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Abstract: Traditional backward recursion methods face a fundamental challenge in solving Markov
Decision Processes (MDP), where there exists a contradiction between the need for knowledge of opti-
mal expected payoffs and the inability to acquire such knowledge during the decision-making process.
To address this challenge and strike a reasonable balance between exploration and exploitation in
the decision process, this paper proposes a novel model known as Temporal Error-based Adaptive
Exploration (TEAE). Leveraging reinforcement learning techniques, TEAE overcomes the limitations
of traditional MDP solving methods. TEAE exhibits dynamic adjustment of exploration probabilities
based on the agent’s performance, on the one hand. On the other hand, TEAE approximates the
optimal expected payoff function for subprocesses after specific states and times by integrating
deep convolutional neural networks to minimize the temporal difference error between the dual
networks. Furthermore, the paper extends TEAE to DON-PER and DDQN-PER methods, resulting
in DON-PER-TEAE and DDQN-PER-TEAE variants, which not only demonstrate the generality and
compatibility of the TEAE model with existing reinforcement learning techniques but also validate
the practicality and applicability of the proposed approach in a broader MDP reinforcement learning
context. To further validate the effectiveness of TEAE, the paper conducts a comprehensive evaluation
using multiple metrics, compares its performance with other MDP reinforcement learning methods,
and conducts case studies. Ultimately, simulation results and case analyses consistently indicate that
TEAE exhibits higher efficiency, highlighting its potential in driving advancements in the field.

Keywords: Markov decision process; reinforcement learning; exploration and exploitation; adaptive;
decision making

1. Introduction

In practice, there are various multi-stage decision problems involving uncertainty.
This uncertainty is often characterized by Markov processes, known as the Markov decision
processes (MDP) [1-4]. The backward recursive method, based on the optimality principle,
is a common approach for solving MDP [5-7]. However, this approach assumes that the
optimal expected payoff of subsequent sub-processes is known when making decisions
at any state and any point in the decision process. In reality, the optimal expected payoff
of subsequent sub-processes is not fully known during the decision process, creating a
contradiction between the traditional MDP decision method and the conditions present in
actual decision making. Nevertheless, despite lacking complete knowledge of the optimal
payoff of future sub-processes, decision makers can approximate their future payoffs by
learning from the process’s history. This enables them to make informed decisions in the
presence of uncertainty.
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Reinforcement Learning (RL) techniques such as Deep Q-Network (DQN) [8], Double
Deep Q-Network (DDQN) [9], and Soft Actor-Critic (SAC) [10] effectively solve MDP with
unknown or uncertain dynamics. These methods estimate expected payoffs iteratively
based on observed outcomes and update decision strategies accordingly [11-13]. They are
commonly referred to as RL method for MDP (RLMDP) [14,15]. Tasks with Markovian
properties, such as scheduling unmanned drones for emergency power supply transport
or formulating distribution strategies for warehouse locations in the supply chain, can
all be addressed using the RLMDP method [16,17]. RLMDP primarily relies on learning
from empirical knowledge, allowing decision makers to adapt their strategies over time to
maximize their payoffs [18-20]. However, it is crucial to acknowledge that incorporating
learning into decision making introduces additional complexities [21,22]. One complexity
is the trade-off between exploration and exploitation, where decision makers must balance
between exploring new possibilities and exploiting their current knowledge.

In recent years, researchers have proposed various methods to address the
exploration—exploitation trade-off in RLMDP approaches [23-26]. However, one limita-
tion of many of these methods is that they often require manual adjustment of parameters,
which can make them less effective and limit their ability to generalize well. Additionally,
while RLMDP offers resource efficiency advantages, it struggles to efficiently utilize all
empirical data [27-29]. To overcome this limitation, the Prioritized Experience Replay
(PER) sampling technique has been introduced and integrated with DQN and DDQN
methods, resulting in DQN-PER and DDQN-PER approaches [8,9,30]. By incorporating
the PER technique, DQN and DDQN methods selectively learn from empirical data,
significantly improving decision-making efficiency. Furthermore, in reference [31], the
computational methods for balancing exploration and exploitation in RL are investigated,
starting from bio-inspired neural networks. Literature [32] utilizes a substantial amount
of expert data to pre-train the transformer decoder, guiding the agent’s behavior in the
early learning stages. After reaching a certain learning threshold, an epsilon-greedy
strategy is employed to determine actions. However, these methods currently lack the
ability to dynamically update the exploration probability based on agent-environment
interactions, potentially leading to suboptimal or unstable solutions [33].

This paper proposes the Temporal difference Error-based Adaptive Exploration (TEAE)
model, which aims to balance exploration and exploitation in the decision-making process
and optimize the expected payoff of the subsequent sub-processes. TEAE is an adaptive
€(st)-greedy exploration model that utilizes the Temporal Difference (TD) Error between
dual networks to quantify exploration probabilities. It enables agents to dynamically adjust
exploration probability based on their knowledge, leveraging the magnitude of TD error for
informed decision making. In the initial learning stages, when the agent’s understanding of
the environment is uncertain and TD error is high, TEAE encourages frequent exploration.
As knowledge increases and TD error decreases, exploration opportunities are reduced.
Subsequently, the TEAE model combines with two existing methods, DQN-PEF and DDQN-
PER, resulting in two new approaches: DQN-PER-TEAE and DDQN-PER-TEAE. These
approaches facilitate the attainment of optimal solutions and improve performance in un-
certain Markov game environments. Finally, parameter sensitivity validation, performance
comparison experiments and the case study validate the effectiveness of the TEAE approach
compared to existing methods for solving MDP. The code for the method proposed in the
paper can be found at https:/ /github.com/zhipeng-yang/RLMDP-TEAE.git/, accessed
on 1 October 2023.

Compared to the state-of-the-art literature, this paper makes the following contributions:

¢ In the dual-network RL algorithm, we introduce an TEAE model to address the
trade-off between exploration and exploitation. This model dynamically adjusts the
exploration probability, effectively balancing the exploration of new possibilities and
the exploitation of existing knowledge. As a result, it can maximize the optimal
expected payoff of the posterior subprocess.
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We have developed two RL algorithms, namely DON-PER-TEAE and DDQN-PER-
TEAE, which are built upon the TEAE model we proposed. These algorithms in-
corporate the adaptive exploration mechanism of the TEAE model, enabling the
agent to dynamically adjust its exploration strategy based on its current knowledge.
This capability allows the agent to effectively explore unfamiliar or complex states,
thereby enhancing the efficiency and effectiveness of learning in solving MDP.

We evaluate the performance of our proposed model and algorithm using various
evaluation criteria and cases. Through comparisons with state-of-the-art methods, we
observe that our TEAE method outperforms existing approaches in terms of efficiency
for solving MDP.

The rest of this study is arranged as follows. In the following section, we provid a

notation explanation and formalize the problem under study. Section 3 first describes the
overall framework flow of the TEAE model, then explains the key works in the TEAE model,
and finally introduces the DQN-PER-TEAE and DDQN-PER-TEAE algorithms. Section 4
introduces experimental evaluation metrics, experimental results, and case analysis. In the
last section, we summarize the main conclusions and indicate future research directions.

2. Notation and Problem Formalization

Table 1 describes all mathematical symbols used in this paper.

Table 1. Notation.

Symbol Description

S State space.

5t The state at time ¢.

A Action space.

|A] The size of the action space.

ap The actions executed at time ¢.

P Probability of state transfer.

R Reward function.

i Reward obtained at time .

0% Discount factor.

E Expectation function.

Q Action value function.

Qr Action value function under strategy 7.

QF Optimal action value function.

s The set of strategies.

Tt Optimal strategy.

s~ p(-) The state s follows a probability distribution p.

o Learning rate.

o( TD error at time ¢.

€ Parameters of the e-greedy algorithm.

T Parameters of the SoftMax algorithm.

w' Parameters of the target network in the DQN algorithm.
w Parameters of the current network in the DQN algorithm.
o’ Parameters of the target network in the DDON algorithm.
0 Parameters of the current network in the DDQN algorithm.
o Parameters of the TEAE model, inverse sensitivity coefficient.
B Parameters in the TEAE model, usually taken as ﬁ.

D Experience replay pool.

C The size of the experience replay pool.

N Number of iteration epochs.

n Number of iteration time steps in the epoch.

F Frequency of updating parameters of the target network.

MDP is an analytical framework used to study multi-stage decision-making problems

with Markov chain properties. It is also a mathematical framework used for simulating
decision problems in RL. MDP represents the interaction between an agent and its environ-
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ment in a continuous manner, where the agent takes actions that transition between states
and receives rewards based on its actions [34].

Definition 1. A finite-stage MDP can be represented as a six-tuple (T,S, A, P, R, ), in which

e T represents a finite time period, with t = {0,1,2,..., T}.

*  Sindicates the state space. Assuming that in each time period t, Sy = S, meaning that the
state space remains the same in each time period, we have S = {s1,5,...,5m}, where sy € S.
In this study, the state mainly uses mathematical symbols to record information such as the
location, instantaneous velocity, and enerqy value of the agent in the simulator in real time.

e Adenotes the action space. Assuming that in each time period t, Ay = A, meaning that
the action space remains consistent in each time period, we have A = {ay,ay,...,a;},
where a; € A. In this research, the action is mainly the agent moving up, down, left, right
or shooting.

*  Pis the state transfer probability function. At time t, when state s; takes action ay, it transitions

to state sy 1 at time t + 1. The probability of this state transition within the stage is denoted

as Ps, s, (at). It can generally be represented as: (t,st) ﬂ) (t4+1,8611).

Pspsriq (at)

*  Ris the reward (payoff) function. At time t, when state s; takes action a; and transitions to
state sy 1 at time t + 1, the immediate reward obtained in state s; is denoted as R(s;, a;), and
generally simplified as r+.

* v is the discount factor. It is a value between 0 and 1, where a higher value places more
emphasis on long-term rewards.

At each time step, the agent observes the current states, selects an action a; from the
set of available actions A, and performs the action in the environment. The environment
then transitions to a new state based on the state transition probabilities Ps,s,,, (a;).
The agent receives an immediate reward r; for this transition. The goal of the agent is
to learn a policy 7(a¢|s¢) that maps each state s; to an action 4;, in order to maximize
the expected cumulative discounted reward over time. Moreover, the state-action Q
function is defined as Equation (1).

Q" (st,ar) = E[re|s, ay]. 1)

An optimal policy can maximize the cumulative discounted reward. A policy 77* is
defined to be the optimal policy, if and only if its expected payoff is greater than or equal to
that of 7t for all the state-action pair (s, a).

Q™ (s,a) > Q7 (s,a). )

The Q™ (in the following, it will be abbreviated as Q*) function is the ultimate goal of
an MDD, as it represents the maximum expected reward achievable by executing a given
action in a given state and then following the optimal policy thereafter. The Q* function
is the same for all optimal policies, and it is typically denoted as Q*. More formally, for a
given state s; and action a;, the Q* function can be defined as follows:

!
Q7 (stoar) = B yopys,, (o [R(st ae) +ymax Q(sp1,a)], )

where R(s;, a;) is the immediate reward obtained after executing action 4; in state s; at time
t, s;+1 is the next state, a’ is any action that can be taken at s; 1, and v is a discount factor
that determines the weight given to future rewards. According to the principle of dynamic
programming [35], Equation (3) can be written as follows:

Q*(st,ar) = max{R(st,ar) + v Y Pys,py (a)Q (sp11,a) }. @)
aeA
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Since the transition probabilities of states (Ps, s, , (a:)) and the optimal payoffs of
posterior sub-processes (max, c 4 Q*(st+1,4’)) in Equations (3) and (4) are often unknown,
TD methods are commonly used to address prediction problems by leveraging empirical
data. When given some experience following a policy 7, the TD approach updates the
estimate Q(s¢, a;) for the nonterminal states s; occurring in that experience. At time
t+1, the TD approach immediately forms a target and makes a useful update using the
observed reward r;,1 and the estimate Q(st, a;). The simplest update rule for the TD
approach is as follows:

Q(st,ar) < Q(st,ar) + afrepr + ¥Q(Se41, ar41) — Q(st, ar)], ®)

where « is the learning rate.

It is important to note that the quantity in brackets in Equation (5) represents an error,
which quantifies the difference between the estimated value of Q(s¢, ;) and the better
estimate 7141 + YQ(s¢11, 444+1). This quantity is commonly referred to as the TD error, and
it arises in various forms throughout RL.

O(t) =11 +vQ(St41,at41) — Q(st,a1). (6)

Furthermore, since the Q value is an estimate, there is a risk of the agent falling into
local optima if it has not explored all state-action combinations in the past. Therefore, it is
essential to not only use experience-based methods but also explore new methods to find the
global optimal solution. The main challenge in RL is to strike a balance between exploitation
and exploration, i.e., to decide whether to choose actions based on the current knowledge
(exploitation) or to explore new actions that may lead to better outcomes (exploration).
This paper aims to address this problem by minimizing the difference between the Q*(s, a)
and the current Q(s¢, a).

3. TEAE Model

In this section, we first introduce RLMDDP method, which is a class of methods that
approximate the solution of MDP using RL algorithms. Then, we present the TEAE model
proposed in this study. Subsequently, we integrate the TEAE model into two existing
algorithms, resulting in the development of two new algorithms named DQN-PER-TEAE
and DDQN-PER-TEAE.

3.1. Reinforcement Learning Method for MDP

The conventional approach for solving MDP is the backward recursive method, which
assumes knowledge of the optimal expected payoff for all states and at all times during
the decision-making process. However, in practical decision-making scenarios, such in-
formation is often unknown. This limitation has led to the emergence of RLMDP as an
effective method for addressing MDP with unknown or uncertain dynamics. RLMDP
provides a framework that enables agents to learn and adapt their behavior without prior
knowledge of the underlying MDP dynamics. Instead of relying on known payoff values,
agents explore the state-action space, learn from observed rewards, and adjust their policies
accordingly. This trial-and-error learning approach allows agent to effectively solve MDP
with unknown or uncertain dynamics, where traditional methods based on the backward
recursive method may be impractical or infeasible [36-38].

The workflow diagram of the RLMDP is presented in Figure 1. The RLMDP involves
two networks: a current network with parameters w and a target network with parameters
w’. The current network is responsible for selecting actions and updating model parameters
based on the observed rewards. On the other hand, the target network is used to calculate
the target Q value, which guides the learning process. In order to reduce the correlation
between the target Q value and the current Q value, the parameters of the current network
are periodically copied to the target network. The critical aspect of the RLMDP lies in
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striking a balance between exploration and exploitation, and the proposed TEAE in this
paper is precisely designed to address this issue.

Start

Initialize experience replay
pool and network weights

I

Episodes >N ?

Randomly select §,,4d,
Current l Network
Cozomis @ peois o ol Update the target network
’ ! weights:
transfer to the S, W =w
i
l No Yes

Store (5,,4,,7,,5,,,)
in the experience replay pool

Update times > F ?

Update the current network
weights: @

| Toizet — ook

Select according to TEAE

he samping condition ?

Yes
Y

Compute the loss L(a))

i

Sampling minibatch of samples | Update the Q value of the
from the experience replay pool target network J

Figure 1. The workflow diagram of the RL methods for solving the MDP.

In more detail, RLMDP starts by randomly selecting an initial state s; = sy and an
initial action a; = a¢. The agent then executes this action to obtain an immediate reward
rt, and transitions to the next state s; 1. The data (s¢, ¢, ¢, 5141) is stored in an experience
replay pool D. Next, the agent selects the next action a;;1 based on the TEAE policy. If
the sampling condition is met, the RLMDP samples a batch of data from the experience
replay pool D, and then updates the Q value of the target network. The loss function L(w)
is then computed, representing the difference between the target Q value and the current Q
value. The current network parameters w are updated using gradient descent, as described
in Equations (7) and (8). Finally, at intervals of F epochs, the parameters of the current
network are periodically copied to the target network.

L(w) = E(s,4,6/)~U(D) {(Qtur (s',d', ") —Q(s, a,w))ﬂ. ?)

VWL((U) = ]E(s,a,r,s’)wu(D) [L’(w)}, (8)

where (s,a,7,s") ~ U(D) indicates that data (s, a,7,s’) is sampled from experience replay
pool D, and
L' (w) = (Qtar(s',d', ") — Q(s,8,w)) VuQ(s, a, w).

In the RLMDDP, the action selection process of the current network plays a crucial role
in determining the speed of parameter updates. This aspect directly impacts the efficiency
of solving MDP tasks. To address this issue, the proposed TEAE model is introduced.
TEAE is an adaptive action selection exploration model that dynamically updates the
agent’s exploration probability in real-time based on the TD error of both the current
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and target networks. This approach ensures that the agent continuously learns from the
environment by exploring new possibilities while also exploiting its existing knowledge.
Compared to existing literature, such as the work by [8], TEAE offers a more effective
method of learning from empirical data and avoiding getting stuck in local optima. The
TEAE model is further elaborated in the subsequent section, providing a detailed descrip-
tion of its functionality and benefits.

3.2. TD Error-Based Adaptive Exploration Algorithm

The two common algorithms similar to the proposed TEAE model are the e-greedy
and the softmax. The e-greedy algorithm suggests that the agent chooses actions randomly
with a fixed probability at each time step, instead of greedily selecting an optimal action
based on the Q function. When the random number ¢ generated by the algorithm is less
than the exploration probability € set in the e-greedy algorithm, the current optimal action
based on the Q function is selected with a probability of ﬁ, where |A| represents the
size of the action space. Otherwise, the current optimal action based on the Q function is
selected with a probability of 1. The mathematical expression is as follows:

Sl A if <,
pla |S)_{ T if &> e ©)

where a* is the current optimal action about the Q function, |A| is the size of the action
space, and 0 < ¢ < 1is a uniform random number.

In contrast to the e-greedy algorithm, the softmax algorithm uses the Boltzmann
distribution to rank the Q values of the actions and determine the probability of action
selection. The mathematical expression for softmax is as follows:

Q(se;)
e T

A
Le

p(ails) = (10)

wherei =1,2,3,...,|A|, p(aj|s) is the probability of selecting action a; at state s, Q(s, a;) is
the estimated Q value of the action 4; at state s, T is the temperature parameter, and |A| is
the size of the action space. The temperature parameter controls the degree of exploration.
When 7 is high, actions with lower Q values have a higher probability of being selected,
leading to more exploration. When 7 is low, actions with higher Q values have a higher
probability of being selected, leading to more exploitation.

In practical applications, the e-greedy and softmax methods require fixed parameters
to be used, such as € in e-greed and T in softmax, and these parameters usually need to
be set manually. However, these fixed parameters do not take into account the learning
process of the agent. This motivates the design of exploration algorithms that can adapt
their behavior according to some measure of the agent’s learning progress. Therefore, in
this paper, an adaptive €(s¢)-greedy exploration algorithm is designed based on TD error

. . . Qtar (s,a,w/) Q(saw)
in the dual networks, named TEAE. Firstly, we substitute x = e 7 and y=e ¢
into f(x,y) = \ﬁ - xyTy| and obtain:
—|Qyy (500"~ Qs,00)]
(T — (1)
Y) = 104 G ) Q5] !

1+e

where Qyar(s,a,w") is the Q value for the target network fitted state action pair (s, a) and
Q(s,a,w) is the Q value for the current network fitted state action pair (s,a). w’ and w
are the parameters of the target and current networks, respectively, and ¢ is a positive
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constant called the inverse sensitivity factor. As stated in the previous section, the TD error
is generally expressed as (t). Thus, Equation (11) can be abbreviated as:

—16(8)

1—e
go(t),0) = ——r- (12)
14+e 7

From Figure 2, it is evident that for a fixed value of ¢, the function g(d(t),0) is
monotonically non-decreasing with respect to §(t), and its value lies within the interval
[0,1). Thus, in the extreme scenario where the Q function converges and J(t) decreases
to 0, the exploration probability will also converge to 0, resulting in the agent choosing
actions solely based on greed. However, even in this case, the agent can still make good
decisions since the Q function has already converged.

1.0
— 9g(6(t), 0)

0.8

0.2

0.0

0 2 4 6 8 10
6(t)
Figure 2. The graph of the function on TD error.

The update process for the exploration probability in TEAE follows a simple rule:
as shown in Equation (13), it first provides the exploration probability e(s;_1) for the
state s;_1 at time step t — 1. Then, the estimated value of €(s;) can be calculated as
(1—p)-g(6(t),0) +B-€(si—1). Here, B € (0,1), typically set to ﬁ, which determines
the influence of TD error on the exploration probability, where |A| represents the size
of the action space.

€(st) =(1—p)-g(6(t),0)+B-e(si—1). (13)

The TEAE algorithm takes into account the agent’s cognition of the environment and
the current level of learning. Moreover, the pseudocode is shown in Algorithm 1. It is
designed to improve the exploration strategy of an agent in a RL setting. By incorporating
the TD error into the softmax algorithm, the exploration probability is adjusted dynamically
based on the agent’s current knowledge of the environment. The TD error serves as a
measure of the discrepancy between the Q values obtained from the current network and
the target network. It reflects the uncertainty or confidence of the agent’s predictions about
the expected rewards when transitioning between states and taking specific actions. By
monitoring the TD error, the agent can gauge the accuracy of its predictions and adjust its
exploration and exploitation strategies accordingly. A higher TD error indicates greater
uncertainty, prompting the agent to explore more to improve its understanding of the
environment, while a lower TD error signifies higher confidence, leading the agent to
exploit its current knowledge more extensively. This adaptive approach helps to strike a
balance between exploration and exploitation, enabling the agent to effectively navigate
and learn from the environment over time. The formula Equation (12) defines a function
of the TD error based on the expected behavior, which is used to adaptively adjust the
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exploration probability €(s;) for the current state s¢ of the agent. The updated exploration
probability is then used in action selection according to Equation (13).

Algorithm 1 TEAE

1: Initialize e(sp) = 1
2: Randomly selectsy € S,a9 € A
3: fort =0tondo

4: Obtain r¢, 511 after Execute a;

5: St < S¢41

6:  Update 6(t) according to the |Qr — Q|
7: Update €(s;41) according to the Equation (13)
8: ¢ = Random()

9: if § < e(syy1) then
10: Select a;11 = a* with probability ‘17‘
11: else
12: Select a; 11 = a* with probability 1
13: end if
14: end for

The TEAE algorithm starts with initializing the exploration probability €(sy) as one
for all states, which ensures that the agent can explore the entire action space. During the
learning process, the action exploration strategy is defined by Equation (14), where a* is
the current optimal action based on the Q function, |A| is the size of the action space, ¢ is a
uniform random number between 0 and 1, and €(s;) is obtained using Equation (13).

pla'ls) = { el )

Furthermore, the TEAE algorithm updates the TD error based on the difference
between the Q values obtained from the current network and the target network, then
updates the exploration probability e(s;11) using Equation (13). Finally, it generates a
uniform random number ¢ and compares it with €(s;;1) to decide whether to select the
current optimal action a* with probability 1 or with probability ﬁ, where |A] is the size
of the action space. Next, we will introduce two RL algorithms that are improved based
on TEAE.

3.3. Reinforcement Learning Algorithm Based on TEAE

In this section, we introduce two RL algorithms that incorporate the TEAE adaptive
exploration mechanism: DOQN-PER-TEAE algorithm and DDQN-PER-TEAE algorithm.

(1) DQN-PER-TEAE

The DON-PER-TEAE algorithm is an extension of the DQN-PER algorithm that in-
corporates the TEAE model for adaptive exploration. The DQN-PER algorithm uses the
PER sampling technique during training and employs a dual-network structure to fit the
state-action value function. The current network Q(s,a,w) is used to select the action
and update the network parameters, while another target network Qta (s, 2, ') is used to
calculate the target Q value.

The TD error in the DQN-PER-TEAE algorithm, which is defined as the difference
between the Q value of the target network in the current state and the current network, is
shown in Equation (15).

6(t) = Qtar(st,a1, ') — Q(s1, a1, w), (15)

where w’ and w are the network parameters of the target network and the current network,
respectively. Furthermore, in the DQN-PER-TEAE algorithm, the rule for updating the Q
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value of the target network is: if episode terminates at time step t 4- 1, then update according
to Equation (16), otherwise update according to Equation (17), where a’ represents the
action candidate set in state s;; 1. The formula for calculating the Q value of the current
network is shown in Equation (18).

Qtar(st,at, ') =11 (16)
Qar(st, a1, ') = re + ymax Quar (41,0, ') (17)
Q(st,ar,w) = 1t + 7YQ(5441, a441, w). (18)

Algorithm 2 presents the pseudocode of the DQN-PER-TEAE algorithm. The ini-
tialization phase from lines 1 to 4 includes setting the experience replay pool capacity C,
network parameters for the current and target networks, and exploration rate e(sg) = 1.
The algorithm proceeds with an iterative loop from line 5, where a random state and action
are selected, and the action is executed to obtain an immediate reward r;, transitioning to
the next state s;;1. The transition data (s, ay, r¢, 544+1) is stored in the experience replay pool
D. Lines 10 to 13 represent the core of the TEAE model, where the TD error §(t) is updated
using Equation (15), followed by the update of €(s;+1) using Equation (13). A uniform
random number ¢ is generated, and a new action is selected using Equation (14). Line 15
implements the PER sampling method to sample small batches of data from the experience
replay pool D. The target network Q value is calculated using Equations (16) and (17),
and the Adam optimization algorithm is used to optimize the network parameters w.
Finally, the target network parameters are updated to the current network parameters
every F epochs.

Algorithm 2 DOQN-PER-TEAE

1: Initialize experience pool D to capacity C
2: Initialize Q with random weight w

3. Initialize Qt,r with random weight w’ = w
4: Initialize e(sg) =1

5. forT =1to N do

6 Randomly select sy € S,a0 € A
7 fort =1tondo
8: Obtain r¢, s;41 after Execute a;
9: Store transition (s¢, ¢, ¢, S41) in D
10: Update 6(t) according to the Equation (15)
11: Update €(s;41) according to the Equation (13)
12: ¢ = Random()
13: Select a;.1 according to the Equation (14)
14: if The samping condition is satisfied then
15: Sample minibatch of transition (s;, a;,7j,8;11) from D (via PER [30])
16: Update Qiar(sj, aj, ') according to the Equations (16) and (17)
17: Update w <— Equation (8) (via Adam [39])
18: end if
19: end for
20: if T % F == 0 then
21: w — w
22: end if
23: end for

The DQN-PER-TEAE algorithm can dynamically adjust the exploration probability
based on the value estimates of state-action pairs by both the current and target networks
at each time step. This allows the agent to balance exploration and exploitation based on
its perception of the environment. By doing so, the algorithm can improve the overall
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robustness of the DON-PER algorithm and makes the collected empirical data more efficient
and useful.

(2) DDQN-PER-TEAE

The DDQN-PER-TEAE algorithm is an extension of the DDQN-PER algorithm that
incorporates the TEAE model for adaptive exploration. Similar to the DDQN-PER algo-
rithm, the DDQN-PER-TEAE algorithm uses the PER sampling technique during training
and employs a dual-network structure to fit the state-action value function. However, to
address the overestimation problem in the DQN-PER algorithm, the DDQN-PER algorithm
decouples the action selection of the target Q value and the calculation of the target Q value.

In the DDQN-PER-TEAE algorithm, 6 and 6’ represent the parameters of the current
network (Q(s, a,0)) and target network (Qar(s,4,6’)). The Q value of the target network
is calculated differently from the DQN-PER-TEAE algorithm. Specifically, in the DDQN-
PER-TEAE algorithm, the rule for updating the Q value of the target network is: if episode
terminates at time step f + 1, then update according to Equation (19), otherwise update
according to Equation (20). By decoupling the action selection and the calculation of the
target Q value, the DDQN-PER-TEAE algorithm can reduce the overestimation bias in the
DON-PER-TEAE algorithm. Additionally, the incorporation of the TEAE model allows
for the real-time adaptation of the exploration probability and selection of actions, further
improving the efficiency and effectiveness of the algorithm.

Qtar(st,a1,0") =14 (19)

Qtar(st,a1,0") = 1t + YQuar (s141,4,6), (20)

where a’ = argmax, Q(s¢, a}, 0) is the action that can obtain the maximum Q value in the
current network, and a} represents the action candidate set in state s;.

Obviously, as with the DQN-PER-TEAE algorithm, we defined the TD error of the
DDQN-PER-TEAE algorithm, as shown in Equation (21).

6(t) = Qtar(st,a1,0") — Q(st,at,0), (21)

where 0" and 6 are the network parameters of the target and current network, respec-
tively. And the formula for calculating the Q value of the current network is shown in
Equation (22).

Q(st,a,0) = re +vQ(s41, 141, 0). (22)

The pseudocode of the DDQN-PER-TEAE algorithm is similar to the DQN-PER-TEAE
algorithm, except for changes to the network parameters and update formulas. In DDQN-
PER-TEAE, the current and target network parameters are represented by 6 and ¢’, and the
update formulas in lines 10 and 16 are changed to Equations (21), (19) and (20), respectively.
Compared to the DDQN-PER algorithm, DDQN-PER-TEAE avoids over-estimation and
poor model robustness, and allows the agent to explore or exploit actions based on their
environmental knowledge. As a result, the algorithm improves the efficiency and utility of
empirical data.

4. Evaluation and Experiment

In this section, we will introduce the evaluation metrics used to assess the experiments,
present the obtained experimental results, and provide a detailed analysis of the findings.

4.1. Evaluation Metrics

The experiment employs three primary evaluation metrics, namely, confidence score,
standard score, and historical maximum score, to assess the performance of the proposed
model and algorithms in solving the MDP. Analyzing these three metrics provides a
comprehensive understanding of the ability and efficacy of the proposed approach.
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Confidence Score: the confidence score is a quantitative evaluation of the probability
of estimating the true distribution of the entire sampled data. It is used to assess the
“trustworthiness” of the proposed model and algorithms, and to judge their stability,
robustness, and generalization. In this experiment, we use a 95% confidence level to
calculate the upper limit A and lower limit B of the confidence interval. A confidence
coefficient of Z = 1.96 corresponds to a 95% confidence level. The upper limit A and lower
limit B are calculated using the following formula, where G is the average of the agent

scores, G is the standard deviation of the agent scores, and N is the number of epochs set
in this algorithm (which is 400 in this case).

(23)

B=G-Z—. (24)

Standard Score: The process of standardizing data, including specific game scores,
involves applying a linear transformation to the original data so that it is mapped
between the range of 0 and 1. The purpose of standardization is to reduce the magnitude
of the data and make it easier to observe and analyze the changing trends more clearly.
By standardizing the data, we can compare and assess the convergence of the proposed
model and algorithms more effectively. The process of standardizing the specific game
score is as follows:

_ Ga - Gr
GS - Gm o Gr, (25)
n
Ga=Y o, t=012---,n (26)
t=0
Gm = maX{GaO/ Ga1,Ga2, -+ GaN}- (27)

where G, is the game score achieved by the agent trained with the algorithm selected for
the experiment, which is the sum of the rewards r; obtained by the agent at each time
step after being discounted by the discount factor 7. G, is a random score obtained by
the agent, with specific values provided in the article by Google DeepMind [8]. G is the
historical maximum score achieved by the agent in previous epochs, where G,; represents
the score achieved by the agent in the first epoch.

Historical Maximum Score: the historical maximum score is a statistical measure that
represents the highest performance achieved by the agent throughout the training process.
It provides valuable information about the potential of the proposed model and algorithms
to excel in future experiments or real-world applications. The principle of the law of large
numbers suggests that once a model or algorithm reaches its historical maximum score,
it is likely to continue performing well in subsequent experiments [40]. By analyzing the
historical maximum score, we can gain insights into the strengths and weaknesses of the
proposed model and algorithms in terms of their overall performance.

4.2. Experimental Setup

The experiments were conducted on a server equipped with an Intel Xeon Platinum
8369HB CPU@3.30GHz Processor, 32 GB RAM, and Windows Server 2019 Operating
System. We evaluated the proposed model and algorithms using the PyTorch deep learning
architecture on the Atari 2600 RL benchmark. The Atari 2600 RL benchmark is part of the
Arcade Learning Environment (ALE) [41,42], which is a widely used platform for testing
and evaluating reinforcement learning methods. The ALE includes hundreds of Atari
2600 game environments, each of which is a MDP problem with unique challenges and
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complexities. These game environments vary in terms of the dimensionality of their state
and action spaces, providing a rigorous testing ground for comparing the performance of
different RL algorithms. For more information about the Atari 2600 games, please refer to
https:/ /www.gymlibrary.dev/environments/atari/, accessed on 22 October 2022.

4.3. Experimental Results and Analysis

In this section, we initialize the main parts of the DON-PER and DDQN-PER algo-
rithms with the parameters set by DQN from Google DeepMind [8]. The TEAE model’s
initial exploration probability is set to 1, and the Adam optimizer is used with a learning
rate of 1 x 10~ during the training process [39]. We also use specific hyperparameter
settings, as shown in Table 2.

Table 2. List of hyperparameters and their values.

Hyperparameter Value Description

Minibatch size 32 Number of training cases over which each stochastic
gradient descent (5GD) update is computed.

Replay memory size 1x 104  SGD updates are sampled from this number of most
recent empirical data.

Update frequency 2 The frequency at which the target network
parameters are updated.

Discount factor 0.99 Discount factor gamma used in the Q-learning.

Learning rate 1x107°  The learning rate used by Adam.

Initial exploration probability 1 Initial value of € in TEAE model.

Number of epochs 4 x 107 4 x 10% epochs per algorithm iteration.

Time steps 5x10% 5 x 103 time steps per epoch.

To investigate the impact of the inverse sensitivity coefficient o on the performance
of the TEAE model, we conducted experiments on the Kungfu Master game using the
DOQN-PER-TEAE and DDQN-PER-TEAE algorithms. The goal was to observe the effect of
different o values on the algorithm’s convergence and assess the robustness of the TEAE
model proposed in this paper. Figure 3 presents the experimental results.

X104 DQN-PERTEAE 10° DDQN-PER-TEAE
1.4 1.4
1.2 12
1.0 1.0
208 v 0.8

] S

0.6 0.6
0.4 0.4
0.2 0.2
0.0 0.0

0 1 2 3 4 0 1 2 3 4 5 6

Time step x10¢ Time step x10¢

(@) (b)
Figure 3. The influence of ¢ on the algorithm. Subfigure (a) and subfigure (b) respectively demon-
strate the scores of DQN-PER-TEAE and DDQN-PER-TEAE under different ¢ values in the Kungfu
Master game environment.

As shown in Figure 3a, the DQN-PER-TEAE algorithm achieves significantly faster
convergence when ¢ = 0.05 in comparison to other ¢ values. Therefore, for the upcoming
performance comparison experiments, we have selected an inverse sensitivity factor of
0.05 for the DQN-PER-TEAE algorithm. While o = 2 may outperform ¢ = 0.05 in terms
of scores achieved after roughly 25,000 time steps, o = 0.05 leads to a more stable and
faster optimization trend until convergence to relatively high scores is reached. Similarly, in
Figure 3b, the DDQN-PER-TEAE algorithm achieves significantly better results at o = 0.5
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when compared to other o values. Therefore, we have chosen an inverse sensitivity factor
of 0.5 for the DDQN-PER-TEAE algorithm in the upcoming performance comparison
experiments. Although ¢ = 2 and o = 10 could initially lead to better scores than o = 0.5,
after about 15,000 time steps, o = 0.5 allowed the algorithm to steadily improve until
convergence to higher game scores.

Remark 1. When keeping the parameters of the main algorithm constant, the values of o (specifi-
cally, 0.05, 0.5, 2, 10, 25) have minimal impact on the TEAE model’s performance in achieving high
scores in Atari 2600 games. Moreover, based on the analysis conducted, it is evident that regardless
of the chosen value of o in the TEAE model, the algorithm consistently achieves commendable scores
in the Kungfu Master game after a certain period of time. Therefore, it can be inferred that the TEAE
model exhibits weak reliance on parameter values and demonstrates robustness in its performance.

To further validate the effectiveness of the TEAE model, we conducted comparative ex-
periments on six Atari 2600 games, namely Alien, Asterix, Asteroids, Battle Zone, Chopper
Command, and Gopher. The goal was to compare the performance of two RL algorithms,
namely DON-PER-TEAE and DDQN-PER-TEAE, which incorporate the proposed adaptive
exploration mechanism (TEAE) with state-of-the-art algorithms. On the model-free side, we
selected DQN-PER [8,30], DDQN-PER [9,30], and SAC [10] as the benchmark algorithms.
Additionally, we included the performance of uniform randomized exploration (RAND)
for comparison. For each game and algorithm, a training process of 2 million iterations
was initiated, followed by testing. Subsequently, confidence scores, standard scores, and
historical maximum scores were calculated and analyzed.

Figure 4 presents the training scores recorded for the four algorithms across 400 epochs.
Each curve represents the scores at each time step within aepoch, with the solid line indi-
cating the average score over the 400 epochs and the shaded area representing the 95% confi-
dence interval obtained from 400 independent operational epochs.
The results demonstrate the exceptional performance of the TEAE-based algorithms in the
selected Atari 2600 games. These algorithms outperformed the annealing-based e-greedy
algorithm in four games and achieved comparable performance in the remaining two
games, Asteroids and Battle Zone (Figure 4c,d). Moreover, both the DQN-PER-TEAE and
DDOQN-PER-TEAE algorithms exhibited significantly improved convergence speed. In the
Alien, Asterix, Asteroids, and Battle Zone games (Figure 4a—d), the score curves displayed
notable fluctuations. However, in the Chopper Command and Gopher games (Figure 4e,f),
the score curves were relatively stable, with the Chopper Command game converging to an
almost flat line. In the Gopher game, the score curve continued to rise. Despite these obser-
vations, the DQN-PER-TEAE and DDQN-PER-TEAE algorithms exhibited smoother score
curves and narrower confidence intervals compared to the DON-PER and DDQN-PER
algorithms. This suggests that TEAE exhibits remarkable robustness and has the ability to
enhance the robustness of benchmark algorithms.

Remark 2. Under consistent basic parameter settings for the four RL algorithms, the benchmark
algorithms based on the TEAE model exhibit small and smoothly fluctuating confidence intervals
across the six Atari 2600 games. This observation indicates that the TEAE possesses excellent
robustness and can enhance the robustness of the benchmark algorithms.
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Figure 4. Confidence scores curve. The scores obtained by the four algorithms during the agent’s
training are recorded over a total of 400 epochs. The figure displays the scores for each time step
within each epoch. The solid line represents the average score across the 400 epochs, while the shaded
area represents the 95% confidence interval based on the scores obtained from the 400 independently
epochs. The figure includes the scores for the following games: (a) Alien, (b) Asterix, (c) Asteroids,
(d) Battle Zone, (e) Chopper Command, and (f) Gopher.

Tables 3 and 4 present a comparison between the proposed TEAE-based RL approaches
and several non-TEAE-based RL methods. The results clearly demonstrate that TEAE-based
RL outperforms other non-TEAE-based RL approaches in the Atari 2600 RL benchmark.
In particular, we evaluate the performance based on the standard score. For the Alien,
Asterix, and Chopper Command games, the best performing benchmark method among
the non-TEAE-based RL approaches is SAC. However, the proposed DDQN-PER-TEAE
method consistently outperforms SAC. For example, DDQN-PER-TEAE achieves a 1.2% im-
provement over SAC in the Alien game and a 0.6% improvement in the Chopper Command
game. When considering the historical maximum score, SAC performs the best among
the non-TEAE-based RL benchmark methods. Nevertheless, the proposed DDQN-PER-
TEAE method consistently achieves superior performance compared to SAC. Specifically,
DDOQN-PER-TEAE surpasses SAC by 50 points in the Alien game, 90 points in the Chopper
Command game, and 100 points in the Asterix game. Furthermore, we can observe that
in the Alien game, DDQN-PER-TEAE achieves a score 610 points higher than DDQN-
PEF, while DON-PER-TEAE achieves a score 1180 points higher than DQN-PEF. In the
Asterix game, DDQN-PER-TEAE outperforms SAC by 100 points. These data demonstrate
the effectiveness of TEAE and its ability to enhance the performance of the benchmark
algorithms to some extent.
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Table 3. Comparison of TEAE and non-TEAE approaches regarding standard score.

Alien Asterix Asteroids Battle Zone Chopper Gopher
Commmand
DQN-PER-TEAE 0.919 0.818 0.958 0.839 0.895 0.761
DDQN-PER-TEAE 0976  0.955 0.971 0.649 0.897 0.833
DQN-PER 0.681 0.773 0.767 0.921 0.737 0.635
DDQN-PER 0.943  0.909 0.956 0.721 0.789 0.875
SAC 0.964 0.948 0.983 0.932 0.891 0.862
RAND 0.483  0.462 0.496 0.398 0.461 0.397

Table 4. Comparison of TEAE and non-TEAE approaches regarding historical maximum score.

Chopper

Alien Asterix Asteroids Battle Zone Gopher
Commmand
DQN-PER-TEAE 1930 900 2400 20,000 1700 1460
DDQN-PER-TEAE 2050 1100 2330 16,000 1900 1600
DQN-PER 750 850 1840 20,510 1400 1220
DDQN-PER 1440 1000 2300 18,000 1500 1920
SAC 2000 1000 2310 21,000 1810 2110
RAND 227.8 210 719.1 2360 811 257.6

Figure 5 displays the standard scores curves obtained by calculating the scores based
on Equation (25) and the experimental results after 400 training episodes on six Atari
2600 games for the four algorithms. The overall test results indicate that the algorithms
based on the TEAE model outperformed the other algorithms, with particularly no-
table improvements observed in the Alien, Asteroids, and Chopper Command games
(Figure 5a,c,e). Additionally, in the Asterix game (Figure 5b), we can observe that the
DDOQN-PER-TEAE algorithm achieves higher scores compared to the DDQN-PER algo-
rithm, and the DQN-PER-TEAE algorithm also outperforms the DON-PER algorithm.
These observations demonstrate that TEAE can effectively enhance the performance of
benchmark algorithms, leading to improved game scores. Furthermore, the performance
levels depicted in the figure illustrate the strong performance of the TEAE model and its
capacity to enhance the overall performance of benchmark algorithms.
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Figure 5. Standard scores curve. After 400 epochs of training the agent, the four algorithms were eval-
uated on a single epoch of testing. The game scores obtained were standardized using Equation (25).
The figure includes the scores for the following games: (a) Alien, (b) Asterix, (c) Asteroids, (d) Battle
Zone, (e) Chopper Command, and (f) Gopher.
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Figure 6 provides a visual representation of the performance comparison between
DDQN-PER-TEAE and DON-PER-TEAE in the Atari 2600 games. It can be observed that
DDOQN-PER-TEAE consistently outperforms the benchmark algorithms in these games,
and it exhibits the smallest performance gap compared to the human level. This obser-
vation suggests that the TEAE significantly improves the performance of the benchmark
algorithm, further highlighting its ability to enhance the overall performance. Moreover, it
is evident from Figure 6 that for each game, there is a significant difference between the
performance of each algorithm and the human level. This discrepancy can be attributed
to the challenge of accurately estimating the Q values in highly stochastic environments.
When the Q values are estimated inaccurately, the TD error value becomes unreliable,
leading to biased updates in the exploration probability. As a result, the performance of the
TEAE may be indirectly affected. While the current work does not provide a solution to
this problem, it is an area of consideration for future research and improvement.

Alien Emm DON-PER-TEAE
B DDON-PER-TEAE
. Emm DON-PER
Asterix mmm DDON-PER
° mmm SAC
3 Asteroids mmm RAND
_c; Human
g Battle Zone

Chopper Command

Gopher

00 05 10 15 20 25 30 35
Score x10¢
Figure 6. Historical maximum scores comparison chart. The chart compares the historical maximum
scores achieved by the four algorithms during the training process for six Atari 2600 games.

Remark 3. The benchmarking algorithm based on the TEAE consistently achieved higher scores in
the Atari 2600 games, demonstrating the strong overall performance of the TEAE. These results
indicate that the TEAE can effectively enhance the performance of the benchmarking algorithm,
leading to improved game-playing capabilities and higher scores.

4.4. Case Study

This section discusses the well-known Flexible Job Shop Scheduling Problem (FJSP)
and applies the methods proposed in this paper to address these issues. In addition,
we also conduct comparative experiments between the methods proposed in this paper
and a solution approach based on Priority Dispatching Rules (PDR). The experiments
demonstrate that the proposed method outperforms the traditional PDR, and exhibits high
computational efficiency.

(1) FJSP [43]

An FJSP instance with dimensions n x m comprises |J| jobs and |M| machines,
where | = 1,2,3,..,nand M = 1,2,3,..,m. Each job j; € | needs to undergo a series
of operations, such as 01,0, ...,0;,, in a fixed processing sequence to be completed.
The operations are denoted by 0;;, and each o;; can be processed on any machine
from the available machine set Ml-]-(Mij C M). The processing time is represented as Tijk-
Each machine can handle only one operation at a time. To solve the FJSP problem, it is
necessary to assign each operation 0;; to an idle machine and determine its start time s;;,
with the objective of minimizing the maximum production time Pnax = max;; Pjj, where
Pjj is the completion time of o;;.

(2) Methodology
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In this section, solving the FJSP is regarded as a sequential decision-making process. It
iteratively takes scheduling actions, assigning an operation to an available machine, until
all operations are processed. The workflow of the proposed method is depicted in Figure 7.
In each iteration, tasks are initially initialized and transformed into a graph structure.
Subsequently, the graph is inputted into a multi-layer deep convolutional neural network
(DON-PER-TEAE or DDQN-PER-TEAE) to extract features of operations and machines.
These features are then utilized to generate a probability distribution of actions, ultimately
yielding the optimal scheduling operation.

Current_Net

U m Machine

|

0,0,
/\ 1012 |3\

D. Output Decision
start—0 0,y —H End

B. Sprouting Graph

A. Initialize Task

C. DQN-PER-TEAE

Figure 7. The workflow diagram for solving the FJSP.

(3) Markov Decision Process

State: The state s; at time step t comprises all the operations and machines involved.
The initial state s( is randomly selected from a distribution of FJSP instances. It is impor-
tant to note that for each s;, a operating time sequence S(t) is maintained, calculated as
follows: if o;; is scheduled, its start time S;;(t) is the actual value of s;;. If the preceding
operation 0; of the same job is scheduled on machine iy, then Sij(t) = sj; + Tj1 x; otherwise,

Sij(t) = sii + T, where Tj; = Yome M;; JZ;“ is the estimated processing time of 0;;.

Action: In this case, a composite action method is employed to solve the FJSP, combin-
ing the selection of job operations and machine allocations into a single composite action.
Specifically, an action a; at time step # is defined as a feasible composite action (o;;, ) at
step t, where o;; is executable and m; € M;; is available.

State Transition Function: Starting from state s; and executing action 4;, the envi-
ronment transitions to a new state s;;1. For each task, a new state is entered upon the
completion of each operation, until all operations are completed.

Reward: The reward is defined as the difference in the longest operating time, i.e.,
7(st,at) = Pmax(S(t)) — Puax(S(t — 1)). When the discount factor v = 1, the cumulative
reward during one solving process is R = Y[ 7(st,4t) = Pmax(5(0)) — Pmax, where T is
the time when the last operation of all jobs is completed.

Policy: The policy 7t(a¢|s;) defines a probability distribution over the action set a;
for each state s;. In this case study, the algorithm proposed in this paper will be used to
optimize the policy 7t towards maximizing the expected cumulative reward.

(4) Results

We initiated our evaluation by testing the proposed DQN-PER-TEAE and DDQN-PER-
TEAE methods on three problems sourced from the XWdata dataset [44]. In parallel, we
compared these approaches with two baseline RL methods, namely DQN-PER and DDQN-
PER, alongside three well-known Priority Dispatching Rules (PDR) methods: FIFO (First
In First Out), SPT (Shortest Processing Time), and LPT (Longest Processing Time) [45], all
conducted within the same experimental environment. For each problem, we sampled test
instances from the same distribution as the training data and conducted ten solution runs
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to derive the optimal solutions. Table 5 provides an overview of the average solving time
for different solving methods. The proposed methods consistently outperformed all PDR
methods across the three problems. Among the PDR methods, FIFO demonstrated the highest
efficiency, with an average solving time of 154.38 s for the three problems. In contrast, the
most efficient RL method was DDQN-PER-TEAE, with an average solving time of 134.30 s,
resulting in a time savings of 20.08 s compared to the FIFO. Furthermore, it is noteworthy
that the proposed methods exhibited superior solving efficiency across all three problems
compared to the baseline RL methods. This underscores the enhanced solving efficiency
conferred by the proposed TEAE model.

To further assess the solving efficiency of the proposed methods on large-scale in-
stances, we conducted tests on two problems from the HUdata dataset [44]. The results
of the average solving time for different solving methods are presented in Table 6. It is
evident that the advantages of the proposed methods are consistently maintained even on
these large-scale instances. Among the RL solving methods, DDQN-PER-TEAE remains
the top-performing approach. Furthermore, the TEAE-based RL methods exhibit a clear
superiority over the baseline RL methods. These data affirm that the methods proposed in
this paper are effective and efficient, both for small-scale and large-scale instances.

Table 5. Results on the XWdata.

Problem  DQON-PER  DDON-PER  ,\ ppp  DDON-PER FIFO SPT  LPT

(n xm) -TEAE -TEAE

8 x8 111.52 105.16 120.13 110.27 119.63 129.16 130.12
10x10  147.16 137.28 154.29 145.18 15832 16124 173.54
15x10  173.19 160.47 183.36 178.26 185.18 198.25 208.72

Table 6. Results on the HUdata.

Problem  DQN-PER  DDQN-PER [, pr  DDQN-PER FIFO SPT  LPT

(n x m) -TEAE -TEAE
20x10 25873 247.36 279.26 260.59 257.16 26151 274.69
30x10 32119 312.47 335.25 321.47 33853 34756 36843

5. Conclusions

In this study, we propose a novel approach that balances exploration and exploita-
tion based on the agent’s learning process. Our aim is to approximate the optimal
expected payoff function for subsequent sub-processes within the MDP to solve complex
MDP problems more accurately. Leveraging the advantages of TD error feedback and
dual-network architecture, we develop the DON-PER-TEAE and DDQN-PER-TEAE
algorithms, which incorporate an adaptive €(s;) greedy exploration model called TEAE.
We extensively evaluate the effectiveness and robustness of the proposed model and
algorithms on multiple evaluation metrics and uncertain Markov game environments.
The experimental results demonstrate that the TEAE model achieves adaptive explo-
ration, leading to improved learning efficiency. The RL algorithms based on TEAE
exhibit outstanding performance and robustness, surpassing benchmark methods and
even surpassing existing MDP solving approaches.

This study provides a suite of approximate models and algorithms based on RL
decision making for addressing MDP problems. While the proposed approach has shown
effectiveness, there is still room for improvement and extension in future research. Firstly,
we plan to combine the TEAE model with other sampling techniques or RL algorithms
to further enhance algorithmic performance. Secondly, we are interested in extending or
adapting the proposed framework to tackle other social management, complex engineering
optimization problems and intelligent decision-making problems.
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