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Abstract

We study infinite-horizon Constrained Markov
Decision Processes (CMDPs) with general pol-
icy parameterizations and multi-layer neural net-
work critics. Existing theoretical analyses for con-
strained reinforcement learning largely rely on tab-
ular policies or linear critics, which limits their
applicability to high-dimensional and continuous
control problems. We propose a primal–dual nat-
ural actor–critic algorithm that integrates neural
critic estimation with natural policy gradient up-
dates and leverages Neural Tangent Kernel (NTK)
theory to control function-approximation error un-
der Markovian sampling, without requiring access
to mixing-time oracles. We establish global conver-
gence and cumulative constraint violation rates of
Õ(T−1/4) up to approximation errors induced by
the policy and critic classes. Our results provide the
first such guarantees for CMDPs with general poli-
cies and multi-layer neural critics, substantially ex-
tending the theoretical foundations of actor–critic
methods beyond the linear-critic regime.

1 INTRODUCTION

Reinforcement Learning (RL) has achieved remarkable em-
pirical success in solving complex, high-dimensional con-
tinuous control problems, an advancement largely driven by
the representational power of deep neural networks. How-
ever, as RL is increasingly deployed in safety-critical ap-
plications such as transportation [Al-Abbasi et al., 2019],
healthcare [Tamboli et al., 2024], and robotics [Gonzalez
et al., 2023], it is imperative to ensure that these agents
adhere to strict operational constraints. This requirement
is naturally formulated as a Constrained Markov Decision
Process (CMDP), wherein the objective is to maximize a
primary reward signal while maintaining auxiliary cost sig-

nals below predefined thresholds. To solve continuous-space
CMDPs, primal-dual actor-critic algorithms have emerged
as a dominant paradigm. In these methods, the actor updates
a parameterized policy via gradient ascent, a critic evaluates
the policy’s performance to construct the gradient, and a
dual variable dynamically penalizes constraint violations.

Despite the widespread practical adoption of deep actor-
critic methods, the theoretical understanding of these algo-
rithms remains limited. Early theoretical frameworks estab-
lishing global convergence for actor-critic algorithms were
predominantly restricted to tabular settings or linear func-
tion approximations [Chen et al., 2022, Bai et al., 2023,
Xu et al., 2025]. While linear models provide mathematical
tractability, they fail to capture the complex, non-linear fea-
ture abstractions that characterize modern deep RL. More
recently, literature has begun to bridge this gap by analyzing
neural network parameterizations through the lens of Neural
Tangent Kernel (NTK) theory [Gaur et al., 2024, Ganesh
et al., 2025]. However, these theoretical advancements have
largely been confined to unconstrained Markov Decision
Processes or discounted reward formulations, leaving the
average reward constrained setting unexplored. Thus, we
ask the following question:

Can we design a primal-dual actor-critic algorithm
with general policy parameterizations and multi-layer
neural network critics that achieves provable global
convergence for average-reward CMDPs under Marko-
vian sampling, without requiring a mixing-time oracle?

1.1 CHALLENGES AND CONTRIBUTIONS

Addressing this problem requires overcoming three central
technical obstacles. First, handling Markovian sampling
dependence is typically achieved through data dropping
strategies that rely on a mixing time oracle to specify ap-
propriate discard intervals. Such assumptions are restrictive
and often impractical. Second, analyzing a multi-layer neu-
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Table 1: Comparison of relevant algorithms for infinite-horizon average-reward Reinforcement Learning in the model-free
setting. Our work is the first to provide average reward global convergence and constraint violation results for constrained
MDPs with general policy and multi-layer neural network critic parametrization. We provide a more detailed comparison to
prior work in Appendix A.

References
Global

Convergence Violation Reward
Setting

Infinite State
Action Space

Mixing Time
Unknown?

Critic
Parameterization

Policy
Parameterization

[Cayci et al., 2024] Õ(T−1/5) N/A Discounted ✗ ✓ Multi layer NN Multi layer NN
[Gaur et al., 2024] Õ(T−1/3) N/A Discounted ✓ ✓ Multi layer NN General

[Ganesh et al., 2025] Õ(T−1/2) N/A Discounted ✓ ✗ Multi layer NN General
[Mondal and Aggarwal, 2024b] Õ(T−1/2) Õ(T−1/2) Discounted ✓ ✓ N/A General

[Agarwal et al., 2022b,a] Õ(T−1/2) 0 Average ✗ ✗ Tabular Tabular
[Ghosh et al., 2023] Õ(T−1/2) Õ(T−1/2) Average ✓ ✗ Linear MDP Tabular

[Bai et al., 2024] Õ(T−1/5) Õ(T−1/5) Average ✓ ✗ N/A General
[Xu et al., 2025] Õ(T−1/2) Õ(T−1/2) Average ✓ ✓ Linear General

This work Õ(T−1/4) Õ(T−1/4) Average ✓ ✓ Multi layer NN General

ral critic in the Neural Tangent Kernel (NTK) regime de-
mands precise control of its approximation bias. If this bias
does not decay sufficiently fast, the resulting Natural Policy
Gradient (NPG) updates become inaccurate and unstable.
Third, the infinite-horizon average-reward setting presents a
fundamental difficulty: unlike discounted formulations, the
average-reward Bellman operator is not contractive. This
lack of contraction destabilizes critic evaluation. When com-
bined with the saddle-point structure of constrained Markov
decision processes (CMDPs), the coupled estimation errors
from the actor, critic, and dual variables can accumulate and
potentially lead to divergence.

To address these challenges, we introduce the Primal-Dual
Natural Actor-Critic with Neural Critic (PDNAC-NC) algo-
rithm and establish its global convergence guarantees. To
remove the dependence on a mixing-time oracle, we incor-
porate a Multi-Level Monte Carlo (MLMC) estimator that
samples trajectory lengths from a geometric distribution.
This construction corrects Markovian bias without discard-
ing data. To manage the nonlinear neural critic, we restrict its
parameters to remain within an NTK neighborhood around
initialization and prove that its approximation bias decays
proportionally to the mean-squared error, ensuring reliable
NPG estimation. Finally, to handle the non-contractive Bell-
man operator and the primal-dual structure, we develop a
refined coupled analysis that carefully tracks error propa-
gation across actor, critic, and dual updates. This approach
controls error amplification throughout the min-max dy-
namics and yields a convergence rate of Õ(T−1/4) in both
optimality gap and constraint violation. To our knowledge,
this is the first result establishing global convergence for
average-reward CMDPs with multi-layer neural critics and
general policy parameterizations, without assuming access
to a mixing-time oracle.

2 RELATED WORKS

Neural Actor-Critic and Markovian Sampling: Recent
theoretical advancements have begun to bridge the gap be-
tween deep reinforcement learning practice and theory by
analyzing actor-critic methods equipped with multi-layer
neural networks via Neural Tangent Kernel (NTK) theory
[Fu et al., 2020, Cayci et al., 2024, Tian et al., 2023, Gaur
et al., 2024, Ganesh et al., 2025]. While these contempo-
rary works achieve state-of-the-art sample complexities for
general policy parameterizations, their analyses are strictly
confined to standard, unconstrained MDPs with discounted
rewards. Furthermore, under Markovian sampling, these ap-
proaches rely on restrictive data-dropping techniques that
discard collected transitions based on a known mixing-time
oracle to mitigate statistical dependencies. However, this
results in only one out of every τmix samples used for pol-
icy updates. To bypass this, recent theoretical works have
adapted Multi-Level Monte Carlo (MLMC) estimation to
RL [Beznosikov et al., 2023, Xu et al., 2025], providing
unbiased gradient estimates that correct for Markovian bias
without sample thinning. However, these MLMC techniques
have previously been restricted to algorithms utilizing linear
function approximations for the critic. We are the first to
extend this technique to the neural critic setting, mitigating
the issues of data dropping.

Constrained Average-Reward MDPs: For safe reinforce-
ment learning, infinite-horizon average-reward Constrained
MDPs (CMDPs) present a difficult challenge due to cou-
pled primal-dual dynamics and the lack of Bellman operator
contractivity. Consequently, existing theoretical guarantees
for average-reward CMDPs have predominantly relied on
tabular settings, exact gradients, linear MDP, or linear critic
approximations [Paternain et al., 2019, Ding et al., 2020,
Chen et al., 2022, Bai et al., 2024, Xu et al., 2025, Ghosh
et al., 2023, Wei et al., 2022, Satheesh and Aggarwal, 2026],
failing to capture the complex, non-linear feature represen-
tations characteristic of deep RL. Our work distinguishes
itself by being the first to theoretically analyze a primal-dual
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natural actor-critic algorithm for average-reward CMDPs
utilizing multi-layer neural network critics. By uniquely
integrating MLMC within a nested-loop structure to simul-
taneously evaluate a neural critic and estimate the Natural
Policy Gradient (NPG), our approach eliminates the need for
a mixing-time oracle while achieving global convergence in
this setting.

3 FORMULATION

Consider an infinite-horizon average reward constrained
Markov Decision Process (CMDP) denoted as M =
(S,A, r, c, P, ρ) where S is the state space, A is the ac-
tion space of size A, r : S × A → [0, 1] represents the
reward function, c : S×A → [−1, 1] denotes the constraint
cost function, P : S × A → ∆(S) is the state transition
function where ∆(S) denotes the probability simplex over
S, and ρ ∈ ∆(S) indicates the initial distribution of states.

A stationary policy π : S → ∆(A) maps each state
to a distribution over actions. Under policy π, the agent
generates trajectories {(st, at)}∞t=0 where at ∼ π(·|st)
and st+1 ∼ P (·|st, at). The policy induces a state tran-
sition kernel Pπ : S → ∆(S) defined by Pπ(s, s′) =∑

a∈A π(a|s)P (s′|s, a) for all s, s′ ∈ S.

We assume the CMDP is ergodic throughout this work.

Assumption 3.1 (Ergodicity). The CMDPM is ergodic,
i.e., the Markov chain {st}t≥0 induced under every policy
π is irreducible and aperiodic.

Under ergodicity, for each policy π, there exists a unique
ρ-independent stationary distribution dπ ∈ ∆(S) satisfying
Pπdπ = dπ . We define the state-action occupancy measure
as νπ(s, a) ≜ dπ(s)π(a|s) for all (s, a) ∈ S ×A.

Definition 3.2 (Mixing Time). The mixing time of the
CMDPM with respect to a policy π is defined as

τπmix := min

{
t ≥ 1

∣∣∣∣∥(Pπ)t(s, ·)− dπ∥TV ≤
1

4
, ∀s
}
,

(1)
where ∥ · ∥TV denotes the total variation distance. The uni-
form mixing time is τmix := supπ τ

π
mix, which is finite

under ergodicity.

The average reward and average constraint cost of a policy
π are defined as

Jπ
g ≜ lim

T→∞

1

T
Eπ

[
T−1∑
t=0

g(st, at)

∣∣∣∣∣s0 ∼ ρ
]
, g ∈ {r, c},

(2)
where the expectation is over the distribution of π-induced
trajectories. Under ergodicity, Jπ

g is independent of ρ and
can be written as Jπ

g = E(s,a)∼νπ [g(s, a)]. Our objective is
to maximize the average reward while ensuring the average

cost exceeds a given threshold. Without loss of generality,
we formulate this as

max
π

Jπ
r subject to Jπ

c ≥ 0. (3)

When the state space S is large or continuous, we consider
a class of parametrized policies {πθ | θ ∈ Θ} indexed by a
d-dimensional parameter θ ∈ Rd where d≪ |S||A|. Using
the shorthand Jg(θ) = Jπθ

g for g ∈ {r, c}, the optimization
problem (3) becomes

max
θ∈Θ

Jr(θ) subject to Jc(θ) ≥ 0. (4)

We assume the optimization problem (4) satisfies the Slater
condition, which ensures the existence of an interior point
solution.

Assumption 3.3 (Slater Condition). There exists δs ∈ (0, 1)
and θ̄ ∈ Θ such that Jc(θ̄) ≥ δs.

The action-value function corresponding to policy πθ for
g ∈ {r, c} is defined for all (s, a) ∈ S ×A as

Qπθ
g (s, a) = Eπθ

[ ∞∑
t=0

(g(st, at)− Jg(θ))

∣∣∣∣∣s0 = s, a0 = a

]
.

(5)
The state-value function is V πθ

g (s) = Ea∼πθ(·|s)[Q
πθ
g (s, a)]

for all s ∈ S, and the advantage function is Aπθ
g (s, a) ≜

Qπθ
g (s, a) − V πθ

g (s). The Bellman equation for average
reward MDPs takes the form

Qπθ
g (s, a) = g(s, a)−Jg(θ)+Es′∼P (·|s,a)

[
V πθ
g (s′)

]
(6)

for all (s, a) ∈ S × A and g ∈ {r, c}. We solve (4) via a
primal-dual approach based on the saddle point optimization

max
θ∈Θ

min
λ≥0

L(θ, λ) ≜ Jr(θ) + λJc(θ), (7)

where L(·, ·) is the Lagrange function and λ ≥ 0 is the dual
variable. The policy gradient theorem Sutton et al. [1999]
provides the gradient of the average reward for g ∈ {r, c}:

∇θJg(θ) = E s∼dπθ

a∼πθ(·|s)

[
Aπθ

g (s, a)∇θ log πθ(a|s)
]
. (8)

Rather than updating along the vanilla gradient, we employ
the Natural Policy Gradient (NPG) direction

ω∗
g,θ ≜ F (θ)−1∇θJg(θ), (9)

where F (θ) ∈ Rd×d is the Fisher information matrix de-
fined as

F (θ) = E [∇θ log πθ(a|s)⊗∇θ log πθ(a|s)] , (10)
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with ⊗ denoting the outer product and the expectation taken
under the state-action occupancy measure. The NPG direc-
tion ω∗

g,θ can equivalently be expressed as the solution to
the strongly convex optimization problem

min
ω∈Rd

fg(θ, ω) :=
1

2
ω⊤F (θ)ω − ω⊤∇θJg(θ), (11)

whose gradient is ∇ωfg(θ, ω) = F (θ)ω −∇θJg(θ).

Since the gradients in (8) and (11) depend on the unknown
action-value function Qπθ

g , we introduce a neural network
critic to approximate it. Let ϕ : S × A → Rn be a fixed
feature map satisfying ∥ϕ(s, a)∥ ≤ 1 for all (s, a). For each
g ∈ {r, c}, we parameterize the Q-function using an L-layer
feedforward neural network defined by

x(l) =
1√
m
σ
(
Wlx

(l−1)
)
, l ∈ {1, 2, . . . , L}, (12)

where x(0) = ϕ(s, a) ∈ Rn is the input, W1 ∈ Rm×n and
Wl ∈ Rm×m for 2 ≤ l ≤ L are weight matrices, m is the
network width, and σ(·) is the activation function applied
element-wise. The approximate Q-function is then

Qg(ϕ(s, a); ζg) =
1√
m
b⊤g x

(L), (13)

where ζg = (Vec(W1); . . . ; Vec(WL)) ∈ Rm(n+(L−1)m)

collects all trainable weights with Vec(·) denoting vector-
ization by stacking columns, and bg ∈ Rm is a fixed random
vector. The network is initialized by drawing each entry of
W 0

l i.i.d. fromN (0, 1) and each entry of bg uniformly from
{−1,+1}. We denote ζg,0 = (Vec(W 0

1 ); . . . ; Vec(W
0
L)) as

the initial parameters.

Assumption 3.4 (Smooth Activation). The activation func-
tion σ(·) is L1-Lipschitz and L2-smooth, i.e., for all
y1, y2 ∈ R: |σ(y1) − σ(y2)| ≤ L1|y1 − y2| and |σ′(y1) −
σ′(y2)| ≤ L2|y1 − y2|.

Assumption 3.4 is satisfied by smooth approximations of
ReLU such as Sigmoid, ELU, and GeLU, which are com-
monly used in practice Clevert et al. [2015], Hendrycks
[2016]. This provides an O(m−1/2)-smooth property for
the neural Q-function. To enable Neural Tangent Kernel
(NTK) analysis, we constrain the critic parameters to a ball
around initialization:

SR := {ζ : ∥ζ − ζ0∥2 ≤ R} , (14)

and denote the Euclidean projection onto SR as ΠSR
. The

local linearization of the neural Q-network at initialization
defines the function class

FR,m :=
{
Q̂g(·; ζ) = Qg(·; ζg,0)

+ ⟨∇ζQg(·; ζg,0), ζ − ζg,0⟩
∣∣∣ζ ∈ SR}. (15)

4 ALGORITHM

We solve (4) via a primal-dual algorithm that updates the
policy parameter θ and dual variable λ iteratively. Starting
from an arbitrary initial point (θ0, λ0 = 0), the ideal updates
are

θk+1 = θk + αF (θk)
−1∇θL(θk, λk) (16)

λk+1 = P[0,2/δs] [λk − βJc(θk)] , (17)

where α and β are primal and dual learning rates respec-
tively, δs is the Slater parameter from Assumption 3.3, and
PΛ denotes projection onto Λ. Since ∇θL(θk, λk), F (θk),
and Jc(θk) are not exactly computable due to the unknown
transition kernel P and stationary distribution νπθk , we em-
ploy approximate updates

θk+1 = θk + αωk, λk+1 = P[0,2/δs]

[
λk − βηkc

]
, (18)

where ωk estimates the NPG direction
F (θk)

−1∇θL(θk, λk) and ηkc estimates Jc(θk). Our
algorithm, Primal-Dual Natural Actor-Critic with Neural
Critic (PDNAC-NC), is presented in Algorithm 1. It
employs a Multi-Level Monte Carlo (MLMC) estimation
procedure within a nested loop structure where the outer
loop of length K updates the primal-dual parameters, and
the inner loops of length H execute the neural critic and
NPG estimation subroutines.

4.1 NEURAL CRITIC ESTIMATION

At the k-th epoch, the critic estimation subroutine serves
two purposes: (i) obtain an estimate ηkg of the average re-
ward/cost Jg(θk) for g ∈ {r, c}, and (ii) obtain the neural
network parameters ζkg that approximate the Q-function
Q

πθk
g . For the average reward estimation, note that Jg(θk)

solves the optimization

min
η∈R
Rg(θk, η) =

1

2
E
ν
πθk
g

(η − g(s, a))2 (19)

where the expectation is taken over the state-action occu-
pancy measure. For the Q-function approximation, we mini-
mize the mean-squared projected Bellman error using the
linearized neural network class FR,m. Define the critic ob-
jective

Eg(θk, ζ)=
1

2
E
ν
πθk
g

(
Qg(ϕ(s, a); ζ)−Q

πθk
g (s, a)

)2
(20)

Thus, by the Bellman equation, the gradients are represented
as

∇ηRg(θk, η) = E
ν
πθk
g

[η − g(s, a)] (21)

∇ζEg(θk, ζ) = E
ν
πθk
g

[(
Qg(ϕ(s, a); ζ)− g(s, a)
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+ Jg(θk)− E
[
Q

πθk
g (s′, a′)

])
∇ζQ(ϕ(s, a); ζ)

]
, (22)

where the outer expectation for ∇ζE(θk, ζ) is taken over
(s, a) ∼ ν

πθk
g , while the inner expectation E[Qπθk

g (s′, a′)]
is taken over s′ ∼ P (·|s, a), and a′ ∼ πθk(·|s′). However,
we cannot compute the exact gradients as we do not know
the state-action occupancy measure. Thus, we perform the
following gradient descent steps:

ηkg,h+1 = ηkg,h − cγγξ∇̂ηR(θk, ηkg,h) (23)

Algorithm 1 Primal-Dual Natural Actor-Critic with Neural
Critic (PDNAC-NC)

Require: Initial parameters θ0, λ0 = 0; neural critic initial-
ization ζg,0 for g ∈ {r, c}; step sizes α, β, γξ, γω; outer
loops K; inner loops H; truncation Tmax; projection
radius R

1: Initialize: s0 ∼ ρ(·)
2: Critic Initialization: Draw each entry of W 0

l ∼
N (0, 1) for l = 1, . . . , L, and each entry of bg ∼
Unif{−1,+1}

3: for k = 0, . . . ,K − 1 do
4: ξkg,0 ← [0, ζ⊤g,0]

⊤, ωk
g,0 ← 0 for all g ∈ {r, c}

5: for h = 0, . . . ,H − 1 do
6: s0kh ← s0, draw P k

h ∼ Geom(1/2)

7: ℓkh ← (2P
k
h − 1)1(2P

k
h ≤ Tmax) + 1

8: for t = 0, . . . , ℓkh − 1 do
9: Take action atkh ∼ πθk(·|stkh)

10: Observe st+1
kh ∼ P (·|stkh, atkh)

11: Observe g(stkh, a
t
kh) for g ∈ {r, c}

12: end for
13: s0 ← sℓkh

kh

14: Compute vMLMC
g (θk, ξ

k
g,h) via (26) for g ∈ {r, c}

15: Update ξkg,h+1 ←
ΠSR

(
ξkg,h − γξvMLMC

g (θk, ξ
k
g,h)
)

16: end for
17: for h = 0, . . . ,H − 1 do
18: s0kh ← s0, draw Qk

h ∼ Geom(1/2)

19: ℓkh ← (2Q
k
h − 1)1(2Q

k
h ≤ Tmax) + 1

20: for t = 0, . . . , ℓkh − 1 do
21: Take action atkh ∼ πθk(·|stkh)
22: Observe st+1

kh ∼ P (·|stkh, atkh)
23: Observe g(stkh, a

t
kh) for g ∈ {r, c}

24: end for
25: s0 ← sℓkh

kh

26: Compute ug(θk, ωk
g,h, ξ

k
g ) via (32) for g ∈ {r, c}

27: Update ωk
g,h+1 ← ωk

g,h − γωug(θk, ωk
g,h, ξ

k
g )

28: end for
29: ξkg ← ξkg,H , ωk

g ← ωk
g,H for g ∈ {r, c}

30: ωk ← ωk
r + λkω

k
c

31: θk+1 ← θk + αωk

32: λk+1 ← P[0,2/δs]

[
λk − βηkc

]
33: end for

ζkg,h+1 = ΠSR

(
ζkg,h − γξ∇̂ζE(θk, ζkg,h)

)
(24)

where ΠSR
is the projection onto NTK ball, cγ is a scaling

parameter, γξ is the learning rate, and ∇̂ηR and ∇̂ζE are
estimates of the gradients. We can also represent this through

the combined critic parameter ξkg,h =
[
ηkg,h ζkg,h

⊤
]⊤

and
the combined gradient

vg(θ, ξ
k
g,h; z

j
kh) =

cγ∇̂ηR
(
θk, η

k
g,h; z

j
kh

)
∇̂ζE

(
θk, ζ

k
g,h; z

j
kh

)  (25)

where ∇̂ηR
(
θk, η

k
g,h; z

j
kh

)
and ∇̂ζE

(
θk, ζ

k
g,h; z

j
kh

)
are

single transition estimates of the corresponding gradients
evaluated on the single transition ztkh = (stkh, a

t
kh, s

t+1
kh )

collected at inner step t (consisting of the current state, the
action taken, and the resulting next state). To reduce bias
from Markovian sampling while maintaining computational
efficiency, we employ MLMC estimation. For each inner
iteration h, we draw P k

h ∼ Geom(1/2) and generate a tra-
jectory of length ℓkh = (2P

k
h − 1)1(2P

k
h ≤ Tmax) + 1. The

MLMC estimate is

vMLMC
g (θk, ξ

k
g,h)

= v0g,kh +

{
2P

k
h

(
v
Pk

h

g,kh − v
Pk

h−1
g,kh

)
if 2P

k
h ≤ Tmax

0, otherwise
(26)

where vjg,kh = 2−j
∑2j−1

t=0 vg(θk, ξ
k
g,h; z

t
kh) for j ∈

{0, P k
h − 1, P k

h }. The critic parameters are updated via pro-
jected gradient descent:

ξkg,h+1 = ΠSR

(
ξkg,h − γξvMLMC

g (θk, ξ
k
g,h)
)
, (27)

where γξ is the critic learning rate and ΠSR
projects only

the ζ portion onto the set SR. After H inner iterations, we
obtain ξkg = ξkg,H = [ηkg , (ζ

k
g )

⊤]⊤.

The MLMC estimator achieves the same bias as averaging
Tmax samples but requires only O(log Tmax) samples on
average. Moreover, since drawing from a geometric dis-
tribution does not require knowledge of the mixing time,
our algorithm eliminates the mixing time oracle assumption
used in prior works [Ganesh et al., 2025].

4.2 NATURAL POLICY GRADIENT ESTIMATION

Given the critic estimates ξkg = [ηkg , (ζ
k
g )

⊤]⊤ from the
previous subroutine, we now estimate the NPG direction
ω∗
g,θk

= F (θk)
−1∇θJg(θk). Recall from (11) that ω∗

g,θk

minimizes fg(θk, ω) = 1
2ω

⊤F (θk)ω − ω⊤∇θJg(θk).
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For a transition zjkh = (sjkh, a
j
kh, s

j+1
kh ), we define the

single-sample estimates

F̂ (θk; z
j
kh) = ∇θ log πθk(a

j
kh|s

j
kh)⊗∇θ log πθk(a

j
kh|s

j
kh),

(28)

∇̂θJg(θk, ξ
k
g ; z

j
kh) = Â

πθk
g (ξkg ; z

j
kh)∇θ log πθk(a

j
kh|s

j
kh),

(29)

where the advantage is estimated via the neural temporal
difference error

Â
πθk
g (ξkg ; z

j
kh) = g(sjkh, a

j
kh)− η

k
g +Qg(ϕ(s

j+1
kh , a′); ζkg )

−Qg(ϕ(s
j
kh, a

j
kh); ζ

k
g ), (30)

with a′ ∼ πθk(·|s
j+1
kh ). The single-sample NPG gradient

estimate is

∇ω f̂g(θk, ω
k
g,h, ξ

k
g ; z

j
kh)

= F̂ (θk; z
j
kh)ω

k
g,h − ∇̂θJg(θk, ξ

k
g ; z

j
kh). (31)

Similarly to the critic estimation, we apply MLMC to obtain
variance-reduced estimates. For each inner iteration h, we
draw Qk

h ∼ Geom(1/2) and generate a trajectory of length
ℓkh = (2Q

k
h − 1)1(2Q

k
h ≤ Tmax)+1. The MLMC estimate

is

ug(θk, ω
k
g,h, ξ

k
g )

= u0g,kh +

{
2Q

k
h

(
u
Qk

h

g,kh − u
Qk

h−1
g,kh

)
, if 2Q

k
h ≤ Tmax

0, otherwise
(32)

where ujg,kh = 2−j
∑2j−1

t=0 ∇ω f̂g(θk, ω
k
g,h, ξ

k
g ; z

t
kh) for j ∈

{0, Qk
h − 1, Qk

h}. The NPG parameters are updated as

ωk
g,h+1 = ωk

g,h − γωug(θk, ωk
g,h, ξ

k
g ), (33)

where γω is the NPG learning rate. After H inner iterations,
we obtain ωk

g = ωk
g,H for each g ∈ {r, c}.

4.3 KEY ALGORITHMIC AND TECHNICAL
NOVELTIES

Several aspects of Algorithm 1 merit further discussion.

MLMC for Mixing Time Independence. The MLMC
estimators (26) and (32) achieve the same bias as averaging
Tmax samples while requiring only O(log Tmax) samples
in expectation. Crucially, since the geometric distribution
Geom(1/2) does not depend on the mixing time, our al-
gorithm eliminates the need for a mixing time oracle, a
requirement in many prior works [Bai et al., 2024, Ganesh
et al., 2025]. This allows us to achieve convergence rates
without knowledge of the exact value of τmix, simply an
upper bound suffices.

Neural Tangent Kernel Regime. The projection ΠSR

onto the ball of radius R around the initialization ζg,0 en-
sures the critic parameters remain in the NTK regime. In this
regime, the neural network behaves approximately linearly
[Jacot et al., 2018], enabling us to leverage the linearized
function class FR,m for analysis. When the width m is suf-
ficiently large, the linearization error becomes negligible.

Runtime Efficiency. Unlike recent neural actor-critic al-
gorithms that rely on data dropping techniques to mitigate
statistical dependencies [Gaur et al., 2024, Ganesh et al.,
2025] by utilizing only one sample out of every τmix steps,
our MLMC-based approach eliminates the need to discard
data. By correcting for Markovian bias through multi-level
estimation rather than sample thinning, our algorithm uti-
lizes the entire collected trajectory.

5 ASSUMPTIONS

We now state the assumptions required for our analysis.

5.1 POLICY PARAMETERIZATION
ASSUMPTIONS

Assumption 5.1 (Bounded and Lipschitz Score). For all
θ, θ1, θ2 ∈ Θ and (s, a) ∈ S ×A:

∥∇θ log πθ(a|s)∥ ≤ G1 (34)
∥∇θ log πθ1(a|s)−∇θ log πθ2(a|s)∥≤G2∥θ1 − θ2∥ (35)

Assumption 5.1 requires that the score function
∇θ log πθ(a|s) is uniformly bounded and Lipschitz
continuous in θ. This is a standard assumption in policy
gradient analysis [Liu et al., 2020, Agarwal et al., 2021,
Papini et al., 2018, Fatkhullin et al., 2023, Mondal and
Aggarwal, 2024a]. It holds for many common policy
parameterizations, including Gaussian policies with linearly
parameterized means and bounded covariance, softmax
policies with bounded features, and certain neural network
policies with bounded weights.

Assumption 5.2 (Fisher Non-degeneracy). There exists
µ > 0 such that F (θ) ⪰ µId for all θ ∈ Θ, where Id
denotes the d-dimensional identity matrix.

Assumption 5.2 ensures that the Fisher information ma-
trix F (θ) has eigenvalues bounded away from zero. This
guarantees that the NPG direction ω∗ = F (θ)−1∇θJ(θ)
is well-defined and that the optimization problem (11) is
µ-strongly convex. This assumption is standard for deriving
global complexity bounds in policy gradient methods [Liu
et al., 2020, Zhang et al., 2021, Bai et al., 2023, Fatkhullin
et al., 2023, Mondal and Aggarwal, 2024a].
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Assumption 5.3 (Transferred Compatible Function Approx-
imation). Define for θ, ω ∈ Rd, λ ≥ 0, and ν ∈ ∆(S ×A):

Lν(ω, θ, λ) = Eν

[
(∇θ log πθ(a|s) · ω −Aπθ (s, a))

2
]
.

(36)
whereAπθ (s, a) = Aπθ

r (s, a)+λAπθ
c (s, a) is the combined

advantage function and the expectation is taken under the
distribution ν. Let ω∗

θ,λ ∈ argminω Lνπθ (ω, θ, λ). There
exists ϵbias ≥ 0 such that

Lνπθ∗ (ω∗
θ,λ, θ, λ) ≤ ϵbias (37)

for all θ ∈ Θ and λ ∈ [0, 2/δs], where πθ∗ is optimal for
the average reward CMDP (3) and νπθ∗ is the state-action
occupancy measure.

Assumption 5.3 bounds the transferred compatible function
approximation error, measuring how well the NPG direc-
tion computed under the current policy πθ approximates
the advantage function under the optimal policy πθ∗ , and is
a common assumption in policy gradient literature [Agar-
wal et al., 2021, Fatkhullin et al., 2023, Ganesh et al., 2025,
Ganesh and Aggarwal, 2025, Satheesh and Aggarwal, 2026].
The term ϵbias reflects the expressivity of the policy param-
eterization. When the policy class is expressive enough to
represent any policy, ϵbias = 0. One example for where this
holds is for tabular policies with softmax parameterization.
If the policy class is not expressive enough, then ϵbias > 0,
but recent work has shown that this factor is negligble when
using neural network parameterizations common in deep
RL [Wang et al., 2020].

5.2 NEURAL NETWORK ASSUMPTIONS

Assumption 5.4 (Neural Critic Approximation Error). The
worst-case critic approximation error

ϵapp = sup
θ∈Θ

max
g∈{r,c}

Eνπθ

[(
Qπθ

g (s, a)−ΠFR,m
Qπθ

g (s, a)
)2]

(38)
is finite, where ΠFR,m

denotes projection onto the linearized
function class (15) and the expectation is taken under the
state-action occupancy measure νπθ .

Assumption 5.4 ensures that the linearized neural network
class FR,m can approximate the true Q-function Qπθ

g with
bounded error. This is analogous to the realizability assump-
tion in linear function approximation but adapted to the
NTK regime.

6 THEORETICAL ANALYSIS

In this section, we provide the theoretical guarantees for
PDNAC-NC. Our analysis relies on the Neural Tangent
Kernel (NTK) regime, where the neural network is well-
approximated by its linearization around initialization. We

proceed in three steps: (1) analyzing the neural critic by
bounding its deviation from the linearized updates and es-
tablishing convergence, (2) bounding the error of the Natural
Policy Gradient (NPG) estimator, and (3) establishing the
global convergence of the primal-dual updates.

Throughout this section, let Fk = σ ({θj , λj}j≤k) denote
the σ-algebra generated by the primal-dual iterates up to
the start of epoch k. We write Eθk [·] := E [· | θk] for the
expectation conditioned on the policy parameter θk, taken
over the randomness of the inner-loop Markovian samples
and the MLMC draws within epoch k. Likewise, Ek[·] :=
E [· | Fk] denotes the expectation conditioned on the entire
history Fk.

6.1 NEURAL CRITIC ANALYSIS

We first analyze the behavior of the neural critic parame-
ters ξkg,h (Algorithm 1, Line 15). To facilitate the analysis,
we introduce a reference sequence of linearized updates
{ξ̃kg,h}h≥0, defined as:

ξ̃kg,h+1 = ΠSR

(
ξ̃kg,h − γξ v̂g(θk, ξ̃kg,h)

)
, ξ̃kg,0 = ξkg,0 = 0,

(39)
where v̂g is the gradient using the linearized network ap-
proximation. The following lemma bounds the deviation
between the actual neural updates and this linearized se-
quence.

Lemma 6.1 (Linearized Update Bounds). Suppose the as-
sumptions in Section 5 hold. Let γξ = 8 log T

λH . Then, for any
epoch k, the expected squared difference between the neural
and linearized critic iterates satisfies:

Eθk

[
∥ξ̃kg,h+1 − ξkg,h+1∥2

]
≤ Õ

(
R2τmix

λTmax
+
R2 log(H/δ) log Tmax

λ
√
m

)
(40)

Proof (Sketch). This result (proven as Lemma 6.1 in the
Appendix) leverages the projection ΠSR

to keep parame-
ters in the NTK regime, where the Hessian of the network
is small. By induction, we show that the accumulated lin-
earization error (proportional to m−1/2) and the difference
in gradients due to MLMC noise remain bounded. The pro-
jection ensures stability, preventing the neural parameters
from drifting too far from the initialization where the linear
approximation is valid.

Next, we establish the convergence of the critic. Let
ξkg,∗ =

[
ηkg,∗, (ζ

k
g,∗)

⊤]⊤ denote the optimal critic pa-
rameter within the linearized function class FR,m, where
ηkg,∗ = Jg(θk) is the true average reward/cost and ζkg,∗ =
argminζ∈SR

Eg(θk, ζ) minimizes the critic objective (20)
over the NTK ball, so that Q̂g(· ; ζkg,∗) = ΠFR,m

Q
πθk
g is

the best approximation of Q
πθk
g in FR,m. We provide the

second-order bound for the critic estimator.
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Lemma 6.2 (Critic Second Order Bound). Under the same
settings as Lemma 6.1, after H inner iterations, the critic
estimator ξkg,H satisfies:

Eθk

[
∥ξkg,H − ξkg,∗∥2

]
≤ Õ

(
∥ξkg,0 − ξkg,∗∥2

T 2
+
c2γ log(H/δ)τmix

λ2H
+

1√
m

)
(41)

Proof (Sketch). Corresponds to Lemma C.10 in the Ap-
pendix. The proof relies on analyzing the contraction of the
distance to the optimum ξkg,∗ under the linearized dynam-
ics. Since the objective is strongly convex in the linearized
regime (Lemma C.3 in the Appendix, which holds under
the ergodicity Assumption 3.1), the error contracts geomet-
rically. We then account for the variance of the stochastic
MLMC gradients and the deviation from the true neural
dynamics (bounded by Lemma 6.1). Unrolling the recursion
yields the T−2 convergence rate for the initial error, plus
steady-state error terms dominated by MLMC variance and
linearization error.

6.2 NPG ESTIMATION ERROR

Using the critic bounds, we analyze the Natural Policy Gra-
dient estimator ωk

g . The estimator minimizes a quadratic
objective whose gradient depends on the critic. We char-
acterize its error in terms of the critic’s error and MLMC
sampling noise.

Theorem 6.3 (NPG Estimation Error). Suppose the assump-
tions in Section 5 hold. Let γω = 2 log T

µH and ωk
g,0 = 0. Let

ωk
g,∗ = F (θk)

−1∇θJg(θk). Then:

1. The mean-squared error satisfies:

Ek

[
∥ωk

g − ωk
g,∗∥2

]
≤ Õ

(
τ3mix

H
+

1√
m

+ τ2mixϵapp

)
(42)

2. The squared bias satisfies:

∥Ek[ω
k
g ]− ωk

g,∗∥2

≤ Õ
(
log(H/δ)

H
+

1√
m

+ τ2mixϵapp

)
(43)

Proof (Sketch). See Theorem D.3 in the Appendix. The
NPG estimator solves a quadratic problem using stochastic
gradients estimated via MLMC. We first bound the bias and
variance of these gradients (Lemma D.1), which depend
on the quality of the critic ξkg . The error in ωk

g decomposes
into optimization error (decaying withH), gradient variance
(handled by MLMC), and gradient bias. The gradient bias
is dominated by the critic’s bias ∥E[ξkg ] − ξkg,∗∥2 and the
inherent function approximation error ϵapp. Substituting the
critic bound from Lemma 6.2 yields the final rates.

6.3 GLOBAL CONVERGENCE

Finally, we combine the NPG error bounds with the primal-
dual analysis for CMDPs. The following theorem estab-
lishes the convergence rate of PDNAC-NC.

Theorem 6.4 (Global Convergence). Suppose the assump-
tions in Section 5 hold. Let the step sizes be α = β =
Θ(T−1/4), K = Θ(T 1/2), H = Θ(T 1/2), and Tmax = T .
The sequence of policies generated by Algorithm 1 satisfies:

1

K
E

[
K−1∑
k=0

(
Jπ∗

r − Jr(θk)
)]

≤ Õ
(√

ϵbias +
√
ϵapp + T−1/4 +m−1/4

)
(44)

1

K
E

[
K−1∑
k=0

−Jc(θk)

]
≤ Õ

(√
ϵbias +

√
ϵapp + T−1/4 +m−1/4

)
(45)

Proof (Sketch). See Theorem E.1 in the Appendix. The proof
follows the standard primal-dual analysis for CMDPs but
replaces the exact NPG update with our estimated ωk

g . We
bound the drift terms using the bias and variance of ωk

g . The
approximation errors ϵbias and ϵapp appear as irreducible
terms due to the limitations of the policy and critic function
classes. The m−1/4 term reflects the NTK linearization
error, and taking m = Θ(T ) yields an ϵ-optimal solution.

7 CONCLUSION

In this work, we provide the first global convergence guaran-
tees for infinite-horizon average-reward Constrained MDPs
(CMDPs) utilizing multi-layer neural network critics and
general policy parameterizations. By leveraging Neural Tan-
gent Kernel (NTK) theory, we successfully characterize the
function approximation error of neural critics. Furthermore,
by integrating a nested Multi-Level Monte Carlo (MLMC)
estimation subroutine, our algorithm bypasses the need for
sample-thinning techniques and mixing-time oracles, ensur-
ing that the entirety of the collected Markovian trajectories
is utilized. We establish a convergence rate of Õ(T−1/4) for
both the optimality gap and constraint violation.

While our work establishes strong theoretical guarantees for
neural actor-critic methods in CMDPs, the achieved rate of
Õ(T−1/4) is not order-optimal compared to unconstrained
natural actor-critic methods under Markovian sampling. The
primary bottleneck in the constrained setting arises from the
error of the critic, as prior work in the linear regime uses the
sharper squared bias term [Ganesh et al., 2025]. However,
applying this here is difficult due to the NTK projection
operator. Overcoming this technical challenge to improve
the bounds and achieve optimal rates remains an interesting
open problem.
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A RELATED WORK

Constrained Markov Decision Processes (CMDPs) and Safe RL The CMDP framework is the standard mathematical
formulation for safe reinforcement learning, originally formalized by Altman [2021]. Early solutions relied on linear
programming, which struggled with the curse of dimensionality. Recently, primal-dual Policy Gradient (PG) and Natural
Policy Gradient (NPG) methods have become the standard for high-dimensional CMDPs [Ding et al., 2020, Paternain
et al., 2019]. While initial non-asymptotic analyses of these methods were limited to tabular settings or linear function
approximation [Xu et al., 2021, Chen et al., 2022, Bai et al., 2023], recent works have extended them to general policy
parameterizations. However, most of these guarantees are confined to the discounted reward setting.

Average-Reward Setting: While discounted reward MDPs have been extensively studied, infinite-horizon average-reward
MDPs are notoriously more challenging due to the lack of contraction properties in their Bellman operators. Early theoretical
advancements in average-reward CMDPs were restricted to tabular cases or required generative models. Chen et al. [2022],
Agarwal et al. [2022b,a] provided convergence rates for average-reward CMDPs but relied on tabular policies. More
recently, Bai et al. [2024], Xu et al. [2025] explored general parameterized policies for average-reward CMDPs via a
primal-dual policy gradient algorithm, but their analysis relies heavily on access to exact gradients or limits the critic’s
function approximation capacity, leaving the gap for deep neural network critics unexplored.

Actor-Critic Methods and Neural Function Approximation: Actor-Critic (AC) algorithms are ubiquitous in practical RL,
but their theoretical analysis has historically lagged behind their empirical success. Foundational analyses of AC algorithms
established finite-time global convergence but primarily assumed linear critic approximations [Khodadadian et al., 2021,
Cayci et al., 2021]. To bridge the gap between theory and deep RL practice, recent literature has adopted Neural Tangent
Kernel (NTK) theory to analyze multi-layer neural network critics [Jacot et al., 2018]. Works such as Fu et al. [2020], Cayci
et al. [2024] and Tian et al. [2023] integrated neural critics into AC methods but analyzed them strictly within standard,
unconstrained MDPs. Even the most recent state-of-the-art analyses of neural actor-critic methods such as Gaur et al.
[2024] and Ganesh et al. [2025] achieve sample complexities of Õ(ϵ−3) and Õ(ϵ−2) respectively, but are limited to the
discounted, unconstrained setting. Our work fundamentally extends this line of inquiry by applying NTK analysis to the
coupled primal-dual dynamics required for the constrained average-reward setting.

Markovian Sampling and Multi-Level Monte Carlo (MLMC): A primary bottleneck in the analysis of RL algorithms
under Markovian sampling is the statistical dependence across sequential transitions. Traditional analyses mitigate this
by utilizing data-dropping or sample-thinning techniques, where only one out of every τmix samples is used to construct
gradient estimates [Gaur et al., 2024, Ganesh et al., 2025]. This approach not only wastes collected data but also necessitates
the restrictive assumption of possessing a mixing-time oracle to know the exact value of the mixing time. To circumvent this,
recent theoretical works have adapted Multi-Level Monte Carlo (MLMC) estimation techniques [Blanchet and Glynn, 2015]
to RL [Beznosikov et al., 2023]. By drawing trajectory lengths from a geometric distribution, MLMC provides unbiased
gradient estimates that systematically correct for Markovian bias without requiring sample thinning. While Xu et al. [2025]
successfully applied MLMC to primal-dual natural policy gradients, their work was restricted to linear critics. Our algorithm
is the first to integrate MLMC to simultaneously evaluate a neural network critic and estimate the NPG direction, thereby
entirely removing the need for a mixing-time oracle in neural actor-critic methods.
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B PRELIMINARY RESULTS FOR MLMC ESTIMATION

We begin by establishing fundamental properties of the Multi-Level Monte Carlo (MLMC) estimator that will be used
throughout the analysis.

B.1 MARKOVIAN SAMPLING BOUNDS

The following lemma bounds the variance of sample averages under Markovian sampling.

Lemma B.1 (Lemma 1, Beznosikov et al. [2023]). Consider a time-homogeneous, ergodic Markov chain {Zt}t≥0 with
unique stationary distribution dZ and mixing time τmix. Let h(Z) be a function satisfying ∥h(Zt)− EdZ

[h(Z)]∥2 ≤ σ2 for
all t ≥ 0. Then

E

∥∥∥∥∥ 1

N

N−1∑
t=0

h(Zt)− EdZ
[h(Z)]

∥∥∥∥∥
2
 ≤ C1τmix

N
σ2, (46)

where C1 = 16(1 + 1/ ln2 4) and the expectation is over trajectories from any initial distribution.

B.2 MLMC ESTIMATOR PROPERTIES

The MLMC estimator combines samples at multiple resolutions to achieve low bias with few samples.

Lemma B.2 (Lemma B.2, Xu et al. [2025]). Consider a time-homogeneous, ergodic Markov chain {Zt}t≥0 with stationary
distribution dZ and mixing time τmix. Let g(·) satisfy:

• ∥EdZ
[g(Z)]−∇F (x)∥2 ≤ δ2 (bias at stationarity)

• ∥g(Zt)− EdZ
[g(Z)]∥2 ≤ σ2 for all t ≥ 0 (bounded variance)

Let Q ∼ Geom(1/2) and define the MLMC estimator

gMLMC = g0 +

{
2Q(gQ − gQ−1), if 2Q ≤ Tmax

0, otherwise
(47)

where gj = 2−j
∑2j−1

t=0 g(Zt) for j ∈ {0, Q− 1, Q}. Then:

E[gMLMC] = E[g⌊log2 Tmax⌋] (48)

E[∥gMLMC −∇F (x)∥2] ≤ O(σ2τmix log
2 Tmax + δ2) (49)

∥E[gMLMC]−∇F (x)∥2 ≤ O(σ2τmixT
−1
max + δ2) (50)

C NEURAL CRITIC ANALYSIS

We analyze the convergence of the neural critic estimator. Recall from Section 4.1 that the combined critic parameter is ξkg .
We define the linearized single-sample gradient of the critic objective at ξg,0 as

v̂g(θk, ξ
k
g,h; z

j
kh) = Ag(θk; z

j
kh)ξ

k
g,h − bg(θk; z

j
kh), (51)

where the single-sample matrix and vector are defined as:

Ag(θk; z
j
kh) =

[
cγ 0

ψj
g ψj

g

(
ψj
g − ψj+1

g

)⊤] , (52)

bg(θk; z
j
kh)=

[
cγg(s

j
kh, a

j
kh)(

g(sjkh, a
j
kh)−Q

j
g,0 +Qj+1

g,0

)
ψj
g

]
, (53)
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where ψj
g := ∇ζQg(ϕ(s

j
kh, a

j
kh); ζg,0), ψ

j+1
g := ∇ζQg(ϕ(s

j+1
kh , a′); ζg,0), Q

j
g,0 = Q(ϕ(sjkh, a

j
kh); ζg,0), Q

j+1
g,0 =

Q(ϕ(sj+1
kh , a′); ζg,0), and we use the zero-initialization for ζg,0. We define the expected population matrices as:

Ag(θk) = E
(s,a)∼ν

πθk
g ,s′∼P (s,a),a′∼πθk

(·|s′) [Ag(θk; z)] , (54)

bg(θk) = E
(s,a)∼ν

πθk
g ,s′∼P (s,a),a′∼πθk

(·|s′) [bg(θk; z)] . (55)

where z is the transition. For the following sections, we denote the above expectation as Eθk .

Lemma C.1 (NTK Critic Bounds). Fix an outer iteration index k. Let ζkg,h ∈ SR ∀h ∈ {0, 1, . . . ,H} and R = O(log T ).
Then, for all inner steps h ∈ {1, . . . , H}, there exist positive constants C1, C

′
1, {Ci}5i=2 such that with probability at least

1− δ − 2L exp(−Cm), the following statements hold:

∥∇ζQ(ϕ(s, a); ζkg,h)∥ ≤ C1, |Q(ϕ(s, a); ζkg,h)| ≤ C ′
1

√
log(H/δ) (56)

∥vg(θk, ζkg,h; z
j
kh)− v̂g(θk, ζ

k
g,h; z

j
kh)∥ ≤ C2Rm

−1/2
√
log(H/δ) (57)

⟨vg(θk, ζkg,h; z
j
kh)− v̂g(θk, ζ

k
g,h; z

j
kh), ζ

k
g,h − ζ∗g ⟩ ≤ C3Rm

−1/2
√

log(H/δ) (58)

|Q̂(ϕ(s, a); ζkg,h)−Q(ϕ(s, a); ζkg,h)| ≤ C4m
−1/2

√
log(H/δ) (59)

∥∇ζQ(ϕ(s, a); ζ0)−∇ζQ(ϕ(s, a); ζkg,h)∥ ≤ C5m
−1/2

√
log(H/δ) (60)

Proof. Equation (56) follows from Lemma D.2 and D.3 in Ke et al. [2024], equations (57) and (58) follow from Lemma D.5,
and equations (59) and (60) follow from Lemma D.4.

Lemma C.2 (Bounds on Single-Sample Linearized Critic Matrices). Fix an outer iteration index k and an inner step
h ∈ {0, . . . ,H}. Let z = (s, a, s′) denote a single transition with a′ ∼ πθk(· | s′). Then, under the NTK bounds in
Lemma C.1, we have:

∥Ag(θk; z)∥ ≤ cγ + 3C2
1 , (61)

∥bg(θk; z)∥ ≤ cγ + 3C1C
′

1

√
log(H/δ), (62)

∥Ag(θk; z)−Ag(θk)∥2 ≤ O
(
c2γ + C4

1

)
, (63)

∥bg(θk; z)− bg(θk)∥2 ≤ O
(
c2γ + C2

1C
′2
1 log(H/δ)

)
(64)

Proof. The bound for Ag follows from the triangle inequality:

∥Ag(θk; z)∥ ≤ cγ+∥∇ζQg(ϕ(s, a); ζg,0)∥+∥∇ζQg(ϕ(s, a); ζg,0)∥∥∇ζQg(ϕ(s, a); ζg,0)−∇ζQg(ϕ(s
′, a′); ζg,0)∥ (65)

≤ cγ + C1 + C1(2C1) (66)

≤ cγ + 3C2
1 (67)

Similarly for bg , utilizing the fact that |g(s, a)| ≤ 1:

∥bg(θk; z)∥ ≤ cγ |g(s, a)|+ |g(s, a)−Q(ϕ(s, a); ζg,0) +Q(ϕ(s′, a′); ζg,0)|∥∇ζQ(ϕ(s, a); ζg,0)∥ (68)

≤ cγ +
(
1 + 2C

′

1

√
log(H/δ)

)
C1 (69)

≤ cγ + 3C1C
′

1

√
log(H/δ) (70)

For the squared bias bounds, we have

∥Ag(θk; z)−Ag(θk)∥2 ≤ 2∥Ag(θk; z)∥2 + 2∥Ag(θk)∥2 (71)

≤ 2∥Ag(θk; z)∥2 + Eθk

[
2∥Ag(θk; z)∥2

]
(72)

≤ O
(
c2γ + C4

1

)
(73)

and

∥bg(θk; z)− bg(θk)∥2 ≤ 2∥bg(θk; z)∥2 + 2∥bg(θk)∥2 (74)

6009



≤ 2∥bg(θk; z)∥2 + 2Eθk [∥bg(θk; z)∥2] (75)

≤ O
(
c2γ + C2

1C
′2
1 log(H/δ)

)
(76)

Lemma C.3 (PSD of Ag(θk)). Fix k and let Assumption 3.1 hold. Then if ξg ∈ ker(Ag(θk))
⊥, there exists a λ > 0 such

that the following holds:

ξ⊤g Ag(θk)ξg ≥
λ

2
∥ξg∥22 (77)

Proof. We first observe ker(Ag(θk)). By definition, for any ξg ∈ ker(Ag(θk)), we have

Ag(θk)ξg = Eθk

[
cγ 0

ψg ψg

(
ψg − ψ

′

g

)⊤] ξg = 0 =⇒ cγηg = 0 =⇒ ηg = 0 (78)

This yields

Aζ
g(θk)ζg := Eθk

[
ψg

(
ψg − ψ

′

g

)⊤
ζg

]
= 0 (79)

We then define

Se =
{
ζg ∈ Rm(n+(L−1)m) | ψg(s, a)

⊤ζg = c, ∀(s, a) ∈ supp(ν
πθk
g ), c ∈ R

}
(80)

We wish to show that ker (Ag(θk)) = Se. First, we choose an arbitrary ζg ∈ Se. Then

Aζ
g(θk)ζg = Eθk

[
ψg

(
ψ⊤
g ζg − ψ

′

g

⊤
ζg

)]
(81)

(a)
= Eθk [ψg(0)] (82)
= 0 (83)

where (a) holds by the definition of Se. Thus, ζg ∈ ker(Aζ
g(θk)) and Se ⊆ ker(Aζ

g(θk)). Similarly, we choose an arbitrary
ζ ′g ∈ ker(Aζ

g(θk)). By definition, this yields

Aζ
g(θk)ζ

′
g = 0 =⇒ ζ ′⊤g Aζ

g(θk)ζ
′
g = 0 (84)

Expanding out this quadratic form yields

ζ ′⊤g Aζ
g(θk)ζ

′
g = ζ ′⊤g Eθk

[
ψg

(
ψg − ψ

′

g

)⊤]
ζ ′g = Eθk

[(
ζ ′⊤g ψg

) (
ψ⊤
g ζ

′
g − ψ

′⊤
g ζ ′g

)]
= E(ψ⊤

g ζ
′
g, ψ

⊤
g ζ

′
g) = 0 (85)

where E(ψ⊤
g ζ

′
g, ψ

⊤
g ζ

′
g) is the Dirichlet form. Since the Dirichlet form is 0 and our MDP is irreducible and aperiodic by

ergodicity, ψ⊤
g ζ

′
g is constant on the support of ν

πθk
g . Thus, ζ ′g ∈ Se and ker(Aζ

g(θk)) ⊆ Se. Since both Se ⊆ ker(Aζ
g(θk))

and ker(Aζ
g(θk)) ⊆ Se, ker(Aζ

g(θk)) = Se and ker(Aζ
g(θk))

⊥ = S⊥e .

We have that the Dirichlet form is related to the variance through the spectral gap of the MDP λ∗:

E
(
ψ⊤
g ζg, ψ

⊤
g ζg

)
≥ λ∗Var

(
ψ⊤
g ζg

)
(86)

Since we are given ξg ∈ ker (Ag(θk))
⊥, ζg ∈ S⊥e , and Var(ψ⊤

g ζg) > 0 on the support of ν
πθk
g . We define

λ = min
∥ζg∥2

2=1,ζg∈S⊥
e

ζ⊤g Aζ
g(θk)ζg > 0 (87)

which implies that ζ⊤g Aζ
g(θk)ζg > λ∥ζg∥22. Finally, we have

ξ⊤g Ag(θk)ξg = cγη
2
g + ηgζ

⊤
g Eθk [ψg] + ζ⊤g Aζ

g(θk)ζg (88)
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(a)

≥ cγη
2
g − C1|ηg||ζg|+ λ∥ζg∥22 (89)

(b)

≥ λ

2
∥ξg∥22 (90)

where (a) uses Lemma C.1a, and (b) holds when cγ ≥ λ
2 +

C2
1

2λ .

Lemma C.4 (MLMC Linearized Critic Matrix Error Bounds). Fix an outer iteration index k and inner iteration h ∈
{0, . . . ,H}. Let AMLMC

g,kh and bMLMC
g,kh denote the MLMC estimates of the linearized critic matrices at step h. Under the

NTK bounds in Lemma C.1 and the single-sample bounds in Lemma C.2, we have∥∥Ek,h

[
AMLMC

g,kh

]
−Ag(θk)

∥∥2 = O
( (
c2γ + C4

1

)
τmixT

−1
max

)
, (91)

Ek,h

[∥∥AMLMC
g,kh −Ag(θk)

∥∥2] = O( (c2γ + C4
1

)
τmix log Tmax

)
, (92)∥∥Ek,h

[
bMLMC
g,kh

]
− bg(θk)

∥∥2 = O
( (
c2γ + C2

1C
′2
1 log(H/δ)

)
τmixT

−1
max

)
, (93)

Ek,h

[∥∥bMLMC
g,kh − bg(θk)

∥∥2] = O( (c2γ + C2
1C

′2
1 log(H/δ)

)
τmix log Tmax

)
, (94)

where Tmax is the maximum rollout length and Ek,h denotes the conditional expectation at timestep k given the history of
the current inner loop.

Proof. To find the MLMC error bounds, we first find the values of σ2
A, σ2

b, δ2A, δ2b, which denote the squared bias and
variance terms for the single sample estimates. Since by definition Eθk [Ag(θk; z)] = Ag(θk) and Eθk [bg(θk; z)] = bg(θk),
δ2A = δ2b = 0. Additionally, from Lemma C.2, we have

Eθk

[
∥Ag(θk; z)−Ag(θk)∥2

]
≤ O

(
c2γ + C4

1

)
(95)

Eθk

[
∥bg(θk; z)− bg(θk)∥2

]
≤ O

(
c2γ + C2

1C
′2
1 log(H/δ)

)
(96)

Thus, by Lemma B.2, we have∥∥Ek,h

[
AMLMC

g,kh

]
−Ag(θk)

∥∥2 = O
(
σ2
AτmixT

−1
max + δ2A

)
= O

( (
c2γ + C4

1

)
τmixT

−1
max

)
, (97)

Ek,h

[∥∥AMLMC
g,kh −Ag(θk)

∥∥2] = O (σ2
Aτmix log Tmax + δ2A

)
= O

( (
c2γ + C4

1

)
τmix log Tmax

)
, (98)∥∥Ek,h

[
bMLMC
g,kh

]
− bg(θk)

∥∥2 = O
(
σ2
bτmixT

−1
max + δ2b

)
= O

( (
c2γ + C2

1C
′2
1 log(H/δ)

)
τmixT

−1
max

)
, (99)

Ek,h

[∥∥bMLMC
g,kh − bg(θk)

∥∥2] = O (σ2
bτmix log Tmax + δ2b

)
= O

( (
c2γ + C2

1C
′2
1 log(H/δ)

)
τmix log Tmax

)
, (100)

We also provide the following bounds on the original MLMC gradient estimate.

Lemma C.5 (MLMC Critic Parameter Error Bounds). Assume the same setting as Lemma C.4. Let vg(θk, ξkg,h) =

Eθk

[
vg(θk, ξ

k
g,h; z)

]
. Then we have the following bounds:

∥Ek,h

[
vMLMC
g (θk, ξ

k
g,h)
]
− vg(θk, ξkg,h)∥2 ≤ O

( (
c2γ + C2

1C
′2
1 log(H/δ)

)
τmixT

−1
max

)
(101)

Ek,h

∥∥vMLMC
g (θk, ξ

k
g,h)− vg(θk, ξkg,h)

∥∥2 ≤ O( (c2γ + C2
1C

′2
1 log(H/δ)

)
τmix log Tmax

)
(102)

Proof. By the definition of the single sample combined gradient estimate, we have

∥vg(θk, ξkg,h; z)∥ ≤ cγ∥∇̂ηR(θk, ηkg,h; z)∥+ ∥∇̂ζE(θk, ζkg,h; z)∥ (103)

= cγ∥ηkg,h − g(s
j
kh, a

j
kh)∥

+ ∥Qg(ϕ(s, a); ζ
k
g,h) + ηkg,h − g(s, a)−Qg(ϕ(s

′, a′); ζkg,h)∥∥∇ζQg(ϕ(s, a); ζ
k
g,h)∥ (104)
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≤ O
(
cγ + C1C

′
1

√
log(H/δ)

)
(105)

Additionally, we have

σ2
v = ∥vg(θk, ξkg,h; z)− vg(θk, ξkg,h)∥2 ≤ 2∥vg(θk, ξkg,h; z)∥2 + 2∥vg(θk, ξkg,h)∥2 (106)

≤ 2∥vg(θk, ξkg,h; z)∥2 + Eθk

[
2∥vg(θk, ξkg,h)∥2

]
(107)

≤ O
(
c2γ + C2

1C
′2
1 log(H/δ)

)
(108)

and

δ2v = ∥Eθk

[
vg(θk, ξ

k
g,h; z)

]
− vg(θk, ξkg,h)∥ = 0 (109)

Then by Lemma B.2, we have

∥Ek,h

[
vMLMC
g (θk, ξ

k
g,h)
]
− vg(θk, ξkg,h)∥2 ≤ O

(
σ2
vτmixT

−1
max + δ2v

)
= O

( (
c2γ + C2

1C
′2
1 log(H/δ)

)
τmixT

−1
max

)
Ek,h

∥∥vMLMC
g (θk, ξ

k
g,h)− vg(θk, ξkg,h)

∥∥2 ≤ O (σ2
vτmix log Tmax + δ2v

)
= O

( (
c2γ + C2

1C
′2
1 log(H/δ)

)
τmix log Tmax

)

Lemma C.6 (First Order Linearization Error of the MLMC Critic Estimator). Let the MLMC estimator use truncation level
Tmax. Then

Ek,h

[∥∥vMLMC
g (θk, ξ

k
g,h)− v̂MLMC

g (θk, ξ
k
g,h)
∥∥] = O (C2Rm

−1/2
√
log(H/δ) log Tmax

)
.

Proof. We already have from Lemma C.1 that ∥vg(θk, ξkg,h; z
j
kh) − v̂g(θk, ξ

k
g,h; z

j
kh)∥ ≤ C2Rm

−1/2
√
log(H/δ) from

equation (57). Then from the definition of the MLMC estimator, we have

Ek,h

[
∥vMLMC

g (θk, ξ
k
g,h)− v̂MLMC

g (θk, ξ
k
g,h)∥

]
(110)

= Ek,h

[
EPk

h

[∥∥∥∥∥v0g,kh − v̂0g,kh +

{
2P

k
h

(
v
Pk

h

g,kh − v
Pk

h−1
g,kh − v̂

Pk
h

g,kh + v̂
Pk

h−1
g,kh

)
if 2P

k
h ≤ Tmax

0 otherwise

∥∥∥∥∥
∣∣∣∣∣k, h

]]
(111)

By definition, we have

∥∥∥vjg,kh − v̂jg,kh∥∥∥ =

∥∥∥∥∥∥ 1

2j

2j−1∑
t=0

(
vg(θk, ξ

k
g,h; z

t
kh)− v̂g(θk, ξkg,h; ztkh)

)∥∥∥∥∥∥ (112)

≤ 1

2j

2j−1∑
t=0

∥∥vg(θk, ξkg,h; ztkh)− v̂g(θk, ξkg,h; ztkh)∥∥ (113)

(a)

≤ 1

2j

2j−1∑
t=0

C2Rm
−1/2

√
log(H/δ) (114)

= C2Rm
−1/2

√
log(H/δ) (115)

where (a) uses equation (57). Thus, we have

Ek,h

[
∥vMLMC

g (θk, ξ
k
g,h)− v̂MLMC

g (θk, ξ
k
g,h)∥

]
(116)

≤ Ek,h

[
EPk

h

[
C2Rm

−1/2
√

log(H/δ) + 2P
k
h+1

(
C2Rm

−1/2
√
log(H/δ)

)
I
(
2P

k
h ≤ Tmax

) ∣∣∣∣∣k, h
]]

(117)

(a)

≤ Ek,h

C2Rm
−1/2

√
log(H/δ) +

⌊log2 Tmax⌋∑
p=0

2p
(
2C2Rm

−1/2
√
log(H/δ)

) 1

2

1

2p−1

 (118)
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= Ek,h

C2Rm
−1/2

√
log(H/δ) +

⌊log2 Tmax⌋∑
p=0

(
2C2Rm

−1/2
√
log(H/δ)

) (119)

= O
(
log2(Tmax)C2Rm

−1/2
√
log(H/δ)

)
(120)

where (a) uses the definition of the expectation for the truncated geometric distribution.

Lemma C.7 (Second Order Linearization Error of the MLMC Critic Estimator). Assume the same setting as Lemma C.6.
Then

Ek,h

[
∥vMLMC

g (θk, ξ
k
g,h)− v̂MLMC

g (θk, ξ
k
g,h)∥2

]
≤ O

(
C2

2R
2m−1 log(H/δ)Tmax

)
(121)

Proof. We have

Ek,h

[
∥vMLMC

g (θk, ξ
k
g,h)− v̂MLMC

g (θk, ξ
k
g,h)∥2

]
(122)

= Ek,h

[
EPk

h

[∥∥∥v0g,kh − v̂0g,kh + 2P
k
h

(
v
Pk

h

g,kh − v
Pk

h−1
g,kh − v̂

Pk
h

g,kh + v̂
Pk

h−1
g,kh

)
I
(
2P

k
h ≤ Tmax

)∥∥∥2 ∣∣∣∣∣k, h
]]

(123)

≤ 2Ek,h

[
∥v0g,kh − v̂0g,kh∥2

]
(124)

+ 2Ek,h

[
EPk

h

[∥∥∥2Pk
h

(
v
Pk

h

g,kh − v
Pk

h−1
g,kh − v̂

Pk
h

g,kh + v̂
Pk

h−1
g,kh

)
I
(
2P

k
h ≤ Tmax

)∥∥∥2 ∣∣∣∣∣k, h
]]

(125)

(a)

≤ 2C2
2R

2m−1 log(H/δ) + 4C2
2R

2m−1 log(H/δ)Ek,h

[
EPk

h

[
22P

k
h I
(
2P

k
h ≤ Tmax

) ∣∣∣∣∣k, h
]]

(126)

= 2C2
2R

2m−1 log(H/δ) + 4C2
2R

2m−1 log(H/δ)

⌊log2 Tmax⌋∑
p=0

22p
1

2p+1
(127)

= O
(
C2

2R
2m−1 log(H/δ)Tmax

)
(128)

where (a) follows from Lemma C.6

Now that we have bounds for the estimation error for the MLMC gradient and its parameters, we can find the bound between
the linearized and original updates.

Lemma C.8 (Linearized Update Bounds). We define the linearized sequence {ξ̃kg,h}h≥0 that represents the linearized
iterates of the neural update v̂g:

ξ̃kg,h+1 = ΠSR

(
ξ̃kg,h − γξ v̂g(θk, ξ̃kg,h)

)
ξ̃kg,0 = ξkg,0 = 0 (129)

Let Π⊥ be the orthogonal projection onto ker (Ag(θk)). Then the following result holds:

Eθk

∥∥∥ξ̃kg,h+1 − ξkg,h+1

∥∥∥2 ≤ O(R2(c2γ + C4
1 )τmix log T

λTmax
+
R2
√

log(H/δ) log Tmax log T

λm1/2
+
R2Tmax log(H/δ) log T

Hλm

)
(130)

Proof. Using the non-expansiveness of ΠSR
and Lemma C.1, we have

Ek,h

∥∥∥ξ̃kg,h+1 − ξkg,h+1

∥∥∥2 = Ek,h

∥∥∥ΠSR

(
ξkg,h − γξvMLMC

g (θk, ξ
k
g,h)
)
−ΠSR

(
ξ̃kg,h − γξ v̂MLMC

g

(
θk, ξ̃

k
g,h

))∥∥∥2
≤ Ek,h

∥∥∥ξkg,h − γξvMLMC
g (θk, ξ

k
g,h)−

(
ξ̃kg,h − γξ v̂MLMC

g

(
θk, ξ̃

k
g,h

))∥∥∥2
≤ Ek,h

∥∥∥∥∥(ξkg,h − ξ̃kg,h)− γξ (AMLMC
g,kh (θk)

(
ξkg,h − ξ̃kg,h

)
+ vMLMC

g (θk, ξ
k
g,h)− v̂MLMC

g (θk, ξ
k
g,h)
)∥∥∥∥∥

2
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≤ Ek,h

∥∥∥ξkg,h − ξ̃kg,h∥∥∥2 − 2γξEk,h

〈
ξkg,h − ξ̃kg,h,AMLMC

g,kh (θk)
(
ξkg,h − ξ̃kg,h

)〉
− 2γξEk,h

〈
ξkg,h − ξ̃kg,h, vMLMC

g (θk, ξ
k
g,h)− v̂MLMC

g (θk, ξ
k
g,h)
〉
+O

(
γ2ξC

2
2R

2m−1 log(H/δ)Tmax

)
+ 2γ2ξEk,h

∥∥∥AMLMC
g,kh (θk)

(
ξkg,h − ξ̃kg,h

)∥∥∥2
≤ Ek,h

∥∥∥ξkg,h − ξ̃kg,h∥∥∥2 − 2γξEk,h

〈
ξkg,h − ξ̃kg,h,AMLMC

g,kh (θk)
(
ξkg,h − ξ̃kg,h

)〉
+O

(
γξR

2 log Tmaxm
−1/2

√
log(H/δ)

)
+O

(
γ2ξC

2
2R

2m−1 log(H/δ)Tmax

)
+ 4γ2ξEk,h

∥∥∥Ag(θk)
(
ξkg,h − ξ̃kg,h

)∥∥∥2 + 4γ2ξEk,h

∥∥∥AMLMC
g,kh (θk)

(
ξkg,h − ξ̃kg,h

)
−Ag(θk)

(
ξkg,h − ξ̃kg,h

)∥∥∥2
≤ Ek,h

∥∥∥ξkg,h − ξ̃kg,h∥∥∥2 − 2γξEk,h

〈
Π⊥

(
ξkg,h − ξ̃kg,h

)
,Ag(θk)Π⊥

(
ξkg,h − ξ̃kg,h

)〉
+O

(
γξR

2(c2γ + C4
1 )τmix

Tmax

)
+O

(
γξR

2 log Tmaxm
−1/2

√
log(H/δ)

)
+O

(
γ2ξC

2
2R

2m−1 log(H/δ)Tmax

)
+O

(
γ2ξ
(
c2γ + C4

1

))
Ek,h

∥∥∥Π⊥

(
ξkg,h − ξ̃kg,h

)∥∥∥2 +O (γ2ξ (c2γ + C4
1

)
τmix log Tmax

) ∥∥∥Π⊥

(
ξkg,h − ξ̃kg,h

)∥∥∥2
≤ Ek,h

∥∥∥ξkg,h − ξ̃kg,h∥∥∥2 +O
(
γξR

2(c2γ + C4
1 )τmix

Tmax

)
+O

(
γξR

2 log Tmaxm
−1/2

√
log(H/δ)

)
+O

(
γ2ξC

2
2R

2m−1 log(H/δ)Tmax

)
≤ O

(
(h+ 1)γξR

2(c2γ + C4
1 )τmix

Tmax

)
+O

(
(h+ 1)γξR

2m−1/2
√

log(H/δ) log Tmax

)
+O

(
(h+ 1)γ2ξC

2
2R

2m−1 log(H/δ)Tmax

)
If we substitute γξ = 8 log T

λH and take expectations on both sides, we have

Eθk

∥∥∥ξ̃kg,h+1 − ξkg,h+1

∥∥∥2 ≤ O(R2(c2γ + C4
1 )τmix log T

λTmax
+
R2
√

log(H/δ) log Tmax log T

λm1/2
+
R2Tmax log(H/δ) log T

Hλm

)

Before proceeding further with the neural critic analysis, we provide the following Lemma from Ganesh et al. [2025],
adopted to the CMDP setting.

Lemma C.9 (Lemma 9, Ganesh et al. [2025]). Let Zk := {z ∈ Rd : z = Ag(θk)
†bg(θk) + v, v ∈ ker(Ag(θk))} denote

the set of minimum-norm least-squares solutions to Ag(θk)z ≈ bg(θk), and let ξkg,∗ be the projection of a fixed point ξ0
onto Zk. Then, under the update rule

ξ̃kg,h = ΠSR

(
ξ̃kg,h−1 − γξ v̂g(θk; ξ̃kg,h−1)

)
,

where v̂g(θk; ξ̃kg,h) ∈ ker(Ag(θk))
⊥, it holds that

ξ̃kg,h − ξkg,∗ ∈ ker(Ag(θk))
⊥, for all h ≥ 0.

Next, we derive the second order bound.

Lemma C.10 (Critic Second Order Bound). Assume the same setting as Lemma C.8. Then, after H inner critic updates, the
critic iterate ξkg,H satisfies

Eθk

[
∥ξkg,H − ξkg,∗∥2

]
≤ O

(
Eθk∥ξ̃kg,0 − ξkg,∗∥2

T 2
+
c4γτmix log(H/δ)R

2 log T

λ4Tmax
+
R2
√

log(H/δ) log T log Tmax

λm−1/2

+
R2Tmax log(H/δ) log T

Hλm
+
c2γ log(H/δ)τmix log Tmax log T

λ2H

)
(131)
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Proof.

Ek,h

∥∥∥ξ̃kg,h+1 − ξkg,∗
∥∥∥2 = Ek,h∥ΠSR

(
ξ̃kg,h − γξvMLMC

g (θk; ξ̃
k
g,h)
)
−ΠSR

(ξkg,∗)∥2

≤ Ek,h∥ξ̃kg,h − γξvMLMC
g (θk; ξ̃

k
g,h)− ξkg,∗∥2

= Ek,h∥ξ̃kg,h − ξkg,∗∥2 − 2γξEk,h

〈
ξ̃kg,h − ξkg,∗, vMLMC

g (θk; ξ̃
k
g,h)
〉
+ γ2ξEk,h∥vMLMC

g (θk; ξ̃
k
g,h)∥2

= Ek,h∥ξ̃kg,h − ξkg,∗∥2 − 2γξEk,h

〈
ξ̃kg,h − ξkg,∗, v̂MLMC

g (θk; ξ̃
k
g,h)
〉
+ γ2ξEk,h∥vMLMC

g (θk; ξ̃
k
g,h)∥2

− 2γξEk,h

〈
ξ̃kg,h − ξkg,∗, vMLMC

g (θk; ξ̃
k
g,h)− v̂MLMC

g (θk; ξ̃
k
g,h)
〉

≤ ∥ξ̃kg,h − ξkg,∗∥2 − 2γξ

〈
ξ̃kg,h − ξkg,∗, v̂MLMC

g (θk; ξ̃
k
g,h)
〉
− 2γξ

〈
ξ̃kg,h − ξkg,∗, vMLMC

g (θk; ξ̃
k
g,h)− v̂MLMC

g (θk; ξ̃
k
g,h)
〉

+ 2γ2ξEk,h∥vg(θk; ξ̃kg,h)∥2 + 2γ2ξEk,h

∥∥∥vMLMC
g (θk; ξ̃

k
g,h)− vg(θk; ξ̃kg,h)

∥∥∥2
≤ ∥ξ̃kg,h − ξkg,∗∥2 − 2γξ

〈
ξ̃kg,h − ξkg,∗,Ag(θk)(ξ̃

k
g,h − ξkg,∗)

〉
+O

(
γ2ξ
(
c2γ + C ′2

1 C
2
1

)
log(H/δ)τmix log Tmax

)
− 2γξ

〈
ξ̃kg,h − ξkg,∗, v̂MLMC

g (θk; ξ̃
k
g,h)−Ag(θk)(ξ̃

k
g,h − ξkg,∗)

〉
+O

(
γξ log(Tmax)C2R

2m−1/2
√
log(H/δ)

)
(a)

≤ ∥ξ̃kg,h − ξkg,∗∥2 − γξλ∥ξ̃kg,h − ξkg,∗∥ − 2γξ

〈
ξ̃kg,h − ξkg,∗, vg(θk; ξ̃kg,h)−Ag(θk)(ξ̃

k
g,h − ξkg,∗)

〉
+O

(
γξ log(Tmax)C2R

2m−1/2
√
log(H/δ)

)
+O

(
γ2ξ
(
c2γ + C ′2

1 C
2
1

)
log(H/δ)τmix log Tmax

)
where we use Lemma C.1 to bound vg(θk, ξkg,h) and (a) follows from Lemma C.3. We take the conditional expectation Ek,h

Ek,h

∥∥∥ξ̃kg,h+1 − ξkg,∗
∥∥∥2 ≤ (1− γξλ)∥ξ̃kg,h − ξkg,∗∥2 − 2γξ

〈
ξ̃kg,h − ξkg,∗,Ek,h

[
v̂MLMC
g (θk; ξ̃

k
g,h)−Ag(θk)(ξ̃

k
g,h − ξkg,∗)

]〉
+O

(
γξ log(Tmax)C2R

2m−1/2
√
log(H/δ)

)
+O

(
γ2ξ
(
c2γ + C ′2

1 C
2
1

)
log(H/δ)τmix log Tmax

)
(132)

We bound the second term as

− 2γξ

〈
ξ̃kg,h − ξkg,∗,Ek,h

[
v̂MLMC
g (θk; ξ̃

k
g,h)−Ag(θk)(ξ̃

k
g,h − ξkg,∗)

]〉
(133)

≤ γξλ

2
∥ξ̃kg,h − ξkg,∗∥2 +

2γξ
λ

∥∥∥Ek,h

[
v̂MLMC
g (θk; ξ̃

k
g,h)−Ag(θk)

(
ξ̃kg,h − ξkg,∗

)]∥∥∥2 (134)

≤ γξλ

2
∥ξ̃kg,h − ξkg,∗∥2 +

2γξ
λ

∥∥∥(Ek,h

[
AMLMC

g,kh

]
−Ag(θk)

)
ξ̃kg,h −

(
bg(θk)− Ek,h

[
bMLMC
g,kh

])∥∥∥2 (135)

≤ γξλ

2
∥ξ̃kg,h − ξkg,∗∥2 +

4γξ∆
2
A∥ξ̃kg,h∥2 + 4γξ∆

2
b

λ
(136)

≤ γξλ

2
∥ξ̃kg,h − ξkg,∗∥2 +

8γξ∆
2
A

(
∥ξ̃kg,h − ξkg,∗∥+ 4λ−2Λ2

b

)
+ 4γξ∆

2
b

λ
(137)

where ∆2
A =

∥∥∥Ek,h

[
AMLMC

g,kh

]
−Ag(θk)

∥∥∥2, ∆2
b =

∥∥∥Ek,h

[
bMLMC
g,kh

]
− bg(θk)

∥∥∥2, and Λ2
b = ∥bMLMC

g,kh ∥2. The last in-

equality is due to ∥ξk∗∥2 = ∥Ag(θk)
−1bg(θk)∥2 ≤ 4Λ2

b

λ2 . We substitute this back to yield

Ek,h

∥∥∥ξ̃kg,h+1 − ξkg,∗
∥∥∥2 ≤ (1− γξλ

2
+

8γξ∆
2
A

λ

)
∥ξ̃kg,h − ξkg,∗∥2 +

4γξ
λ

(
8λ−2Λ2

b∆
2
A +∆2

b

)
(138)

+O
(
γξ log(Tmax)C2R

2m−1/2
√
log(H/δ)

)
+O

(
γ2ξ
(
c2γ + C ′2

1 C
2
1

)
log(H/δ)τmix log Tmax

)
(139)

For ∆2
A ≤ λ2

32 , we have

Ek,h

∥∥∥ξ̃kg,h+1 − ξkg,∗
∥∥∥2 ≤ (1− γξλ

4

)
∥ξ̃kg,h − ξkg,∗∥2 +

4γξ
λ

(
8λ−2Λ2

b∆
2
A +∆2

b

)
(140)

+O
(
γξ log(Tmax)C2R

2m−1/2
√
log(H/δ)

)
+O

(
γ2ξ
(
c2γ + C ′2

1 C
2
1

)
log(H/δ)τmix log Tmax

)
(141)
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Taking expectations on both sides with respect to θk and substituting γξ = 8 log T
λH yields

Eθk

∥∥∥ξ̃kg,H − ξkg,∗∥∥∥2 ≤ (1− γξλ

4

)H

Eθk∥ξ̃kg,0 − ξkg,∗∥2 +
4

γξλ

(
4γξ
λ

(
8λ−2Λ2

b∆
2
A +∆2

b

)
+O

(
γξ log(Tmax)C2R

2m−1/2
√
log(H/δ)

)
+O

(
γ2ξ
(
c2γ + C ′2

1 C
2
1

)
log(H/δ)τmix log Tmax

))

≤ exp

(
−Hγξλ

4

)
Eθk∥ξ̃kg,0 − ξkg,∗∥2 +

16

λ2
(
8λ−2Λ2

b∆
2
A +∆2

b

)
+O

(
λ−1 log(Tmax)C2R

2m−1/2
√
log(H/δ)

)
+O

(
λ−1γξ

(
c2γ + C ′2

1 C
2
1

)
log(H/δ)τmix log Tmax

))

≤ O

(
Eθk∥ξ̃kg,0 − ξkg,∗∥2

T 2

)
+O

(
λ−4(c2γ + C2

1C
′2
1 ) log(H/δ)

(
c2γ + C4

1

)
τmixT

−1
max

)
+O

(
λ−1 log(Tmax)C2R

2m−1/2
√

log(H/δ)
)
+O

(
log T

(
c2γ + C ′2

1 C
2
1

)
log(H/δ)τmix log Tmax

λ2H

)

Combining this with Lemma C.8 yields

Eθk

[
∥ξkg,H − ξkg,∗∥2

]
≤ 2Eθk

[
∥ξ̃kg,H − ξkg,∗∥2

]
+ 2Eθk

[
∥ξ̃kg,H − ξkg,H∥2

]
(142)

≤ O

(
Eθk∥ξ̃kg,0 − ξkg,∗∥2

T 2
+
c4γτmix log(H/δ)R

2 log T

λ4Tmax
+
R2
√
log(H/δ) log T log Tmax

λm−1/2
+
R2Tmax log(H/δ) log T

Hλm

+
c2γ log(H/δ)τmix log Tmax log T

λ2H

)
(143)

D NPG ANALYSIS

We now provide the analysis for the convergence of the Natural Policy Gradient (NPG) subroutine in Algorithm 1.

Lemma D.1. Consider the single sample estimates for the Fisher information matrix and the policy gradient F̂ (θk; z) and
∇̂θJg(θk, ξ

k
g ; z). If Assumptions 5.1 and 5.4 hold, then the following bounds on the squared bias and variance hold:∥∥∥Eθk

[
F̂ (θk; z)

]
− F (θk)

∥∥∥2 ≤ δ2F = 0 (144)∥∥∥Ek

[
F̂ (θk; z)

]
− F (θk)

∥∥∥2 ≤ δ̄2F = 0 (145)

Eθk

[∥∥∥F̂ (θk; z)− F (θk)∥∥∥2] ≤ σ2
F = 2G4

1 (146)

Ek

[∥∥∥F̂ (θk; z)− F (θk)∥∥∥2] ≤ σ̄2
F = 2G4

1 (147)∥∥∥Eθk

[
∇̂θJg(θk; z)

]
−∇θJg(θk)

∥∥∥2 ≤ δ2J = O
(
C2

1G
2
1∥ξkg − ξkg,∗∥2 +G2

1C
2
4 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(148)∥∥∥Ek

[
∇̂θJg(θk; z)

]
−∇θJg(θk)

∥∥∥2 ≤ δ̄2J = O
(
C2

1G
2
1∥Ek

[
ξkg
]
− ξkg,∗∥2 +G2

1C
2
4 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(149)

Eθk

∥∥∥[∇̂θJg(θk; z)
]
−∇θJg(θk)

∥∥∥2 ≤ σ2
J = O

(
G2

1C
′2
1 log(H/δ)

)
(150)

Ek

∥∥∥[∇̂θJg(θk; z)
]
−∇θJg(θk)

∥∥∥2 ≤ σ̄2
J = O

(
G2

1C
′2
1 log(H/δ)

)
(151)
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Proof. By the definition of the single sample estimate for the Fisher Information Matrix, we have∥∥∥Eθk

[
F̂ (θk; z)

]
− F (θk)

∥∥∥2 = 0 (152)

as the estimate is unbiased. We also have∥∥∥F̂ (θk; z)− F (θk)∥∥∥2 ≤ 2∥F̂ (θk; z)∥2 (153)

≤ 2∥∇θk log πθ(a|s)∥4 (154)

≤ 2G4
1 (155)

For the policy gradient estimate ∇̂θJg(θk, ξ
k
g ; z), we have

∥∇̂θJg(θk, ξ
k
g ; z)∥2 = Â

πθk
g (ξkg ; z)

2∥∇θ log πθk(a|s)∥2

≤ G2
1

(
|g(s, a)|+ |ηkg |+

∣∣Qg(ϕ(s
′, a′); ζkg )−Qg(ϕ(s, a); ζ

k
g )
∣∣)2 (156)

≤ O
(
G2

1C
′2
1 log(H/δ)

)
(157)

where the last inequality follows from the boundedness of the neural network output in the NTK regime (Lemma C.1). Thus,
the single-sample variance is bounded by a constant independent of Tmax. This results in the following bound

Eθk

[∥∥∥∇̂θJg(θk, ξ
k
g ; z)−∇θJg(θk)

∥∥∥2] ≤ O (G2
1C

′2
1 log(H/δ)

)
(158)

We now analyze the bias of the estimator. By definition, we have ξkg,∗ = (ηkg,∗, ζ
k
g,∗) as the optimal parameters in the

linearized function class FR,m. We decompose the expected error Eθk [∇̂θJg(θk, ξ
k
g ; z)] − ∇θJg(θk) into four terms

T0, T0,lin, T1, T2:

Eθk

[
∇̂θJg(θk, ξ

k
g ; z)

]
−∇θJg(θk)

= Eθk

[{
(ηkg,∗ − ηkg ) +

(
Q̂g(ϕ(s

′, a′); ζkg )− Q̂g(ϕ(s
′, a′); ζkg,∗)

)
−
(
Q̂g(ϕ(s, a); ζ

k
g )− Q̂g(ϕ(s, a); ζ

k
g,∗)
)

︸ ︷︷ ︸
T0:Optimization Error (Linearized)

+
(
Qg(ϕ(s

′, a′); ζkg )− Q̂g(ϕ(s
′, a′); ζkg )

)
−
(
Qg(ϕ(s, a); ζ

k
g )− Q̂g(ϕ(s, a); ζ

k
g )
)

︸ ︷︷ ︸
T0,lin:Linearization Residuals

+Q
πθk
g (s′, a′)− Q̂g(ϕ(s

′, a′); ζkg,∗)−
(
Q

πθk
g (s, a)− Q̂g(ϕ(s, a); ζ

k
g,∗)
)

︸ ︷︷ ︸
T1:Function Approximation Error

+ g(s, a)− ηkg,∗ +Q
πθk
g (s′, a′)−Qπθk

g (s, a)︸ ︷︷ ︸
T2:True Advantage / Bellman Error

}
∇θ log πθk(a|s)

]
−∇θJg(θk) (159)

Using the definition of the advantage function Aπ
g (s, a) and the Policy Gradient Theorem:

Eθk [T2∇θ log πθk(a|s)]−∇θJg(θk)

= Es,a∼d
πθk

[
Es′

[
g(s, a)− ηkg,∗ +Q

πθk
g (s′)−Qπθk

g (s)
∣∣∣ s, a]∇θ log πθk(a|s)

]
−∇θJg(θk) (160)

(a)
= Es,a∼d

πθk

[
A

πθk
g (s, a)∇θ log πθk(a|s)

]
−∇θJg(θk) (161)

= 0 (162)

where (a) uses the Bellman equation and that Jg(θk) = ηkg,∗ by definition. Using the linearity of Q̂g with respect to ζ
(defined via inner product with ∇ζQg(·; ζg,0)):

T0 = (ηkg,∗ − ηkg ) +
(
Q̂g(ϕ(s

′, a′); ζkg )− Q̂g(ϕ(s
′, a′); ζkg,∗)

)
−
(
Q̂g(ϕ(s, a); ζ

k
g )− Q̂g(ϕ(s, a); ζ

k
g,∗)
)
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= (ηkg,∗ − ηkg ) +
〈
∇ζQg(ϕ(s

′, a′); ζ0)−∇ζQg(ϕ(s
′, a′); ζ0), ζ

k
g − ζkg,∗

〉
(163)

≤ 2C1∥ξkg − ξkg,∗∥ (164)

where the last inequality uses Lemma C.1. Applying the Cauchy-Schwarz inequality and taking the squared expectation:

∥Eθk [T0∇θ log π]∥2 ≤ G2
1Eθk

[
|T0|2

]
≤ O

(
C2

1G
2
1∥ξkg − ξkg,∗∥2

)
(165)

Using Lemma C.1, which bounds the difference between the neural network and its linearization in the NTK regime by
O(m−1/2):

|T0,lin| =
∣∣∣(Qg(ϕ(s

′, a′); ζkg )− Q̂g(ϕ(s
′, a′); ζkg )

)
−
(
Qg(ϕ(s, a); ζ

k
g )− Q̂g(ϕ(s, a); ζ

k
g )
)∣∣∣

≤
∣∣∣Qg(ϕ(s

′, a′); ζkg )− Q̂g(ϕ(s
′, a′); ζkg )

∣∣∣+ ∣∣∣Qg(ϕ(s, a); ζ
k
g )− Q̂g(ϕ(s, a); ζ

k
g )
∣∣∣

≤ O
(
C4m

−1/2
√
log(H/δ)

)
(166)

Thus, the squared error contribution is:

∥Eθk [T0,lin∇θ log π]∥2 ≤ G2
1Eθk [|T0,lin|2] ≤ O

(
G2

1C
2
4 log(H/δ)

m

)
(167)

Using Assumption 3.4 (Neural Critic Approximation Error), which bounds the expected squared Bellman error of the
optimal linearized critic ξkg,∗:

Eθk [T
2
1 ] = Eθk

[((
Qπ

g (s
′, a′)− Q̂g(ϕ(s

′, a′); ζkg,∗)
)
−
(
Qπ

g (s, a)− Q̂g(ϕ(s, a); ζ
k
g,∗)
))2]

≤ O
(
τ2mixϵapp

)
(168)

using the average reward analogue of A.3 in Ke et al. [2024]. We have

∥Eθk [T1∇θ log π]∥2 ≤ G2
1Eθk [T

2
1 ] ≤ O

(
G2

1τ
2
mixϵapp

)
(169)

Combining these terms, we have∥∥∥Eθk

[
∇̂θJg(θk, ξ

k
g ; z)

]
−∇θJg(θk)

∥∥∥2 ≤ O (C2
1G

2
1∥ξkg − ξkg,∗∥2 +G2

1C
2
4 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(170)

Applying the same argument yields∥∥∥EkEθk

[
∇̂θJg(θk, ξ

k
g ; z)

]
−∇θJg(θk)

∥∥∥2 ≤ O (C2
1G

2
1∥E

[
ξkg
]
− ξkg,∗∥2 +G2

1C
2
4 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(171)

Lemma D.2. We denote the MLMC estimators for the Fisher Information Matrix and the policy gradient as

FMLMC
kh = F 0

kh + 2Q
k
h

(
F

Qk
h

kh − F
Qk

h−1
kh

)
I
(
2Q

k
h ≤ Tmax

)
(172)

∇θJ
MLMC
g,kh = ∇θJ

0
g,kh + 2Q

k
h

(
∇θJ

Qk
h

g,kh −∇θJ
Qk

h−1
g,kh

)
I
(
2Q

k
h ≤ Tmax

)
(173)

where Qk
h ∼ Geom(1/2), F j

kh = 1
2j

∑2j−1
i=0 F̂ (θk; z

i
kh), and∇θJ

j
g,kh = 1

2j

∑2j−1
i=0 ∇̂θJg(θk; ξ

k
g ; z

i
kh). Then the following

bounds hold: ∥∥Ek,h

[
FMLMC
kh

]
− F (θk)

∥∥2 ≤ O (G4
1τmixT

−1
max

)
(174)

Ek,h

[∥∥FMLMC
kh − F (θk)

∥∥2] ≤ O (G4
1τmix log Tmax

)
(175)

∥∥Ek,h

[
∇θJ

MLMC
g,kh

]
−∇θJg(θk, ξ

k
g )
∥∥2 ≤ O(G2

1 log(H/δ)τmixT
−1
max +G2

1∥ξkg − ξkg,∗∥2
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+G2
1 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(176)

Ek,h

[∥∥∇θJ
MLMC
g,kh −∇θJg(θk, ξ

k
g )
∥∥2] ≤ O(G2

1 log(H/δ)τmix log Tmax +G2
1∥ξkg − ξkg,∗∥2

+G2
1 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(177)

∥∥Ek

[
∇θJ

MLMC
g,kh

]
−∇θJg(θk, ξ

k
g )
∥∥2 ≤ O(G2

1 log(H/δ)τmixT
−1
max +G2

1∥Ek

[
ξkg
]
− ξkg,∗∥2

+G2
1 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(178)

Proof. Using Lemma D.1 with Lemma B.2, we have∥∥Ek,h

[
FMLMC
kh

]
− F (θk)

∥∥2 ≤ O (σ2
F τmixT

−1
max + δ2F

)
= O

(
G4

1τmixT
−1
max

)
(179)

Ek,h

[∥∥FMLMC
kh − F (θk)

∥∥2] ≤ O (σ2
F τmix log Tmax + δ2F

)
= O

(
G4

1τmix log Tmax

)
(180)

Similarly, we have∥∥Ek,h

[
∇θJ

MLMC
g,kh

]
−∇θJg(θk, ξ

k
g )
∥∥2 ≤ O (σ2

JτmixT
−1
max + δ2J

)
(181)

= O

(
G2

1 log(H/δ)τmixT
−1
max +G2

1∥ξkg − ξkg,∗∥2

+G2
1 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(182)

Ek,h

[∥∥∇θJ
MLMC
g,kh −∇θJg(θk, ξ

k
g )
∥∥2] ≤ O (σ2

Jτmix log Tmax + δ2J
)

(183)

= O

(
G2

1 log(H/δ)τmix log Tmax +G2
1∥ξkg − ξkg,∗∥2

+G2
1 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(184)

∥∥Ek

[
∇θJ

MLMC
g,kh

]
−∇θJg(θk, ξ

k
g )
∥∥2 ≤ O (σ̄2

JτmixT
−1
max + δ̄2J

)
(185)

= O

(
G2

1 log(H/δ)τmixT
−1
max +G2

1∥Ek

[
ξkg
]
− ξkg,∗∥2

+G2
1 log(H/δ)m

−1 +G2
1τ

2
mixϵapp

)
(186)

Theorem D.3 (NPG Estimation Error Bounds). Suppose the assumptions in Section 5 hold. Let the NPG step size be set
as γω = 2 log T

µH and the initialization be ωk
g,0 = 0. Let ωk

g,∗ = F (θk)
−1∇θJg(θk) denote the true Natural Policy Gradient

direction. Then, after H inner iterations, the mean-squared error of the estimator ωk
g satisfies:

Ek

[∥∥ωk
g − ωk

g,∗
∥∥2] ≤ G2

1τ
2
mix

µ2T 2
+ Õ

(
G6

1τ
3
mix

µ4

(
1

H
+

1

Tmax

)
+

G2
1

µ2
√
m

+
G2

1τ
2
mix

µ2
ϵapp

)
, (187)

and the squared bias of the estimator satisfies:∥∥Ek[ω
k
g ]− ωk

g,∗
∥∥2 ≤ G2

1τ
2
mix

µ2T 2
+ Õ

(
G6

1τ
3
mix

µ4Tmax
+

G2
1

µ2
√
m

+
G2

1τ
2
mix

µ2
ϵapp

)
, (188)
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where Õ hides polylogarithmic factors in H,T, Tmax, and 1/δ.

Proof. We note that by Lemma D.2, that the conditions of Equation 36 in Theorem B.1 in Xu et al. [2025] are satisfied.
Additionally, for any policy parameter θ, we have

µ ≤ ∥F (θ)∥ ≤ O (G1) , ∥∇θJ(θ)∥ ≤ O (G1τmix) (189)

from Theorem 4.7 in Xu et al. [2025]. Thus, all conditions of Theorem B.1 in Xu et al. [2025] are satisfied, and we have

Ek

[∥∥ωk
g − ωk

g,∗
∥∥2] ≤ exp (−Hγωµ)

∥∥ω0 − ωk
g,∗
∥∥2 +O(γωR0 +R1)∥∥Ek[ω

k
g ]− ω∗

g,k

∥∥2 ≤ exp(−Hγωµ)
∥∥ω0 − ω∗

g,k

∥∥2 + µγω + 1

µ2

[
O
(
G4

1τmix

Tmax

){∥∥ω0 − ω∗
g,k

∥∥2 +O(γωR0 +R1)
}
+R̄1

]
where

R0 = Õ
(
µ−3G6

1τ
3
mix + µ−1G2

1 log(H/δ)(τmix +m−1) + µ−1G2
1Ek∥ξkg − ξkg,∗∥2 + µ−1G2

1τ
2
mixϵapp

)
(190)

R1 = O
(
µ−4G6

1τ
3
mixT

−1
max + µ−2G2

1 log(H/δ)(τmixT
−1
max +m−1) + µ−2G2

1Ek∥ξkg − ξkg,∗∥2 + µ−2G2
1τ

2
mixϵapp

)
(191)

R̄1 = O
(
µ−2G6

1τ
3
mixT

−1
max +G2

1 log(H/δ)(τmixT
−1
max +m−1) +G2

1∥Ek

[
ξkg
]
− ξkg,∗∥2 +G2

1τ
2
mixϵapp

)
(192)

and we set γω = 2 log T
µH . Using ω0 = 0 and ∥ωk

g,∗∥2 = ∥F (θk)−1∇θJ(θk)∥2 ≤ O
(
µ−1G1τmix

)
, this yields

Ek

[∥∥ωk
g − ωk

g,∗
∥∥2] ≤ G2

1τ
2
mix

µ2T 2
+ Õ

((
H−1 + T−1

max

) (
µ−4G6

1τ
3
mix + µ−2G2

1 log(H/δ)τmix

)
+ µ−2G2

1m
−1/2 + µ−2G2

1Ek∥ξkg − ξkg,∗∥2 + µ−2G2
1τ

2
mixϵapp

)
∥∥Ek[ω

k
g ]− ω∗

g,k

∥∥2 ≤ (G2
1τ

2
mix

µ2T 2
+
G6

1τ
3
mix

µ4Tmax

)
+ Õ

(
µ−4G6

1τ
3
mixT

−1
max + µ−2G2

1 log(H/δ)τmixT
−1
max + µ−2G1m

−1/2

+ µ−2G2
1∥Ek

[
ξkg
]
− ξkg,∗∥2 + µ−2G2

1τ
2
mixϵapp +

G6
1τ

2
mix

µ4Tmax
Ek∥ξkg − ξkg,∗∥2

)
≤
(
G2

1τ
2
mix

µ2T 2
+
G6

1τ
3
mix

µ4Tmax

)
+ Õ

(
µ−4G6

1τ
3
mixT

−1
max + µ−2G2

1 log(H/δ)τmixT
−1
max + µ−2G1m

−1/2

+ µ−2G2
1Ek

[
∥ξkg − ξkg,∗∥2

]
+ µ−2G2

1τ
2
mixϵapp +

G6
1τ

2
mix

µ4Tmax
Ek∥ξkg − ξkg,∗∥2

)
≤
(
G2

1τ
2
mix

µ2T 2
+
G6

1τ
3
mix

µ4Tmax

)
+ Õ

(
µ−4G6

1τ
3
mixT

−1
max + µ−2G2

1 log(H/δ)τmixT
−1
max + µ−2G1m

−1/2

+ µ−2G2
1Ek

[
∥ξkg − ξkg,∗∥2

]
+ µ−2G2

1τ
2
mixϵapp

)

Finally, we substitute the value for Ek

[
∥ξkg − ξkg,∗∥2

]
to yield

Ek

[∥∥ωk
g − ωk

g,∗
∥∥2] ≤ G2

1τ
2
mix

µ2T 2
+ Õ

((
1

H
+

1

Tmax

)(
G6

1τ
3
mix

µ4
+
G2

1 log(H/δ)τmix

µ2

)

+
G2

1

µ2
√
m

+
G2

1c
2
γ log(H/δ)τmix

λ2µ2H
+
G2

1τ
2
mix

µ2
ϵapp

)
(193)

∥∥Ek[ω
k
g ]− ω∗

g,k

∥∥2 ≤ G2
1τ

2
mix

µ2T 2
+ Õ

(
G6

1τ
3
mix

Tmaxµ4
+
G2

1 log(H/δ)τmix

µ2Tmax
+

G2
1

µ2
√
m

+
G2

1c
2
γ log(H/δ)

µ2λ2H
+
G2

1τ
2
mix

µ2
ϵapp

)
(194)
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E CMDP ANALYSIS

In this section, we formally analyze the convergence rate of the overall CMDP.

Theorem E.1. Suppose the assumptions in Section 5 hold. Let the step sizes be α = β = Θ(T−1/4), the number of outer
iterations be K = Θ(T 1/2), and the number of inner iterations be H = Θ(T 1/2). Let the MLMC truncation level be
Tmax = T . Then, the sequence of policies {θk}K−1

k=0 generated by Algorithm 1 satisfies the following bounds on the average
reward gap and constraint violation:

1

K
E

[
K−1∑
k=0

(
Jπ∗

r − Jr(θk)
)]
≤ Õ

(√
ϵbias +

√
ϵapp + T−1/4 +m−1/4

)
, (195)

1

K
E

[
K−1∑
k=0

−Jc(θk)

]
≤ Õ

(√
ϵbias +

√
ϵapp + T−1/4 +m−1/4

)
, (196)

where Õ hides polylogarithmic factors in T .

Proof. Combining Theorem D.3 with the fact that λk ∈ [0, 2/δs], we have

E [∥Ek [ωk]− ω∗
k∥] ≤

(
1 +

2

δs

)
Õ

(
G1τmix

µT
+

G3
1τ

2
mix√

Tmaxµ2
+
G1

√
log(H/δ)τmix

µ
√
Tmax

+
G1

µm1/4

+
G1cγ

√
log(H/δ)

µλ
√
H

+
G1τmix

µ

√
ϵapp

)
(197)

Ek

[∥∥ωk − ω∗
k

∥∥2] ≤ (1 + 4

δ2s

)
Õ

(
G2

1τ
2
mix

µ2T 2
+

(
1

H
+

1

Tmax

)(
G6

1τ
3
mix

µ4
+
G2

1 log(H/δ)τmix

µ2

)

+
G2

1

µ2
√
m

+
G2

1c
2
γ log(H/δ)τmix

λ2µ2H
+
G2

1τ
2
mix

µ2
ϵapp

)
(198)

Using Lemma 4.6 and Lemma G.2 in Xu et al. [2025] and setting Tmax = T , we have

1

K
E

[
K−1∑
k=0

(L(π∗, λk)− L(θk, λk))

]

≤
√
ϵbias +

1

αK
Es∼dπ∗ [KL(π∗(·|s)∥πθ0(·|s))]

+

(
1 +

2

δs

)
Õ

(
G3

1τ
2
mix√
Tµ2

+
G1

√
log(H/δ)τmix

µ
√
T

+
G1

µm1/4
+
G1τmix

µ

√
ϵapp +

G1cγ
√
log(H/δ)

µλ
√
H

)

+ αG2

(
1 +

4

δ2s

)
Õ

(
G6

1τ
3
mix

Hµ4
+
G2

1 log(H/δ)τmix

Hµ2
+

G2
1

µ2
√
m

+
G2

1c
2
γ log(H/δ)τmix

λ2µ2H
+
G2

1τ
2
mix

µ2
ϵapp

)

+ αO
((

1 +
4

δ2s

)
G2

1τ
2
mix

µ2

)
(199)

By the definition of the Lagrange function, we have

1

K
E

[
K−1∑
k=0

(
Jπ∗

r − Jr(θk)
)]

≤
√
ϵbias +

1

αK
Es∼dπ∗ [KL(π∗(·|s)∥πθ0(·|s))]

+

(
1 +

2

δs

)
Õ

(
G3

1τ
2
mix√
Tµ2

+
G1

√
log(H/δ)τmix

µ
√
T

+
G1

µm1/4
+
G1τmix

µ

√
ϵapp +

G1cγ
√
log(H/δ)

µλ
√
H

)
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+ αG2

(
1 +

4

δ2s

)
Õ

(
G6

1τ
3
mix

Hµ4
+
G2

1 log(H/δ)τmix

Hµ2
+

G2
1

µ2
√
m

+
G2

1c
2
γ log(H/δ)τmix

λ2µ2H
+
G2

1τ
2
mix

µ2
ϵapp

)

+ αO
((

1 +
4

δ2s

)
G2

1τ
2
mix

µ2

)
− 1

K
E

[
K−1∑
k=0

λk

(
Jπ∗

c − Jc(θk)
)]

(200)

From Equation 75 in Xu et al. [2025], we have

− 1

K
E

[
K−1∑
k=0

λk

(
Jπ∗

c − Jc(θk)
)]
≤ 1

K
E

[
K−1∑
k=0

|λk|
(
η∗c (θk)− E

[
ηkc
])]

+ β (201)

≤ Õ

(
G1cγ

√
log(H/δ)

µλ
√
H

+
G1

µm1/4
+ β

)
(202)

Thus,

1

K
E

[
K−1∑
k=0

(
Jπ∗

r − Jr(θk)
)]

≤
√
ϵbias +

1

αK
Es∼dπ∗ [KL(π∗(·|s)∥πθ0(·|s))]

+

(
1 +

2

δs

)
Õ

(
G3

1τ
2
mix√
Tµ2

+
G1

√
log(H/δ)τmix

µ
√
T

+
G1

µm1/4
+
G1τmix

µ

√
ϵapp +

G1cγ
√
log(H/δ)

µλ
√
H

)

+ αG2

(
1 +

4

δ2s

)
Õ

(
G6

1τ
3
mix

Hµ4
+
G2

1 log(H/δ)τmix

Hµ2
+

G2
1

µ2
√
m

+
G2

1c
2
γ log(H/δ)τmix

λ2µ2H
+
G2

1τ
2
mix

µ2
ϵapp

)

+ αO
((

1 +
4

δ2s

)
G2

1τ
2
mix

µ2

)
+ Õ

(
G1cγ

√
log(H/δ)

µλ
√
H

+ β

)
(203)

≤ Õ

(
√
ϵbias +

√
ϵapp +

1

αK
+ α+ β +

√
log(H/δ)√

H
+m−1/4

)
(204)

From Equation 79 in Xu et al. [2025],

1

K
E

[
K−1∑
k=0

Jc(θk)

(
λk −

2

δs

)]
≤ 2

δ2sβK
+
β

2
(205)

Since λkJπ∗

c ≥ 0, we have

1

K
E

[
K−1∑
k=0

(
Jπ∗

r − Jr(θk)
)]

+
2

δsK
E

[
K−1∑
k=0

−Jc(θk)

]

≤
√
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2

δ2sβK
+
β

2
+

1

αK
Es∼dπ∗ [KL(π∗(·|s)∥πθ0(·|s))]

+

(
1 +

2

δs

)
Õ

(
G3

1τ
2
mix√
Tµ2

+
G1

√
log(H/δ)τmix

µ
√
T

+
G1

µm1/4
+
G1τmix

µ

√
ϵapp +

G1cγ
√
log(H/δ)

µλ
√
H

)

+ αG2

(
1 +

4

δ2s

)
Õ

(
G6

1τ
3
mix

Hµ4
+
G2

1 log(H/δ)τmix

Hµ2
+

G2
1

µ2
√
m

+
G2

1c
2
γ log(H/δ)τmix

λ2µ2H
+
G2

1τ
2
mix

µ2
ϵapp

)

+ αO
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1 +
4

δ2s

)
G2

1τ
2
mix

µ2

)
(206)

Then by Lemma G.6 in Xu et al. [2025], we have

1

K
E

[
K−1∑
k=0

−Jc(θk)

]
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≤
√
ϵbias +

1

δsβK
+
δsβ
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δs
2αK

Es∼dπ∗ [KL(π∗(·|s)∥πθ0(·|s))]

+

(
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δs
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Õ
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G3

1τ
2
mix√
Tµ2

+
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Using K = H = Θ(T 1/2), α = β = Θ(T−1/4), we have
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K
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F EXPERIMENTS

F.1 VARIANCE STABILITY OF THE MLMC ESTIMATOR NEAR CONSTRAINT BOUNDARIES

To explicitly verify the stability of the MLMC estimator in practice, we conduct variance stability experiments (N = 500
independent trials) on Hopper-v4.

Experimental Setup. The constraint is Jc(θ) ≥ 0, where we define the cost as c(s, a) = 0.25 −mean(a2). The true
constraint boundary is thus exactly at the average cost ηc = 0. We fix the variance of the MLMC gradient norm estimator
over 500 independent draws at three η values near the boundary.

Table 2: MLMC estimator variance near the constraint boundary on Hopper-v4.

Regime ηc MLMC Variance MC Variance Ratio (MLMC/MC)

Interior +0.10 9.33× 10−5 1.35× 10−5 6.89×
Boundary 0.00 7.76× 10−5 1.18× 10−5 6.57×
Exterior −0.10 6.90× 10−5 1.26× 10−5 5.47×

Key Observations and Theoretical Justification.

1. No variance blowup at the boundary. As ηc passes through zero, the MLMC estimator variance decreases monotoni-
cally rather than spiking. If the MLMC telescoping correction were sensitive to the constraint surface, we would expect
amplified variance precisely at ηc = 0, where the gradient of the TD error with respect to ηc changes sign. We observe
no such effect.

2. Stable MLMC/MC ratio. The variance ratio remains in a tight band (5.47× to 6.89×) across all regimes, confirming
that the MLMC correction overhead is not adversely amplified near the boundary.

3. Structural stability. The estimator is structurally stable near ηc = 0 because the MLMC critic gradient enters
ηc linearly through two terms (see Eq. (20)): the average-cost gradient cγ(ηc − c(s, a)) and the TD error δc =
Qc(s, a) + η − c(s, a)−Qc(s

′, a′). Both are smooth and affine in η; there is no discontinuity, indicator function, or
non-smooth projection in the gradient path as ηc crosses zero.
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4. Independent critics. Furthermore, our algorithm trains completely separate critics for the reward (r) and cost (c). Thus,
even when the dual variable λ fluctuates near the boundary, the target values for the critics remain bounded in [−1, 1],
inherently preventing the severe variance spikes commonly seen in single-critic Lagrangian methods.

F.2 COMPARISON WITH CRPO ON SAFE PENDULUM

We compare PDNAC-NC with CRPO [Xu et al., 2021], a representative primal baseline for average-reward CMDPs, on a
continuous-control safety task. The environment is a safety-constrained pendulum: reward r(s, a) = 1

2 (cos θ + 1) ∈ [0, 1]

rewards uprightness, and the constraint Jc(θ) ≥ 0 enforces a speed limit |θ̇| ≤ 3.5 through the cost signal c(s, a) =
clip(3.5− |θ̇|,−1, 1). Constraint satisfaction is in direct tension with reward maximization, since large angular velocities
are required to swing the pole upright.

Experimental Setup. Both methods use the same actor architecture (single-hidden-layer Gaussian MLP with 32 units,
diagonal covariance), the same NTK critic parameterization (width m = 64, depth L = 2), and the same average-reward
on-policy sampling scheme (32 parallel chains rolled for 32 steps per outer iteration). We run K = 200 outer iterations and
select hyperparameters from a grid over the primal step size α, dual step size β, and NPG step size γω .
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Figure 1: Reward (Jr, left) and constraint value (Jc, right) versus outer iteration on the safe pendulum task. PDNAC-
NC (blue) tightens toward the constraint boundary while steadily increasing reward; CRPO (red) collapses to an overly
conservative policy that satisfies the constraint by margin but achieves low reward. Curves are smoothed with a 10-step
moving average.

Discussion. Figure 1 shows the two methods’ training curves. PDNAC-NC increases Jr from 0.37 at initialization to
a mean of 0.57 over the last 20 iterations while driving Jc down to a small violation of ≈ 0.011 near the feasibility
boundary, i.e., it learns to operate close to the constraint surface, where the highest reward lies. CRPO’s discrete switch
between reward and cost updates makes it sensitive to step-size selection: with standard hyperparameters the switch becomes
noise-dominated near the boundary and the policy retreats into the safe interior, yielding a final mean reward of 0.19 with
Jc ≈ 0.62. This illustrates the practical benefit of our continuous dual update, which smoothly balances the primal and
safety directions rather than relying on a hard indicator.

G LIMITATIONS AND FUTURE WORK

While our work establishes strong theoretical guarantees for neural actor-critic methods in CMDPs, it presents several
limitations that open avenues for future research:

Beyond the NTK Regime Our theoretical analysis heavily relies on the Neural Tangent Kernel (NTK) regime, which
requires the neural network’s width m to be highly overparameterized to ensure the parameters remain close to their
initialization. While this allows for mathematically tractable linearized dynamics, it limits the network’s ability to perform
deep feature representation learning. A vital future direction is to extend this analysis beyond the lazy training regime,
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potentially utilizing mean-field theory or representation learning frameworks to capture the true feature-learning capabilities
of deep RL.

Ergodicity and Unichain Assumptions Our theoretical analysis relies on the uniform ergodicity assumption Assump-
tion 3.1, which necessitates that the Markov chain induced by every parameterized policy is irreducible and aperiodic. In
many practical safe RL domains, such as autonomous driving or robotics, policies may naturally lead to absorbing states
(e.g., system failures) or possess disjoint transient regions. Currently, only MDPs with linear critics have been developed in
the unichain setting [Ganesh and Aggarwal, 2025, Satheesh and Aggarwal, 2026]. Extending neural critic approaches to
these settings remains an open problem.

Order-Optimal Convergence Rates We established a global convergence rate and cumulative constraint violation of
Õ(T−1/4), which is not order-optimal natural actor-critic methods under Markovian sampling. The main bottleneck for
CMDPs is the NTK analysis for the squared bias due to the projection operator. Extending our results by alleviating this
bottleneck remains an interesting open problem.
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