Best worst-case gain over baseline
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3 Choose a policy that protects a baseline
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What does the guarantee mean?
Small-example result

R = 0.781; gain = 0.110
If the set covers the actual reward,

No improvement the policy is no worse than a chosen baseline.
can be certified

Why not make the set very large?

More possible rewards make improvement harder.

At R = 1, this ball can certify no gain.

1.0 1.5 2.0 R < 1 allows a gain, but does not guarantee one.
Size of the reward set (R)

Safety has the same probability guarantee as reward coverage. Curve: one exactly solved example.



