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Abstract: In this talk, we introduce the convergence
properties of the projected policy gradient (PPG)
method. We demonstrate that this method indeed
achieves the exact convergence in a finite number of it-
erations for any given constant step size. To establish
this result, we first establish the sublinear convergence
of PPG for an arbitrary fixed step size, which is also
new, to the best of knowledge. The finite iteration
convergence property is also applicable to a precondi-
tioned version of PPG, namely the projected Q-ascent
(PQA) method. Additionally, the linear convergence
of PPG and its equivalence to PI are established under
the non-adaptive increasing step sizes and the adap-
tive step sizes, respectively.


