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Real Environment Applications
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Motivation
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How to be robust?



How to be Robust?
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A Distributionally Robust Approach



Problem
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Recent Work
Distributionally robust contextual bandits:

Nian, Zhang, Zhou and Blanchet, ICML 2020

Model-based distributionally robust RL:

Zhou et al. AISTATS 2021

Yang et al. arXiv: 2105.03863.2021

Kishan and Kalathil, arXiv: 2112.01506, 2021

Kido, arXiv: 2205.04637, 2022
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What about model-free distributionally robust learning algorithms?



Main Question

Can we design a distributionally robust Q-Learning algorithm?
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