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Algorithm 1 partial RLCD with Sequential Change-Point Detection
Require: ¢ > 0 (CUSUM score threshold), M > 0 (window size)
1: Teyr(s,a, k) «— |klg—‘,R(s,a) —0,5(s,a) «0(¥se S, Yac A, YkeS)

2: s « sq (initial state)

3. while do
Select action a indicated by n(s)

Observe next state s’ and reward r
Touni(8,a,8 ))

r(s,a,s")

if S(s,a) > ¢ then
Teur(s, a,k) «—
S(s,a) <0
10: end if
11: Update T, according (1) (2)
12: Update R, according (3) (4)
13: N(s,a) < min(N(s,a) + 1, M)
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6: S (s, a)<—max(0 S (s, a)+lnT
7
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14: s — s

15: end while
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