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Abstract

Proving algorithm-dependent generalization error bounds for gradient-type opti-
mization methods has attracted significant attention recently in learning theory.
However, most existing trajectory-based analyses require either restrictive assump-
tions on the learning rate (e.g., fast decreasing learning rate), or continuous injected
noise (such as the Gaussian noise in Langevin dynamics). In this paper, we intro-
duce a new discrete data-dependent prior to the PAC-Bayesian framework, and
prove high probability generalization bounds of order O (= - Zthl (v¢/€0)? gt ||2)
for floored GD and SGD (i.e. finite precision versions of GD and SGD with preci-
sion level ;) where, where n is the number of training samples, -, is the learning
rate at step ¢, g; is roughly the difference between the average gradient over all
samples and that over only prior samples. ||g;|| is upper bounded by (typically
much smaller) than the gradient norm ||V f (})||. We remark that our bounds hold
for nonconvex and nonsmooth loss functions. Moreover, our theoretical results
provide numerically favorable upper bounds of testing errors (0.026 on MNIST
and 0.198 on CIFAR10). Furthermore, we study the generalization bounds for
gradient Langevin Dynamics (GLD). Using the same framework with a carefully
constructed continuous prior, we show a new high probability generalization bound
of order O(L + L, ST (v,/4)?) for GLD. The new 1/n? rate is obtained using
the concentration of the difference between the gradient of training samples and
that of the prior.

1 Introduction

Bounding generalization error of learning algorithms is one of the most important problems in
machine learning theory. Formally, for a supervised learning problem, the generalization error is
defined as the testing error (or population error) minus the training error (or empirical error). In
particular, we denote R(w, (z,y)) := L[hy () # y] as the error of a single data point (x, y), where
h.,(z) is the output of a model with parameter w € R?. Suppose S is the set of training data, each
i.i.d. sampled from the population distribution D, and we use R(w, S) := ﬁ > .cs R(w, z) and
R(w,D) := E.~p[R(w, z)] to denote the training error and the testing error, respectively. The
generalization error of w is formally defined as errge, (w) = R(w, D) — R(w, S).

Proving tighter generalization bounds for general nonconvex learning and particularly deep learning
has attracted significant attention recently. While the classical learning theory (uniform conver-
gence theory) which bounds the generalization error by various complexity measures (e.g., the
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VC-dimension and Rademacher complexity) of the hypothesis class has been successful in several
classical convex learning models, however, they become vacuous and hence fail to explain the success
of modern nonconvex over-parametrized neural networks (i.e., the number of parameters significantly
exceeds the number of training data) (see e.g., Zhang et al. [2017], Nagarajan and Kolter [2019]).
Recently, learning theorists have tried to understand and explain generalization of deep learning
from several other perspectives, such as margin theory [Bartlett et al., 2017, Wei et al., 2019],
algorithmic stability [Hardt et al., 2016, Mou et al., 2018, Li et al., 2020, Bousquet et al., 2020],
PAC-bayeisan [London, 2017, Bartlett et al., 2017, Neyshabur et al., 2018, Zhou et al., 2019, Yang
et al., 2019], neural tangent kernel [Jacot et al., 2018, Du et al., 2019, Arora et al., 2019, Cao and Gu,
2019], information theory [Pensia et al., 2018, Negrea et al., 2019], model compression [Arora et al.,
2018, Zhou et al., 2019], differential privacy [Oneto et al., 2017, Wu et al., 2021] and so on.

In this paper, we aim to obtain tighter generalization error bounds that depend on both the training
data and the optimization algorithms (a.k.a. gradient-type methods) for general nonconvex learning
problems. In particular, we prove algorithm-dependent generalization bounds for several gradient-
based optimization algorithms such as certain variants of gradient descent (GD), stochastic gradient
descent (SGD) and stochastic gradient Langevin dynamics (SGLD). Our proofs are based on the
classic Catoni’s PAC-Bayesian framework [Catoni, 2007] and also have a flavor of algorithmic
stability [Bousquet and Elisseeff, 2002]. Several prior works have obtained generalization bounds for
SGD and SGLD by analyzing trajectory through either the PAC-Bayesian or the algorithmic stability
framework (or closely related information theoretic arguments). However, most existing results
based on analyzing the optimization trajectories require either restrictive assumptions on the learning
rates, or continuous noise (such as the Gaussian noise in Langevin dynamics) in order to bound the
stability or the KL-divergence. In this paper, we resolve the above restrictions by combining the
PAC-Bayesian framework with a few simple (yet effective) ideas, so that we can obtain new high
probability and non-vacuous generalization bounds for several gradient-based optimization methods
with either discrete or continuous noises (in particular certain variants of GD and SGD, either being
deterministic or with discrete noise, which cannot be handled by existing techniques).

1.1 Prior work

We first briefly mention some recent work on bounding the generalization error of gradient-based
methods. Hardt et al. [2016] first studied the uniform stability (hence the generalization) of stochastic
gradient descent (SGD) for both convex and non-convex functions. Their results for non-convex
functions requires that the learning rate 7, scales with 1/¢. Their work motivates a long line of
subsequent work on generalization error bounds of gradient-based optimization methods: Kuzborskij
and Lampert [2018], London [2016], Chaudhari et al. [2019], Raginsky et al. [2017], Mou et al.
[2018], Chen et al. [2018], Li et al. [2020], Negrea et al. [2019], Wang et al. [2021].

Recently, Simsekli et al. [2020], Hodgkinson et al. [2022] obtained generalization bound of SGD
through the perspective of heavy-tailed behaviors and using the notion of Hausdorff dimension dy
which depends on both the algorithm and data.

PAC-Bayesian bounds. The PAC-Bayesian framework [McAllester, 1999] is a powerful method
for proving high probability generalization bound [Bartlett et al., 2017, Zhou et al., 2019, Mou et al.,
2018]. Roughly speaking, it bounds the generalization error by the KL divergence KL (Q H P),
where () is the distribution of the learned output and P is a prior distribution which is typically
independent of dataset S. In this framework, bounding KL (Q H P) is the most crucial part for
obtaining tighter PAC-Bayesian bounds. In order to bound the KL divergence, both the prior P
and posterior () are typically chosen to be continuous distributions (mostly Gaussians so that KL
can be computed in closed form). Hence, most prior work either considered gradient methods with
continuous noise (such as Gradient Langevin Dynamics) (e.g., [Mou et al., 2018, Li et al., 2020,
Negrea et al., 2019]), or injected a Gaussian noise to the final parameter at the end (e.g., [Neyshabur
et al., 2018, Zhou et al., 2019]) (so @ is a Gaussian distribution). We also note that designing
effective prior P can be also very important. For example, Lever et al. [2013] proposed to use the
population distribution to compute the prior. In fact, the prior can even partially depend on the
training data [Parrado-Herndndez et al., 2012, Negrea et al., 2019], and our Theorem 4.1 is partially
inspired by this idea.



1.2 Our contributions

First, we provide high probability generalization bounds for discrete gradient methods. In particular,
we study the generalization of Floored Gradient Descent (FGD), which is a variant of GD, and Floored
Stochastic Gradient Descent (FSGD), a variant of SGD. We obtain our bound by an interesting
construction of discrete priors. Secondly, we consider well studied gradient methods with continuous
noise, (stochastic) gradient Langvin dynamics (GLD and SGLD). We show sharper generalization
bounds by carefully bounding the concentration of the sample gradients. Now, we summarize our
results.

FGD and FSGD. We first study an interesting variant of GD, called Floored GD (FGD) (Algo-
rithm 1). The update rule of FGD is defined as follows:

Wi+ Wiy — %V f(Wi1,S5) — efloor (i8¢ /et) (FGD)

where S is the subset of training dataset S with size m indexed by subset J C [n] (J is chosen
before training), V f(W;_1,2Z) = ﬁ > .cz Vf(Wi_1,2) is the average gradient over the dataset
Z, vy is the learning rate, ¢, is the precision level, and g; := Vf(W;_1,5) — Vf(W;_1,5) is
the gradient difference. The flooring operation is defined by floor(z) := sign(z)||x|] for any real
number z. FGD can viewed as GD with given precision limit £;. We can see if we ignore the floor
operation or let €; approaches 0, FGD reduces to GD (see also Appendix A).

We also study a finite precision variant of SGD, called Floored SGD (FSGD) (see Section 5 for its
formal definition). Empirically, the optimization and generalization capabilities of FGD and FSGD
are very close to those of GD and SGD (see Figure 5 and 6 in Appendix H).

By constructing a discrete data-dependent prior and incorporate it into Catoni’s PAC-Bayesian
framework, we prove that the following bound (Theorem 5.2) holds for FGD with high probability:

T
1 In(dT ~2
R(Wrp,D) < cgR(Wrp, S[n]\J) +0[—+ (dT) % HgtIIQ )
n—m  n—m e
where d is the dimension of parameter space and ¢ can be chosen to be a small constant. The bound
for FSGD is very similar (see Theorem 5.3). Now we make a few remarks about our results.

1. Our result holds for nonconvex and nonsmooth learning problems (replacing the gradients
with subgradients for nonsmooth cases). Moreover, there is no additional requirement on
the learning rate ;.

2. The gradient difference g; is typical much smaller than the worst case gradient norm. It
usually decreases when m = |J| grows (see Figure 1c in Section 7).

3. We obtain non-vacuous generalization bounds on commonly used datasets. Specifically,
our theoretical test error upper bounds on MNIST and CIFAR10 are 0.026 and 0.198,
respectively (see Section 7). Both of them are tighter than the best-known MNIST bound
(11%) and CIFARI10 bound (23%) reported in Dziugaite et al. [2021]. See Table 1 in
Appendix B for more comparisons.

4. In order to bound the KL between P and the deterministic process of FGD, we construct
the prior P from a discrete random processes.. We hope it may inspire future research on
handling deterministic optimization algorithms or discrete noise.

Why study FGD/FSGD? We would like to remark that we study FGD/FSGD, not because
FGD/FSGD have better performances than GD/SGD or other advantages. Indeed, their perfor-
mances are almost the same as those of GD/SGD (see Appendix H). We use them as important
stepping stones to study generalization bounds for GD and SGD. Note that most existing trajectory-
based generalization bounds require either fast decreasing learning rate, or continuous injected noise,
such as the Gaussian noise in Langevin dynamics, for general non-convex loss functions. Handling
deterministic algorithms (such as GD) or discrete noises (such as SGD) is challenging and beyond
the reach of existing techniques. In fact, understanding such discrete noises and their effects on
generalization has been an important research topic (see e.g., Li et al. [2020], Zhu et al. [2019],
Ziyin et al. [2021]). In particular, Zhu et al. [2019] show that it is insufficient to approximate SGD’s
discrete noise by isotropic Gaussian noise. Moreover, proving nontrivial generalization bounds for
SGD-like algorithms with discrete noise has also been proposed as an open research direction in Li
et al. [2020].



GLD and SGLD. We provide a new generalization bound for Gradient Langevin Dynamics (GLD).
The update rule of GLD is defined as follows.

Wi = Wi + 7V (W1, ) + N (0, Ia). (GLD)

In this paper, we show that the following generalization bound (Theorem 6.2) holds with high
probability over the randomness of S ~ D" and random subset .J C [n] (\J | =m)

)

—1 O

1
-m  (n—

R(WT,D) S C()R(WT, S[n]\]) + 0] (n

where L(W;_1) := max,cs || f(W;i—_1, z)|| is the longest gradient norm of any training sample in
S at step ¢t and m is the size of J. Since Wr is mdependent of the index set J, the first term
R(Wr, Sjn)\s) is upper bounded by R(Wr, S) + O( — ) with high probability, using standard

Hoeffding’s inequality. By setting m = n/2, our generahzatlon bound has an O(— NG + 1 =+ n2)

rate. The new 1/n? rate is obtained using the concentration of the difference between the gradient of
training samples and that of the prior (See Lemma 6.1).

We also prove a high probability generalization bound for Stochastic Gradient Langevin Dynamics
(SGLD) (see Theorem 6.3):

—m n—m

1 1
R(WT,D) < C()R(WT, S[n]\]) + (0] <n + ( >

T2
Z; WHD.
1t

We compare our bounds with other GLD/SGLD bounds obtained in [Mou et al., 2018, Negrea et al.,
2019, Li et al., 2020] and the details can be found in Appendix B.

CLD. Using the PAC-Bayesian framework, we obtain a new generalization bound for Continuous
Langevin Dynamics (CLD), defined by the stochastic differential equation dW; = —VF(W,, S) dt+

/23~ dB;. The main term of the generalization bound scales as O(1/n?) (by choosing m = n/2)
and does not grow to infinity as the training time 7" increases. See Theorem G.6 for the details.

2 Other Related Work

Stochastic Langevin Dynamics Stochastic Langevin dynamics is a popular sampling and opti-
mization method in machine learning [Welling and Teh, 2011]. Zhang et al. [2017], Chen et al.
[2020] show a polynomial hitting time (hitting a stationary point) of SGLD in general non-convex
setting. Raginsky et al. [2017] study the generalization and excess risk of SGLD in nonconvex
settings and their bound depends inversely polynomially on a certain spectral gap parameter, which
may be exponential small in the dimension. Continuous Langevin dynamics (SDE) with various
noise structure has also been used extensively as approximations of SGD in literature (see e.g., [Li
et al,, 2017, 2021]). However, in terms of generalization, isotropic Gaussian noise is not a good
approximation of the discrete noise in SGD (Zhu et al. [2019]).

Nonvacuous PAC-Bayesian Generalization Bounds. Dziugaite and Roy [2017] first present a non-
vacuous PAC-Bayesian generalization bound on MNIST (0.161 for a 1-layer MLP, see column T-600
of Table 1 in their paper). They use a very different training algorithm that explicitly optimizes the
PAC-Bayesian bound and the output distribution is a multivariate normal distribution. To computing
the closed form of KL, they choose a zero-mean Gaussian distribution as the prior distribution. Zhou
et al. [2019] obtain the first non-vacuous generalization bound for ImageNet via a different method.
Their method does not require any continuous noise injected but assumes that the network can be
significantly compressed (so that the prior distribution is supported over the set of discrete parameters
with finite precision). To our best knowledge, it is the only work that utilizes a discrete prior for
proving generalization bounds of deep neural networks. Our result for FGD/FSGD has a similar
flavor in a high level, that is the optimization method has a finite precision. However, our results do
not need any assumption on compressibility of the model and can be applied to nonconvex learning
problems other than neural networks.

Generalization bounds via Information theory. Raginsky et al. [2017] first show that the expected
generalization error Egp» [R(W, D) —R(W, S)] is bounded by 1/2I(S; W) /n, where I(S; W) :=



KL (P(S,W) H P(S) @ P(W)) is the mutual information between the data set S and the parameter
W. This work motivates several subsequent studies [Pensia et al., 2018, Negrea et al., 2019, Bu
et al., 2020, Wang et al., 2021]. The main goal in this line of work is to obtain a tight bound on the
mutual information I(.S; W). This is again reduced to bounding the KL divergence and thus typically
requires continuous injected noise (e.g., Wang et al. [2021], Negrea et al. [2019]).

3 Preliminaries

Notations. We assume that the training dataset S = (21, .., 2, ) is sampled from D", where D is the
population distribution over the data domain 2. The model parameter w is in R?. The risk function
R : R4 x Q — [0, 1] measures the error of a model on a datapoint. The loss function f : R4 x Q — R
is a proxy of the risk. The optimization algorithm minimizes the loss function and we assume we can
compute the gradient of the loss function. We note that the loss function may be different from the risk
function (e.g., 0/1 risk vs the cross-entropy loss). The empirical risk is R(w, S) = ﬁ > es R(w, 2)
and population risk is R(w,D) = E..p[R(w, z)]. Similarly, we can define the empirical loss
f(w, S) and population loss f(w,D). For any J = (41, .., jm), we use S to denote the sequence
(S, -, S;,.). The subsequence (A;, Ait1, ..., A;) is denoted by A7. We use (A}, BJ*) to denote
the merged sequence (A1, As, ..., A,, B1, ..., B,,). When the elements in sequence J are distinct,
we also use J to represent the set consisting of all of its elements. We may also slightly abuse the
notation of a random variable to denote its distribution. For example, E.~x[f(x)] is a shorthand
for Eg~py [f(x)], and KL (X || Y) means KL (Px || Py). For a random variable W, we define
R(W,S) = Ew~w [R(w, S)] and R(W, D) = Ew~w[R(w,D)]. The set {1,2,...,n} is denoted by
[n].

KL-divergence. Let P and () be two probability distributions. The Kullback—Leibler diver-
gence KL (P H Q) is defined only when P is absolute continuous with respect to @ (i.e., for
any z, Q(z) = 0 implies P(x) = 0). In particular, if P and () are discrete distributions, then

KL(P||Q) =), P(z)ln Sg; . Otherwise, if P and Q are continuous distributions, it is defined

as [ P(z)In ggﬁg dx. The following Lemma 3.1 is frequently used in this paper and is a well known
property of KL divergence (see Cover [1999, Theorem 2.5.3], Li et al. [2020], Negrea et al. [2019]).

Lemma 3.1 (Chain Rule of KL). We are given two random sequences W = (Wy, ..., Wr) and
W' = (Wy, ..., Wi). Then, the following equation holds (given all KLs are well defined):

T
KL(W || W) =KL (Wo |[Wg) + > B [KL(Wiwg™ =w||wiw'g " = w)].

=1 w~Wo !
Here Wt|W871 = w denotes the distribution of Wy conditioning on ngl =(Wo,...,Wi_1) = w.
PAC-Bayesian. In this paper, we use the PAC-Bayesian bound presented in Catoni [2007] which
enjoys a tighter O(KL (Q || P) /n) rate comparing to the traditional O(,/KL (Q || P) /n) bound,
but with a slightly larger constant factor on the empirical error. We restate their bound as follows.

Lemma 3.2 (Catoni’s Bound). (see e.g., Lever et al. [2013]) For any prior distribution P independent
of the training set S, any ¢ € (0,1), and any > 0, the following bound holds w.p. > 1 — § over
S ~ D"

KL (Q|| P) +In(1/5) vQ) M

E [RW. D) <nCy E_[R(W,9)]+C,
W~Q W~Q

where C, = ﬁ is an absolute constant.
Concentration inequality. We use the following variant of McDiramid inequality (Lemma 3.3)
to prove the concentration of cumulative gradient difference in Section 6. The proof is deferred to

Appendix C.

Lemma 3.3. Suppose ® : [n]™ — RY is order-independent' and |®(J) — ®(J')| < c holds for any
adjacent J, J' € [n|™ satisfying |J N J'| = m — 12. Let J be m indices sampled uniformly from [n]
without replacement. Then Prj [D(J) — E;[®(J)] > €] < exp( —2¢” ).

mc

1<I>(j1, ey Jm) = ®(Jrxy s - Jum ) holds for any input J = (1, ..., jm) € Q™ and any permutation 7 € Sy,.
JnJ ={ien]:ieJnicJ}.



4 Data-Dependent PAC-Bayesian Bound

The dominating term in the PAC-Bayesian bound (1) is KL (Q || P) /n, where P is a prior distribu-
tion independent of the training dataset S. Typically, without knowing any information from S, the
best possible bound for KL (Q ‘ | P) we can hope is at least ©(1) (it should not be a function of n
hence should not decrease with n). However, if we are allowed to see m data points from .S when
constructing our prior, we may produce better prediction on posterior () s. The following theorem
enables us to use data-dependent prior in PAC-Bayesian bound. The proof is almost the same as
Cantoni’s original proof and we provide a proof for completeness in Appendix D.

Theorem 4.1 (Data-Dependent PAC-Bayesian). Suppose J is a random sequence including m
indices uniformly sampled from [n] without replacement. For any ¢ € (0,1) and n > 0, we have w.p.
>1—0over S ~D"and J:

KL (Q|| P(Ss)) + In(1/6)

n—m

where I = [n]|\J is the set of indices not in J, P(Sy) is the prior distribution only depending on the
information of Sy (S is the subset of S indexed by J), and C,, := ﬁ is a constant.

Remarks. Note that the above bound holds regardless of whether ) depends on S or not. Also
note that the first term in the right hand side is R(Q, Sr), not R(Q, S) as in the usual generalization
bounds. We remark that for most of our learning algorithms that are independent of J (i.e., changing
J does not change the output ), by standard Chernoff-Hoeffding inequality, R(Q, S;) can be
bounded by R(Q, S) + O(1/+/n — m) with high probability over the randomness of .J. For example,
the update rules of GLD, SGLD and CLD are independent of J, hence R(Q, S1) can be replaced
by R(Q,S) + O(1/y/n —m) in Theorem 4.1. However, we point out a subtle point that FGD
(Algorithm 1) studied in this paper depends on J. It may be the case that by knowing J, FGD extracts
more information from .S; but not much from S, unintentionally making R(Q, Sy) a validation
error, rather than the training error as it should be. However, from our experiment (see Figure 5 and 6
in Appendix H, and Figure 2a), we can see that FGD is very close to GD and the St error R(Wr, Sy)
is indeed close to the training error R (W7, S) and both are significantly smaller than the testing error
R(Wr, D). So R(Q, Sr) can be considered as a genuine training error in our study of FGD.

5 FGD and FSGD

In this section, we study the generalization error of finite precision variants of gradient descent
and stochastic gradient descent: Floored Gradient Descent (FGD) and Floored Stochastic Gradient
Descent (FSGD).

First we need to define the “floor” operation which is used in the definitions of FGD and FSGD.
Definition 5.1 (Floor). For any vector X € R%, let Y = floor(X) defined as:

Y, = ﬂOOI'(Xi) = LXZJ lez >0, = 7L7XiJ lez <0, foralli € [d]

FGD: The Floored Gradient Descent algorithm is formally defined in Algorithm 1, where (7;):>0
and (g;);>0 are the step size and precision sequences, respectively. For a subset Z C S, we write
ViWi_1,2) = ﬁ > .cz Vf(Wi_1,2). Note that FGD can be viewed as gradient descent with
given precision limit €;. We can see if we ignore the floor operation or let £; approach 0, FGD
reduces to the ordinary GD (see Appendix A). We also study momentum FGD, in which the 5th line
of Algorithm 1 is replaced by

Wi+ Wi +a- (Wiey — Wi_a) — g2 — & - floor((g1 — g2)/e4);
Here o > 0 is a constant. We remark that both FGD and its momentum version are deterministic
algorithms. The following theorem provides the generalization error bound for both algorithms.

Theorem 5.2. Suppose J is a random sequence consisting of m indices uniformly sampled from [n]
without replacement. Then for any 6 € (0,1), both FGD (Algorithm 1) and its momentum version
satisfy the following generalization bound w.p. at least 1 — § over S ~ D™ and J:

n(1/6) +3 O, In(dT) <~ [ ~2
R(Wr,D) < nCyR(Wr, ;) + C, - 1/9+3 Gy f )Z<Z§|gt|2),
t

n—m n m
t=1
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Algorithm 1: Floored Gradient Descent (FGD)

Input: Training dataset S = (z1, .., 2z, ). Index set J.
Result: Parameter W € R,
Initialize Wy < wo;
fort:1— T do

g1 < %V f(Wi_1,S);

g2 < 1V f(Wi_1,S7);

Wi < Wi_1 — g2 — & - floor((g1 — g2)/€t)s
end

where d is the dimension of parameter space, I = [n]\J is the set of indices not in J, C,, := ﬁ

is a constant, and gy :=V f(Wi_1,5) = Vf (W1, S).

Proof. We use Theorem 4.1 to prove our theorem for the momentum version. The ordinary FGD is
a special case of the momentum version with & = 0. The key is to construct the prior distribution
P(S) such that KL (Wr || P(S;)) is tractable. Let p be any real number in (0,1/3). We first
define a stochastic process {W, ..., W4}, by the following update rule (W := wy):

W)W +a W, =W o) =%V fW{_,S5)—e-&,

where &; is a discrete random variable such that for all (a1, ..,aq) € VAS

oo —d d
Prl¢, = (a1,...,aq) '] := ( Z pi2> exp (—Zln(l/p)ai) .
j k=1

1=—00

It is easy to verify that the sum of the probabilities (3., Pr[¢; = a]) equals to 1. Note that W
only depends on S;. We define P(S;) as the distribution of W7.

Recall that W} = (W, ..., W;) is the parameter sequence of FGD (Algorithm 1). Applying the chain
rule of KL-divergence (Lemma 3.1), we have:

KL (Wr || P(S,)) = KL (W || Wg) < KL (W || W)

O U [t |

1w

o~
Il

W

KL (W Wit = wi™ [[wiw g = wit).
t

Il
-

The last equation holds because FGD is deterministic. Let w = W{}™!. The distribution of
Wt\WS_l = w (where w = (wo, ..., w;—1)) is a point mass on

%(Vf(wt,l,S) - Vf(wthsf))) .

&t

w1+ o (Wi—1 — wi—2) — %V f(wi—1, ;) — & - floor (

Let vector a = (a1, ..., aq) = floor(2:(V f(wi—1, ) — V f(wi—1,5))). By the definition of W,
we have

KL (Wt|W§*1 —w||[ W = w) =1-In(1/Prf¢ = a))

oo nd d

=In << Z p’z) > +Zln(1/p) -az.
i=—00 k=1

Since |i| < 2 and p € (0,1/3), we have In ((Z;’ifoopiz)d) isatmost dln (1+23% 7, p%). It

can be further bounded by dln (1 + 3p). Moreover, it can be bounded by 3dp as In(1 + ) <

x. Thus, the above KL-divergence can be bounded by 3dp + 22:1 In(1/p)a?. Recall that the



kth entry of a is ay = |2t - (Vi f(wi-1,S) — Vi f(wi—1,5s))], which is less than or equal to
Z—: (Vi f(wi—1,S) = Vi f(wi—1,S57)). Therefore, we have

(1/p)

KL (Wiwg ™ = w [ W{W/ = w) < 3dp+ W7 a1, 8) — Vf (wn—, S|

t
Plugging the above inequality into (2), we have

T
L(Wr|[P(S)) < <3dp+ % IV f(Wi—1, S) — Vf(Wt_l,SJ)Hi) :

t=1

We conclude our proof by plugging it into Theorem 4.1 (setting p = 1/(Td)). O

FSGD: We can use a similar approach to prove a generalization bound for Floored Stochastic
Gradient Desent (FSGD). Formally, FSGD is identical to Algorithm 1 except for the definitions of g;
and g» replaced with:

g1 < VfWi—1,8B,), g2 < V(Wi—1,5B.nJ),

where B; C [n] is a random batch independent of .S, J and Wé -1 Formally, each B; is a set
including b indices uniformly sampled from [n] without replacement. The following theorem provides
a generalization bound for FSGD. The proof can be found in Appendix E.

Theorem 5.3. Suppose J is a random sequence consisting of m indices uniformly sampled from [n]
without replacement. Then for any § € (0,1),e € (0, 1), FSGD satisfies the following generalization
bound: w.p. at least 1 — 6 over S ~ D™ and J:

In(1/0) + 3 Cy In(dT)

n—m

7€(Mﬂr,ln S nC%7z(ﬂﬂp,S[)+'C%'

T

7
ng lg: )1
—1 €t

where d is the dimension of parameter space, I = [n]\J, C,, = is a constant, and g; :=

f(Wtfla SBt) - Vf(Wtfla SJﬂBt)~

l—e—7

6 Gradient Langevin Dynamics

In this section, we present new generalization bounds for Gradient Langevin Dynamics (GLD) and
Stochastic Gradient Langevin Dynamics (SGLD) based on Theorem 4.1.

Gradient Langevin Dynamics (GLD): The GLD algorithm can be viewed as gradient descent
plus a Gaussian noise. Formally, for a given training set S ~ D", the update rule of GLD is defined
as follows:

Wit < W, — %“ N VFWi, 2) + 00N (0, 1), (GLD)
zeS

Here the gradient V f (W}, z) can be replaced with any gradient-like vector such as a clipped gradient.
The output of GLD is the last step parameter W or some function of the whole training trajectory

W (e.g., the average of the suffix = 3°/_. . W)).

We still use the data-dependent PAC-Bayesian framework (Theorem 4.1) to prove the generalization
bound for GLD. Unlike FGD (Algorithm 1), GLD is independent of the prior indices .J, which
enables us to prove the following concentration bound (Lemma 6.1) for the gradient difference. The
proof is based on Lemma 3.3, which is postponed to Appendix F.

Lemma 6.1. Let S = (z1,...2,) be any fixed training set. J is a random sequence including m
indices uniformly sampled from [n] without replacement, and W = (Wy, ..., Wr) is any random
sequence independent of J. Then the following bound holds with probability at least 1 — & over the
randomness of J:

T o
E S IV A(Wiir, 8) = V(Wir, S| <
w 1 Ut

S\Q

T
B |2 w]
1t

where Cs = 4 + 21In(1/9) + 5.66+/In(1/6), and L(w) = max;cpy) ||V f(w, 2;)||.
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Figure 1: MNIST + CNN + FGD. In (a) and (b), we plot the true test error and our bound (Theorem 5.2
with = 1.5,§ = 0.1). In (c), we show how cumulative gradient difference decreases as m (the size
of J) increases.

Now we are ready to present our main results. The proofs can be found in Appendix F.

Theorem 6.2. Suppose J is a random sequence consisting of m indices uniformly sampled from [n]
without replacement. Let W be the output of GLD. Then for any § € (0, %) and n > 0, we have w.p.
>1— 26 over S ~ D" and J, the following holds (L(w) := max.ecs || f(w, 2)]|):

C,1n(1/6) C,Cs
_l’_
n—m 2(n —m)m wr

R(Wr,D) < nCy,R(Wr, Sr) +

where Cs = 4 +21n(1/8) + 5.661/In(1/6), I = [n]\J and C,, = —

l—e—7"
Stochastic Gradient Langevin Dynamics (SGLD): For a given training data set .S, the update
rule of SGLD is defined as:
W1 < Wiy = %1V (W, Sp,) + 011N (0, 1a), (SGLD)
where B; ~ uniform([n])® is the mini-batch of size b at step ¢. Note that By is a sequence instead

of a set, thus it may include duplicate elements. Similar to the analysis of GLD, we can prove the
following bound for SGLD.

Theorem 6.3. Let W be the output of SGLD when the training set is S, and J be a random sequence
with m indices uniformly sampled from [n] without replacement. For any § € (0,1) and m > 1, we
have w.p. > 1 — 2§ over S ~ D™ and J, the following holds:

Cyln(1/3) | Gy (4 cz;)

<
R(Wr,D) < nCyR(Wr, St) + n—m n—m\b 2m

, Cs =4+ 2In(1/6) 4 5.66+/In(1/6), C,, = 1—=. b is the

where L(w) := max.cs || f(w, z)
batch size, and I = [n]\J.

Remark 6.4. If the gradient norm is bounded® and we use a decaying learning rate schedule such
as v o< O(1/t), then the summation in our bound converges. Hence, under such a learning rate
schedule, Theorem 6.2 and 6.3 imply the following test error bound for GLD or SGLD: R(Wr,D) <

nCyR(Wr, Sr) + 5( L which is independent of T, where O hides some logarithmic factors.

n—m

7 Experiment

In this section, we conduct experiments for FGD and FSGD on MNIST [LeCun et al., 1998] and
CIFARI10 [Krizhevsky et al., 2009] to investigate the the optimization and generalization properties
of FGD and FSGD, and the numerical closeness between our theoretical bounds and true test errors.
Due to space limit, the detailed experimental setting and some additional experimental results can be
found in Appendix H.

FGD/FSGD vs GD/SGD. We first demonstrate that the training and testing curves of FGD and GD
are nearly identical (we choose precision level € = 0.005 or 0.004). We also show that the same is
true for FSGD vs SGD. Due to space limit, the figures are presented in Appendix H (Figure 5 and 6).

3|V f(w, z)|| < L holds for all w, z
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Figure 2: CIFARI10 + SimpleNet + FSGD. In (a), we plot R(Wr, S7), R(Wr,S) and the test
error. We can see that R(Wr, Sy) is very close to R(Wr, S). In (b), we plot our theoretical bound
(Theorem 5.3 with n = 2,5 = 0.1). The red part corresponds to the first term of our bound (the
empirical risk) and the green part corresponds to the rest. The last step test error and our bound are
0.18 and 0.198, respectively. In (c), we show how cumulative gradient difference decreases as m
(the size of .J) increases.

Non-vacuous bounds. For MNIST, we train a CNN (d = 1.4 - 10°) by FGD with v; = 0.005 -
0.9755) and &, = 0.005 and momentum o = 0.9). The size m = |J| is set to n/2 = 30000. As
shown in Figure 1a and 1b, our bound (Theorem 5.2 with n = 1.5, = 0.1) tracks the testing error
closely. At step T' = 990, our bound is 0.026 while the testing error is 0.011. This is non-vacuous
and tighter than best known 11% MNIST bound reported in Dziugaite et al. [2021]. For CIFAR10,
we train a SimpleNet [Hasanpour et al., 2016] without BatchNorm and Dropout. The number of
parameters d is nearly 18 - 105. We use FSGD to train our model. The learning rate ; is set to
0.001 - 0.9L4/200] the precision ¢, is set to 0.004, and the momentum « is set to 0.99. The batch size
is 2000. m = |J| is set to n/5 = 10000. The result is shown in Figure 2b. We stop training at step
t = 8000 when the testing error is and 0.18. At that time, our testing error bound is 0.198 which is
non-vacuous and tighter than best known 0.23 CIFAR10 bound reported in Dziugaite et al. [2021].

Decrease of the gradient difference. Intuitively, the cumulative squared norm of gradient differ-
ence g; := Vf(Wy, S) — Vf(Wy, Sy) should decrease as m = |.J| increases. Although we cannot
prove a concentration like Lemma 6.1 (i.e., ||g;||* scales as O(1/m)), we can still observe that ||g;||*
decreases when m increases. The results are depicted in Figure 1c¢ and Figure 2c.

Random labels. We conduct the random label experiment designed in Zhang et al. [2017]. Our
theoretical bounds can distinguish the datasets with different portion (p) of random labels. See
Appendix H.

8 Conclusion

In this paper, we prove new generalization bounds for several gradient-based methods with either
discrete or continuous noises based on carefully constructed data-dependent priors. Recall that FGD
requires to compute the gradient difference for technical reasons. It would be more natural and
desirable if we only need to compute the full gradient and rounded to the nearest grid point. An
intriguing future direction is to free FGD/FSGD from the dependence of the prior subset .J so that we
can apply the concentration on the gradient difference to obtain a tighter bound. Of course, a major
further direction is to obtain similar generalization bounds for vanilla GD and SGD, which remains
to be an important open problem in this line of work. Our technique can be useful for handling
deterministic algorithms and discrete noises, but it seems that new technical ideas or assumptions are
needed for tackling GD or SGD.
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A Floored Gradient Descent

FGD is a finite precision variant of GD. It decomposes the full gradient g; := vV f(W,, S) (used
in GD) into a sum of two parts, go := vV f(W;,S7) and Ag := v(g1 — g2) = %V (W, S) —
vV f(Wy, Sy), where J C [n] is a subset fixed before training and .S is the subset of training data
corresponding to index set J. Note that S is the “prior" dataset, rather than a mini-batch. Then
we reduce the precision of Ag to £; by applying a floor-operation A’g := ¢;floor(Ag/e;). Hence,
g2 + A’g can be viewed as an approximation of full gradient g; = g2 + Ag.

It is easy to see that if we ignore the floor operation or when ¢; goes to 0, FGD becomes GD. More
concretely, recall that the update rule of FGD is (WLOG let v; = 1):

ViWi1,85) - Vf(Wt—l’SJ)> _

€t

Wi+ Wy_1 — Vf(Wt_l, SJ) — &t floor (

(1) If we ignore the floor operation in the last term, the equation becomes

(vf(Wt—lv S) =V (Wi, SJ))

WtFWt—lfvf(Wt—l,SJ)*&' -
t

=Wi1 = Vf(Wi1,85) = (VI (Wie1,8) = Vf(Wi—1,57))
=Wi—1 = Vf(Wi1,5).

(2) When £ — 0, it is easy to see that lim._,q ¢ - floor(z/e) = x. Again, the FGD update rule reduces
to

Wi = Wiy =V (W1, 85) = (VF(Wi-1, S) = VF(Wi-1,57))
- Wtfl - Vf(Wtfl, S)
The contribution of V f(W;_1,S) is canceled out, and again FGD becomes GD.

B Comparison with Existing Work

B.1 Numerical bounds on MNIST and CIFAR10

The following table (Table 1) lists some of existing theoretical test bounds for MNIST and CIFARI10.
Typically, for both datasets, one can fit the training set very well and obtain a near zero training error.
Hence, the generalization error bound is quite close to the theoretical test error bound. There is no
numerical experiment in Mou et al. [2018] and the number is excerpted from Negrea et al. [2019].
The first few rows are excerpted from Nagarajan and Kolter [2017].

B.2 Comparison with Existing GLD/SGLD bounds

We compare our bounds for GLD/SGLD (Theorem 6.2 and 6.3) with existing GLD/SGLD gen-
eralization bounds in prior work. For GLD, Mou et al. [2018] provide a generalization bound in

expectation based on the uniform stability framework, which is of rate O (% \F) where L is the
global Lipschitz constant (ignoring the factors depending on ~y; and o). Their bound can be tighten

to O(24/ Zt , L?) where L, is the gradient norm at time ¢ (which is always less than L) [Li et al.,

2020]. Their bounds can be converted to high probability bound with an additional factor O(1/y/n)
using the technique developed in [Feldman and Vondrak, 2019]. Bounds of similar orders have been
also obtained through information theory [Wang et al., 2021, Haghifam et al., 2020] and differential
privacy [Wu et al., 2021]. Note that the main term in our bound is of order O (5 23:1 L?), which is
quadratically better than theirs if the bound is in (0, 1). For SGLD, Mou et al. [2018] and Li et al.
[2020] obtained similar bounds, but requires the assumption that the learning rate should be of order
O(1/L). Our bound for SGLD does not require such assumption and is more favorable for large
minibatch size b. For small value of b (say b = O(1)), our bound can be worse.

Another closely related work is Negrea et al. [2019]. They also use a data-dependent prior and present
an in-expectation bound based on information theory. They introduce a quantity called “incoherence”
||£: ]| that is defined somewhat similar to ||g;|| (it is also the norm of the different between two gradients
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Reference Algorithms Approach MNIST | CIFARIO
Harvey et al. [2017] Any VC-dim large large
Bartlett et al. [2017] Any Margin-based large large

Golowich et al. [2018] Any Rademacher Complexity large large
Arora et al. [2018] Any Compression - large
Dziugaite and Roy [2017] OPT-PAC PAC-Bayes 0.161 -
Mou et al. [2018] SGLD PAC-Bayes ~ 1.2 -
Li et al. [2020] GLD/SGLD Bayes-Stability ~0.2 ~ 207
Zantedeschi et al. [2021] | Majority Votes PAC-Bayes ~ 0.45 -
Zhou et al. [2019] Any PAC-Bayes 0.46 -
Negrea et al. [2019] SGLD Information theory 0.21 41.13
Haghifam et al. [2020] SGLD Information theory ~ 0.15 ~0.72
Dziugaite et al. [2021] OPT-PAC PAC-Bayes 0.11 0.23
Our bound FGD/FSGD PAC-Bayes 0.026 0.198

Table 1: Comparison with existing theoretical upper bounds of test errors on MNIST and CIFAR10.
“Any” means that the bound only depends on the trained network, not the training algorithm. “OPT-
PAC" means that the work optimizes a different loss function that corresponds to the PAC-Bayesian
bound. “large” means that the bound is far greater than 1 and “-” indicates the bound is not reported
in that paper.

defined by two different subsets of samples). They obtained an O \/ Y1 % E[[|&]]) bound

for SGLD. By taking expectation, it can be further bounded by O(4/ % Zt=1(§ + %)Z—tz%)

where V} is a quantity about the same size as the variance of training gradients. In fact, they obtain a
2,2

S Lﬂ” ) bound for KL (Q || P(S.s)

2
worst case O( ("_m)

), and if we plug it into Catoni’s PAC-

— T= Z—;LQ) high probability
bound (see Theorem B.1 below for details). To make the 2nd term in their tbound have the same
Ogl /n?) rate as ours, one needs to set n — m = O(1) which would result in a large first term
—— = (1). Moreover, our construction of data-dependent prior P(Sy) is also very different from
theirs. Their idea is to use the gradients in .Sy to cancel out the gradients in .S while ours is based
on the property that the mean gradient on .S 7 is concentrated around the mean gradient of the whole
dataset S.

Theorem B.1. Suppose the loss f is L-Lipschitz (i.e., (w, 2)|| < L holds for all w, z). Then for
GLD, we have the following bound holds w.p. at least 1 — § over the randomness of J and S ~ D":

(n—m Z”ﬁ)

Bayesian bound (Theorem 4.1), one can obtain an O(—— —

1n(1/5

n—m

72(MZT,IH S nC%?%(VVT,Shﬂ\J)—F() <

1
l—e—""

where C,, =

Proof. Using a data dependent prior P(S) defined in Negrea et al. [2019, Section 3.1.1], one can
obtain an O( Zt 13 i L2) bound for KL (Wr || P(S)) (see Negrea et al. [2019, Section
3.1.1] for detalls) We conclude the proof by plugging it into Theorem 4.1. [

(n 7n

Mou et al. [2018] also obtain a high probability PAC-Bayesian bound of rate O(4/ % Zle e "tL?)
if there is an ¢5-regularization in the loss (ignoring other factors depending on ~; and o;). Here

e~ " < 1is adecay factor depending on the regularization coefficient. There is a similar decay factor
in Wang et al. [2021]’s bound (the fact comes from strong data processing inequalities). Note that
without ¢5-regularization, there is no such decay factor, and Mou et al. [2018]’s bound becomes
O(y/T/n), which is looser than ours. From technical perspective, they use Fokker Planck equation
to track the time derivative of KL and Logarithmic Sobolev inequality to related KL with Fisher
information. We also use these tools for our generalization bound of Continuous Langevin dynamics
(CLD) (see Appendix G), but the general proof idea is very different.
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C Omitted Proofs in Section 3

In this section, we are going to prove a generalized McDiarmid’s inequality (Lemma 3.3). To avoid
frequently writing long expression ® (1, j2, ..., ji, Jit1, -y Jm ), We briefly denoted it as (51, J),
where j] is a abbreviation of sequence (ji, ji+1, -.., j»). Before proving it, we need the following
lemma:

Lemma C.1 (Theorem 5.3 in Dubhashi and Panconesi [2009]). Let J = (J1, ..., i) be any random
sequence and ® be a function of J. If for any i € [m] and any fixed ji = (j1, .., j;), it satisfies

E [®(j1, JI)I] = 4i] - JE[ G LI =0

Jit1

< C;.

Then, the following inequality holds:

@[@U)@@uﬂ>e}§mm<zéiﬁ>.

Now we are able to prove our result.

Lemma. 3.3 Suppose ® : [n]™ — R is order-independent and |®(J) — ®(J')| < ¢ holds for any
adjacent J,J' € [n|™ satisfying |J N J'| = m — 1. Let J be m indices sampled uniformly from [n)
without replacement. Then Pr; [®(J) — E;[®(J)] > €] < exp(=25 )

Proof. 1t suffices to verify that the conditions in Lemma C.1 are satisfied. For any fixed jl =
(J1ysees jz) let X and Y be two independent random variables with distribution equal to J|.Ji = ji

and J|JI7 = 71 respectively.

The goal is to find an upper bound ¢; for | E[®(X)] —E[®(Y)]|. We distinguish the following disjoint
events.

M 51 : = .],L
Condmomng on this, we have X and Y;}'; share the same distribution. Notice that
X{ =Y. Thus, we have:

[E[®(X) —2(Y) [ &] =

.€2E7éjl ﬂ Y¢Xz+1 ﬂ ‘71¢ z+1 )
Conditioning on this, both suffixes X/}, and Y;}"; are sampled from [n]\ (5} U J;). Thus
their distributions are identical. We have

|E[®(X)[&1] — E[®(Y)[&]|

< B [1®Gdndi) — @0 Y i)l
Jit1™ X1+1

<ec. (Assumption)

*&:Yi#FG (N Yig X () gieY.
Without loss of generality, we assume Y; 1 = j;. Then X[} Land Y7 iy share the same
distribution. Moreover, we have set(X)[set(Y) = m — 1. The only different pair is
(X, Y:). Since @ is order-independent, we have

|E[®(X)|&] — E[@(Y)|&5]] < e

. gfl Z'Yi #ji N 'Yz‘ G’Xﬁqﬂ N Ji ¢y, i1
Similar to the previous situation, we can prove

|E[®(X)|E4] — E[@(Y)|E4]| < c.
&Y #n N YieX N jieYzT-l

Without loss of generality, we assume Y; 1 = j; and X; 1 = Y;. Then X[, and Y7, have
the same distribution. It further implies

|E[®(X)|&5] - E[®(Y)|&5]] =
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Putting these together, we have
5
|E[®(X)] —E[®(Y)]] < ZPr [€x] - X)Ex] = E[®(Y)[&]|

C (PI" 52 U53U84
(Pr[Y; # ji] — Pr(&])

n—1 n—1 1 1
:C. —_— . .
n—t14+1 n—i+1 n—1 n—1

n—t—1

=C-

= C- -
n—1i

c(n i— 1)

Therefore, we can apply Lemma C.1 with ¢; = to obtain:

—2¢2 —2¢2

m 2> = exp ——
2in1 G A3 (n{nii)Q)

Pr |2(7) - El2()] > ] < exp (

D Omitted Proofs in Section 4

Theorem. 4.1 Suppose J is a random sequence including m indices uniformly sampled from [n]
without replacement. For any § € (0,1) and n > 0, we have wp. > 1 — 6 over S ~ D" and J:

KL (Q|| P(Ss)) + In(1/6)

n—m

R(Qa D) < nCnR(Qv SI) + CT] (VQ)a

where I = [n ]\J, P(Sy) is the prior distribution only depending on the information of S;, and

1
n = e is a constant.

The proof is almost the same as Catoni [2007][Theorem 1.2.6]. We prove it here for completeness.

Proof. For any A > 0, define ®(z) := — 5" In(1 — (1 — e‘ﬁ)x). To simplify notation, let Py
denote P(S). The goal is to prove
E {exp ( sup (A(@(R(Q, D)) — R(@, S1) — KL (Q|| PJ))] <10
S~Dn,J QK Py

If (3) holds, we can apply Markov inequality to prove our theorem. Because for any random variable
satisfying E[eX] < 1, we have Pr[X > In(1/6)] = Pr[e® > 1] which is less than or equal to

El[e/;] < 4. It further implies with probability at least 1 — §:

KL (Q|| Ps) +In(1/6)
y .

Note that ®(z) : (0,1) — (0, 1) is an increasing function whose inverse is given by

P(R(Q, D)) <R(Q,Sr) + (4)

1 — exp(—-2A
@71(1:) — ( n;\m).
1 —exp(—+=-)
We can compose ® ! to both sides of (4) and use the basic inequality 1 — exp(—z) < z (Vz > 0)
to prove our theorem (let n = — :\m .

It remains to prove (3). First it is easy to verify that ®(z) is convex when z € (0, 1). Hence, for any
@, we have the following holds by Jensen’s inequality:

#(R(Q.D)) = &( B R(w.D) < E [B(R(w. D).
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Define h(w) := A(®(R(w, D)) — R(w, St)). Then, the LHS of (3) is less than or equal to

£ [ow (5w (B )] - KL (@) 7)) ]

Q<KP; w~Q

= E {exp <ln E [exp(h(w))])].

S,J w~Py

The last equation is due to Donsker and Varadhan’s variational formula [Donsker and Varadhan,
1983]. Moreover, since the J and S are independent, and S; and S; are independent, it can be
rewritten as

E E E E [exp(h(w))].
J Sy~D™ §;~Dn—m w~Py

Note that S; is independent of P;. We have the above formula is equal to

E E E E  [exp(h(w))].
J S;j~D™ w~Py Sp~Dn—m

For any fixed w, J, S, let random sequence S; = (21, .., Zn—m ). We have

g )] <[] 5 [ow(

SINanwL

(B(R(,D) - R(w,))|

We give a detailed proof for the last equation. Suppose ¢ € [n] is fixed. Let b denote the random
variable R(w, z;). Note that b is a Bernoulli random variable with mean ¢ := R(w, D). Thus, we
can directly compute the multiplier term:

exp (n)\m(q’(R(w’D))) z,,IED exp <n’\m172(w, Zz))

1
= — -(qe_ﬁ'lﬂl—q)eo)

E Omitted Proofs in Section 5

FSGD Proofs. We formally define FSGD in Algorithm 2. The only difference is that we sample a
mini-batch B; before each step. Recall that each B, is a set including b indices uniformly sampled
from [n] without replacement.

Algorithm 2: Floored Stochastic Gradient Descent (FSGD)

Input: Training dataset S = (21, .., 2, ). Index set .J. Momentum coefficient a.
Result: Parameter W € R,
Initialize Wq < wo;
fort:1— T do
B; < arandom mini-batch with size npach;
g1 < WV f(Wi1,SB,);
g2 %V f(Wi_1,SinB,);
Wy« Wi +a- (Wit — Wi_a) — g2 — ¢ - loor((g1 — g2)/e1);
end
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Theorem. 5.3 Suppose J is a random sequence consisting of m indices uniformly sampled from [n]
without replacement. Then for any § € (0,1),e € (0, 1), FSGD satisfies the following generalization
bound: w.p. at least 1 — 6 over S ~ D™ and J:

T
In(1/6) +3  Cyln(dT 2
R(Wr,D) < nCyR(Wr, S1) + C, - Ueo+3 , &l T g
n—m n—m Wg,Bg 1 S
where d is the dimension of parameter space, I = [n]\J includes indices out of J, C,, := 17;77 isa

constant, and g; := f(Wi—1,Sp,) — Vf(Wi_1,SinB,) is the gradient difference.

Proof. The proof is similar to that of Theorem 5.2. We still use Theorem 4.1 to prove our theorem.
Let p be an arbitrary real number in (0, 1/3). We define P(S) as the distribution of W7 obtained by
the following update rule (W] := wyp):

W «W/  +a- (W, -W_,) - %V f(Wi_1,S5.8;) — €t - &,
where B; follows the same distribution as By, and & is a discrete random variable such that for all
(a1, ..,aq) € Z%:

) —d d
Pr[¢ = (a1, ...,ad)T] = ( Z pi2> exp (— Zln(l/p)a%) )
i k=1

1=—00

By the chain-rule of KL divergence (Lemma 3.1), we have

KL (Wr || wh) < KL (W || W'5)

T
=3 E [KL (Wt|W§‘1 —w|[ W = w)} :
=1 w~Wo !
Again by the chain-rule of KL divergence (the sequences are (W, ™', B;, W;) and (W’ s BLWY),
we have for any w:

KL (Wl W™t =w || WiW/ = w) = KL (BIWE™ =w|| BIW's™ = w)
+ B KL (Wl0Wg ) = (. B) | W BY) = (w.3)) |

Note that KL (BAWS‘I =w|| Bj|W P w) is equal to zero by definition of P(.S;). Moreover,

conditioning on Wé_l =W 8_1 = w and B, = B; = B, we have the KL divergence between
Wi and Wy is equal to In(1/ Pr[§; = a]), where a = floor(2+(V f(w, Sg,) — Vf(w,Ssnp,))).
Applying the method used in the proof of Theorem 1, we can prove

n 2
in(1/ Prie, = a]) < 3dp + P9 s, )~ s, S50

t
Thus, the KL between posterior Wy and prior W, satisfies:

T
In(1
KL (Wr || W) < 3Tdp + 2 S 2 B [V /(W 1, 5,) ~ Y Werr, S50, ) .
t =1
We conclude our proof by plugging it into Theorem 4.1 (setting p = 1/(T'd)). O

F Omitted Proofs in Section 6

Lemma. 6.1 Let S = (21, ...2,,) be any fixed training set. J is a random sequence including m
indices uniformly sampled from [n] without replacement, and W = (Wy, ..., Wr) is any random
sequence independent of J. Then the following bound holds with probability at least 1 — § over the
randomness of J:
T 2
E (> L VWit ) = VWi, S5)°
w o}

Cs
<—E
— m w

T 2

> ’;L(WH)?] :
=1 7t

where Cs = 4 + 21In(1/9) + 5.66+/In(1/6), and L(w) = max;cpy) ||V f(w, 2;)||.
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Proof. The idea is to prove a concentration bound for the following function ® via a modified
McDiarmid inequality (Lemma 3.3). Define function ® : [n]™ — R as follows:

T 2

®(J) = lEHVf W1, 8) = VF(Weer, 1)1

<*

Let J and J’ be any two “neighboring” sequences satisfying J N J' = m — 1. It easy to verify that
®(J) is order-independent. Define Uy = V f (W1, 5) =V f(Wi—1,Sy)and V; = Vf (W1, S5)—
V f(Wi—1,S;). Note that W is independent of .J. We can prove an upper bound for ®(J') — ®(.J).

T
I =ED LU+ Vil
t

2 W7
< @)+ — —<L(W—1)?
<|ew)+— E;UE (Wi-1)
The last inequality holds because .J and J’ only differ in one element. Thus ||V;||> < m2 L(W;_1)?

holds for any W and ¢. It implies ®(J') < ®(J) + = \/EW [Et 1 25 L(Wiy)? } Similarly, we

can prove B(.J) < ®(J') + 2 \/ Ew [ZL géL(Wt,l)ﬂ . Thus we have the following holds for

any J, J' differing in one element:

T
®(J) — (J’|<f [Z

Applying Lemma 3.3, we have for any € > 0:

\Q
TN

o]

Pr 20 2 (e BR()?| = Pr 0(2) - Blo()] > |

J J J
_ 2
< exp 2m6 )
4Ew [Et 1 o5 L(Wiq)? }
It remains to control the expectation:
E@(J)]=E|E |> 5 IVf(Wi1,8) = VF(Wi1, smﬂ
J JN\W | i
T 2
< %[Zag IVf(Wi-1, )Vf(Wt—l,SJHQ] W LJ)
t=1 "1
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For any fixed W = (W, .., Wr) and t < T, we define g[i| := Vf(W;_1,5) — Vf(W;_1, z). Let
J = (J1, ..., Jm). We bound the variance of V f(W;_1, S ) as follows:

m T m
IE}HVf(Wt,hS)—Vf(Wt,hSJ)HQZIEQ (;ZQ[L]) (;ZQ[L])

P> AT

= 2Bl + MY B glnlT gl
= L BlAlIE S S gl el
m mn(n —1) pc i
= - Bl R+ s | 30 S lali ol ~ Y- ol "ol
! i=1 j=1 i=1
< W)’ (S gl = 0 and gl i) > 0)
Therefore, we have
T .2
BR(/)] < \| - E ;ZguwHV]

In(1/8)4 Ew [ZL %L(Wt,l)ﬂ

2m

Plugging the above inequality into (5) and replacing ¢ with \/ , we

conclude that:

4+ 21In(1 n(1
P"Jr B(J)? < + 21In( /5 ) + 5.66 (1/96) lZ%LWt ) Hzl&

O

Theorem. 6.2 Suppose J is a random sequence consisting for m indices umformly sampled from [n)
without replacement. Let W be the output of GLD. Then for any § € (0, ) and n > 0, we have w.p.
>1—26 over S ~ D" and J, the following holds:

Cyln(l/8) = CoCs

n—m 2(n —m)m w

where L(w) :=max.cg || f(w, 2)|, Cs = 44 2In(1/8) + 5.661/In(1/5), and C;, = ——;.

R(Wr,D) < nCyR(Wr, Spupg) +

Proof. of Theorem 6.2 We use Theorem 4.1 to prove our theorem. The prior process is defined
below.
Wi Wiy =%V (Wi, 85) +0uN(0, 1a).

Then P(S;) is defined by the distribution of W}.. The key is to bound the kl-divergence
KL (Wr || W}). Applying chain-rule of kI, we have

T

L(Wr||Wg) <> E (KL (Wi Wiy = w || W] |W/_; = w)].

t=1 Wt
Note that KL (W|W;—1 = w || W/|W/_; = w) is equal to KL (N (, 01) || N' (1, 071)), where
w=w—yVf(w,S)and ' =w — %V f(w,Ss). One can directly compute the k1 divergence of
these two gaussian distributions (see e.g., Duchi [2007, Section 9]) to obtain

2

= p i
LW = | Wi = w) = B Ty s09) - s, 51,
t
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Putting this together, we have
T

2
L(Wr || Wh) < E | 25 [V f(w,S) - Vw5
t=1 "t

Recall that W = (W7, .., W) is the training trajectory w.r.t. S. By Lemma 6.1, we can infer that
w.p. at least 1 — § over J, the above term is at most

g [y Heovy|
—1 O
We conclude our proof by using an union bound over S and J. O

Theorem. 6.3 Let W be the output of SGLD when the training set is S, and J be a random sequence
with m indices uniformly sampled from [n] without replacement. For any § € (0,1) and m > 1, we
have w.p. > 1 — 24 over S ~ D" and J, the following holds:

n—m n—m\b 2m

C,In(1/6 C 4 C
ROV D) < nCR (W 87+ S0/ Gu (24 D)

=4+ 2In(1/6) + 5.661/In(1/0), C,, . b is the

where L(w) := max,cs || f(w, 2)||,
batch size, and I = [n]\J.

Proof. Similar to Theorem 6.2, we Theorem 4.1 to bound the generalization by the KL from the
posterior to a data-dependent prior P(S;). We define the prior distribution P(S) as the output
distribution of SGLD trained on S;. Formally, it is the distribution of W} defined below:

Wiy < W) =%V (Wi, Sp;) + 0N (0, 1),

where B. ~ uniform([n])® is the mini-batch indices at step ¢. It is independent of other random
variables including W} =1, W'i™", B~ and B’ ™" For any fixed S, let W and W’ be the training
trajectory of posterior and prior, respectively. By the chain-rule of KL-divergence, we have

L (Wr [| P(S; Z KL (Wil Wiy = wes || WIW/ .y = wia)] - (6)

=1 Wi 1NWr 1

For any fixed w;_1, let ¢ and p be the pdfs of W;|W;_; = wy_; and W/|W,_; = w;_1, respectively.
By the definition of SGLD, we have ¢ = Ep,[¢”] and p = E; [pP¢], where

th = N(wt—l — ’thf(wt—lvBt)?o.?I)’

PP = N(wi—1 — %V f(wi_1, B}), 0 21).

By the convexity of KL-divergence, we can apply Jensen’s inequality to obtain

L(qu)=KL< E [¢"]]] E [pB’/']>

By,B) By,Bj

5, [KL (th HPB;)}

V2 |V f(wi—1, By) — V f(wi_1, B[
207

IN

IN

B¢,B;

For convenience, we define g(A) := I%l\ > .ca Vf(wi1,z) forany A C S. Moreover, let a, b and
cbe g(SB,) —9(S), 9(Ss) —9(Sp;), and g(S) — g(Ss), respectively. Then we can rewrite the above
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inequality as

2
g 2
Liallp) < 35 & lo(S5,) — o(Sno)]
2
2
= B ([l9(SB,) — 9(S) +9(Ss) — 9(S;) + g(S) — 9(S)|[2]
2o—t B:,Bj
%2 2
< It
< gty B [latbetel
2
< g [aTata (bre)+bTb4b (ate)+elete (atb)
QUt B:,B;
_ e E [a'a+b"b+c'd.
20t2 By, B;

The last step is because a = g(Sp,) — g(S) is independent of b = ¢(S;) — g(Sp;) and E[a] =
2
E[b] = 0. Note that E[a"a] = Var[g(Spg,)] is at most %. Similarly, we can show that

E[bTb] < W. Since ¢! ¢ is a constant when S and w,_ is fixed, we have the following
bound:

KL Goll) < 5oz (5

2 (Bl 4 9 w1 ) - Ve, S21B).

Plugging the above inequallty into (6), we have

2 2
LV W) < e

2
— we 1NWt 1 bo;

2
2 19 (w1e1,8) — s, 51
t

Lemma 6.1 shows that with probability at least 1 — ¢ over J the following holds:

T .2
El IV 1, 8) ~ Vi1, S| < CE Z”ﬁ (We-1) ]

o |t=1 "t

The KL divergence satisfies the following bound w.p > 1 — § over J:

’71‘ 4 C(S 2
L (Wr|| P(Sy)) < v% lz p (b + 2) L(W,_1) ] .

t=1
We conclude our proof by plugging it into Theorem 4.1 and applying an union bound. O

G Continuous Langevin Dynamics

If we let the step size 7, approach 0, GLD would become a coninuous diffusion process called
Continuous Langevin Dynamics (CLD). Formally, for any fixed S, it is defined by the following
stochastic differential equation:

th *VF Wt, dt + Qﬂ 1 dBt, WO ~ o, (CLD)

where F(w, S) := f(w,S)+ 3 [[w])?, (Bt)¢>0 is the standard Brownian motion, and g is the initial
distribution. The loss function F' is the sum of a bounded original loss f and a ¢2-regularization. The
main result of this section is the O(% + %) generalization bound (Theorem G.6) for CLD. Before
proving our main theorem, we first introduce two important mathematical tools.

Lemma G.1 (Fokker-Planck Equation). (see e.g., Risken [1996] or Mou et al. [2018, Appendix C])
For any fixed S, let p(-, t) be the pdf of Wy defined in CLD. The time evolution of p(w, t) follows the
Fokker-Planck equation:

8}7((;1;, t) _ %Ap(w,t) - V- (p(w,t)VF(-,9)),

where A =V -V is the Laplace operator, and V is the gradient operator w.r.t the first argument (w).
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The following Log-Sobelev inequality for p; is proven in Li et al. [2020, Lemma 16], which bounds
the Fisher information from below by the KL divergence.

Lemma G.2 (Log-Sobelev Inequality (LSI) for CLD). Suppose f(w,z) is C- bounded (i.e.,
|f(w, 2)| < C holds for all w, z). Let p; be the pdf of Wy in CLD with Wy ~ N (0, )\5 1;). Then,

we have for any probability density function q that is absolutely continuous w.r.t. ps, the following
inequality holds:
exp(88C) /
L < T 7
(q | | pt) = 28 Rd

Applying Theorem 4.1 to CLD, we can obtain the following corollary. The proof for bounding KL
uses similar idea developed in Li et al. [2020][Theorem 15].

Vi H ) du-

Corollary G.3. Assume the original loss function f(w, z) i f(w, 2)| < C holds for
y _2Blwly

any w and z), and the initial distribution satisfies dpg = e~ dw. Let Qg be the distribution
of W in CLD. Let J be a random sequence include m indices uniformly sampled from [n| without
replacement. Then with probability at least 1 — 0 over the randomness of S ~ D" and J, the
following holds:

Cyln(1/6
R(Qs,D) <nCyR(@s, 57) + T
c,8 [T At—T
s [ oo (MU5) B 09FW.8) - VFGw. 13
where C,, := 1—;" is a constant.

Proof. Let P(Sy) := Qgs, be the output distribution of CLD when training data is S;. From
Theorem 4.1, we can see that

KL (Qs || P(S,)) +In(1/9)

n—m

R(Qs;D) < nCyR(Qs, Sr) + Cy - )

The key is to control KL (Qs || P(Ss)). Let W = (Wy);>0 and W’ = (W/);>0 be the training
processes when trained on S and S';, respectively. Let ¢; and p; be the probability density function of
W, and WY, respectively. Note that KL (QS | | P(SJ)) is equal to KL, (qT ‘ | pT). We first compute

the upper bound of its derivative %KL (qt | | pt) w.r.t. time ¢.

d d qt
—KL = — log — d
dr (Qtht) a /qut ngt w
d dge . dpe
:/ <dqtlog%+qt.pt.dtpt2qtdt> dw (8)
Rd i Dt qt Di

dgt . @ / q: dpy
= —log = | dw — —— ] d
/]Rd ( dt 08 Pt v Rd \ Pt dt v

According to Fokker-Planck Equation (Lemma G.1), we can compute the derivative of CLD pdfs
w.r.t time ¢:

9q _ 1 Ope _ 1
5 BAthrV (@:VF(-,5)), 5 = ﬂApﬁV (e VF(,S7)).

It follows that

= [ Gveg) o

/ (1Aqt +V - (@ VF(w, 5))) 1og@ dw
]Rd

=75 d(V log ;, V) dw — / <Vlog 7thF(w S)) dw, (integration by parts)
R ¢ R4
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and

J::/ (qtdpt) dw
Pt dt

_/]R a (BApt-i-V (ptVF(w7SJ))) dw

d Pt
= N / V th ) dw — / <Vﬁ,ptVF(w,S_])> dw. (integration by parts)
Rd Pt
Together with (8), we have
d
ZKL =
1 (|| pe) —J
\Y \Y \Y \Y
_ / ( e L ft,vm) duw
qt Pt 2

- (wog VP, 5) — L log L p TP (w, S.f>>) duw
t t

5 Qt

i/
28 Rth

The last step holds because (a/+/3, by/B) < “aH? + 8 ”bH2 . By the Log-Sobolev inequality for CLD
(Lemma G.2), we have
dw >

/Rd a 9 - exp(SBC')K

Hence the derivative satisfies the following bound:

Vlog—

t

dw—i—/ @(Vieg & VF(w,S) — VF(w,S;)) dw
2 R4 Dt

Vlog a
bt

IN

2
dw+§/ qt |[VF(w,S) — VF(w,S;)|5 dw.
, 2 Jpa

2
Vlog a 205

L .
2 (a1 )

N

DKL (g0 || p1) <

dt KL (q’f || 7T15) +

-\ )
xp(88C) EIVE(W:, $) = VEWe, S5)ll3)

Let o = e, y(t) := KL (g || p¢), and g(t) = g]EWt[HVF(Wt, S) — VE Wy, SJ)||§] Then we
can rewrite the above inequality as
y(®) < —ay(t) +g(t),  y(0)=0.

Solving this inequality, we have

T J—
KL ar | pr) < 5 [ o (205 ) EIVFOV.S) - VFOY. 813 a
O

The following Lemma G.5 demonstrates that the integral of the gradient difference |[VFs — VFg, ||§
enjoys a concentration property like Lemma 6.1.

Definition G.4 (Lipschitz). A differentiable function is L-Lipschitz if and only if ||V, f(w, 2)|| < L
holds for any w € R4

Lemma G.5. Suppose the loss function f is L-Lipschitz. Let S € Z™ be any fixed training set, and
W = (Wi)iejo, 1) be any random process. For any o > 0, we have the following bound holds w.p.
> 1 — ¢ over the randomness of J (m indices sampled from |n] without replacement):

T CsL?(1 — e o7
E| [ D18 - sl ar| < SELZC D),
0

am

where Cs = 4 +21In(1/6) + 5.664/In(1/0).
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Proof. Define function @ : [n]™ — R™T as follows:

T
O(J) = B l/o =) || f(Wy, S) — F(Wy, S dt]-

Let J and J’ be any two “neighboring” index-sets. In other words, they should satisfy JNJ' = m —1.
Similar to the proof of Lemma 6.1, we first show that |®(J) — ®(J')]| is small. Formally, define
Ut = Vf(Wtfl, S) — Vf(Wtfl, SJ) and ‘/;5 = Vf(Wtfl, SJ) — Vf(Wtfl, SJ’). We have

T
o)) = E / D) U, + V2 dt
0

T
=E V (U U+ VT V) dt
0

r 2 2
| e (o + vig) dt]
0

T
/ Dy Ty, dt
0

+2E
w

IN

E
w

E

T
| el dt]
W lJo

T
+2 EV et=T) ||U,||3 dt
WlJo

2

T T
= / ealt=T) |02 dt| + | E / ealt=T) ||V dt]
w 0 w 0
2
T
o)+ | / ealt=T) |[V;2 dt
wlJo

For any fixed W, we have

T 5 T 4L2
/ eI Uyl dt < / =T — qt
0 0 m

_AL%(1—eT)
- am? ’

Plugging it into the above inequality, we obtain

2
B(J)? < <<I>(J) + ZVT)

The other direction can be proved in a same way. Therefore, for any J and J’ that are different in
only one element, we have:

2L [1—eT
O(J) - d(J)| < — .
() = a(J)] < /==

Applying Lemma 3.3, one can infer that for any € > 0:

b [0 B0 2 ] < o0 ()

It further implies that

Pe 6007 > (e BRI < o (1 ) ®
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It remains to bound the expectation:

T
/ e t=T) || f(Wy, S) — F(Wi, S1)ll3 dt]
0

E[®()] = @\l E

T
/0 ca(t=T) E[|f(Wi, $) = f(W, SHI3) df]

T
41,2
< \/ / eatt-1) 27 gy (@)
O m

oL [1—eoT
- Jm a

. .. . . 4L2(1—e—2T) /a-In(1/6)
Plugging it into (9) and replacing € with \/ o

remains to prove (a) in the above inequality. For any fixed W and ¢t € [0, 7], we define g[i] :=
VW, S)—Vf(Wy,z). Let J = (J, ..., Jm ). We bound the variance of V f (W4, S;) as follows:

, we can conclude the proof. It

m T m
EIVS(W,,S) — VW, S0)|* = B (; Zg[JA) (; Zg[JA)
=1 =1

= L gl + M2 B gl

= LBl s S S el ol

n( i=1 j£i
= Bl + s (3 S llTall) - el ol
<2 (X, glil = 0 and gli] gli] > 0)

Now we are ready to prove our generalization bound for CLD.

Theorem G.6. Assume the original loss function f(w, z) is C-bounded (i.e. |f(w, z)| < C holds
for all w, z), and Wy ~ N (0, %ﬁfd). Let Wy be the output of CLD. Then, for any 6 € (0,1) and
1 > 0, we have the following inequality holds with probability at least 1 — 26 over the randomness of
S ~ D™ and J (m indices uniformly sampled from [n] without replacement):

C,In(1/6) = CyCsBL? - e29C (1 — exp(— 2%))
+ +
n—m 2A(n — m)m

)

R(WT, D) S??CnR(WT, S[)

where Cs = 4+ 21In(1/6) + 5.66./In(1/5), C,y = —=, and I = [n]\J.
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Proof. Let W = (W}).eo,) be the training trajectory of CLD when dataset is S. Applying
Lemma G.5 with o = 88% we have w.p. > 1 — § over J:

4 At—-T 2
e (P55 ) EIVEORLS) - ROV )] ar

r At —T
- l e (M) 19508 5) - D% 515

< CsL? - e8¢ (1 — exp(fei‘%))

Am

we conclude our proof by plugging it into Corollary G.3 and use an union bound over S and J. [

H Experimental Details

We train our model on a single server equipped with Intel Xeon CPU (2.40GHZ, 16 cores), 256G
memory, and GeForce GTX 1080 Ti (11G) GPU.

Models. For MNIST experiments, we use a CNN defined as follows (conv kernel size is 5 x 5):

1 2 3 4
conv(32) + relu | conv(512) | fc(1024) + relu | fc(10)
conv(32) + relu relu

maxpool(2)

For CIFAR10 experiments, we use a modifed version (turnoff the BatchNorm and Dropout) of
SimpleNet [Hasanpour et al., 2016] which is defined below (convolution kernel size is 3 x 3):

1 2 3 4 5 6
conv(64) + relu | conv(128) + relu | conv(256) + relu | conv(512) + relu | conv(2048) + relu | conv(256)
conv(64) + relu | conv(128) + relu | conv(256) + relu conv(256) + relu
conv(64) + relu | conv(256) + relu
conv(64) + relu

maxpool(2) maxpool(2) maxpool(2) maxpool(2) maxpool(2) fc(10)

Train FGD on MNIST. We train a CNN defined above by FGD (e, = 0.005, momentum o = 0.9,
m = n/2 = 30000) 20 times (with different initialization wq and J). We plot the means and stds
(error bar) in Figure 1a and 1b. Recall that the bound at step 7 is the RHS of Theorem 5.2 (n = 1,
6 =0.1,d = 1,407, 370):

In(1 In(dT) <= 72
R(Wr, Sp) + 200 £3 | IndD) =11

2
1—et 30000 30000 2= ez 1%l

bound =

where g := Vf(W;_1,5) — Vf(W;_1,Sy) is deterministic when wy, .J are fixed.

We also study how the prior size m affects the squared norm of gradient difference ||g; ||2 We test 9
different choices of m (from 1000 to 9000). For each prior size m = |J|, we run our experiment 30
times and report the means and stds (error bar) in Figure 1c.

Train FSGD on CIFAR10. It should be very time-consuming to train our SimpleNet on CIFAR10
by FGD as it requires computing full gradient and demands for more training steps. Hence we use the
stochastic FSGD (Algorithm 2) to train our model. The learning rate +; and the precision €; are set to
0.001 - 0.9Lz00) and 0.004, respectively. At each step, the random mini-batch with size b = 2000 is
made up of 1000 indices uniformly sampled from I and 1000 indices uniformly sampled from .J. We
run FSGD (m = n/5 = 10000) 15 times and report the means and stds (error bar) in Figure 2a, 2b
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Figure 3: Random labels (MNIST + FGD). Here p is the portion of random labels.
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Figure 4: Random labels (FSGD + CIFAR10).

and 2c, where the bound is the RHS of Theorem 5.3 (n = 2,0 = 0.1, d = 18,072, 202):

T
bound =

In(10) + 3 2 2

3IR(Wrp, S —_— —

1_e-3 ( T 1) + 40000 i 6% ||gt|| )

where g := Vf(W;_1,58,) — Vf(Wi_1,SsnB,) is the gradient difference w.r.t. this run. Note

that in Theorem 5.3, the bound should take expectation over the randomness of BOT . However, one
can view the random seed generating B is fixed so that FSGD becomes a deterministic algorithm.

Random labels. We conduct the random label experiment designed in Zhang et al. [2017]. We
replace the true labels of some training samples with random labels. The portion of random labels
is specified by p (0 < p < 1). Concretely, if the training dataset includes n samples, the labels of
np samples (randomly chosen) are replaced with random labels. We use the same neural network
architectures as above. In Figure 3, we train a CNN defined above by FGD (¢; = 0.0005, v; =
0.0005 x 0.9!750) momentum o = 0.9, m = n/2 = 30000) 20 times per random portion p. In
Figure 4, we train a SimpleNet by FSGD (v, = 0.001 - 0.9L200) and ¢, = 0.004) 10 times per random
portion p. One can see that even for such datasets with larger true test errors, our bounds are still
non-vacuous.

FGD vs GD We attempt to show that the performance of FGD (Algorithm 1) with reasonable
precision ¢, is similar to the traditional Gradient Descent (GD) defined below (with momentum «):

Wt < Wtfl + Q(Wt,1 — Wtfz) + ’YtVf(Wtfl, S) (GD)

We train a CNN defined above on MNIST by GD (; = 0.005 x 0.9L755), v = 0.9). And we compare
the training curves with that of FGD under the same hyper-parameter setting (¢, = ¢ = 0.005,
a = 0.9). We repeat our experiment on GD 25 times. The result is shown in Figure 5. As we can see
from the figures, the optimization as well as generalization performance of GD and FGD are close.

FSGD vs SGD We also show that the performance of FSGD (Algorithm 2) with reasonable
precision ¢; is very close to the ordinary Stochastic Gradient Descent (SGD) defined below (with
momentum « and a). The only difference is that we sample a mini-batch B; before each step.:

Wi Wiii +a(Wiey — Wig) + %V f(Wi—1,5B,). (SGD)

We train a SimpleNet defined above on CIFAR10 by SGD (v; = 0.001, o = 0.99). And we compare
the training curves with that of FSGD under the same hyper-parameter setting (¢; = 0.001,y; =
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Figure 5: MNIST: FGD vs GD. In (c), we plot FGD and GD together. As we can see that, the curves
of FGD and GD are almost coincident.
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0.001 x 0.9L=00/ ,a = 0.99). We repeat our experiment on SGD 10 times. The result is shown in
Figure 6. As we can see from the figures, the optimization as well as generalization performance of
FSGD are close to SGD.
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