Journal of Physics A: Mathematical and Theoretical

PAPER

Action selection in growing state spaces: control of
network structure growth

To cite this article: Dominik Thalmeier et al 2017 J. Phys. A: Math. Theor. 50 034006

View the article online for updates and enhancements.

Related content

- Model reduction algorithms for optimal

control and importance sampling of
diffusions

Carsten Hartmann, Christof Schiitte and
Wei Zhang

- Path integrals and symmetry breaking for

optimal control theory
H J Kappen

- Bellman equations for optimal feedback

control of qubit states
Luc Bouten, Simon Edwards and V P
Belavkin

This content was downloaded from IP address 128.40.213.241 on 12/09/2017 at 11:27


https://doi.org/10.1088/1751-8121/50/3/034006
http://iopscience.iop.org/article/10.1088/0951-7715/29/8/2298
http://iopscience.iop.org/article/10.1088/0951-7715/29/8/2298
http://iopscience.iop.org/article/10.1088/0951-7715/29/8/2298
http://iopscience.iop.org/article/10.1088/1742-5468/2005/11/P11011
http://iopscience.iop.org/article/10.1088/1742-5468/2005/11/P11011
http://iopscience.iop.org/article/10.1088/0953-4075/38/3/002
http://iopscience.iop.org/article/10.1088/0953-4075/38/3/002

I0OP Publishing

Journal of Physics A: Mathematical and Theoretical

J. Phys. A: Math. Theor. 50 (2017) 034006 (21pp) doi:10.1088/1751-8121/50/3/034006

Action

selection in growing state spaces:

control of network structure growth

Dominik Thalmeier!, Vicen¢ Gémez’ and Hilbert J Kappen'

! Radboud University Nijmegen, 6525 HP Nijmegen, The Netherlands
2 Universitat Pompeu Fabra, 08002 Barcelona, Spain

E-mail: d.thalmeier @science.ru.nl, b.kappen@science.ru.nl
and vicen.gomez @upf.edu

Received 23 June 2016, revised 31 August 2016
Accepted for publication 2 November 2016
Published 20 December 2016

CrossMark

Abstract

The dynamical processes taking place on a network depend on its topology.
Influencing the growth process of a network therefore has important
implications on such dynamical processes. We formulate the problem of
influencing the growth of a network as a stochastic optimal control problem
in which a structural cost function penalizes undesired topologies. We
approximate this control problem with a restricted class of control problems
that can be solved using probabilistic inference methods. To deal with the
increasing problem dimensionality, we introduce an adaptive importance
sampling method for approximating the optimal control. We illustrate this
methodology in the context of formation of information cascades, considering
the task of influencing the structure of a growing conversation thread, as in
Internet forums. Using a realistic model of growing trees, we show that our
approach can yield conversation threads with better structural properties than
the ones observed without control.

Keywords: control, complex Networks, sampling, conversation threads

(Some figures may appear in colour only in the online journal)

1. Introduction

Many complex systems can be described as dynamic processes which are characterized by
the topology of an underlying network. Examples of such systems are human interaction net-
works, where the links may represent transmitting opinions (Olfati-Saber et al 2007, Dai and
Mesbahi 2011, Centola and Baronchelli 2015), habits (Centola 2010, Farajtabar et al 2014),
money (Gai and Kapadia 2010, Amini e al 2016, Giudici and Spelta 2016) or viruses (Pastor-
Satorras and Vespignani 2001, Eguiluz and Klemm 2002). Being able to control, or just influ-
ence in some way, the dynamics of such complex networks may lead to important progress,
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for example, avoiding financial crises, preventing epidemic outbreaks or maximizing informa-
tion spread in marketing campaigns.

The control of the dynamics on networks is a very challenging problem that has attracted
significant interest recently (Liu e al 2011, Cornelius et al 2013, Gao et al 2014, Yan et al
2015). Existing approaches typically consider network controllability as the controllability
of the dynamical system induced by the underlying network structure. While it is agreed that
network controllability critically depends on the network structure, the problem of how to
control the network structure itself while it is evolving remains open.

The network structure is determined by the dynamics of addition and deletion of nodes
and links over time. In this paper, we address the problem of influencing this dynamics in
the framework of stochastic optimal control. The standard way to address these problems is
through the Bellman equation and dynamic programming. Dynamic programming is only
feasible in small problems and requires approximations when the state and action spaces are
large. In the setting of network growth, this problem is more severe, since the state space
increases (super-)exponentially with the number of nodes.

In order to deal with this curse of dimensionality, we propose to approximate the network
growth control problem by a special class of stochastic optimal control problems, known
as Kullback-Leibler (KL) control or linearly-solvable Markov decision problems (LMDPs)
(Todorov 2009, Kappen et al 2012). For this class of problems, one can use efficient adaptive
importance sampling methods that scale well in high dimensions. The optimal solution for
the KL-control problem tends to be sparse, so that only a few next states become relevant,
effectively reducing the branching factor of the original problem. The obtained solution of the
KL-control problem is then used to compute the optimal action in the original problem that
does not belong to the KL-control class.

In the next section we present our proposed general methodology. We then apply it to a
realistic problem: influencing the growth process of cascades in online forums, in order to
maximize structural network measures that are connected to the quality of an online conversa-
tion thread. We conclude the paper with a discussion.

2. Optimal network growth as a control problem

We now formulate the network growth control problem as a stochastic optimal control prob-
lem. Let x; € X, with X being the set of all possible network structures, denote the growing
structure (state) of the network at time t and let P(x’|x,u) describe the network dynamics,
where the control variable u € U/ denotes possible actions we can perform in order to manipu-
late the network. Let us label the default action, which means not interacting with the system,
with u = 0. We denote the corresponding dynamics without control as the uncontrolled pro-
cess p(x'|x) := P(x'|x,u = 0).

At each time-step t, we incur an arbitrary cost function on the network state r(x, t) which is
assigned when the state is reached. The state cost (X, t) penalizes network structures that are not
convenient in the particular context under consideration. For example, if one wants to favour
networks with large average clustering coefficient C(x), then r(x,t) = —C(x). Alternatively,
one can consider more complex functions, such as the structural virality or Wiener index
(Mohar and Pisanski 1988), as proposed recently (Goel et al 2015), to maximize the influence
in a social network. In general, any measure that can be (efficiently) computed from x fits the
presented framework.

Our objective is to find the control function u(x, t) : X x N — Uf which minimizes the total
cost over a time horizon T, starting at state x at initial time t = 0
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T
Cx,t=0,u(-)) =r(x,0) + < Z r(Xe, t'

> , (1
U=t+l P(xi:7|%,u(),t=0)

where the expectation is taken with respect to the probability P(x;.t|x, u(:),t = 0) over paths
X1 in the state space, given state x at time t = 0 using the control-function u(-). The probabil-
ity of a path is given by P(x; 1.1[x, u(-), t = 0) = [T, P(xs11|Xs, U(Xs, 9), 8).

Computing the optimal control can be done by dynamic programming (Bertsekas 1995).
We introduce the optimal cost-to-go

J(x,t) = min C(x, t,u(-)),
(x,t) 111(1? (%, t,u(-)) (2)

which is an expectation of the cumulative cost starting at state x and time t and acting opti-
mally thereafter. This can be computed using the Bellman equation

J(X,t) = min(r(x, t) + <J(x/’ t+ D)P(x’\x,u,t))’ 3)
From J(x, t), the optimal control is obtained by a greedy local optimization:
u(x,t) = argmin (r(x, t) + (J(x', t + 1)>P(x,‘x’u’t)). 4)

In general, the solution to equation (3) can be computed recursively using dynamic program-
ming (Bertsekas 1995) for all possible states. This is however infeasible for controlling net-
work growth, as the computation is of polynomial order in the number of states and the state
space of networks increases super-exponentially on the number of nodes. E.g. for directed
unweighed networks, there are N possible networks with N labelled nodes.

3. Approximating the network growth problem by a Kullback-Leibler
control problem

In this section we present our main approach, which first computes the optimal cost-to-go on a
relaxed problem and then uses it as a proxy for the original optimal cost-to-go. In the next sec-
tion, we introduce the class of KL-control problems that we use as a relaxation. We then illus-
trate KL-control using a tractable example of tree growth. In section 3.3, we explain how can
we approximate the KL-control solution using the cross-entropy method. Finally, in section 3.4
we show how can we use that result to compute the action selection in the original problem.

3.1. Kullback—Leibler control

In order to efficiently compute the optimal cost-to-go, we make the assumption that our con-
trols directly specify the transition probabilities between two subsequent network structures,
e.g. P(x'|x, u(t)) ~ u(x'|x, t). Further, we define the natural growth process of the network (the
uncontrolled dynamics) as a Markov chain with transition probabilities p(x’|x). Because our
influence on the network dynamics is limited, we add a regularization term to the total cost
defined in equation (1) that penalizes deviations from p(x’|x). The approximated cost becomes

T
CIA(L(X’ tu(-) = )\KL[U(le:T\X’ t)||P(Xt+1:T|X’ t)] +r(x,t) + < Z r(Xy, t’)> (&)
(Xl+];T‘X,[)

tU=t+1

with the KL-divergence
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p(X1+1:T|X’t) u(x‘+1:T|X’t),

which measures the closeness of the two path distributions, p(x;;1.7|X,t) and u(x¢s.1|X,t).
The parameter A thereby regulates the strength of this penalization.

KL[“(Xt+1:T|Xv Ollp(Xer 11X, t)] = <10g

With this assumption, the control problem consisting of minimizing C%L w.r.t. the con-
trol u(x’|x, t) belongs to the KL-control class and has a closed form solution (Todorov 2009,
Kappen et al 2012). The probability distribution of an optimal path u; (X¢41.7|X, t) that mini-
mizes equation (5) is

p(Xt+1:T|x’ )
<¢)(Xt+ 1 :T)>p(x(+1;T|x’t)

Ui (X 1:]X, ) =

P(Xet1:1)s (6)

with

T
O(Xeg1:1) = exp(—/\1 > r(xy, t’)]. @)

t'=t+1

Plugging this into equation (5) gives the optimal cost-to-go

TR0 = 1(x, ) = Mog(d(Xes 1:0)pis,. 10y 8)

which can be numerically approximated using paths sampled from the uncontrolled dynamics
PXer1:7/X, ).

The optimal control corresponding to equation (4) corresponds to a state transition prob-
ability distribution that is obtained by marginalization in equation (6). It is expressed in terms
of the uncontrolled transition probability p(x’|x) and the (exponentiated) optimal cost-to-go:

* * J)\ X/, t + 1
ug (X' |x,t) = Z Uk (Xe+1 = X/, Xer2:7|X, ) o p(x/|X) exp(—%). 9)

Xe42:T

This resembles a Boltzmann distribution with temperature A where the optimal cost-to-go
takes the role of an energy. The effect of the temperature becomes clear: for high values of
A, ug (X'|x, t) deviates only a little from the uncontrolled dynamics p(x’|x), thus the optimal
control has a weak influence on the system. In contrast, for low values of A, the exponen-
tial in equation (9) becomes very pronounced for the state(s) x’ with the smallest cost-to-go
J %L(x’ ,t+ 1), suppressing the transition probabilities to suboptimal states x’. Thus the control
has a very strong effect on the process. In the limit of \ going to zero, the controlled process
becomes deterministic, if JﬁL(x’ ,t+ 1) is not degenerate (meaning there is a unique state x’
which minimizes the optimal cost-to-go). In this case the control is so strong that it overpow-
ers the noise completely.

We thus approximate our original (possibly difficult) control problem as a KL-control
problem, parametrized by the temperature A. The approximated optimal cost-to-go J(x',t + 1)
of equation (4) is replaced by the corresponding optimal cost-to-go of the KL-control problem
J ﬁL(x’ ,t+ 1) of equation (9) and used to compute the action selection in the original problem.

3.2. A tractable example

We now present a tractable example amenable for exact optimal control computation. This
example already belongs to the KL-control class, so no approximation is made. The purpose

4
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of this analysis it to show how different values of the temperature A may lead to qualitatively
different optimal solutions and other interesting phenomena.

Let’s consider a tree that grows at discrete time-steps, starting with the root node at time
t = 0. We represent the tree at time t as a vector X, = (xo, Xy, ..., Xy), Where x; indicates the label
of the parent of the node attached at time t. At every time-step, either the tree remains the same
or a new node is attached to it. The root node has label 1 and the label 0 is specially used to
indicate that no node was added at a given time-step (it is also the label of the parent of the
root node). The nodes are labelled in increasing order as they arrive to the tree, so that at time-
step t, for a tree with k nodes, k<t, x; = 0, 1, ..., k corresponds to the parent of node k + 1 if
anode is added or zero otherwise. Thus, the parent vector at time t = 11is always x; = (0, 1).

Our example is a finite horizon task of T = 10 time-steps and end-cost only. The end-cost
implements two control objectives: it prefers trees of large Wiener index while penalising
trees with many nodes (more than five, in this case). The Wiener index is the sum of the
lengths of the shortest paths between all nodes in a graph. It is maximal for a chain and mini-
mal for a star.

The uncontrolled process is biased to the root: new nodes choose to link the root with prob-
ability 3/5 and uniformly otherwise. More precisely

forj=1
Pl =Jjlx) =17 5 (10)
for(j=0)orj € 12,...,|x
Slixillo { bl

(11)

x. 0 —Wiener(x)oct if ||X¢llo <5
r 9 = .
Xe Ot otherwise

where ||x]|o denotes the number of non-zero elements in x and Wiener the (normalized) Wiener
index.

In this setting, the uncontrolled process p tends to grow trees with more than five nodes
with many of them attached to the root node, i.e. with low Wiener index. We want to influence
this dynamics so that the target configuration, a chain of five nodes (maximal Wiener index)
is more likely to be obtained.

Figure 1 (top) shows the state cost r of the final tree that results from choosing the most
probable control (MAP solution) as a function of the temperature . The exact solution is
calculated using dynamic programming (Kappen et al 2012). We can differentiate three types
of solutions, denoted as A, B and C in the figure.

For low temperatures (region A) the control aims to fulfil both control objectives: to find a
small network with maximal Wiener index. The optimal strategy does not add nodes initially
and then builds a tree of maximal Wiener index (see inset of initial controls in left column
of the figure). This type of control (to wait while the target is far in the future) is reminiscent
of the delayed choice mechanism described previously (Kappen 2005). This initial waiting
period makes sense because if the chain of length 5 would be grown immediately, then at time
6 the size of 5 is already reached. If now an additional node attaches, then the final cost would
be zero. However if one first waits and then grows the chain, an accidental node insertion
before time 6 would not be so disastrous (actually it may help), as one can then just wait until
time 7 to start growing the rest of the tree. So delaying the decision when to start growing the
tree helps compensating accidental events.

For intermediate temperatures (region B), the initial control becomes less extreme, as we
observe if we compare the left plots between regions A and B. For A ~ 0.07, the solution that

5



J. Phys. A: Math. Theor. 50 (2017) 034006 D Thalmeier et al
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Figure 1. Example of optimal control of tree growth. (Top): the state cost of the most
probable solutions as a function of the temperature A. In region A, the optimal strategy
waits until the last time-steps and then grows a tree with maximal Wiener index. In
region B, it builds a star of five nodes. Finally, in region C, it follows the uncontrolled
dynamics and builds a star of ten nodes. (Left): for each region, the optimal probabilities
u*(xy+1|x,) at t = 1 for the two actions which are initially available: no node addition (0)
and adding a node to the root (1). In regions A, B the optimal control favours not adding
a new node initially. The sequences on the right show how the tree grows. When a new
node is added to the tree, it is coloured in red.

builds the tree with maximal Wiener index is no longer optimal, since it deviates too much
from the uncontrolled dynamics. In region B, the control aims to build a network of five nodes
or less, but no longer aims to maximize the Wiener index. The control is characterized by an
initial waiting period and the subsequent growth of a tree of five nodes, which are in this case
all attached to the root node.

Finally, for high temperatures (region C, A > 0.4), the control essentially ignores the cost
r and the optimal strategy is to add one node to the root at every time-step, following the
uncontrolled process.

From these results we conclude that KL-control as a mechanism for controlling network
growth can capture complex phenomena such as transitions between qualitatively different
optimal solutions and delayed choice effects.

3.3. Sampling from the KL-optimally controlled dynamics

In this section, we explain how we can sample from the optimally controlled dynamics and
thereby obtain an estimate of the optimal cost-to-go J ﬁL(x, t) of equation (8).

6
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The probability of an optimally controlled path, equation (6), corresponds to the product
of the uncontrolled dynamics by the exponentiated state costs. Hence a naive way to obtain
samples from the optimal dynamics, would consist in sampling paths from the uncontrolled
dynamics p(x’|x) and weight them by their exponentiated state costs. Using these samples we
can then compute expectations from the optimally controlled dynamics. We use that for any
function f (X, 1.17) we have:

P(Xet1:1)
F ez (xpvrlxn = <f(Xt+1:T)< " ; .
¢ Xt+1:T P(Xeg1:7|X00) POy rlx0)

More precisely, provided a learned model or a simulator of the uncontrolled dynamics p(x’|x),
. 5(xD
we generate M sample paths xﬁ’i 1. i = 1, ..., M from p(x'|x) and compute the weights P10

The denominator thereby gives with equation (8) an estimate of the optimal cost-to-go as

N 1M ;
O e v POLICEaED)
i=1

This method can be combined with resampling techniques (Douc and Cappé 2005, Hol et al
2006) to obtain unweighted samples xfﬂti(f% from the optimal dynamics (for the numerical
methods in this article, we have used structural resampling (Douc and Cappé 2005, Hol ez al
2006)).

Using such a naive sampling method, however, can be inefficient, in particular for low

4’("52 1)

temperatures. While for high temperatures A basically all weights are more or less

equal, for low temperatures only a few samples with very large weights contribute to the
approximation, resulting in very poor estimates.

This is a standard problem in Monte Carlo sampling and can be addressed using the Cross-
Entropy (CE) method (De Boer ef al 2005, Kappen and Ruiz 2016), which is an adaptive
importance sampling algorithm that incrementally updates a baseline sampling policy or
sequence of controls. Here we propose to use the CE method in the discrete formulation and
use a parametrized Markov process @,,(X|X, t), with parameters w, to approximate ug; . The CE
method in our setting alternates the following steps:

(1) In the first step, the optimal control is estimated using M sample paths drawn from a
parametrized proposal distribution (X’ |x, t).

(i1) In the second step, the parameters w are updated so that the proposal distribution becomes
closer to the optimal probability distribution.

As a proposal distribution U,(x|x, t), we use

JxL (X, w(1)) ) (12)

U, (x| x, ) o p(X'|x) exp(— )\

which has the same functional form as the optimally controlled transition probabilities in
equation (9). The KL-optimal cost-to-go is thereby approximated by a linear sum of time-

dependent feature vectors ¥j(x)

JeL(x, w(®) = > wi(Oy(x). (13)
k
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The probability distribution of an optimally controlled path, equation (6), can be written as

(O]
. ~ . p(xl+1:T‘X’ t)
u’f@(xg'}rl:ﬂx, t) oc Bu(xi2 X, O
Uu(Xiy 11X D)

T
exp(—A1 > r(xff), t’)]. (14)
t=t+1
This shows that we can draw samples from the proposal distribution and reweight them
with the combined weights

@
= D 0,
U(xi7 1l 0

The parameters wy(t) of the importance sampler are initialized with zeros, which makes the
initial proposal distribution equivalent to the uncontrolled dynamics. The procedure requires
the gradients of U, (x|x,t) at each iteration. We describe the details of the CE method in
appendix A.

We measure the efficiency of an obtained proposal control using the effective sample size
(EffSS), which estimates how many effective samples can be drawn from the optimal distribu-
tion. Given M samples with weights w'”, the EffSS is given by

1M (o)
i (w)
INM o)
(Mzi:lw )

If the weights w'? are all about the same value, the EffSS is high, indicating that many samples
contribute to statistical estimates using the weighted samples. If all weights are equal, the EffSS
is equal to the number of samples M. Conversely if the weights w” have a large spread, the
EffSS is low, indicating that only few independent samples contribute to statistical estimates.
In the extreme case, when one weight is much larger then all others, the EffSS approaches 1.

3.4. Action selection using the KL-approximation

Once we have an estimate of the cost-to-go J%L, we need to select an action u € U/ in the
original control problem, which is not of the KL-control type. We select the optimal action
according to

u*(x, t) ~ argmin (r(x, t) + (JﬁL(x’, t+ 1))P(X/‘X’u,,)), (16)

which requires the computation of JﬁL(le, t + 1) for every reachable state x; . In growing
networks, the number of possible next states (the branching factor) increases quickly, and
visiting all of them soon becomes infeasible.

In this section we highlight an important benefit of using the KL-approximation as a relaxa-
tion of the original problem: the optimally controlled process tends to discard many irrelevant
states, specially for small values of . This means that uk; (X'|x, t) is sparse on X’ (only a few

next states are relevant for the task), since the cost J ﬁL(x’ ,1)1is very large for the corresponding
x" where ug; (X'|x, t) = 0.

Let xffl .1 denote a trajectory sampled from the optimally controlled process, as described
in the previous section. We compute ug; (x| x, t) using:

O (X, 0) = (Sxomes 1) (17)

Ui (Xer1or|%,0)°
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where x°P'(t 4 1) is the first element of the trajectory and dyomq 1)y is the Kronecker delta
which is equal one if x°P'(t + 1) is equal to x/, and zero otherwise.
We then compute the optimal cost using equation (9):

O (X']%, 1) )

p(xX'[x, 1) (19

TRt 1)~ — log(
where we dropped a term which does not depend on x’ and therefore plays no role in the
minimization of equation (16). The KL-approximation can help reducing the branching
factor because it needs only a few samples to calculate J%L(x’ ,t+ 1) only for the x’ where
ug (X'|x,t) > 0 and thus JﬁL(X/ ,1) has a finite value.

As mentioned earlier, uk; (x'|x, t) tends to be more sparse for small values of \, when the
KL-control problem is less noisy. In appendix B we provide analytical details of the two
extreme conditions, when \ is zero or infinite, respectively.

4. Application to conversation threads

We have described a framework for controlling growing graphs. We now illustrate this frame-
work in the context of growing information cascades. In particular, we focus on the task of
controlling the growth of online conversation threads. These are information cascades that
occur, for example, in online forums such as weblogs (Leskovec et al 2007), news aggregators
(GoOmez et al 2008) or the synthesis of articles of Wikipedia (Laniado et al 2011). In conversa-
tion threads, after an initial post appears, different users react writing comments either to the
original post or to comments from other users.

Figure 2 shows an example of a conversation thread, taken from Slashdot (www.slashdot.org).
Users see a conversation thread using a similar hierarchical interface.

The task we consider is to optimize the structure of the generated conversation thread while
it grows. The state is thus defined as a growing tree. We assume an underlying (not observed)
population of users that keep adding nodes to this tree. Since we can not control directly what
is the node that will receive the next comment, we propose the user interface as a control
mechanism to influence indirectly the growth process. This can be done in different ways,
for example, manipulating the layout of the comments. In our case, the control signal will
be to recommend a comment (by highlighting it) to which the next user can reply. Figure 3
illustrates such a mechanism. The action selection strategy introduced in section 3.4 is used to
select the comment to highlight. Our goal is thus to modify the structure of a cascade in cer-
tain way while it evolves, by influencing its growth indirectly. It is known that the structure of
online threads is strongly related with the complexity of the underlying conversation (Gémez
et al 2008, Gonzalez-Bailon ef al 2010).

To fully define our control problem, we need to specify the structural cost function, the
uncontrolled dynamics, i.e. the equivalent of equations (10) and (11) for this task, and a model
of how an action (highlighting a node) changes the dynamics. Globally, this application differs
from the toy example of section 3.2 in some important ways:

(i) The state-space is larger (threads typically receive more than 10 comments).
(i1)) We choose as state-cost function the Hirsch index (h-index), which makes the control task
highly non-trivial.
(iii) The original problem is not a KL-control problem. We use the action selection method
described in section 3.4 to control the growth of the conversation thread.


http://www.slashdot.org
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Google's AlphaGo Al Beats Lee Se-dol Again, Wins Go Series 4-1

Google's AlphaGo Al Beats Lee Se-dol Again, Wins Go Series 4-1

A Posted by manishs on Tuesday March 15, 2016 @05:32AM from the damn-you-computer dept.

An anonymous reader quotes an article at The Verge about Korean grandmaster's fifth and final game with Google's
AlphaGo Al:

After suffering its first defeat in the Google DeepMind Challenge Match on Sunday, the Go-playing Al AlphaGo has
beaten world-class player Lee Se-dol for a fourth time to win the five-game series 4-1 overall. The final game proved to
be a close one, with both sides fighting hard and going deep into overtime. The win came after a "bad mistake" made
early in the game, according to DeepMind founder Demis Hassabis, leaving AlphaGo "trying hard to claw it back."

Bad mistake as in... (Score:0) letting the human live after the first game

Stepping stone (Score:2) | imagine the next version will go 5-0 as these kind of things tend to be iterative in nature
Re: You could've just said "computers get better at stuff" instead of trying to sound all intellectual
Re: Actually, even this version will be better at the next game, as it is a self learning system. It became that good at Go by playing millions of games against diverse
Re: Well, the improved self-learnt system is, by their definition, their next version
Re: Probably, but the fourth game was rather incredible and unlikely to be repeated again, even without changing alpha go. Lee took the corners and forced go into the much
Re: The estimations may vary of course. The opinions of experts is that the way the game 4 unfolded hit the weak spot of the machine. Maybe it is reproducible maybe
Re: Yes, but a machine never forgets and can easily be replicated once it learns a task.And the first computer took an entire room and could be beat by a guy with an
Re: Black or white stepping stone?
Re: Lee Sedol may have the distinction of being the last human to ever win against a computer.
In 10 years this will run on phones. (Score:1) and at that point go will be as bad as chess and it will be nigh impossible to find a fair game online
Re: No. It will be running as GoAAS (Go As A Service) on The Cloud, while picking up your sexual orientation, location data and the scent of your underwear. Or something.

Re: Most likely. But that's the case with just about any game.Can you really guarantee to find fair games of anything from tic-tac-toe, to chess, to draughts, to reversi, to Risk
Re: you do realize actual people fail this test? There's no faster way to get banned from a counterstrike server than to be better than everyone. They will immediately
Re:In 10 years this will run on phones. What does that have to do with the price of fish? At CounterStrike's age, it should have had an automated ELO server

Re: Amen. | happened to be trying to tune the Pachi [github.com] Go Al to something slightly better than my current level just last night. It's very frustrating -- one can
Re: No no, you're thinking is all wrong. In 10 years, we'll pitting our phones together on the same table and have them play it out while placing winning bets . It's sorta like
Re: In 10 years, if you put two Furbies in front of each other, they'll spend a few minutes evolving a common private language, then agree to cooperate to kill you in your
Re: | justimagined chef's knife wielding Furby standing over me in my sleep.
Re: This had the power of 1024 CPUs and 250 GPUs. Even if CPU speed increases at twice the rate of doubling every two years (hint: that's not going to happen), we would
Re: > we would not see this on the desktop in ten years.The 5d version was based in a single server. It only had something like 8GPUs and 40 CPU cores and still was
Re: There's a pretty big difference between 5d and 9d
Re: Deep Blue needed a ton of hardware, including specialized VLSI chess chips, to narrowly beat Kasparov in 1997. Just 9 years later, World Champion Kramnik lost to
Re: Yeap, and deep blue was smaller than AlphaGo by two orders of magnitude (not include the clock speed increase we've seen since then, going based merely on
Re: The Alphago computer may be 100 times as large, but that doesn't mean it's 100 times as fast. At first glance, games should be easy to parallelize, but that's
Re: Maybe. DeepBlue's evaluation function was really lousy, but they made up for it with brute force. The further gains have been from improving the evaluation

Figure 2. Task illustration: example of an Internet news forum. News are posted
periodically and users can write comments either to the original post or to other user’s
comments, forming a cascade of messages. The figure shows an example of conversation
thread taken from Slashdot about Google’s AlphaGo. The control task is to influence
the structure of the conversation thread (shown as a growing tree in the top-right).

4.1. Structural cost function

We propose to optimize the Hirsch index (h-index) as structural measure. In our context, a
cascade with h-index h has h comments each of which have received at least h replies. It is
a sensible quantity to optimize, since it measures how distributed the comments of users on
previous comments are. A high h-index prevents two extreme cases that occur in a rather poor
conversation: the case where a small number of posts attract most of the replies, thus there is
no interaction, and the case with deep chains, characteristic of a flame war of little interest for
the community. Both cases have a low h-index, while a high h-index spreads the conversation
over multiple levels of the cascade.

The h-index is a function of the degree sequence of all nodes in the tree, where the degree
of a node is this case is the number of replies plus one, as there is also a link to the parent
(replied comment or post). Therefore we use the degree histogram as features 1y (x) for the
parametrized form of the optimal cost-to-go, equation (13). That is, feature t{(x) is the num-
ber of nodes with degree k in the tree x at time-step t. We model the problem as a finite horizon
task with end-cost. Thus, the state cost is defined as r(x,t) = —&é; 1 - h(x), where h(x) is the
h-index of the tree x.
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Google's AlphaGo Al Beats Lee Se-dol Again, Wins Go Series 4-1
Google's AlphaGo Al Beats Lee Se-dol Again, Wins Go Series 4-1

A Posted by manishs on Tuesday March 15, 2016 @05:32AM from the damn-you-computer dept

An anonymous reader quotes an article at The Verge about Korean grandmaster's fifth and final game with Google's
AlphaGo Al:
After suffering its first defeat in the Google DeepMind Challenge Match on Sunday, the Go-playing Al AlphaGo has
beaten world-class player Lee Se-dol for a fourth time to win the five-game series 4-1 overall. The final game proved to
be a close one, with both sides fighting hard and going deep into overtime. The win came after a "bad mistake" made
early in the game, according to DeepMind founder Demis Hassabis, leaving AlphaGo "trying hard to claw it back."

Bad mistake as in... (Score:0) letting the human live after the first game

Stepping stone (Score:2) | imagine the next version will go 5-0 as these kind of things tend to be iterative in nature.
Re: You could've just said "computers get better at stuff" instead of trying to sound all intellectual
Re: Actually, even this version will be better at the next game, as it is a self learning system. It became that good at Go by playing millions of games against diverse

Re: Well, the improved self-learnt system is, by their definition, their next version

Re: Probably, but the fourth game was rather incredible and unlikely to be repeated again, even without changing alpha go. Lee took the corners and forced go into the much
Re: The estimations may vary of course. The opinions of experts is that the way the game 4 unfolded hit the weak spot of the machine. Maybe it is reproducible maybe

Re: Yes, but a machine never forgets and can easily be replicated once it learns a task.And the first computer took an entire room and could be beat by a guy with an
Re: Black or white stepping stone?
Re: Lee Sedol may have the distinction of being the last human to ever win against a computer.
In 10 years this will run on phones. (Score:1) and at that point go will be as bad as chess and it will be nigh impossible to find a fair game online
Re: No. It will be running as GoAAS (Go As A Service) on The Cloud, while picking up your sexual orientation, location data and the scent of your underwear. Or something.

Re: Most likely. But that's the case with just about any game.Can you really guarantee to find fair games of anything from tic-tac-toe, to chess, to draughts, to reversi, to Risk
Re: you do realize actual people fail this test? There's no faster way to get banned from a counterstrike server than to be better than everyone. They will immediately
Re:In 10 years this will run on phones. What does that have to do with the price of fish? At CounterStrike's age, it should have had an automated ELO server

Re: Amen. | happened to be trying to tune the Pachi [github.com] Go Al to something slightly better than my current level just last night. It's very frustrating -- one can

Re:In 10 years this will run on phones. (Score:3)

by DigiShaman ( 671371 ) on Tuesday March 15, 2016 @07:38AM (#51699069) Homepage

No no, you're thinking is all wrong. In 10 years, we'll pitting our phones together on the same table and have them play it out while placing winning bets . It's sorta like putting
two Furbies in front of each other; useless, but endless fun :)

Parent Share
Re: In 10 years, if you put two Furbies in front of each other, they'll spend a few minutes evolving a common private language, then agree to cooperate to kill you in your

Re: | justimagined chef's knife wielding Furby standing over me in my sleep.

Figure 3. Our proposed control mechanism: in addition to the the threaded conversation,
we highlight a comment (red node in the growing tree), suggested to be replied by the
user. The choice of suggested comment, shown at the bottom of the page, is calculated
using the method described in section 3.3.

4.2. Uncontrolled dynamics for online conversation threads

As uncontrolled dynamics, we use a realistic model that determines the probability of a com-
ment to attract the replies of other users at any time, by means of an interplay between the
following features:

e Popularity a: number of replies that a comment has already received.
e Novelty 7: the elapsed time since the comment appeared in the thread.
e Root node bias [3: characterizes the level of trendiness of the main post.

Such a model has proven to be successful in capturing the structural properties and the tem-
poral evolution of discussion threads present in very diverse platforms (Gémez et al 2013).
Notice that these features # = («, 7, 3) should not be confused with the features d)i(x) used to
encode the cost-to-go.

We represent the conversation thread as a vector of parents x; = (xo, X1, ..., Xt). Given the
current state of the thread x;, the uncontrolled dynamics attaches a new node t + 1to an exist-
ing node j with probability

1

t+1

pyxis1 = jlx) = ~ (degj 0 + 818+ 7H17) 19)

1
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with Z,, | a normalization constant, degj’t the degree of node j at time t and ¢;,; the Kronecker
delta function, so parameter 3 is only nonzero for the root.

Given a dataset composed of S threads D := {x, ..., x®} with respective sizes |x*¥)],
ke {1, ... S}, the parameter vector # can be learned by minimizing

S |x®)
—log L(D:0) = — 3" 3" log py(xi¥)|x{).
k=1t=2
We learn the parameters using the Slashdot dataset, which consists of S = 9820 threads, con-
taining more than 2 - 10% comments among 93 638 users. In Slashdot, the most relevant feature
is the preferential attachment, as detailed in Gémez et al (2013). This will have implications
in the optimal control solution, as we show later.

4.3. Control interaction

The control interaction is done by highlighting a single comment of the conversation. We
assume a behavioural model for the user inspired by Craswell et al (2008), where the user
looks at the highlighted comment and decides to reply or not. For simplicity, we assume that
the user chooses the highlighted comment with a fixed probability p’ = /(1 4+ «) and with
probability 1 — p’ she chooses to ignore it. If the highlighting of the comment is ignored, the
thread grows according to the uncontrolled process. Therefore, o parametrizes the strength of
the influence the controller has on the user. For & — oo, we can fully control the behaviour and
for a = 0, the thread evolves according to the uncontrolled process. A typical control would
have a small « as usually the influence of an controlling agent on a social systems is weak.

4.4. Experimental setup

To evaluate the proposed framework we use a simulated environment, without real users.
We consider a finite horizon task with T = 50 with the goal to maximize the h-index at end-
time, starting from a thread with a single node as initial condition. The state-space consists
of 50 ~ 3%* states. The thread grows in discrete time-steps. At each time-step, a new node is
added to the thread by a (simulated) user. For that, we first choose which node to highlight
(optimal action) as described in section 3.4 using equation (16). We then simulate the user as
described in section 4.3, so the highlighted node is selected with probability p’ = a/(1 + «)
as the parent of the new node. Otherwise, with probability 1 — p’, the user ignores the high-
lighted node and the parent of the new node is chosen according to the Slashdot model, equa-
tion (19). This is repeated until the end time.

4.5. Experimental results

We first analyse the performance of the adaptive importance sampling algorithm described in
section 3.3 for different fixed values of \.

Figure 4 shows the effective sample size (EffSS), equation (15) as a function of the number
of iterations of the CE method. We observe that the EffSS increases to reach a stable value.
As expected, large temperature (easier) problems result in higher values of EffSS. We can
also see that, even for hard problems with low temperature, the obtained EffSS is significantly
larger than zero, which allows us to compute the KL-optimal control. In general, the curves
are less smooth for smaller values of A, because a few qualitatively better samples dominate
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Figure 4. Evaluation of the inference step: the Effective sampling size (EffSS) increases
after several iterations of the cross-entropy method. As expected, large values of the
temperature \ result in higher values of EffSS. We use M = 10° samples to compute the
EftSS. The EffSS is measured here in percent of the maximum number of samples M.
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0.1
5
10 0.05
15
0
20
(o) -
2 0.05
IS
30 -0.1
35
-0.15
40
45 -0.2

5 10 15 20 25 30
feature degree of parent

Figure 5. The learned importance sampler: the figure shows the time-dependent
parameters of the learned expected cost-to-go for A = 0.2. Each pixel is the parameter
of a feature at a certain time. The features are the degrees of the parent node after the
new child attaches. The colour represents the weight of the parameter. Large negative
weights (pixels in blue colour) stand for a low cost and thus a desirable state, while
large positive weights (red pixels) stand for high cost and thus undesirable states. At
all times there is a desirable degree which the parent should have and higher as well as
lower degrees are inhibited. This desirable degree is small at early times and becomes
larger at later times.
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p
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max-costtogo o=1 —

max-costtogo 0=0.5

Figure 6. Evaluation of the actual control: uncontrolled dynamics (blue), KL-optimally
controlled dynamics (green) action selection based control for « = 1 (red) and o = 0.5
(black). The KL-optimally controlled dynamics, which optimize the sum of the -
weighted KL-term and the end cost, shifts the final mean value from about 3.7 to about
4.7. The action selection based control, which is aiming to optimize the end cost only,
is able to shift the h-index to even higher values then the KL-optimal control. For the
controlled dynamics, A = 0.2 for all three cases. To compute the control in each time-
step we sample 1000 trajectories. The statistics where computed using 1000 samples
for each of the three cases.

the EffSS, resulting in higher variance. On the other hand we also observe that the EffSS never
reaches 100%. This is expected, as this would mean that our parametrized importance sampler
perfectly resembles the optimal control, and this is not possible due to the approximation error
introduced by the use of features.

We can better understand the learned control by analysing the linear coefficients of the
parametrized optimal cost-to-go, equation (13), for this problem. Figure 5 shows the feature
weights wy(t), at different times t = 1, ..., T, after convergence of the CE method. Feature
k corresponds to the number of nodes with degree k in the tree, after a new node arrives.
The parent node to which the new node has attached is thereby the only node whose degree
changes (the degree increases by 1). Thus a high weight for a feature which measures the
number of nodes with a certain degree k results in a low probability of attaching to a node with
degree k — 1. Conversely low, or large negative weights thus correspond to nodes which have
a high probability of becoming the parent of the next node which is added. We observe that
there is an intermediate preferred degree (large negative weight, in blue). This is the preferred
degree of the parent of the new node, and this preferred degree increases with time, reaching
a value of 5 at t = 50.

Does this strategy make sense? The maximum h-index of a tree of 50 nodes is 7, and it is
achieved if 6 nodes have exactly 7 children and one node has 8. However, achieving such a
configuration requires a very precise control. For example, increasing too much the degree of
anode, say up to 9, prevents the maximum h-index to be reached, as there are not enough links
left, due to the finite horizon. Thus, in this setting, steering for the maximal possible h-index
is not optimal. The controller prefers all parents to have a degree of 5 and not less, but also not
much more. As having more than five parents with degree at least five will result in an h-index
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Figure 7. Examples of threads. A thread from the data (Slashdot), an uncontrolled
thread generated from the model and a controlled thread. The nodes that contribute to
the h-index are coloured in yellow. The h-index for the data and the uncontrolled thread
is 4 and 6 for the controlled one.

Algorithm 1. Cross-entropy method for KL-control.

Require: importance sampler U,

feature space (-),
number of samples M,
learning rate n

[<0

wW(t) « 0, Initialize weights for all k, t, [
XE’_)H .1 < draw M sample trajectories ~ U _o,i = 1,...,M
repeat

OD(wD)
Awi(t)

WA < W) + 722D for all k, t, 1
Larroy
(@)

X¢4 1.7 < draw M samples ~U 1
l<1+1
until convergence

compute gradlent using equation (A.2)

of 5 we conclude that the control seems to aim for a target h-index of 5, while preventing wasz-
ing links to higher or lower degree nodes, which would not contribute to achieve that target.

The interpretation of why the preferred degree increases with time involves the uncon-
trolled dynamics. Remember that the most relevant term in equation (19) for the considered
dataset corresponds to the preferential attachment, parametrized by «. This term boosts high-
degree nodes to get more links. If this happens, most of the links end up attached to a few
parents, and this effect can only be suppressed by a strong control. The controller prevents that
self-amplifying effect by aiming initially for an overall low degree, preventing a high impact
of the preferential attachment. This keeps the process controllable and allows for a more equal
distribution of the links.

After having evaluated the sampling algorithm, we evaluate the proposed mechanism for
actual control of the conversation thread. As described in section 3.4, in our simulated sce-
nario, we highlight the node as the parent which minimizes the computed expected cost-to-go.

Figure 6 shows the evolution of the h-index using different control mechanisms. The blue
curve shows how the h-index changes under the uncontrolled dynamics. On average, it reaches
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a maximum of about 3.7 after 50 time steps. In green, we show the evolution of the h-index
under a KL-optimal controlled case, for temperature A = 0.2. As expected, we observe a faster
increase, on average, than using the uncontrolled dynamics. The maximum is about 4.7.

The red and black curves show the evolution of the h-index using the control mechanism
described in sections 3.4 and 4.3, where we select actions using the expected cost-to-go J QL
of the KL-optimal control with A = 0.2, for « = 1 and « = 0.5, respectively. In both cases
the obtained h-index is even higher than the one obtained with the KL-control relaxation.
Therefore, the objective for this task, to increase the h-index, can be achieved through our
action selection strategy. As expected, a stronger interaction strength o« = 1 leads to higher
h-indices than a lower strength o = 0.5.

Finally, in figure 7 we show examples of a real discussion thread from the dataset (Slashdot),
a thread generated from the learned model (uncontrolled process) and one resulting from
applying our action selection strategy. The latter has higher h-index.

5. Discussion

We have addressed the problem of controlling the growth process of a network using stochas-
tic optimal control with the objective to optimize a structural cost that depends on the topology
of the growing network. The main difficulty of such a problem is the exploding size of the
state space, which grows (super-)exponentially with the number of nodes in the network and
renders exact dynamic programming infeasible.

We have shown that a convenient way to address this problem is using KL-control, where
a regularizer is introduced which penalizes deviations from the natural network growth pro-
cess. One advantage of this approach is that the optimal control can be solved by sampling.
The difficulty of the sampling is controlled by the strength of the regularization, which is
parametrized by a temperature parameter A: for high temperatures the sampling is easy, while
for low temperatures, it becomes hard. This is in contrast to standard dynamic programming,
whose complexity is directly determined by the number of states and independent of \.

In order to tackle the more challenging low temperature case, we have introduced a feature-
based parametrized importance sampler and used adaptive importance sampling for optimiz-
ing its parameters. This allows us to sample efficiently in the low temperature regime. For
control problems which cannot directly be formulated as KL-control problems, we have pro-
posed to use the solution of a related KL-control problem as a proxy to estimate the effective
values of possible next network states. These expected effective values are subsequently used
in a greedy strategy for action selection in the original control problem. This action selection
mechanism benefits from the sparsity induced by the optimal KL-control solution.

We have illustrated the effectiveness of our method on the task of influencing the growth of
conversation cascades. Our control seeks to optimize the structure of the cascade, as it evolves
in time, to maximize the h-index at a final time. This task is non-trivial and characterized by
a sparse, delayed reward, since the h-index remains constant during most of the time, and
therefore a greedy strategy is not possible.

Our approach for controlling network growth is inspired in recent approaches to optimal
decision-making with information-processing constraints (Todorov 2009, Tishby and Polani
2011, Kappen et al 2012, Rawlik et al 2012, Theodorou and Todorov 2012). The Cross-Entropy
method has been explored previously in the continuous case (Kappen and Ruiz 2016). The
continuous formulation of this class of problems has been used in robotics, using parametrized
policies (Theodorou et al 2010, Levine and Koltun 2013, Gémez et al 2014). In economics,
the question of altering social network structure in order to optimize utility has been addressed
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mainly from a game theoretical point of view, under the name of strategic network formation
(Jackson and Watts 2002, Bloch and Jackson 2007). To the best of our knowledge, the problem
of network formation has not yet been addressed from a stochastic optimal control perspective.

The standard approach to address the problem of controlling a complex, networked system
is to directly try to control the dynamics on the network (Liu et al 2011, Cornelius et al 2013,
Gao et al 2014, Yan et al 2015). This approach considers the classical notion of structural
controllability as the capability of being driven from any initial state to any desired final
state within finite time. Optimal control in thus referred to the situation where a network can
be fully controlled using only one driving signal. This idea is also prevalent in the influence
maximization problem in social networks (Kempe ef al 2003, Farajtabar er al 2014, 2015),
which consists in finding the subset of driver (most influential) nodes in a network.

Since the controllability of the dynamics on the network depends crucially on the topology,
several works have considered the idea of changing the network structure is some way that
favours structural controllability.

For example, the perturbation approach introduced in Wang et al (2012) looks for the
minimum number of links that needs to be added so that the perturbed network can be fully
controlled using a single input signal. In Hou et al (2015), a method to enhance structural
controllability of a directed network by changing the direction of a small fraction of links is
proposed. More recently, Wang et al (2016) analyzed node augmentation of directed networks
while insisting that the minimum number of drivers remains unchanged.

The main difference between our approach and these approaches is that, rather than con-
sidering the controllability of the dynamical system on the underlying network, our optimal
control task is defined on the structure of the network itself, regardless of the dynamical sys-
tem defined on it. In some sense, our results complement these approaches. For example, one
could use our optimal control approach to shape the growth of the network in a way that the
structural controllability, understood as the state cost function, is optimized.
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Appendix A. Adaptive importance sampling for KL-optimal control
computation using the cross-entropy method

Here we show how the time-dependent weights wy(t) of the importance sampler are updated
such that T,(X'|x, t) becomes closer to the optimal sampling distribution. This corresponds to
the second step of the cross-entropy method described in section 3.3. For clarity in the deriva-
tions, we will replace p(x;.1|x, 0) and ug; (x;.7|x, 0) by p and ug; , respectively, in the expecta-
tions. The closeness of the two distributions T,,(x|x, t) and ug; (x| X, t) can be measured as the
cross entropy between the path x;.t probabilities under these two Markov processes:

u?(L

KL[uj (xi:7]x, O)l[Eu(xi:r|x, 0)] = ( 1
[HKL(XI.T|X U(x17]x )] <0g U, (xi.7|x, 0)

= —<log Uo(x1.7|X, 0)>ui‘<L + const. =: —D(w), (A.1)
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where the constant term <10g Uiy (Xp.1|X 0)>u* is dropped.
KL

We minimize equation (A.1) by gradient descent. At iteration /, the gradient D(w") with
respect to w(t) is given by

D) <

0
logtu o(x.1|x,0
oD 9O og U o(X.7|x )>

uf(L
where

U o(x.7|x,0) =

t=0 A

s _ < 1 exp(_ T (e, w(t’)))>
t'=0 A P

with the normalization constant Z. This leads to

_P(Xl 7/%,0) H exp( M)

(A2)
t'=0 A

where we can drop the first term as it is independent of w(t). The second term can be evaluated
using the definition of JkL, equation (13)
Further, plugging in Z we get

DWW e T w®)
o < en 0 (log p(xi.7[x,0) — > logZ u

OD(w")
Owi(t)

= )‘71<¢;((Xt+ ) >ui‘<L

0 ! Jxr (Xe+1, w(t)))
+ oD log< t/1:[0 exp(——)\ )
T—1 j ", /
= )\_]<w;‘(xt+l)>ﬁq + awak(t) 10g< H exp(— ke (Xe J;\l wit )))>
t'=0 P

| 1 o0 ! _7KL(xtl+17 w(t))
AT 1/)k( t+1)> . + 7 awk(t)< }30 exXp| ——

A

A
:)\1

P
T—1 ~ )
A 1[ ¢k(xl+1) - %<w§{(xt+1) H exp(M)>
t'=0 »

¢k(xl+ 1) <2’Z}k(xt+ 1)>1l ([)(Xl T‘X 0))

< p(z: T lex (:))) DX T)(dJk(xtH)) >~
Uy(Xp:T UW,(I)(XI;T‘X,O) <w (X )>
<P(XIT|X0)¢(1T)> K\ Xt+1

U (x| x,0)

U_p(xi.7|x,0) ’ (A3)
u_oxiT|x,0)

= )\7]

where we have used the estimates from the importance sampling step and equation (9)
The update rule for the parameters becomes

OD(w®
W00 = W) + 2, (A4)
O (1)
for some learning rate 7). Algorithm 1 summarizes the CE method applied to this context
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Appendix B. Analyzing the KL-optimal cost-to-go based action selection

We have introduced an action selection framework which is based on an approximation of the
optimal cost-to-go J(X/, t) by the optimal cost-to-go J%L(x/, t 4 1) of a parametrized family of
KL-control problems which share the same state cost r(x, t).

Why is this a good idea? Consider the two extreme cases where the temperature A, which
parametrizes the family of equivalent KL-control problems, is zero or infinite, respectively.

B.1. Extreme case )\ — 0 (zero temperature)

The total cost in the KL-control problem becomes equal to the total cost in the original
control problem, equation (1), as the KL term vanishes. The KL-optimal control becomes
deterministic:
TRt 1))
x'|x) exp| — =2
P p( A _J1 for X' = argmin Jg; (X, t+ 1) (B.1)
zZ 0 otherwise ’

lim ug; (x| x,t) = lim
A=0 A=0

where Z is a normalization constant.
Thus, for A — 0, the KL-control problem becomes identical to the original problem if the sys-
tem is fully controllable, i.e. for every t, x and X there is a uz € U such that p(x'|x, t, ug) = 6z x-

B.2. Extreme case \ — oo (infinite temperature)
For this case, using equation (8) we get

I (x,0) = lim Jg; (X, )
A—=o0

t=t+1

T
=r(x,t) — lim Alog exp(—/\1 Z r(X¢, t’)]
Ao PXet1:7]X,1)

t'=t+1

T
.0 + < > rxe t')> .
P(Xeg1:7[X,t)

Using equation (1) and the definition of the uncontrolled dynamics, we can write

T

JRL(X, 1) = 1(x, t) + < > r(xy, t’)> = C(x,t,0). (B.2)
P(X41:7/%,0,t)

t'=t+1

Thus, for A — oo, the KL-optimal cost-to-go becomes equal to the total cost in the original
control problem under the uncontrolled dynamics (using u = 0). Having this equation (16)
can be written as

uf(x, t) & argmin (r(x, t) + (C(X', t + 1, 0))P(X/‘X!u‘0). (B.3)

In this case, the action selection is equivalent to optimize an expected total cost assuming
the system will evolve according to the free dynamics in the future. Thus the infinite temper-
ature control can be used if one wants to guarantee that the obtained solution will not be worse
than the solution obtained with zero control. Choosing a lower A, however, might in practice
work better (as we also have shown in section 4) but has no theoretical guarantee.
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We can conclude that our action selection strategy is meaningful in the two extreme cases,
A — oo and A — 0. Also this analysis suggests that, if the available set of actions u € U/ offers a
strong control over the system dynamics, it is more convenient to use a J IA<L with a low temper-
ature \.
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