed,
then the speedup, in terms of sample complexity, that this
algorithm achieves is linear and the convergence rate optimal.
In that sense, it serves as a benchmark for our algorithm.

Our first set of experiments consists of comparing the mean
squared error as a function of the number of iterations for
the two aforementioned algorithms. Fig. 1 gives the plots for
various choices of N, €., and ¢,. As can be seen, the two
algorithms achieve similar decay rate and a speedup that is
linear in the number of agents. In other words, the proposed
Algorithm 1 achieves similar performance as NaiveFedTD(0)
without relying on unknown problem parameters.

We note that the stepsize in Algorithm 1 depends on 3. In
the plots in Fig. 1, this parameter was not optimized. Instead,
the parameter was chosen through a trial and error method
to mirror the performance of NaiveFedTD(0). Indeed, how
do we optimally choose S is an open question. Fig. 2 show
the evolution of mean squared error for two heterogeneous
setups when this parameter varies. It is evident that 5 should
be chosen to be a small value. However, this conjecture is
yet to be examined analytically.

VI. CONCLUSIONS

We considered the FRL problem when the models at
various nodes are different. It has been shown recently
that even in this heterogeneous case, a linear speedup in
sample complexity is achievable. However, such results are
known to hold only when discounted reward functions are
used, and stepsizes are chosen carefully in a manner that
depends on the unknown system parameters. In this work,
we considered the average reward case with linear function
approximation. By proposing and analyzing a novel two-
timescale variant of federated TD(0) learning, along with a
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Fig. 1: Comparison of the performance of our proposed Algorithm 1 with that of NaiveFedTD(0) obtained by a naive
combination of the methods in [17] and [10] as described in Section III. The y-axis shows the mean squared error, obtained
by averaging over ten runs, while the z-axis shows the iteration number. For our proposed Algorithm 1, the mean squared
error at iteration ¢ refers to ||6; — 07 ||?, and for NaiveFedTD(0) , it refers to ||, — 0 ||>. The plots on the left depict the
error decay of Algorithm 1, while the ones on the right depict the error decay of NaiveFedTD(0) . The plots on the top
consider the choice €, = €, = 0.1 while the plots on the bottom consider the choice €, = €, = 0.7. The last 1000 iterations
are magnified in the right of each plot. In both cases, the error decays faster with increasing N. Further, the performance of
the two algorithms is comparable even though the naive single timescale algorithm requires knowledge of a priori unknown
problem parameters. In this plot, Algorithm 1 has been run with an arbitrary choice of S = 0.3. Although the desired
convergence rate of O(ﬁ) is achieved, the choice of § is not optimized.

Polyak-Ruppert type averaging, we show that a linear speedup
in sample complexity continues to hold even with a universal
stepsize. For future work, we plan to extend these techniques
to federated SARSA and federated Q-learning and explore

tail-iterate averaging for potentially better convergence rates.

Another aspect to study is the communication efficiency under

iterate averaging.
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