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Abstract

We provide a unified framework that applies to a general family of convex losses across
binary and multiclass settings in the overparameterized regime to approximately charac-
terize the implicit bias of gradient descent in closed form. Specifically, we show that the
implicit bias is approximated (but not exactly equal to) the minimum-norm interpolation
in high dimensions, which arises from training on the squared loss. In contrast to prior
work, which was tailored to exponentially-tailed losses and used the intermediate support-
vector-machine formulation, our framework directly builds on the primal-dual analysis of Ji
and Telgarsky (2021), allowing us to provide new approximate equivalences for general con-
vex losses through a novel sensitivity analysis. Our framework also recovers existing exact
equivalence results for exponentially-tailed losses across binary and multiclass settings.
Finally, we provide evidence for the tightness of our techniques and use our results to
demonstrate the effect of certain loss functions designed for out-of-distribution problems
on the closed-form solution.

Keywords: implicit bias, convex loss, classification, high-dimensional regime, convex
optimization

1. Introduction

The choice of loss function to optimize a model over training examples is an important
cornerstone of the machine learning (ML) pipeline. This choice is particularly nuanced for
the task of classification, which is evaluated by the 0-1 risk on test data. An elegant classical
viewpoint is that training loss functions should be designed as continuous and optimizable
surrogates (Bartlett et al., 2006; Zhang, 2004; Lugosi and Vayatis, 2004; Steinwart, 2005)
to the 0-1 risk, as the training surrogate loss can often be related to the test surrogate risk,
and the test surrogate risk can in turn be related to the test 0-1 risk. However, the first
part of this reasoning breaks down in the modern high-dimensional regime, where infinitely
many solutions can achieve zero training loss, but the test risk widely varies across these
solutions (Zhang et al., 2021; Neyshabur et al., 2014).
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The goal of this work is to provide a more transparent understanding of the impact of
the training loss function on the eventual solution (and, thereby, its generalization) in this
high-dimensional regime. Recent empirical and theoretical work provides a mixed and in-
complete picture of the impact of loss. On one hand, large-scale empirical studies (Hui and
Belkin, 2020; Kline and Berardi, 2005; Golik et al., 2013; Janocha and Czarnecki, 2017) have
shown that the less popular squared loss generates surprisingly competitive performance to
the popular cross-entropy loss (the multiclass extension of the binary logistic loss). On the
other hand, the cross-entropy loss (and, more generally, the family of exponentially-tailed
losses, Soudry et al., 2018; Ji and Telgarsky, 2019) is the only one that admits a direct rela-
tionship with maximization of the worst-case training data margin, which often correlates
with good generalization (Bartlett et al., 1998; Bartlett and Mendelson, 2002). The empir-
ically more challenging task of out-of-distribution (OOD) generalization (Mansour et al.,
2008) yields further subtleties, with a diversity of loss functions that deviate significantly
from this standard family of exponentially-tailed losses being recently designed and eval-
uated (Sagawa et al., 2019; Cao et al., 2019; Menon et al., 2020; Kini et al., 2021; Wang
et al., 2021b). Even for high-dimensional linear models, a comprehensive theory for the
impact of a general loss function on the ensuing solution (and, thereby, its generalization)
is currently missing. While promising frameworks have been recently provided for the im-
plicit bias of general losses through convex programming (Ji et al., 2020; Ji and Telgarsky,
2021), the properties of the implicit bias itself remain opaque. A separate recent line of
work (Muthukumar et al., 2021; Hsu et al., 2021; Wang and Thrampoulidis, 2022; Wang
et al., 2021a; Cao et al., 2021) shows that the squared loss and cross-entropy loss can yield
identical solutions with high probability in high dimensions, complementing their aforemen-
tioned noticed similarities in empirical performance. In particular, both solutions are shown
to exactly coincide with minimum-norm interpolation (MNI), which enjoys a closed-form
expression and often generalizes well in high dimensions (Bartlett et al., 2020; Belkin et al.,
2020; Hastie et al., 2022; Kobak et al., 2020; Muthukumar et al., 2020, 2021). However,
these proof techniques are highly tailored to exponentially-tailed losses and in particular
the intermediate support-vector-machine (SVM) formulation (Soudry et al., 2018), leaving
open whether such equivalences can be proved for more general losses.

1.1 Contributions

In this paper, we characterize the closed-form properties of the implicit bias of general
convex losses arising from gradient descent in high dimensional linear models, by building
on the primal-dual characterization of the implicit bias provided in Ji and Telgarsky (2021).
In Section 2.2 we show (Proposition 4 and Theorem 6) that general convex losses in
conjunction with gradient descent yield solutions that are approrimately directionally close
to minimum-norm interpolation (MNI) on binary labels in a sufficiently high-dimensional
regime with high probability. Our approximation error term is a decreasing function of
an “effective dimension” which also appears in sufficient and necessary conditions for exact
equivalence between the SVM and MNI (Hsu et al., 2021; Ardeshir et al., 2021). In contrast
to all prior literature that works with the SVM, our analysis directly leverages the primal-
dual framework of Ji and Telgarsky (2021), allowing us to recover the exact equivalence to
MNI for exponentially-tailed losses (Hsu et al., 2021) through an alternative proof technique.
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Our upper bounds on the approximation error utilize a novel sensitivity analysis of the dual
implicit bias in high dimensions and are applicable to general convex losses.

In Section 3.2 we extend our framework and analysis in binary classification to the
multiclass classification, where the primal-dual analysis in Ji and Telgarsky (2021) can
be naturally extended. We also treat the cross-entropy loss separately and provide an
alternative proof of exact equivalence to MNI that is conceptually simpler than the one
provided in Wang et al. (2021a), in particular, not requiring any reparameterization of the
dual.

Finally, in Section 4 we provide partial evidence for the tightness of our arguments.
First, in Proposition 13 we show that the conditions for exact equivalence in Theorem 4 are
not only sufficient but necessary. We leverage this converse result to make an interpretable
link between the popular techniques of importance-weighting on heavy-tailed losses (Wang
et al., 2021b) and vector-scaling of exponentially-tailed losses (Kini et al., 2021) and a type
of cost-sensitive interpolation, thereby providing a possible explanation for their success in
addressing OOD generalization. Finally, under further assumptions on the data covariance,
we provide a lower bound in Proposition 17 that in some sense “matches” the upper bound
of Theorem 6.

1.2 Related Work

We organize our discussion of related work under three verticals.

1.2.1 CLASSICAL PERSPECTIVES ON L0SS FUNCTION DESIGN

There are two classical perspectives on loss function design for classification. The first, sup-
ported by decades of research in the statistics community, advocates for choosing the loss
function to match the negative logarithm of the maximum likelihood function and requires
knowledge of the family of conditional distributions of the label. For binary (multiclass)
labels, a popular family of conditional distributions is given by the logistic (multinomial)
model, which yields the empirically popular choice of the logistic (cross-entropy) loss. The
second and relatively more recent perspective, pioneered by the papers (Bartlett et al., 2006;
Zhang, 2004; Lugosi and Vayatis, 2004; Steinwart, 2005), advocates for designing continuous
surrogates to the discontinuous 0-1 test risk such that a bound on the 0-1 test risk can be
easily obtained by inverting a bound on the surrogate test risk. In an indirect sense, this
perspective suggests a type of equivalence in surrogate loss functions in terms of ensuing
generalization bounds. However, principally because of the reliance on empirical-process-
theory (to relate in turn the surrogate test risk to the surrogate training loss), this reasoning
can frequently break down in high-dimensional settings, particularly when perfectly fitting,
or interpolating models are considered. This is because infinitely many models interpo-
late the training data, but each of them suffers a different test risk that is fundamentally
unrelated to the training loss. On the other hand, while the relations between test risks
(e.g. Bartlett et al. 2006, Theorems 1 and 3) remain universally applicable, they also suffer
from some shortcomings in high-dimensional settings—in particular, they are only powerful
enough to provide faster statistical rates for classification tasks as compared to parame-
ter recovery (Audibert and Tsybakov, 2007), rather than full separations in asymptotic
consistency (many classic examples of such separations are considered in Devroye et al.,
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2013, but such separations were also shown more recently in the overparameterized regime
in Muthukumar et al., 2021). The first statistical perspective is similarly not prescriptive in
the high-dimensional regime where the maximum-likelihood estimator is no longer unique,
and training loss, again, cannot be related to test risk.

1.2.2 ImMPLICIT BiIAS CHARACTERIZATION OF OPTIMIZATION ALGORITHMS

In the modern high-dimensional regime, infinitely many solutions achieve zero training
loss for most canonical choices of training loss functions. Therefore, it is not only the loss
function but also the choice of optimization algorithm that determines the eventual solution,
commonly called the implicit bias. An extensive body of work implicitly characterizes this
implicit bias of optimization algorithms as solutions to various convex programs (Telgarsky,
2013; Soudry et al., 2018; Ji and Telgarsky, 2019; Ji et al., 2020; Ji and Telgarsky, 2021;
Gunasekar et al., 2018a,b; Woodworth et al., 2020; Nacson et al., 2019). The convex program
formulation typically does not admit a closed-form solution, except for gradient descent and
the squared loss (which yields the MNT for linear models, Engl et al., 1996). Early work here
was tailored to exponentially-tailed losses (Soudry et al., 2018; Ji and Telgarsky, 2019), and
their established equivalence to the MNI and thereby the squared loss (Muthukumar et al.,
2021; Hsu et al., 2021; Wang and Thrampoulidis, 2022; Wang et al., 2021a; Cao et al., 2021)
in turn heavily rely on the intermediate SVM formulation. The more recent works (Nacson
et al., 2019; Ji et al., 2020; Ji and Telgarsky, 2021) study some non-exponential losses, but
leave the exact nature of the implicit bias somewhat mysterious, other than that the ensuing
convex program no longer corresponds to the max-margin SVM. For example, Ji et al. (2020,
Figure 1) provide a simulated example for which exponential and polynomial losses induce
very different directions, and Ji et al. (2020, Proposition 12) provide an example under
which the training data margin can be arbitrarily worse for polynomial losses. These are
specialized examples of 2-dimensional data that is linearly separable; therefore, do not apply
to the high-dimensional regime of interest. Whether such heavy-tailed losses are actually
provably worse than exponentially-tailed losses is left open. Our results in this work imply
intriguing similarities, but also differences, between heavy-tailed losses and exponential
losses in the high-dimensional regime.

The recent papers (Ji et al., 2020; Ji and Telgarsky, 2021) provide promising avenues to
understanding the nature of the implicit bias by formulating convex programs for general
losses. Ji et al. (2020) make minimal assumptions on the loss function beyond convexity and
differentiability, and characterize the implicit bias as the limit of a set of solutions to convex
programs that minimize the training loss subject to an fso-norm constraint of increasing
radius (i.e. a regularization path). Wang et al. (2021b, Appendix A) show for polynomially-
tailed losses that this limit can itself be written as the solution to an explicit convex program,
but their proof is tailored to polynomially-tailed losses and in particular their property of
positive homogeneity—moreover, no closed-form characterization is provided. On the other
hand, Ji and Telgarsky (2021) make slightly stronger assumptions on the loss function,
but provide a clearer path to characterizing a closed-form solution for the implicit bias by
understanding its mirror-descent dual as a solution to an explicit convex program (i.e. not
a limit of solutions to convex programs on the regularization path). It is thus natural to
attempt to obtain closed-form expressions for the “primal” implicit bias by understanding
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its “dual” for general losses’. A second advantage with analyzing the mirror-descent dual is
that we show it automatically yields the non-trivial variable substitution of the multiclass
SVM dual that was made in Wang et al. (2021a), resulting in a conceptually simpler proof
of SVM equivalence to MNI for the cross-entropy loss. We also show that the primal-dual
analysis is applicable to more general formulations of multiclass losses (Zhang, 2004; Tewari
and Bartlett, 2007; Ji et al., 2021).

1.2.3 GENERALIZATION ANALYSIS OF INTERPOLATING PREDICTORS IN HIGH
DIMENSIONS

A comprehensive theory for overparameterized models arising from training with the squared
loss (i.e. the MNI) was provided in work beginning with the papers that analyzed the test
regression risk (Bartlett et al., 2020; Belkin et al., 2020; Hastie et al., 2022; Kobak et al.,
2020; Muthukumar et al., 2020). This theory critically utilizes the closed-form expression
for the MNI. Sharply analyzing the classification risk poses distinct challenges, the most
daunting of which is the lack of a closed-form expression for the solution arising from any
other convex loss function used for classification. To tackle this challenge for the special
case of exponential losses, Muthukumar et al. (2021) introduced a two-step recipe. First,
they related the implicit bias of exponential losses (i.e. the SVM) to the MNI—in fact,
by showing an ezact equivalence result (which was since improved on by Hsu et al., 2021).
Second, they sharply analyzed the classification test risk of the MNI and showed that it can
achieve classification-consistency even when a corresponding regression task would not be
consistent. It is worth noting that this type of consistency result cannot be easily recovered
through any generalization bound that relies on empirical-process-theory, including margin-
based data-dependent generalization bounds (as described in Muthukumar et al. 2021, Sec-
tion 6). This recipe was since applied to binary and multiclass Gaussian and sub-Gaussian
mixture models to identify new high-dimensional regimes in which classification-consistency
is possible (Wang and Thrampoulidis, 2022; Cao et al., 2021; Wang et al., 2021a; Subra-
manian et al., 2022). To be able to apply this recipe to more general losses, corresponding
equivalences would need to be established between general losses and the MNI, which is the
focus of this paper.

Other than the approach described above, two other families of techniques are prevalent
in the recent literature. The first applies to proportionally high-dimensional regimes (where
d x n) and directly characterizes the limiting test risk as (d,n) — oo as the solution
to a system of nonlinear equations, beginning with the efforts tailored to exponential or
exponentially tailed losses (Huang, 2017; Sur and Candes, 2019; Mai et al., 2019; Salehi
et al., 2019; Deng et al., 2022; Montanari et al., 2019). More recently, Loureiro et al.
(2021) provide precise asymptotic analysis for general losses and multiclass classification
for Gaussian mixture models for reqularized empirical risk minimization with general losses
and regularizers?. However, they do not examine in detail the impact of loss functions on
performance. In general, none of our results for general losses have direct implications for

1. This is especially true given that the mirror-descent dual for the case of exponentially-tailed losses turns
out to exactly correspond to a scalar multiple of the SVM dual. Indeed, the proofs of SVM equivalence
all construct a dual witness.

2. Note that this covers the implicit bias of gradient descent when the regularization proportion A — 0 due
to the results of Ji et al. (2020).
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this proportional regime. However, we believe the auxiliary convex program proposed in
Lemma 3 might be of independent interest, particularly for the subset of approaches above
that utilize Gordon’s comparison theorems and the convex Gaussian min-max theorem.
The second technique was proposed by Chatterji and Long (2021) for directly analyzing
the generalization error of the implicit bias of exponential losses on a sub-Gaussian mixture
model. The key technical innovation is to prove a “loss ratio” bound: under sufficiently
overparameterized settings, Chatterji and Long (2021) show that the training losses of any
two examples are within a constant factor of each other throughout the optimization path
of gradient descent. This proof technique is quite generally applicable and was since used
for polynomially-tailed losses (Wang et al., 2021b), deep linear networks (Chatterji et al.,
2022) and certain 2-layer neural networks on high-dimensional data (Frei et al., 2022).
However, the loss-ratio bound often requires a much larger data dimension d > n? to hold
as compared to the MNI-equivalence approach to analyzing the SVM, as shown explicitly
in Wang and Thrampoulidis (2022). It is not clear whether this dimension requirement is
tight even in the worst case. A natural question of interest is whether a loss-ratio bound
implies exact or approximate equivalence of solutions, or vice versa. Behnia et al. (2022)
showed recently that a loss-ratio bound can imply exact equivalence to the MNI in the case
of exponential losses, but this is a research direction that is otherwise largely unexplored.

1.2.4 COMPARISON TO RELATED WORK

In Table 1, we succinctly situate our work in the literature on the implicit bias of classification-
oriented loss functions. In sum, we go beyond worst-case characterizations (by investigating
an approximate equivalence to the MNI under sufficiently high-dimensional random data) of
the implicit bias of gradient descent on general convex loss functions (going beyond previous
work that only established an approximate equivalence for the class of exponentially-tailed
losses). While the beyond-worst-case aspect had been previously explored on exponentially-
tailed losses (Muthukumar et al., 2021; Hsu et al., 2021; Wang et al., 2021a), and a worst-
case characterization of general losses was provided (Ji et al., 2020; Ji and Telgarsky, 2021),
prior to our work these had not been studied together. Our starting point for analyzing
the implicit bias of general losses is the insightful dual convex program characterization
provided by Ji and Telgarsky (2021). We introduce several novel ideas over and above their
work; prominent among them a new, and simpler to analyze, auxiliary convex program for
the dual (Lemma 3), as well as a new sensitivity analysis of this auxiliary program that is
“fixed-design” in nature (Theorem 6). Our main sensitivity theorem can easily be applied
in conjunction with standard results on high-dimensional probability, e.g. random matrix
concentration, to establish approximate equivalence to the MNI for general losses and a
variety of random data models (Corollary 7).

1.3 Notations

We use lower-case boldface (e.g. ) to denote vector notation and upper-case boldface
(e.g. X) to denote matrix notation. We use |||, to denote the £,-norm of a vector for
p € [1,00) and ||-||; to additionally denote the operator norm of a matrix. diag(x) denotes
the diagonal matrix whose entries are given by the vector . For a 1-dimensional function
h(:) : R — R, we frequently overload notation and denote its element-wise operation on a
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Implicit bias Implicit bias vs. MNI
for worst-case data under high-dimensional random data
. . ] Soudry et al. (2018) Muthukumar et al. (2021)
(cg Ejfpoélrf;rftli}ylj;lleligli(;i?ssloss) Ji and Telgarsky (2019) Hsu et al. (2021)
e ’ Ravi et al. (2024) Wang et al. (2021a)
General convex losses Ji et al. (2020) This work
(e.g. polynomially-tailed loss) Ji and Telgarsky (2021)

Table 1: Our result, contextualized in related implicit bias literature.

vector by h(x) == (h(z1), - ,h(xn))T. All other appearances of the notation h(x) : R" —
R* instead denote a function that takes a vector-valued argument. We denote first and
second derivatives by / and ” respectively, and use O to denote a partial derivative. We use
the shorthand notation [n] to denote the set of natural numbers {1,...,n}.

2. Approximate Equivalences for Binary Classification

Since our results build on the primal-dual analysis presented in Ji and Telgarsky (2021), we
reproduce their assumptions on the data and loss function below.

2.1 Problem Setup

We consider a labeled data set {z;,y;}I_ |, where z; € R? satisfies the normalization ||z;||, <
1 (which can be done without loss of generality) and the labels y; € {—1,1} are binary.
We denote X = (@1, ,2,) € R and y = (y1, - ,yn) € R™. We focus on an
unbounded, unregularized empirical risk minimization (ERM) problem with a margin-based
loss function and a linear classifier

min R (w) Zf (w, ;) :%Zf(yi (w, z;)), (1)
i=1

wcRd

where we denote z; = —x;, Z = —X, and w € R? is the set of parameters of the linear
classifier.

Assumption 1 (From Ji and Telgarsky, 2021, Assumption 1) The loss function ((-)
is twice differentiable, and satisfies:

1. ¢, 0,0 >0, and 2111 0(2)=0.
2. 2l (z) /€ (2) is increasing on (—o0,0), and EEn 2l (2) = 0.

3. For all b > 1, there exists ¢ > 0 (which may depend on b), such that for all a > 0, we

have ' (€71 (a)) /¢ (¢ (ab) ) > c.

4. Given & € R™, we define

LE):=) L&), and v (&)=L (L(&)),
=1

and the “generalized sum” 1 is convex and B-smooth with respect to £o norm.
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Next, we show that for any loss function ¢ (-) that satisfies Assumption 1, there exists
an explicit analytical function g (-), derived as the limit of a certain ratio of derivatives of
inverses of the loss function £ (-), that will be instrumental in our analysis of the implicit bias.
This lemma is a direct implication of Assumption 1, without any additional assumptions.

"= a2
Lemma 1 Under Assumption 1, the limit limM

(i a)) Cvsts Jor every 0 <z < 1.

Moreover, there exists a function g (-) such that g (z) = h—%W for 0 < z <1,
a - a

where g : (0,1] — (0,1] is a non-negative, strictly increasing, convex function satisfying
g(1) =1

The proof of Lemma 1 can be found in Appendix A.1. Lemma 1 is central to all of our
results, since different loss functions / (-) may result in different functions g (+). In particular,
we critically use the convexity of the function g (-) to obtain a simplified auxiliary convex
program, that is equivalent in optimal solution, underlying the dual of the implicit bias.
Figure 1 displays various examples of the form the function g (-) takes for specific, commonly
used loss functions.

2.1.1 THE IMmpPLICIT B1AS FORMULATION

We use the gradient descent algorithm to solve this unregularized empirical risk minimiza-
tion problem with initial weights wg and the update rule: w;y; = w;—m, VR (w;) for t > 0.
We also denote, in the context of mirror-descent analysis, the “primal” p, := diag (y) Zw; €
R™ and its corresponding “dual” g, .= V¢ (p,) € R", where

_ v (pei) _ ()
Ce (i (pei))) (¥ (py)
These mirror-descent primal and dual terms were defined in Ji and Telgarsky (2021).
Next, we assume that the data can be interpolated or perfectly fitted, which corresponds
to a full-rank assumption on the Gram matrix X X ' . Note that this in turn implies that the
data set is linearly separable. This full-rank assumption is satisfied with high probability

in the overparameterized regime d > n for most canonical data distributions; see, e.g. Hsu
et al. (2021).

Assumption 2 We assume that d > n and the data Gram matriz satisfies XX > 0.
This in turn implies that there exists a linear separator w € R? that y; (w,x;) > 0 for all
i€ n].

(2)

qt,i

We restate the primal-dual implicit bias formulation of Ji and Telgarsky (2021, Theo-
rem 5) below.

Lemma 2 (From Ji and Telgarsky, 2021, Theorem 5) Under Assumptions 1 and 2,
and provided that 7y == nl’ (w (pt)) /n < 1/B is nonincreasing and ;i = 00, the primal
and dual implicit bias (w, q) are given by

w, ~Z diag (y) q X " diag(y) q

= 3)

w = lim = =
100 [|lw H_Zsz'ag(y)qH2 HXTdiag(y)fz‘

’
2
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and

q € argmin f (q), (4)
¥*(q)<0

2
where * denotes the conver conjugate of 1, and we define f (q) = % HXTdiag (y) qHQ.

Consequently, a characterization of any solution g to the convex program (4) defined in
Lemma 2 would directly characterize the desired primal implicit bias w. Accordingly, our
techniques and results largely focus on characterizing a suitable solution q to (4).

2.1.2 MINIMUM-NORM INTERPOLATION

We are especially interested in relating the primal implicit bias @ to the minimum-norm
interpolation (MNI) wyn == X ' (X X T)71y. The MNI arises as the implicit bias of gra-
dient descent applied to the square loss under a sufficiently small step size and initialization
wo = 0 (Engl et al., 1996). For example, it is easy to see that the candidate dual solution
q = diag (y) (X X T)fly would correspond to a primal solution proportional to wyy|; we
will utilize this candidate solution in our equivalence results.

2.2 Main Results

The convex program defined in (4) is challenging to directly work with and analyze. This is
primarily because the convex conjugate constraint ¢* (q) is in general an implicitly defined
function on g (except for the exact exponential loss as shown in Ji and Telgarsky, 2021), and
therefore its non-positivity can be difficult to verify. To make progress, we present a simple
but critical auxiliary convex program that recovers the same dual implicit bias solution in
Lemma 3 that critically utilizes the convex function g () that we defined in Lemma 1.

Lemma 3 Under Assumptions 1 and 2, any solution to the auziliary convex program

1
g € arg min iquiag (y) XX " diag (y) q (5)
qeR™

f(a)

n
subject to  —q; <0 foralli€ [n], and 1— Zg_l (¢:) <0,
i=1

is also an optimal solution to the original convex program (4).

The full proof for Lemma 3 is contained in Appendix A.2. The proof of Lemma 3 follows
via a two-part argument. We first show that the convex conjugate constraint in the con-
vex program (4) must be active at optimality, which implies that ¢* (g) = 0. We then
demonstrate that the condition Y & ; ¢71 (¢;) = 1, derived from the Karush-Kuhn-Tucker
(KKT) (Karush, 1939) conditions for the auxiliary convex program (5), is sufficient to ensure
that ¢* (g) = 0. Next, we show that any solution to the original convex program (4) also
satisfies Y ; g~ ' (¢;) = 1. Therefore, every solution to the auxiliary convex program (5)
is also a solution to the original program (4). The idea is illustrated in Figure 2.
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1.0
— g(d)=d, I(2) = exp(2)
— gld)=d*3, 1(2) =1/(1 - 2)®
0-81 gld) =d?, 1(2) = 1/(1 - 2)
— gld)=d3 £(2) = 1/(1 - 2)°3
0.6 1
S
5
0.4
0.2
0.0 T T T T
0.0 0.2 0.4 0.6 0.8 1.0
d
Figure 1: Plots of g(-) for different losses. Figure 2: Illustration of the original con-

vex program (4) and how it re-
lates to the auxiliary convex
program (5).

2.2.1 WARM-UP: CONDITIONS FOR EXACT EQUIVALENCE TO MNI

Although the auxiliary convex program in (5) is simpler to analyze, it still does not admit
a closed-form solution in general. We begin by providing a warm-up result characterizing
settings under which (5) does admit a closed-form solution, which turns out to yield the
MNI primal wpp;-

Proposition 4 Under Assumptions 1 and 2, the following statements hold:

1. Ify is an exact eigenvector of X X ', the implicit bias w is parallel to the MNI wwni,
; w WMNI
YE Tl  Twall,

2. For any loss function that admits the identity function g(d) = d, the implicit bias w

is parallel to the MNI wwn;, i.e. ”13;’”2 = ”:lfh;"N“:'”Q iff
XX"-0and B = (XXT)_ly satisfies y;B; > 0 for all i € [n]. (6)

The full proof of Proposition 4 is provided in Appendix A.3 and works directly with the
KKT conditions of the auxiliary convex program (5). We make a few remarks here about
this proposition. First, note that Part 2 of Proposition 4 recovers the sufficient and nec-
essary condition for the equivalence between the SVM and the MNI, i.e. support-vector-
proliferation (SVP) originally studied in Muthukumar et al. (2021); Hsu et al. (2021). This
makes sense, as the class of loss functions that admits the identity function g(d) = d corre-
sponds to the class of exponentially-tailed losses, which are well-known to generate implicit
bias that is parallel to the SVM (Soudry et al., 2018). Next, note that the condition for
general losses in Part 1 (that y is an exact eigenvector of X X T) is significantly stronger

10
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than the condition in Part 2—while y being an exact eigenvector of X X T implies Equa-
tion (6), the reverse implication does not hold. We show in Proposition 13 in Section 4 that
the exact-eigenvector condition is in fact necessary for any loss function that does not admit
the identity function g(d) = d. Finally, we informally remark on some sufficient conditions
under which the exact-eigenvector condition would hold. One easily verifiable case is when
the Gram matrix is an exact multiple of the identity, as stated below.

Corollary 5 If XX " = oI for some o > 0, then we have ¢ x 1 and w x wwn; for any
loss satisfying Assumption 1.

Corollary 5 describes a scenario that will not arise in practice, as in general the Gram
matrix X will be random. Muthukumar et al. (2020) showed that the scenario X X T =
al can, however, arise with data that is uniformly spaced in conjunction with certain
feature families. Uniformly-spaced data models also appear in some pedagogical analyses of
nonparametric statistics, as they often provide a simpler analysis as compared to random
data (Nemirovski, 2000; Tsybakov, 2009).

2.2.2 MAaIN RESULT: APPROXIMATE EQUIVALENCE TO MNI IN HIGH DIMENSIONS

We now turn to more realistic scenarios to handle random data. In general, we only expect
the Gram matrix to be close to a multiple of the identity (in the sense that the operator
norm of the difference HX X" —aI H2 is typically controlled in high dimensions). This leads

to whether the solution w is now close in its direction to wyy;. Theorem 6 below addresses
this question.

Theorem 6 Under Assumptions 1 and 2, consider any value of o > 0 satisfying
| XX T—aI|

o 2 < % Then, the implicit bias w converges in direction to wyn; at the rate

ClxxTy o,

, (7)

w o WMNI
oy llwmnill

Y

where C is a universal constant that does not depend on a, X ory.

Theorem 6 shows that every loss function satisfying Assumption 1 yields an approximately
equivalent implicit bias in high dimensions. It also recovers Corollary 5 as a special case
(as in this case the RHS of Equation 7 becomes equal to 0).

Before discussing how to prove Theorem 6, we describe a canonical high-dimensional
statistical ensemble under which it implies directional convergence of the implicit bias w to
the MNI wmn;-

Corollary 7 Assume independent and identically distributed data {x;, y;}}'_, such that each
covariate satisfies one of the following: a) x; ~ N(0,X), and we denote the spectrum of
by X\; or b) x; = diag ()\)1/2 z;, where z; has independent entries such that each z;; is mean-
zero, unit-variance, and sub-Gaussian with parameter v > 0 (i.e. E[z;;] = O,E[z?j] =1, and

2
Elet#i] < evt’/2 for allt € R). In both cases, define the effective dimensions dg = Iy

= and
B
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doo = H”;‘”Hl and assume that dy > v®n and ds > vn. Then, Theorem 6 implies that
w w n o n
— — Ml < (C-v-max —_— 5,
lwlly  [lwmnills || V da’ doo

with probability at least 1 — 4e=“", where C,c > 0 are appropriately chosen universal con-

‘_L _ _Wuni
lwlly  lwmnills

ensemble {(n,d, X) }n>1 satisfying da > v*n and ds > vn.

stants. This implies that ) 1s vanishingly small for any high-dimensional

The proof of Corollary 7 is in Appendix A.5 and applies the operator norm concentration
inequality of Hsu et al. (2021, Lemma 8) (which in turn uses a volume argument from Pisier,
1999). The corollary demonstrates the role of a sufficiently high-dimensional ensemble
in ensuring that the implicit bias from a general convex loss eventually converges, in a
directional sense, to the MNI. As a special case, consider the isotropic high-dimensional
ensemble for which A = 1 and v = 1. Here, we have do = d, = d, and the required effective
dimension conditions reduce to d > n. Hsu et al. (2021) show that when dy > v?n and
dso > vnlogn, the stronger phenomenon of SVP would occur?®, working from the condition
in Proposition 4 Part 2. The anisotropic Gaussian or independent sub-Gaussian model
for covariates considered in Corollary 7 does not directly cover certain high-dimensional
ensembles for which conditions for SVP have been characterized; in particular, mixture
models (Wang and Thrampoulidis, 2022; Wang et al., 2021a; Cao et al., 2021). We believe
that results similar to Corollary 7 can also be established for these cases.

2.2.3 PROOF SKETCH FOR THEOREM 6

The full proof of Theorem 6 is in Appendix A.4. We divide the proof in four steps. In Step
1, we begin with the auxiliary convex program (5), and determine necessary characteristic
equations for the solution g; in particular, we show that it is necessary for g to solve the
system of nonlinear equations X X "diag (y) g = pdiag (y) [g_l]/ (q) for some p > 0. In
Step 2, we use the relative closeness (in an operator-norm sense) of X X T to a multiple of
I to show that the nonlinear equation above implies that the vectors g and [gfl]/ (q) are
close in a directional sense in Equation (26).

Next, Step 3 proves a simple but non-trivial observation which, as pictured in Figure 3a,
states that the vector 1 is in between the vectors g and [g_l]/ (@) in Equation (28) (implying
that its angle with either of the vectors is smaller than the angle between g and [g_l]/ (q)).
The proof of this observation critically uses the convexity of g(-) which turns out to lead to
an application of Chebyshev’s sum inequality (Hardy et al., 1952) to complete the desired
argument. Steps 1, 2 and 3 together give a rate on the directional convergence of the dual
optimal solution q to 1 in Equation (29).

The final Step 4 uses the primal-dual relationship in Equation (2) to show that the
primal convergence rate is identical to the dual convergence rate up to universal constant

3. The careful reader might notice that the SVP result has an extra logn factor in the required condition
on the effective dimension d, that in fact turns out to be necessary (Ardeshir et al., 2021). There is no
contradiction with our results, because SVP describes a stronger phenomenon of exact equivalence that
holds even when n and d are finite, as opposed to our directional convergence result, which only gives
exact asymptotic equivalence as (n,d) — oo.

12
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~ —— upperbound —@— poly loss (m=1)
S~ao —@— exp loss —@— poly loss (m=2)
_______ log loss
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10~ 4

Directional distance to MNI

1072 *
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d
(a) Proof idea of Theorem 6 (b) Simulation for binary classification

Figure 3: Panel (a) illustrates the relationship between the vectors q, [g_l}/ (@) and 1 for
the loss function ¢ (z) = 1/ (1 —z). Panel (b) is a simulation that compares
the implicit bias of gradient descent to the MNI. The covariate-response pairs
{@i,yi};—, are independently and identically distributed (IID) with a fixed sam-
ple size n = 100 and varying data dimension d, where x; is isotropic Gaussian
and y; is uniformly distributed in {+1}. Gradient descent is run for the mini-
mum of 103 iterations or when the empirical risk falls below 107!2. The results
demonstrate that the directional distance to the MNI is upper bounded by the
theoretical guarantee in Theorem 6. For exponentially-tailed loss functions, exact
convergence to the MNI is not observed, as it only occurs when the number of
iterations of gradient descent is infinite. Each experiment is repeated over 100
independent trials.

factors and is proved through a series of algebraic manipulations which repeatedly utilize
the operator-norm concentration of X X | around ol.

2.2.4 Loss FUNCTIONS SATISFYING ASSUMPTION 1

We conclude this section with a brief discussion of popular loss functions that satisfy As-
sumption 1, and to which Proposition 4 and Theorem 6 are therefore applicable. These loss
functions are also discussed in Ji and Telgarsky (2021, Sec. 5).

Proposition 8 Assumption 1 is satisfied by the following losses with the corresponding
values of the function g (-) provided:

Exponential 10ss: £egp = €xp (2), Geap (d) = d
Logistic loss: Liog :=1n (1 +exp (2)) , giog (d) = d

—L 4 9%2%mz 2>0 » Gpoly

Polynomial loss (degree m > 0): Lpop (2) = (d)y=d = .
(I+2)™

The proof of Proposition 8 is provided in Appendix A.6. A plot of the function g(-) that
underlies each loss is given in Figure 1. Note that g(-) that deviate more from ¢(d) = d

13
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are heavier-tailed, that the furthest pictured such function corresponds to the purple line
g(d) = d? for the polynomial loss with degree m = 0.5.

3. Approximate Equivalences for Multiclass Classification

We now extend our analysis from the binary to the multiclass setting.

3.1 Multiclass Problem Setup

We consider a labeled data set {z;,y;};—,, where z; € R? and y; € [K]. We assume there
is at least one example in each class. For each class k, we assign a weight vector w; €
RZ. We denote as shorthand X = (x1,--- ,wn)T € R™4 and an n-dimensional encoding

of the multiclass labels ci(a, ) = (ck 1(a, B8),- -+ ,ckm(a,ﬂ))T € R", where ¢ (o, 8) =
a k=
-8k # Yi

arguments (a, ) and simply write ¢, when the values of a and § are clear from context.)

, forall a, 8 > 0 for all i € [n] and k € [K]. (We frequently omit the

We assume w.l.o.g. that [|z;]|, < ]?1?[:?]|ckl\ We concatenate the weight vector W €
€

RE? data matrix X € RE"Kd an( label matrix across classes C € RE"*E" a9 below
w1 X -+ 0 diag(cfl) 0
W=|:| . X=|: . |, C=| :
wi 0 - X 0 - diag(cd)

We focus on an unbounded, unregularized ERM problem with a linear classifier

min_ R (W) Zs( {c,“ wk,wz} ) Zs({c,“ wk,zz>}f:1>, (8)

where we denote z; := —x;, and therefore Z = —X € R™*? and Z = —X € REnxKd
Next, we introduce different variants of the multiclass loss function, which we denote by £.

Assumption 3 (One-vs-all multiclass loss) The multiclass loss function satisfies

£ ({clzi (wy, Zi>}f=1> = EK:E (clj (wy, z,>)
k=1

where € follows Assumption 1 Parts 1, 2 and 3. Additionally, given &, € R™ and E =
T —_ n K _ - -
<£1T, e ,E%) c RE™ we define L (E) = YL ({fkvi}k:1> and ¢ (B) == ¢~} (E (.:)),

where ¥ is jointly convex and B-smooth with respect to the £y norm.
Our framework is able to handle general losses satisfying Assumption 1 under the pop-

ular one-vs-all framework. Finally, we treat the popular cross-entropy loss, which is a
generalization of the binary logistic loss, separately.

14
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Assumption 4 (Cross-entropy loss) The loss function £ satisfies

e <{ck} (wy, Zi>}::1> =" ln<zg<f£><;:(y(i;vii>m)i> ))

K
hn (1 3 exp(pa (e (wy20) ) —cua(ci! (w2 >>> |

k#yi

Given &, €R", B = (&],--- &) € RE™ and £ (z) = In (1 + exp (2)), we define

n n K
£@=>¢({&i}e,) =D (1 + D exD (ey iy i — Cribhi) >
=1 =1

kZy;
and ¢ () =L (L(F)),

where Y is individually convexr with respect to each &, and [-smooth with respect to {
norm.

For the loss functions that satisfy Assumption 3, we use the “equal assignment” encoding
of the labels, a = 8 = 1; for cross-entropy loss under Assumption 4, we use the “simplex
representation” encoding of the labels (Lee et al., 2004; Wang et al., 2021a) with o = %
and § = % In Appendix C.3 we show that the properties of convexity and S-smoothness
of 7y carry over to the multiclass case; interestingly, we can only prove individual convezity

for cross-entropy loss under Assumption 4.

3.1.1 MULTICLASS MINIMUM-NORM INTERPOLATION

Analogous to the case of binary labels, we define the minimum-norm interpolator (MNI)

of multiclass labels as Wyn| = XT(XXT)_lck where ¢ is a specific encoding of the
multiclass labels as defined at the beginning of this section. Specifically, gradient descent run
with the square loss on labels encoded with the “equal assignment” choice a = 5 = 1 would
result in what we call the one-vs-all MNI, given by Woua = (wgvA,h - ,wgvA’K)TE R&d
where wouar = bl (XXT)flck(l, 1). Similarly, gradient descent run with the square
loss on labels encoded with the “simplex representation” o = % and 3 = % would result
Te RKd

7wT

in what we call the simplex MNI, given by W simplex = (wT simpleXK)

simplex, 1>~ " °
— T Ty—1 K-1 1
where Wemplexs = X (XX )" 1ey (—K ,F).

3.2 Main Results

First, we extend the primal-dual framework from Ji and Telgarsky (2021) to the multiclass
case. We again use gradient descent to solve this unregularized ERM problem with ini-
tialization Wy and update rule: Wy = W, — VR (W) for t > 0. We denote, in the
context of mirror-descent analysis, the “primal” P; .= CZW, = (p;—l, e ,p;—K)TG RE™,
and its corresponding “dual” Q, := V¢ (P;) = (q;—l,“- ,thK)TE RE™ where Pik =
diag(cl;l)Zwt,;.C € R" and g, ), = Vp, ¢ (P¢) € R" for all k € [K] and ¢ > 0. This concate-
nated representation together with Assumption 3, (or 4) and Assumption 2 ensure that the
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setup is identical to that of Ji and Telgarsky (2021). Therefore, we can directly apply their
primal-dual result, which we restate below in our notation specific to the multiclass setting.

Lemma 9 Under Assumption 3, (or 4) and 2, when all t with @Z)(C’ZWOS 0, and iteration
of gradient descent goes to infinity with 1 = ntﬁ’(¢(CZWt))/n < 1/B is nonincreasing

~ T _

N ' o ) = X CQ
and 312 7t = 00, we have the implicit bias W = tllgloHthH2 - HXTCQ . e
) . 1T 2
Q € argmin F'(Q), and F(Q) = 5 HX CQH? )

¥*(Q)<0

We provide the details of this proof, which is mostly an extension of Ji and Telgarsky (2021),
in Appendix B. One subtlety is that we were only able to establish individual convexity in
1 for cross-entropy loss in Assumption 4. Lemma 29 shows that this is sufficient to recover
Lemma 9, and joint convexity is only required to prove the tightness of the convergence
rates in Ji and Telgarsky (2021).

We now present the main results of this section. We first show that for any multiclass
loss satisfying Assumption 3, the implicit bias solution W is approximately close to the
one-vs-all MNI Wpya. This result is analogous to Theorem 6 which we proved for the
binary case.

Theorem 10 Under Assumptions 3 and 2, consider any value of o > 0 satisfying
XX —al
M < % Then, for every class k € [K], the implicit bias wy, converges in direction

to woya k. at the rate

- C’HXXTC —ac H
Wy, WOVA k k ko

lwilly  ||lwovak,

; (10)

2

alleklly
where C is a universal constant that does not depend on o, X or cg.

The proof of Theorem 10 is provided in Appendix C.1 and is a simple extension of the
proof of Theorem 6. We now state a corollary (analogous to Corollary 7) showing that the
canonical high-dimensional ensembles that admit directional convergence in probability of
the implicit bias to the MNI on binary labels also do so for the one-vs-all MNI on one-hot-
encoded labels.

Corollary 11 Assume independent and identically distributed data {x;,y;};, such that
each covariate satisfies one of the following: a) x; ~ N(0,X), and we denote the spectrum
of X by A; or b) x; = dz'ag()\)l/2 z;, where z; has independent entries such that each z;; is
mean-zero, unit-variance, and sub-Gaussian with parameter v > 0 (i.e. Elz;;] = O,E[zi?j] =

1, and Ele'#i] < e"*/2 for all t € R). In both cases, define the effective dimensions dy =

2
”i“é and doo = H”;‘IIHl and assume that dy > v®n and ds > vn. Then, Theorem 10 implies
2 ¢S]

that for each class k € [K], we have
2§C-v-max{,/;2,£o},
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cn

with probability at least 1 — 4e=", where C,c > 0 are appropriately chosen universal con-

T} w . . . . . .
Wk Ovhike 1s vanishingly small for any high-dimensional
”wkHZ ||1.UQVA’]€||2 9

ensemble {(n,d, X) }n>1 satisfying da > v*n and ds > vn.

stants. This implies that

The proof of Corollary 11 is identical to the proof of Corollary 7, only with y replaced by
ci; therefore, we omit the details.

The next theorem shows an exact equivalence to the simplex MNI for cross-entropy loss
under Assumption 4. This result is the multiclass analog of Proposition 4 Part 2.

Theorem 12 Under Assumption 4, the implicit bias is parallel to the simplex MNI W gimplex
iff XX =0 and B), = (XXT)_lck satisfies cxiB; > 0 for all i € [n] and k € [K].

The proof of Theorem 12 is in provided in Appendix C.2. Note that Theorem 12 recovers
the exact equivalence condition of Wang et al. (2021a) without using the intermediate
multiclass SVM formulation of the implicit bias primal. Interestingly, the convex programs
on q;, for all k£ € [K] that are formulated in the proof of Theorem 12 already contains the
novel equality constraints that Wang et al. (2021a) were only able to obtain after applying
a non-trivial transformation to the multiclass SVM dual variables. This suggests that the
mirror-descent dual is the more natural dual to analyze in the multiclass case.

4. A Converse Result

We now show that the condition for exact equivalence in Proposition 4 is necessary. For con-
ciseness, we consider binary labels, but these proofs can easily be extended to the multiclass
case.

Proposition 13 Consider any loss function that satisfies Assumption 1 with a strictly
convez function g(d) # d. Define h (d) = [gfl}/ (d) and f(d) = @. Then, the following

statements are true about the optimal solution q to the dual convex program (4):

1. Ify is not an exact eigenvector of X X T, then at least two of the entries in q need to
be distinct, i.e. q cannot be parallel to 1; therefore, w is not parallel to wyn;.

2. If XX = D = diag (d), the primal solution w interpolates the adjusted labels §; =
yid; - 1 (%), where > 0 is any solution to the equation Y ;" ; g ! (ffl <%) ): 1.
Proposition 13 is proved in Appendix D.1 and also utilizes the relaxed convex program of
Lemma 3. The proposition shows that the condition for exact equivalence in Equation (6)
only applies to the implicit bias of exponentially-tailed losses, which satisfy Assumption 1
with the identity mapping g(d) = d. Moreover, Part 1 of Proposition 4 is a sufficient
and necessary condition for exact equivalence for any non-exponential loss with a non-
identity mapping g(d) # d. Part 2 of Proposition 13 provides explicit counterexamples
in the form of Gram matrices X X = D that can easily be verified to satisfy the SVM
equivalence condition y; (X X T)*1y > 0, yet, induce a very different solution from the MNI
that interpolates labels adjusted differently per training example.
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(a) Simulation for multiclass classification us- (b) Simulation for importance weighting on
ing one-vs-all losses (Assumption 3). different loss functions (Corollary 14).

Figure 4: Panel (a) compares the implicit bias of gradient descent to the one-vs-all MNI. The
results demonstrate that the directional distance to the MNI is upper bounded
by the theoretical guarantee in Theorem 10, analogous to the binary case. The
simulation setup is the same as Figure 3b with K = 5 classes, and labels drawn
uniformly at random in [K]. Panel (b) visualizes the normalized training data
margins induced by importance weighting on different loss functions in Corol-
lary 14. We consider the idealized assumption X X' = I with n = 100 and
d = 5000. The first 70 examples are majority examples and labeled as y; = +1,
and the rest of the 30 examples are minority examples labeled as y; = —1. Note
that we apply the importance weighting factor () = 2.0 only to the minority ex-
amples. We run gradient descent on different loss functions for a minimum of 10%
iterations, or when the empirical risk falls below 1072, As predicted by Corol-
lary 14, the margins of exponentially-tailed losses are not impacted by importance
weighting and are almost intact to those of the MNI, but polynomially-tailed
losses interpolate adjusted labels to different extents depending on the value of
m. In Appendix E, we provide corresponding simulations on random data.

To drive home this point, we use Corollary 14 to characterize the impact of the impor-
tance weighting procedure with polynomial losses. This procedure, parameterized by
a subset of underrepresented examples S C [n] and weight @ > 1 and applied with a loss
function £(-), minimizes the weighted risk R (w; (Q, S)) = %Z?:l QUES] . ¢ (—yi (w, a:z))
Recently, Wang et al. (2021b) proposed applying this procedure with polynomial losses to
address OOD generalization.

Corollary 14 Consider the idealized data matric XX ' = ol for some a > 0, as in
Corollary 5. Then, importance weighting with a polynomial loss of degree m leads to implicit
bitas w that interpolates per-example-adjusted labels 1; x Qﬁ'wes }
bias w the cost-sensitive MNI.

y;. We call the implicit

Corollary 14 is proved in Appendix D.2 and implies that importance weighting with poly-
nomial losses will interpolate labels that are larger in magnitude on minority points. As
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shown in Kini et al. (2021); Behnia et al. (2022), this type of cost-sensitive interpolation is
provably beneficial for OOD generalization. Since ) > 1, heavier-tailed polynomial losses
(corresponding to smaller values of m) lead to a stronger importance-weighting effect. In
Figure 4b, we illustrate how different loss functions influence the training data margins (and
also the interpolated adjusted labels) with an identical choice of importance weighting Q.
This visualization clearly demonstrates that heavier-tailed losses (e.g. smaller values of m
in the polynomially-tailed loss) increase the margin on minority examples. Interestingly,
we also observe a corresponding slight decrease in the margin on majority examples. This
is because we normalized the training data margins (i.e. use the normalized weights of the
linear model ﬁ) in order to provide a fair comparison of the directional differences be-
tween solutions. Appendix E shows that similar patterns manifest on randomly generated
data, for which Corollary 14 does not apply. One can compare this interpolation to that
induced by the vector-scaling (VS-loss) (Ye et al., 2020; Kini et al., 2021), defined as a

per-example loss function £y (zi; (Q, S)) = ln<1 + exp (Qﬂ[ies]zi) ) Behnia et al. (2022)
show? that in our high-dimensional regime, this will lead to cost-sensitive interpolation of
the adjusted labels §; o< QU€5)y;, which is in fact a stronger interpolation effect.

Finally, we present converse results on multiclass data that are analogous to Proposi-
tion 13 and Corollary 14 respectively.

Proposition 15 Consider any loss function that satisfies Assumption 3 with a strictly
convex function g(d) # d. Define h (d) := [g_l}, (d) and f(d) = %d) Then, the following
statements are true about the optimal solution q,, for k € [K] to the dual convex program (9):

1. If ¢; is not an ezact eigenvector of XX |, then at least two of the entries in q; need
to be distinct, i.e. q; cannot be parallel to 1; therefore, wy, is not parallel to woya k-

2. If XX = D = diag (d), the primal solution wy, interpolates the adjusted labels
Ck,i = Ckid; - f_1 (%) for each k € [K], where u > 0 is any solution to the equation

> i ZkK:1 g <f_1 <%> )z 1.

Corollary 16 Consider the idealized data matric XX = oI for some o > 0. Then,
importance weighting with a polynomial loss of degree m leads to implicit bias wy that
interpolates per-example-adjusted labels ¢, ; o< Qm%r?'ﬂ[{k’i}es]ckyi for each k € [K].

The proof of Proposition 15 is identical to the proof of Proposition 13, and the proof of
Corollary 16 is identical to the proof of Corollary 14, since they analyze the same charac-
teristic equation—Equation (67a) in the binary case and Equation (44a) in multiclass case
with y replaced by ¢ for each class k € [K]. Therefore, we omit the details.

4.1 Lower Bound on Directional Convergence Between g and 1

The preceding Proposition 13 addressed the question of tightness of our exact equivalence
theorem (Theorem 4). This section addresses whether we can obtain a lower bound on the
approximation error that matches Theorem 6. We show that we can obtain a lower bound

4. This result is also recoverable in our framework, although we omit the details for brevity.
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on the approximation error for loss functions with homogeneous function h (z) such that,
in some sense, “matches” our upper bound.

Proposition 17 Consider any loss function £(z) satisfying Assumption 1, and additionally

assume that its corresponding function h (q) = [gfl]/ (q) is a homogeneous function, i.e.
h (ab) = a”h (b) for a,b >0 and v € R. Further, assume that ’ﬁ = ﬁ , < % for some
0 € (0,1). Then, the dual implicit bias is lower bounded (in its directional distance from
the dual-MNI) as

where k = max (E(l_é)_l 1—E(1+6)), and h (z) = ah (2) for some a > 0 such that h (1) = 1.

i |xXTy -y, [xXTy -0y
> —— minmin 2 2

- 2y/n a>0 ko ’ HXXTHQ

q 1

lall,  vn

;o (11

[ ’ [
Proposition 17 is proved in Appendix D.3. We first remark on the sense in which Equa-
tion (11) is tight with respect to the upper bound in Theorem 6. If the best value of
XX TH2 < %‘“ (which is the assumption made in Theorem 6), then

[XXTy—ayll, 3[|XXTy—ayl|,
2kalyll, 8allylly

« 1s one for which ’

the lower bound becomes min

}, which matches the upper

bound (Equation 7) up to the constant factor k. Next, we briefly comment on the extra
assumptions appearing in the proposition, starting with the assumption of homogeneity on
h(q). In particular, the special case of polynomial loss has h(q) = 5™+ which is a
homogeneous function; therefore, Proposition 17 applies. We also comment on the require-

ment that Hﬁ -1 < % for some & € (0,1). Note that Corollary 7 directly implies
2

% 2 vn 5
that this condition would be satisfied w.h.p. if do > v?n? and dy > vn2; ie. under a
very high-dimensional regime. We believe that the extra —= factor in the upper bound

n
above is not required, and could be removed if one were ablefo show that all entries of the
directional error vector ﬁ — % were within constant factors of one another. Showing
this (and, relatedly, providing tight upper and lower bounds on the f.-directional error) is
an important direction for future work.
Finally, we present a corollary (analogous to Proposition 17) that lower bounds the
approximation error for multiclass losses under Assumption 3.

Corollary 18 Consider any multiclass loss function satisfying Assumption 3, and addition-
ally assume that its corresponding function h (q) = [g‘l}/ (q) is a homogeneous function,

qu _ 1| <« 5
quHz v 2 -V
for some ¢ € (0,1) for all k € [K]. Then, the dual implicit bias for each class k is lower
bounded (in its directional distance from the dual-MNI) as

i.e. h(ab) = a"h (b) for a,b > 0 and v € R. Further, assume that

; XXTei—aerf, [XXTer ey
@ 1 H Ck — QCk||, Ck — ack||,

EANENG - 12

> —— minmin )
) 2y/n a>0 ta HXXTH2
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where t = max <B(1_56)_1, 1_E551+6)>, and h (z) = ah (z) for some a > 0 such that h (1) = 1.

The proof of Corollary 18 is identical to the proof of Proposition 17, as it analyzes the same
characteristic equation—Equation (67a) in the binary case and Equation (44a) in multiclass
case with y replaced by ¢, for each class k € [K|. Therefore, we omit the details.

5. Discussion

Our results show that once we move away from the exponentially-tailed family of losses,
general losses exhibit a variety of influence on the eventual solution, with similarities for “in-
distribution”-oriented loss functions but differences for “out-of-distribution”-oriented loss
functions. We believe that these results show the potential of the primal-dual framework
to study closed-form properties of the implicit bias. It would be interesting to provide
similar closed-form characterizations for the implicit bias of other optimization algorithms
and/or for nonlinear models. Specific to linear models and gradient descent, there are still
many open questions. Based on converse results in Hsu et al. (2021); Ardeshir et al. (2021)
for exponential losses, the effective overparameterization conditions in Corollary 7 appear
necessary for asymptotic directional convergence of the implicit bias to MNI. However,
whether Theorem 6 provides the optimal rate of convergence (beyond the partial converse
result in Proposition 17) is unclear. Also, of interest is whether it is possible to obtain
results similar to Propositions 4 and Theorem 6 under even fewer assumptions on losses,
such as in Ji et al. (2020); Bartlett et al. (2006). Finally, we are interested in using these
closed-form characterizations to obtain tight non-asymptotic bounds on the test risk.
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Appendix A. Proofs of All Binary Results

In this section, we include all the detailed proofs for our analysis for the binary case.

A.1 Proof of Lemma 1 (Existence of g Function)

In this section, we prove Lemma 1, which establishes the existence of a function g(-) that
is strictly increasing, convex, and a function of the original loss function ¢ (-). To do so,
we first introduce a different co-convergent sequence {g,(-)}q>0. We start with a lemma
proving the existence of its limit, which implies the existence of the limit of the original

£ (o))

sequence of functions of interest, g, (z) == W-

(o)

Lemma 19 Under Assumption 1, define two sequences g, (z) = W and g, (z) =
"(4—1(a

ﬁjgz)zj, for 0 < a < £(0) and z € (0,1]. Then, these two sequences converge to the same

limit, i.e., lim g, (z) = lim g, (2) for all z € (0,1].
a—0 a—0

Proof (of Lemma 19) We first show that both sequences are equivalent in the limit through
the following chain of equalities

O Gl (3)
m%”ﬂ%ﬁrzﬁ%7mmy Y 9a (2).

“H(a)-

Above, the second equality follows from 1'Hospital’s rule (because hm ﬁ T(a '§ is in indeter-

minate form). Therefore, it suffices to show the existence of the hmlt of Ja (2) as a — 0. To
do this, we will show that g, (z) is decreasing in a as well as bounded above for all a > 0.
Following Ji and Telgarsky (2021, Lemma 6), we define the function

o(s) = E’(ﬁ_l (s))-f‘l (s), where Parts 1 and 2 of Assumption 1 together imply that
ii_r}r(l) o (s) = 0 and the function o (s) /s is increasing in s € (0,¢(0)). Additionally, since
(7' (s) < 0 for s € (0,£(0)), o (s)/s is non-positive in s € (0,£(0)). Using these proper-
ties, we will show that g, (z) is decreasing in a € (0,£(0)) by showing that 89“( ) <0. In
particular, we have

0l az)z 071 (a)2?
09a (2) _ (c1(a)) (e (e2))
da [~ (a- z)]2
_ (e l(a));(z 1((12)) ' (61( 2) (¢ az) él(a)%’(ﬁl(a)))
[g 1(a- )] a-z a

az2

_ (e (a)e(e (ez) (o(a-2) o(a) -
) ( )<o

23



LAI AND MUTHUKUMAR

where the last step follows for z € (0, 1] as the function o(s)/s is increasing in s. Finally,
K/
since ¢/(¢71()) is an increasing function, we have (( (Z Z)))) <1 forall a € (0,£(0)) and
a
€ (0, 1], meaning that g, (z) < 1.
Thus, we have shown that g, (z) is decreasing in a (therefore, increasing as a | 0) and
is bounded above by 1. By the monotone convergence theorem, its limit exists as a — O.
This completes the proof of the lemma. |

Armed with Lemma 19, we now provide the proof of Lemma 1.
Proof (of Lemma 1) We showed in Lemma 19 that the limit of the sequence of functions

a—0 ¢
It remains for us to show that g (z) is strictly increasing and convex. We first show that
the derivative of g (z) exists. For this, we reuse the co-convergent sequence defined in

Lemma 19, i.e. g, (2) := mia)z) Specifically, we want to show that

ga(2) }a>o0 exists as a — 0. Accordingly, we define g (z) = limM for z € (0, 1].
(¢=1(a))

9. (1 a) z o (' (a) 2
T 2N (a2 i%azm—ggéga(), (13)

where in the above, the second equality will hold if lin%] g, (z) converges uniformly. To show
a—

this, we provide a direct calculation as below
Ya)- 7t (a-2) -0t (a)'z'm
[0~ (a-2)] 2

where we defined the function o (s) in the proof of Lemma 19. Since the function o (s) /s
is increasing on s € (0,£(0)) and non-positive, the function s/o (s) is decreasing in s
(therefore, increasing as s | 0), non-positive and bounded above by 0. By the monotone

convergence theorem, we then have lim —%2< = lim -2~ = ¢ < 0. As a result, we have
a—0 o(a-z) s—0 a(s)
_ Ga(2) a-z
Jing 9o () = ling = (1 a<a.z>)

— lim %) iy <1— -z )
a—0  z a—0 o(a-z)

_9G) gy, (14)

z

Therefore, Equation (13) holds with ¢’ (z) = (1=99() " Because ¢ < 0, g(z) > 0 and

z
z > 0, we can conclude that ¢’ (z) > 0 and so g(-) is a strictly increasing function. It
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remains to show convexity. Using a similar procedure to the above, we can show that

¢ (=) = 2 lim g (=)

_aZa—>0
0 (1—=¢c)g(z 1—¢)(d (2)-2—g(z 1—¢)(—c
009560296 gULW@C =),

Finally, since ¢ < 0 and g (2) is non-negative, we can conclude that ¢” (z) > 0 and therefore
the function g(-) is convex. This completes the proof of the lemma. [

A.2 Proof of Lemma 3 (Auxiliary Convex Program)

In this section, we prove Lemma 3. The proof follows a two-step procedure. First, we show
that the new equality constraint in (5) is sufficient to imply the original equality constraint
in (4). Second, we show that any solution to the original program also satisfies the new
equality constraint; therefore, the solution sets of both programs coincide. The following
lemma demonstrates the first part of this reasoning.

Lemma 20 Under Assumption 1, for any q € R™ such that ¢; = g (z;) = lir%W >
a— "\ 1(a

0, for all i € [n] with z; € (0,1] and Y ;| z; = 1, it implies ¥* (q) = 0.

Proof (of Lemma 20) In this proof, we substantially apply the convex analysis in the astral
space introduced in Dudik et al. (2022). Informally, astral space R™ consists of the union
of the set R™ and all “astral points”, i.e. n-dimensional points at infinity. Accordingly, we
define the astral extension function to take into account of astral points naturally (Dudik
et al., 2022, Chapter 7); e.g. £: R — R.

Using this framework, we show that g is a subdifferential of the astral extension of
for some p € R”, and then the astral convex conjugate (which is equivalent to the original
convex conjugate) is equal to zero. We start with writing q in the astral format. Since ¢; is
finite and continuous in a, we can take the limit inside the function, obtaining

£z (=) V(<)

w0 CE@) (e (ima))  7(0 " (ma))

a—0 a—0

(15)

where in the last equality, we replace the original functions with their astral extensions.
e = _ .1 ——1/..
Next, we define an astral point p € R" such that p; = hr% 0 (a-z)=1 (hn%) a- zi> for
a— a—

all i € [n]. This also implies > ; £ (p;) = lin%a. Substituting these values in Equation (15),
a—

we can write ¢; as
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for all ¢ € [n]. On the other hand, according to Lemma 1, we can also define ¢; in the limit
of a different co-convergent sequence as

-1 O ¢t (lima)-zi Zil (lima>~zi 271 (Z;‘Zl Z(@)) -2

¢; = lim 1 - o - e - D (16)
a—=0 =1 (a - 2) (-1 (lima . zi) ¢ (lima . Z¢> Py
a—0 a—0

for all ¢ € [n]. Next, we show that q is a subdifferential of ¥ (p). By the definition of
1 : R® — R and for any p € R"®, we have

7 (p) = 7t <§Z(pi)), and ;pi?l) (p) = Z/@A (;Zz)g (pz))) ’

for all ¢ € [nL Therefore, according to Equation (15), it implies that g is in the subd-
ifferential of 1 (p) such that g € 0v (p). Hence, we can further apply the property of
Fenchel-Young inequality in the convex conjugate, obtaining

—k

¢ (q) = sup (p,q) — v (p) = (P,q) — ¢ (D)

pER™

As a result, by Equation (16) and the definition of v (-), we can write

71 n Vi m. . Z’i n
V(@)= (B.a) - b @) = B T )\ o (Z f(pn) 0.
=1

i=1 Pi

*

Finally, by Dudik et al. (2022, Proposition 8.5), we have ¢* (q) = ¢ (q) = 0. This completes
the proof of the lemma.
|

Next, we show in the following lemma that g = lim;_,~, g, under Assumption 2.

Lemma 21 Under Assumption 1 and 2, the gradient descent dual variable q, converges to
q when t — oo. It gives §; = limy_,o0 q1; = g(2i) > 0 for all i € [n] with some z; € (0,1] and

2limzi =1,

Proof (of Lemma 21) According to Ji and Telgarsky (2021, Theorem 5), we have

lim Z "diag (y) q, = Z'diag (y) q, and Z " diag (y) q is the same for all g € argmin f (q).
fmreo ¥*(q)<0
Based on the definition of ¢;; in Equation (2) and considering ¢ (-) is an increasing func-
tion with py; < 9 (p;) for all i € [n] and ¢ > 0, it follows that 0 < ¢; < 1; hence,
tlirgoZTdiag (y) q, = Z " diag (y) tlirgoqt = Z"diag (y) q. Next, by Assumption 2, Z " diag (y)

has full column rank, and diag (y) ZZ "diag (y) > 0. Therefore, we can multiply the
pseudo-inverse of Z " diag (y) on both sides of Z " diag (y) 1tlim q; = Z "diag (y) g, which im-
—00

plies tlim q; = q. Next, by the definition of ¢;; in Equation (2) and the primal convergence
— 00
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in Ji and Telgarsky (2021, Theorem 1) such that tlim S 1€ (pri) =0, we have
—00

. et (p))) (7 a - z))
lim ¢;; = lim - = lim = = g(zi),
s T R (R (pra) ) a0 (01(a)) o)

. £(pt,i)
where we let ¢ = Z?zl /{ (pm), 4 (ptﬂ-) =a-z, and z = tlggom

tion 1 guarantees that ¢; = g(z;) > 0. This completes the proof of the lemma. |

. Finally, Assump-

Armed with Lemmas 20 and 21, we can prove Lemma 3.

Proof (of Lemma 3) We start with the original convex program in (4)

g € argmin f (q) .
¥*(q)<0

By complementary slackness in the KKT conditions, if the constraint is inactive such that
¥*(q) < 0, we get an invalid solution ¢ = 0. Therefore, the constraint is active and q
satisfies ©* (g) = 0. In other words, we can write

g € argmin f (q) . (17)
¥*(q)=0

Now, Lemma 21 directly implies that g must satisfy > i ; ¢7(¢) = 1 and g > 0 for all
i € [n]. This means that we can further tighten (17) to obtain

q € argmin f (q) (18)
geR”
subject to Y*(q) =0,

—q; <0 for all i € [n],

and 1-— ngl (gi) = 0.
i=1

Next, Lemma 20 tells us that 1 — Y% g7 (¢;) = 0 = ¢*(g) = 0, meaning that the
constraint ©* (q) = 0 is redundant and can simply be omitted, leading to the simplified
program

g € argmin f (q) (19)
qeR”

subject to —-¢ <0 for all i € [n],

and 1-— ngl (gi) = 0.
i=1
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The final step is to derive an auxiliary convex program

1
q* € arg min iquiag (y) X X "diag (y) q (20)
qeR”
f(@)
subject to -¢ <0 for all i € [n],

and 1-> g7 (g:) <0.
i=1

Note that in the above, we have relaxed the equality constraint 1 — 7 ; g7!(¢;) = 0 to an
inequality constraint, 1 — > 1 ; g7! (¢;) < 0.

To complete the proof, it remains to show that any optimal solution to (20) satisfies
S 197 (g) = 1. From (19), this directly implies that the set of optima of (4) and (20)
are identical. We now show this final step. It is necessary and sufficient for any optimal
solution g@* to the auxiliary convex program (20) to satisfy its KK'T conditions, listed below

—q; <0 for all i € [n], (21a)
1-> g (@) <0, (21D)
i=1
Ai >0 for all i € [n], (21c)
>0, (21d)
—-Xigi =0 for all i € [n], (21e)
u(l -> g (Qi)) =0, (21f)
i=1

!/

diag (y) X X "diag (y) g~ A~ st [g7] (@) = 0, (21g)
T

where [gfl]/ (q) = ([gfl]/ (1), -, [gfl]/ (qn)> . First, we claim that any optimal solu-

tion g* needs to satisfy 1->"1 g~ ! (ql* ) = 0. This follows because we need to set p > 0 for a
valid solution; together with Equation (21f) this implies that we need 1—Y7 | g~1 (ql*) =0.
To see why we need to set p > 0, consider the alternative choice u = 0. Note that Equa-
tions (21a) and (21e) together also require A = 0. Equation (21g) would then become

XXTdiag(y)q*zo <— diag(y)g* =0 < q¢* =0,

where the first iff statement follows because we have assumed that XX ' > 0. However,
this ¢* is not a valid solution as it violates Equation (21a). Hence, we can conclude both
g and g* satisfy 1->"" | g 1 (¢;) =0, and ¢* = g. This completes the proof of the lemma. B

A.3 Proof of Proposition 4 (Exact Equivalence to MINT)
Proof (of Proposition 4) The proof of Proposition 4 is divided into two parts.

28



GENERAL L0ss FUNCTIONS LEAD TO (APPROXIMATE) INTERPOLATION IN HIGH DIMENSIONS

Proof of Part 1. By Lemma 3 it suffices to characterize an optimal solution to the
relaxed convex program (5), reproduced below.

1
q = argmin —q ' diag (y) X X "diag (y) q
geR™ 2 P

fla)
subject to —q <0 for all i € [n],

nd 1397 (1) <

Any optimal solution must satisfy the KKT conditions for this convex program, listed in
Equation (21). Let k£ > 0 be the positive eigenvalue corresponding to the exact eigenvector

y, i.e. we consider X X Ty = ky. We choose the candidate solution g = ¢ ( ) 1 x 1, and
verify that it satisfies all the KKT conditions below.

e The primal feasibility equations, Equations (21a) and (21b), are satisfied because
g (%) > 0 (as g () is non-negative), and 1 — Y- ;1 g7 (¢;) =1 -7, 2 =0.

e The dual feasibility equations, Equations (21c) and (21d), are satisfied by setting

0 and - — ()
A0 T )

e The complementary slackness equations, Equations (21e) and (21f), are satisfied be-
cause A=0and 1 -3 ", [gfl]/ (¢:) = 0.

e The stationary condition, Equation (21g), is satisfied because

diag (y) X X "diag (y)q — X — p [971} , (q)
|

I
o
<
N
Sl
N—
&
o
0
~—
<
=

This shows that the candidate solution ¢ = ¢ ( ) 1 is indeed optimal. By Lemma 2, we

have w = lim X "diag(y)g g(1/n)X Ty

0y On the other hand, since vy is an
t_>oo‘|wt“2 ||XTd1ag(y)TJ| Hg 1/n XTyH ’ y

exact eigenvector of X X |, we have wyn = X | (XXT) Yy = kXTy for some positive
eigenvalue k > 0. Therefore, wymn o« w. This completes the proof of Part 1 of the
proposition.
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Proof of Part 2. As with the proof of Part 1 of the proposition, we start by analyzing
the convex program (5). In the special case g (d) = d, the KKT conditions reduce to

—q; <0 for all ¢ € [n], (22a)

i=1
Ai>0 for all i € [n], (22¢)
1> 0, (22d)
—Xigi =0 for all i € [n], (22e)
u(l — Z qi> =0, (22f)

i=1

diag (y) X X "diag (y) g — A — 1 = 0. (22¢g)

diag(y) (XXT) '

In this case, we pick the candidate solution q =
diag(y) (XX T)

H and verify that it

satisfies all the KKT conditions below.

e The primal feasibility equations, Equations (22a) and (22b), are satisfied because of

our assumed condition diag (y) (X X T) 71y > 0 and because, by definition, > " | ¢; =
1.

e The dual feasibility equatlons Equations (22c) and (22d), are satisfied by setting
A=0and p= ’ .
1

e The complementary slackness equations, Equations (22e) and (22f), are satisfied be-
cause we have set A=0and 1 —) ", ¢; =0.

diag(y) (XXT) 'y

e The stationary condition, Equation (22g), is satisfied because

diag (y) X X "diag (y) g — A — p1
1 1

e Gx ) st ex)

where we have used diag (y) diag (y) = I due to the labels being binary, i.e. y; = 1.

Therefore, the candidate solution g is optimal. By Lemma 2, we have w = hm W =
2

-1
T P XT(xxT
|| ;(T;i;a;((y)ﬁ = ( - ) - Y. Therefore, wyni o @. This completes the proof of Part
xXT(xx
e

2 of the proposition. |
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A.4 Proof of Theorem 6 (Approximate Equivalence to MNI Upper Bound)

In this section, we present the proof of Theorem 6. We divide the proof in four steps.

Step 1. Our proof starts with the relaxed convex program (5) and identifies a necessary
set of characteristic equations that the optimal solution g needs to satisfy. The KKT
conditions for this convex program are given in Equation (21). Lemma 3 postulates that
any optimal solution must satisfy A = 0 and p > 0; therefore, it is necessary for q to satisfy
the following characteristic equations

diag (y) X X "diag (y) § = uh (q) (23a)
w>0, (23b)

Zg‘l (@) =1, (23¢c)

where we have denoted h (q) = [g_l]' (q) as shorthand.

Step 2. Next, we use the nonlinear characteristic equations in Equation (23) to determine
a relationship between the directions of the vectors g and h(g). We denote q,, := diag (y) g

XX "q—aq
and ealq) = Xt

sequence of implications for any value of @ > 0

as shorthand. From Equation (23a), we have the following

diag (y) X X "diag (y) g = ph (q)
— XX'q, = pdiag (y)h (q)

— (XXT - aI) a, = ndiag (y) h (@) — ag,

= H(XXT—aI> 9| = pdiag (y)h(Q)—aqu
< €a(qy) = || pdiag (y) h_@ —a _q .
quHQ quHz 2
_ |l k() q
<= Ga(qy) = ||q|(|12 _quq|2 )
7 Hdiag(y)XXTdiag(y)l_IH h(q) q
= €lqy) = 7 (@)]], : HQ|(!12 - H;Hz 2y
2

The last implication follows because Equation (23a) implies ’ diag (y) X X "diag (y) QHQ =

7 Hh ((‘1)“2 We proceed from Equation (24). By the reverse triangle inequality, we have
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@,) = ( ha@  a )‘ g s XX Tans@al, 4
=N @l, ‘el ) YT @l lall, @],
cal@,) > |||a- "D a | | n@ e XXTduswa], 4
= @, ~ Tl || T @, lall, @l
2

|diag (v) XX Tdiag (w)a,\ 1 (q)

= |||l h(a) — g o —
@Il |, lall, 1 @),
2
¥
na al| o
“Te@l, “Taly||, =@ *¢ (2)

Therefore, it suffices to upper-bound the term C. We get

diag (y) X X "diag (y) Tle h(q)
lal I @,

L xxTa],

= |(x —

Hh a

diag (y) X X "diag (y qH
4l

al.

T- _
HXX Iy ~ aquZ

<

_ :611(61;)7
],

where the last inequality follows by again applying the reverse triangle inequality. Hence,
Equation (25) together with the upper bound on C' gives us

26&(&;:;)
o

ha  a
[n @I, Tl

(26)

2
Step 3. Next, we show that the angle between g and 1 is less than or equal to the angle

between h (q) and q. We introduce the following key lemma, which critically utilizes the
convexity of g(-).
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Lemma 22 For every non-negative, strictly increasing, convex function g : [0,1] — [0,1],
where g (0) =0 and g (1) = 1, we have h (q) = [g_l}/ (q) is a decreasing function satisfying

\/52?21 h (Qz) q;
) @], = (27)

forall0<¢q¢; <1 andq=(q1,- - ,Qn)T~

Proof (of Lemma 22) Without loss of generality, we assume {¢;} is an increasing sequence,
where ¢; < ¢; if index i < j. Next, since g (+) is convex and strictly increasing, g=!(-) is a
concave function, and then h (-) := [gfl]/ () is a decreasing function. Hence, {h (¢;)} is a
decreasing sequence, where h (¢;) > h (qj) for ¢+ < j. Then, according to Chebyshev’s Sum
Inequality (Hardy et al., 1952), we can have

VIS h(a)a S (T k(@) (Se) @],

= §17

) r@l, ~  ELa) k@],  velk@l,

where the last inequality holds because ||-||; < v/ |-||5- [ |
Then, Equation (26) yields

ha  a
[r (@], Tl

26@((11;)
@

2

n

7 Zl 20 R (@)@~ @

\Sr @l = lal3

~1 230 q VX h(@a | N~ &
B ;n lal, v ™ (S @) [h @], i

~1 250,4 —~ @
i_1 " ||q||2\/7z i—1 ||Q||2
q 1
lall, ~ V|,

Y

_ ‘ , (28)
where the last inequality follows by applying Lemma 22. To complete the proof of dual

variable convergence, we relate €,(g,) to €4(y). Denote the unit-normalization of a vector

u(q) = ”;’” as shorthand. Note that for any vector q, we have
2

cal@) = ||(XXT —aDu(q)||.
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Therefore, we get
alay) = | (XXT —aDu(a,)|,

< |(XXT —abuy)|| +| (XX - aD)(u(a,) - uly)

2
2e4(q
< ealy) + HXXT —al ‘ - M,
2 Q@
where the last inequality follows by noting that Hu(qy) — u(y)H2 = Hﬁ — % , (owing to
2
the binary labels y; = £1) and substituting Equation (28). Next, we utilize the assumption
XXT—aI
made in the statement of Theorem 6 that v > 0 is chosen such that w < % < %
This assumption yields
606((_114) < Ea(y) + 2c- 60&((_1'_:;)
_ ca(y) _ Ceal(y)
= < =
“l@y) = 759 2
where C := ﬁ € (0,00) is a universal positive constant. Thus, we ultimately get
T p—
lall,  vnl,” « allyl, ’

which completes our dual convergence proof.
Step 4. We complete the proof with the following lemma, which relates the primal
variables to the dual variables.

Lemma 23 Under the assumptions of Theorem 6, we have

a 1|,
lall, ~ V|,

Lemma 23 essentially shows that the statement of dual convergence in Equation (29) can be
converted into a statement of primal closeness with only the loss of a multiplicative constant
factor. The proof of Lemma 23 follows via a series of algebraic manipulations and is listed
below. Putting Lemma 23 together with Equation (29) completes the proof of Theorem 6.

12e4(y)
lwlly,  [[wmnill,

. (30)

|| w WMNI
| 2

Proof (of Lemma 23) Recall from Lemma 2 that the primal implicit bias is defined as w oc
X "diag (y) q. Also, recall the definition of the primal MNI as wyn = X | (XXT)_ly.

XXT - . _
We define upmpn| == (—U and uw = M. Then, a simple normalization shows
H(XXT y [ diag(y)al],
2
that
w WMNI | XTa X Tumi
||/a]H2 HwMN|||2 2 HXT/I__LH HXT’U,N”\“H
2 PAID)
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Now, we denote uq := w, us ‘= upmn) and A = u; — ug as shorthand. We have

w __ WuINI _ XTul B XT’LLQ
lwlly  [lwmmllz ]|, HXTmH HXT’U,QH
2 21l2
< XTul XTUQ + XTUQ XT’U,Q
o], Pl el e
2 2|2 2 2|9
TV
T1 T2

We first show that both 77 and 75 are upper bounded by 2 ||All,. We denote € :=
XX —aI H2 as shorthand, and note that by the assumptions of Theorem 6 we have

€ < 5. Beginning with 77, note that

HXT (w1 —U2)H Oma (XT) Al o
X —|—€
T, = 2 < < Al < 2(Al,-
o — €

Xl o (x7)

a+e€
a—e

Above, the last inequality uses that

< aF€ < 9 a5 long as € < 5. Proceeding to Ty,

a—e€
we have

1 1
7= - x|
[T, 7] :
2 2

| T, — X7
o+ €- 2 2

IN

[ %] [[ 57|
2 2
e | ],
<
X7 o], X7
2 2
_ o+ 9 Al

- (a—¢
<2]Al,,

where in the above we have repeatedly used the inequality va — € < omin (X T) < Omax (X T) <

va + €. The second inequality above uses the reverse triangle inequality, and the last in-

equality again uses gfi <2 as long as ¢ < §. Combining the upper bounds on 77 and T5

thus yields

<4[All,- (31)

H w WMNI
2

lwll,  [lwmnill,
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It remains to show that ||A[, < CGD‘T(y) for some universal constant C. We will use

the statement of Equation (29) as a starting point to upper-bound ||A||,. Recall that

A =1u—uyy and u = %. Then, applying the triangle inequality gives us
2
_ Y Y
18, < a— 2]+ uma- 2]
’ vl vl

Consequently, it suffices to show that wupmy; is sufficiently close to the label vector y; in
other words, to upper bound

’u,vu\” — % H2 We use a similar algebraic technique as in the

preceding steps. First, we write

MNI — —=|| = o
Vil o) T, Tl |
) (XXT)—ly_ a~ly N (XXT)_ly_ (XXT)_ly .
S Tl Tl Te el [aexT) )
2
i T

It remains to upper bound 77 and 75. Beginning with 77, we have

H (xxT) ")y

T = 2
1 o=yl
XX y- H
N 2 yll,
[xxTy ey,

)\min(XXT) ' ||yH2 .

Now, we note that Apin (XXT)z a—e> %a because € < 5. Consequently, we get

Ty —
3| XXTy _ 3ea(y)

T, <
2a -1yl 20
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Proceeding to 15, an identical series of arguments to the previous term T5 yields

[xx) ]

:WMIW,WXXU*yL<WXX>‘ﬂL—%ﬂﬁ

[xx)

. ” (xxT)'=a'1)y

ey, Jxx ) Ty z

2

H<<XXT}1;|T”> s

Consequently, we have H’U,MN| — i” <Th+T> < ?’GQT(y), and so we ultimately get [|Al, <

g 1 3€a(y)
H il = vl + Combining this with Equation (31) yields
1 12
lwlly  [lwmnilly |, llall, ”2 v, a

completing the desired proof of our theorem.

A.5 Proof of Corollary 7 (Upper Bound in Effective Dimensions)

In this section, we prove Corollary 7.

Proof (of Corollary 7) We consider the setting of independent sub-Gaussian covariates
described in Corollary 7 and set o = ||Al|;. It suffices to show the following with high
probability:

HXXT—aIH

1. 2 < %, and

(67

C a(y)
2. = <max{,/;2,dzo}.
To prove both statements, we will use Hsu et al. (2021, Lemma 8), restated below.

Lemma 24 (Hsu et al., 2021) For any 7 > 0 and a universal constant ¢ > 0, we have

2
]P’[HXXT—H)\H IH 27’] <2-9".exp [ —c¢-min u , T
U P 02 A3 v [ Al

To prove the first statement, we select 7 = % IAl], so that the upper bound on the probabil-

ity becomes 2-9™ - exp <—C - min { dg doo }) . Because dy > v?n and do > vn, there exists

9 02w
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a large enough constant C' > 0 such that min {g—%, d%} >Cnand C-c>9In9. Therefore,

| XXT—IALI], 1 . -
we get T——xr——* < 3 with probability at least 1 —2-exp(—n(C-c/9—1n9)). To prove

the second statement, we instead select 7 = C' - v - max(||A||5 /7, || Al| oo 7), where C' > 1 is

picked to be large enough so that C'-¢ > In9. This ensures that min } > Chn,

‘I'2 T
V2| A2 vlA

and in turn that

|| = 1AL 2], 2 € v max(IAL, Vi XL < 2- xp(on(C - mo))
Thus, for the choice o := ||A[|;, we have, with probability at least 1 — 2e=¢"n,

Caaty) _ [ XX o],

o Al 1yl
[xxT =), 1
< 2
ALl
go.v.max{,/;,;;}
which completes the proof of the second statement. |

A.6 Proof of Proposition 8 (Popular Loss Functions)

In this section, we prove Proposition 8.

Proof (of Proposition 8) In Ji and Telgarsky (2021, Theorem 11), it has already shown
that fexp, flog and fp,c1y satisfy both Assumption 1 and Lemma 1. In the following, we
demonstrate their respective g (-) functions.

Exponential loss: Here £ (2) = exp (2), /' (2) = exp (2), £" (z) = exp (2), £~ (2) = In (2),
1 (p—1
and ¢/ (¢7'(z))= z. Therefore, we have ¢'(¢(~'(z)) = z, which directly gives % =z
and yields the function gexp (d) = d.
. ] _ ' _ _exp(2) " _ _ exp(2)
Logistic loss: Here £(z) = In (1+4exp(2)), ¢'(2) = Fop() £ (z2) = (row@)

(7' (z) =In (exp (2) — 1), and £ (¢~ (z) )= 1—exp (—z). Consequently, we have ¢'({71(z)) =
"t (a-z —exp(—a-z

1 —exp(—2) and so Qﬁfe_l((a)y = 11_851[()(_@)
l—exp(—a-z) .. exp(—a-z)-z

i O a-z2) . _ _
a0 0(-Ya)) an0 1 exp(—a) a0 exp(—a) =

. Applying I’'Hospital’s rule yields

As a result, we get giog (d) = d.
Polynomial loss (degree m > 0): Here we use the continuation of the polynomial loss to
z > 0 used in Ji and Telgarsky (2021); Wang et al. (2021b) to ensure convexity.

1 —m___ <
C(z)=¢ =" 2= 0 (z) =4 =" 2=0
2mz—|—m z >0, 2771-# z >0,
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m(m+1) 2 <0

—2 m—+2
" (z) = (7171(77"2-1-1)

W z > 0.

For z < ¢(0), we have £~! (z) =1 —2z~Y/™_ and ¢/ (¢7'(z))=mz"m . Hence, we have

m+1

e e T O R

m—+1

and so we get gpoly (d) =d m .

39



LAI AND MUTHUKUMAR

Appendix B. Derivations for Lemma 9 (Generalizing Primal-dual
Analysis to the Multiclass Setting)

In this section, we provide the derivations for Lemma 9, which generalizes the primal-dual
analysis of Ji and Telgarsky (2021) to the multiclass setting. In particular, we state several
lemmas for the multiclass that are analogous to the lemmas in Ji and Telgarsky (2021) for
the binary case. We first introduce these analogous lemmas, and then we show Lemma 9
follows as a direct result of them. Note that we require these analogous lemmas because the
generalized sum (+) is slightly different in the multiclass setting for loss functions satisfying
Assumption 3, and completely different for the cross-entropy loss under Assumption 4. Some
of these lemmas are direct extensions of those in Ji and Telgarsky (2021), and so we do not
provide proofs for these particular lemmas.

Lemma 25 Under Assumption 3, (or 4), for all Q € dom*, if iy < 1/, then the follow-
ing results hold:

1. Dual convergence: for all t > 0,

F (Qt+1) <F (Qt) , and T (F (Qt+1) -F (Q)) < Dv,b* (Qth) - Dw* (Qth-i—l) .

As a result, for allt > 0,

< Ddl* (QvQO) - D’IZ)* (Qa Qt) < DQ/J* (Q’QU)

F(Q)-F(Q) S <o
j<t i j<t 1

2. Primal convergence: for allt > 0,

¥ (P~ (Prer) > it (F (@) 4 F (Qui)) = (HXTCQtHQ + HXTCQtHHQ) ,
and thus if 7y is nonincreasing, we have

xTeq) - 3| car| + 3 X cal

¥ (Po) =¥ (Py) > ) i
j<t

This lemma is analogous to and a direct application of Ji and Telgarsky (2021, Theorem
1) in our notation, since the primal and dual setup is identical to the binary case and
the generalized sum (-) was verified to be f-smooth for loss functions satisfying either
Assumption 3, or 4.

Lemma 26 Under Assumption 3, (or 4) and Assumption 2, suppose 1y < 1/ is nonin-
creasing, and Y oo T = 00.

1. The set {QWJ* Q) < 0} is nonempty, compact and conver. Moreover,
ming-(@y<o I (Q) > 0, and XTCQ is the same for all Q € arg miny-(@y<o I (Q)-
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2. For Q € arg miny«Qy<o I (Q), and all t with ¥ (C’ZWt) < 0 (which holds for all

large enough t), we have

) L ]
HXTCQ,:—XTC(Q”Q<W7 (md< w, X cQ >21_5(Q0,Q)

B Zj<tﬁj [Well” XTCQH Zj<tﬁj 7

where

¥ (Q) +inF (@) +|Woll [ X cq|
2F (Q)

1) (WO7 Q) =

is a constant, depending only on W and Q. In particular, it holds that the implicit
bias is

~ T —

= W, X CQ

W = lim = ,
o0 | W HXTCQH

(32)

_ T
where Q = ((le, e ,q}) for q, € R" for all k € [K].

This lemma is analogous to Ji and Telgarsky (2021, Theorem 5), and almost all the
steps in its proof are a direct extension of their proof. We only reproduce the parts of the
proof that need to be done from scratch. We begin with the following lemma, which shows
the feasibility of the convex conjugate constraint ¢*(Q) < 0. This admits a different proof
from the binary case due to the differing formulations of the generalized sum % (-) in the
multiclass case.

Lemma 27 Under Assumption 3, (or 4), for 2 € RE™ such that ) (E) < 0, it holds that
P> (VQ/) (E)) < 0. This lemma is analogous to Ji and Telgarsky (2021, Lemma 6).

Before we prove Lemma 27, we introduce Lemma 28 as an auxiliary lemma.

Lemma 28 For loss functions under Assumption 1, we have o (s) = '(¢~1(s))¢~1 (s)
which is a super-additive function on (O,E (0))

Proof (of Lemma 28) The proof follows the proof of Ji and Telgarsky (2021, Lemma 6).
Note that by Assumption 1, we have

limo (s) = E’(fﬁl (s))ﬂfl (s)=0 and o (s)/sis increasing on (0,¢(0)),

s—0
by letting s = ¢ () and z = ¢! (s). Next, for some ¢t € R and 0 < ¢ < 1, we assume s; = tx
and sy = x for some x € R and 0 < x < £(0). Then we have

o(s1) _ o(s2) o(tx) o (x)

< <
S1 S9 tx T

< o (tz) <to ().
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For a,b > 0 and a + b < £(0),

a(a)—i-a(b):a(aibx(a+b)>+a<aib) « (a+b)

o(a+0)

a b
< b
S A sy

=0 (a+D).

Armed with Lemma 28 we can prove Lemma 27.

Proof (Proof of Lemma 27) Recalling the definition of ¢ and its convex conjugate ¢*, we
have

K
v(VU(E) = (EVEE)-vE) = )

Tty ()
i=1 k=1 ¢ (w (:))
Multiplying ¢ (¢ (£)) on both sides, we get
K 0e ({Gad
¢ (B) ¢ (Vo (B)) ZZ ki (a;k 1>—z/(w<a>)w<a>
i=1 k=1 .
n K08 ({&rid
:Zka,i (a&”k 1>
i=1 k=1 :
14 (61 (ZS ({fk,i}szJ ))51 <Z£ ({ék,i}§:1> >
i=1

n

:X;kigmas({;;:}k ) a<§:£({gm}k 1)) (33)

since we substitute o (s) = ¢/(¢71(s))¢~'(s) by Lemma 28. Hereafter, we handle the
situations under Assumption 3 and 4 separately (as the generalized sum 1) is distinct in
each case). Under Assumption 3, we have £ <{§k7i}f:1> = sz1 l (g,w), and Equation (33)
becomes

Uy (E) " (Vo (8))

n K
Eril’ (Sr.i) —a<zze €k )
=1 1

K
U( £k1>_0< Ze fkl >_ )
=1 k=1

I
U
MG

&
Il
—
=
Il
—
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where the last inequality uses the super-additivity property of o (s) on ( 20 )) (Lemma 28,
together with the assumption ¢ (£) < 0 or equivalently Y ;" ZkK 1 (gk Z) < £(0)). Finally,
since ¢/ > 0, we have ¢* (V¢ (£)) < 0.

Under Assumption 4, we have

K
£ ({ék,z‘}szJ =In (1 + Z exp (¢y,,i€ii — ki) >= In(1+6;),
k#y;

K .
where we denote §; = Zk#yi exp (cymfyi,i — Ck,sz,i)v Ok,i = exp (cyi,ifym — ckﬂ-ék,i). Direct
calculations verify that

L <{§kﬂ'}sz1> - Cyy.10i k=uy;

— 1+5i6
Obki —ES kA i

Hence, Equation (33) becomes

"y ifysi®i S sy —Chilhilk -
(0 @) v (Vo (@) = 3 it B ZehiGh —0(2?«({&,1}5_1))-
¢ i=1

=1

T
(34)

Next, we show 7' is upper bounded by " | o (S <{£kvi}£{:1) ) in a series of calculations
below

T — Z Cy;,i€y;,i0i + Zk¢y —Ch,i&k,i0k,i
1+

Z Zk;éyz Cyl,zfyz, Ck,iék,i)(sk,i
B 1+6;

Z Zk¢y In 5k z) Ok.i
1+6;

Zk;é In (6:) O,
< Yi :
: Z s

_;1+5i In (9;)

phi <2<{§k’i}fl)> - n(exp(€ ({&.: ) ) -1
B ) b))
(e .

:gy( ({eeition) ) (2 (fenitin)) )= o (e ({enitiy) )-

i=1
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Above, the inequality holds because In(z) is an increasing function. We also use the property
that ¢/(¢71(z))= % and 7! (z) = In (exp (z) — 1) for logistic loss in the last equality.
Proceeding from Equation (34), we then get

@) (T6@) < Yo(e (0l o (32 ((6d) <o

=1

where the last inequality uses the super-additivity property of o (s) on (0, (0)) (Lemma 28,
together with the assumption ¢ (£) < 0 or equivalently Y ;" | £ ({{k’i}kKﬂ) < ¢(0)). Since
¢ > 0, we have 9* (V1/1 (E)) < 0. This completes the proof for both types of losses. [ |

Finally, one key step that is utilized in the proofs of the binary analogs Lemma 25
and 26 (specifically, the proof of Ji and Telgarsky, 2021, Lemma 4 and Ji and Telgarsky,
2021, Theorem 5 part 1) is the statement that Q € domv¢* = Q = V¢ (P) for some
P; or, equivalently, P € 09* (Q) — Q = V¢ (P). This fact appears from Rockafellar
(1970, Theorems 23.5) along with the reverse implication and implicitly assumes the joint
convexity of v, but we show below that the forward implication continues to hold under
individual convexity. (Note that the reverse implications no longer hold under individual
convexity, but are not required for these proofs.)

Lemma 29 For any individually convex and differentiable function 1 (-) and its convex
conjugate * (+), we have that Q € domyp* — Q = Vi(P*) for some P* that achieves
supperrn (P, Q) — ¢ (P). Equivalently, P* € 0¢* (Q) = Q = V¢ (P~).

Proof (of Lemma 29) Recall the definition of the convex conjugate ¥* (Q) = sup (P,Q)—
PecRKn
¥ (P). Because ¥(P) is individually convex, the function (P, Q) — ¢ (P) is individually

concave. Consider any P* that achieves the supremum of this function over P. Because of
the property of individual concavity, it is necessary (but not sufficient) for P* to satisfy the
first-order condition Q@ = Vi (P*). Moreover, for any P* that achieves the supremum of
this function over P, we have ¥*(Q) = (P*, Q) — ¢ (P*). Taking the subdifferential with
respect to @ directly gives P* € 9v* (Q). This completes the proof. [ |

Now that we have established Lemmas 25, 26, 27 and 29, Lemma 9 now directly follows
as a result.
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Appendix C. Proofs of Multiclass Results

In this section, we present the proofs of all of our results for the multiclass case. In order to
prove Theorem 10 and Theorem 12, we introduce their respective auxiliary convex programs
in multiclass which is analogous to the binary case.

C.1 Proof of Theorem 10 (Approximate Equivalence to One-vs-all MNI
Upper Bound)

Similar to the strategy in the binary case, before we prove Theorem 10, we introduce an
auxiliary convex program that will ultimately provide a simpler characterization of the
solution in (9).

Lemma 30 Under Assumptions 8 and 2, any solution to the auziliary convexr program

O € argmin QT CX X' CQ (35)
QeRKEn 2
F(Q)
subject to — ki <0 for alli € [n] and k € [K],
n K
and Z g~ qk i) < 0.
1=1 k=1

is also an optimal solution to the original convex program (9). Above, g (-) is a convex
function depending on the loss function, defined in Lemma 1.

In order to prove Lemma 30, we first show that the new equality constraints are suffi-
cient to imply the original equality constraint. Second, we show that any solution to the
original program also satisfies the new equality constraint; therefore, the solution sets of
both programs coincide. The following lemma demonstrates the first part.

Lemma 31 Under Assumption 3, for any Q € RE™ such that ri=g (Z’k@) =
(e az ;
limM >0, for alli € [n] and k € [K] with z; € (0,1] and 30" S0 25 = 1,

a0 e (¢-1(a))

it implies ¥* (Q) = 0.

Proof (of Lemma 31) Analogous to Lemma 20, we once again apply the convex analysis in
the astral space introduced in Dudik et al. (2022). We show that @ is a subdifferential of
the astral extension of 1) for some P € REX" and then the astral convex conjugate (which
is equivalent to the original convex conjugate) is equal to zero. We start with writing @ in
the astral format. Since gi; is finite and continuous in a, we can take the limit inside the

function, obtaining

e ) T )
a=0  ¢'(¢~1(a)) E’(E*I(lim(L)) Z/@ (lima)) 7

a—0 a—0
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where in the last equality, we replace the original functions with their astral extensions.
Next, we define an astral point P € RX™ such that p;, ; = lim 7! (a-zk;) = 7! (lim a-z, 1)
’ a—0 ’ a—0 ’

for all ¢ € [n] and k € [K]. This also implies > ;" | > 5:1 U(py;) = lin%)a. Substituting these
’ a—

values in Equation (36), we can write g ; as
o
4 (pk,i)

M L))
for all i € [n] and k € [K].

On the other hand, according to Lemma 1, we can also define g;; in the limit of a
different co-convergent sequence as

—“1/( 1 ——1/.. —1 n S
i @ e e T (o) T (S E0) o
toas0 i (@) g (lima . Zk,i) 7! (hma : Zk,i) Pr.i
a—0

a—0

(37)

for all i € [n] and k € [K]. Next, we show that @ is a subdifferential of ¢ <?> By the
definition of 1 : RK" — R and for any P € RE", we have

n K —/
_ 1 - o — C (pr.i)
11[} (P) =L (Zzg (pkﬂ) > and 71# (P) = — 1 : _ )
i—1 k=1 O 7 (5 (Z?:l > € (pri) ))
for all ¢ € [n] and k € [K]. Therefore, according to Equation (36), it implies that @ is in the

subdifferential of 1 (ﬁ) such that Q € 9v¢ <?> Hence, we can further apply the property
of Fenchel-Young inequality in the convex conjugate, obtaining

V(@)= sw (P.Q) -7 (P)=(P.Q)~¥(P).

PcRKn

As a result, by Equation (37) and the definition of E(-), we can write
Q= (P.Q)-v(P)
71 n T—
zn: i 4 (Zz‘:1 25:1 g(pkﬂ')) * ki
= Pri —

i=1 k=1 Ph,i

*

Finally, by Dudik et al. (2022, Proposition 8.5), we have 1* (Q) = ¢ (Q) = 0. This com-
pletes the proof of the lemma. |
Next, we show in the following lemma that Q@ = lim; .. @, under Assumption 2.

I_Jemma 32 Under Assumption 3 and 2, the gradient descent dual variable Q, converges to
Q when t — oco. It gives @i = limy—so0 Gr ki = g(2k,i) > 0 for all i € [n| and k € [K] with
some zj; € (0,1] and Y ", Zle 2 = 1.
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Proof (of Lemma 32) Analogous to Lemma 21, according to Lemma 26, we have

hm x' cQ, = x' CQ, and x' CQ is the same for all Q € argmin F (Q). Based on the
Y*(Q)<0
definition of ¢ ; such that

0 U (pek.i) U (pei.i)
771‘:711} P — Iy — . Iy ,
s (S s ) ) P P)

and considering ¢ (-) is an increasing function with pyp; < 9 (Py) for all i € [n] and
k € [K]and t > 0, it follows that 0 < ¢ 1; < 1; hence, we can conclude that hm X CcQ, =

(38)

X TCthm Q, = X CQ. Next, by Assumption 2, X T has full column rank, and XX'-o.
— 00
Therefore, we can multiply the pseudo-inverse of X TC’ on both sides of X TC'tli]rn Q, =
—00
X TCQ, which implies that tlim Q, = Q. Finally, by the definition of ¢ ; in Equation (38)
—00

and the primal convergence in Lemma 25 such that tlim Yoy Zle ? (ptk;i) = 0, we have
—00

hm = lim ¢ <£71 <€ (pt’k’i) >) 7
0 Gt ki = 1550 41 (ﬁ ) (Z?:l 22(:1 / (pt,k,i) )) Cas0 (ﬁ—l(a))

14 i
where we let a = > | Eszl 14 (pt,k,i), 14 (pt,k,i) =a- 2k, and zp; = hrgoZ? 1 Zgzt? )(pt,k’i).

Finally, Assumption 1 guarantees that gi; = g(zr;) > 0. This completes the proof of the
lemma. |

Armed with Lemma 31 and 32, we can prove Lemma 30.
Proof (of Lemma 30) We start with the original convex program in (9)
Q cargmin F (Q).
P*(Q)<0
By complementary slackness in KKT conditions, if the constraint is inactive such that
Y*(Q) < 0, we get an invalid solution @ = 0. Therefore, the constraint is active and Q
satisfies ¥* (Q) = 0. In other words, we can write
Q cargmin F (Q). (39)
¥*(Q)=0
Now, Lemma 32 directly implies that @ must satisfy Y & ; Zle 9 (qri) =1 and g; >0
for all i € [n] and k € [K]. This means that we can further tighten (39) to obtain

Q € argmin F (Q) (40)
QcRK™
subject to " (Q) =0,
—Qqr,; <0 for all i € [n] and k € [K],
n K
and 1-— Zg qk i) =
i=1 k=1
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Next, Lemma 31 tells us that 1 —>"" | Eszl g ' (g) =0 = ¥*(Q) = 0, meaning that
the constraint ¥* (Q) = 0 is redundant and can simply be omitted, leading to the simplified
program

Q € argmin F (Q) (41)
QcRK™
subject to —qri <0 for all i € [n] and k € [K],
n K
and 1-— Zg (qri) =
i=1 k=1

The final step is to derive an auxiliary convex program

Q* € argmin - QTCXX cQ (42)
QERKn
F(Q)
subject to —qri <0 for all ¢ € [n] and k € [K],
n K
and 1YY g7 (gri) <
=1 k=1

Note that in the above, we have relaxed the equality constraint 1—>"" | Zszl g ! (Qk,i) =0
to an inequality constraint, 1 — > , Zszl gt (q;“) <0.

To complete the proof, we need to show that any optimal solution to (42) satisfies
S Zle g ! (Qk,i) = 1. From (41), this directly implies that the set of optima of (9)
and (42) are identical. We now show this final step. It is necessary and sufficient for any
optimal solution @* to the auxiliary convex program (42) to satisfy its KKT conditions,
listed below

—qr;i <0 for all i € [n] and k € [K], (43a)
n K
> g7 (ara) <0, (43D)
i=1 k=1
Aki >0 for all i € [n] and k € [K], (43c)
w0, (43d)
—MiiQri =0 for all i € [n] and k € [K], (43e)
(1—229 (k. ):0, (43f)
i=1 k=1

diag(c;l)XXTdiag(clzl)qk
/
B [g_l} (g) =0  forall k € [K]. (43¢)
First, we claim that any optimal solution Q* needs to satisfy 1 — 3 " , Zle g g ;)=0.
This follows because we need to set > 0 for a valid solution; together with Equation (43f),

this implies that we need 1 — >~ | Zszl g (g;;)= 0. To see why we need to set p > 0,
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consider the alternative choice p = 0 for all k € [K]. Note that Equations (43a) and (43e)
together also require A = 0. Equation (43g) would then become

XXTdiag(cgl)qz =0 <= diag(c;')gf =0 < q} =0,

where the first iff statement follows because we have assumed that X X ' > 0. However,
this g is not a valid solution as it violates Equation (43a). Hence, we can conclude both
Q and Q* satisfy 1 — >0, Zszl gt (qkz) =0, and Q* = Q. This completes the proof of
the lemma. |

With the auxiliary convex program, we can now prove Theorem 10. In the proof, we
show that we have the exact characteristic equations in g;, for each k. Therefore, the primal
and dual rate for each k € [K] is the same as Theorem 6.

Proof (Proof of Theorem 10) Our proof starts with the auxiliary convex program (35) and
identifies a necessary set of characteristic equations that the optimal solution Q needs to
satisfy. The KKT conditions for this convex program are given in Equation (43). Lemma 30
postulates that any optimal solution must satisfy Ay = 0 and p > 0 for all k € [K]; therefore,
it is necessary for Q to satisfy the following characteristic equations for each k

diag(clzl)XXTdiag(cgl)(]k =pu [gfl]/ (@), (44a)
>0, (44b)

n K
DY g7 (@) = 1. (44c)

i=1 k=1

It is easy to see that for each value of k, the characteristic equations in Equation (44)
are identical to the characteristic equations for the binary case (23). Therefore, the rates
of convergence of the dual and primal solutions are identical to the binary case for every
value of k. This completes the proof. |

C.2 Proof of Theorem 12 (Exact Equivalence to Simplex MNI for
Cross-entropy Loss under Assumption 4)

Before we prove Theorem 12 for cross-entropy loss under Assumption 4, we state and prove
two lemmas that we need to analyze the constraint * (Q) < 0. Note that since the 1
function for cross-entropy loss is different from other multiclass losses, we apply a different
proof technique for the proof of this part. First, we utilize the following lemma to analyze
the domain of ¢* (Q) under Assumption 4.

Lemma 33 Under Assumption 4, for any Q = (qir7 e ,qIT()TE domy*, where q;, € R"
for all k € [K], we have Q = V) (P*) satisfying 0 < qi; < 1, c;}iqym = — Ekl;yi c,;%qkﬂ-

for alli € [n] and k € [K], and Zszl 17q, > 1, for some P* = (pi',- - ,p*KT)TE RE™,
where p;, € R™ for all k € [K].
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Proof (of Lemma 33) Under Assumption 4, we have the definition of 1) such that

n n K
Y (P)=11 (Zﬂ <{pk,i}kK:1) ) =1 (Z In (1 + Z exp (cym-pyi’i — ck,ipk,i) )) :

k#yi

For simplicity, we denote

K
0; = Z exp (Cy,,iPy;i — Ch,iPk,i) » and Ok ; = exp (Cy, iPyii — Ch,iPkyi) - (45)
k#y;

for all i € [n] and k € [K]. By the definition of £, we also have §; = exp (2 ({pkd}szl) )—1

for all i € [n]. For any Q = (q{ ,--- ,qIT()TE dom¢*, where q;, € R" for all k € [K], we
have ¢* (Q) = sup (P,Q) — ¢ (P) = (P*,Q) — ¢ (P*), where Q = V¢ (P”*) for some
PcREn
P* = (pfr, e ,p”I‘(T)TE RE™ where p;. € R". Therefore, we can conclude that
« K Cy: 04
o2({ri. o) k=

oL, ] avaoe (e—l (27:1 2({:»;;,1-}?:1)))

Qk,i = et '
Y (ﬁ-l (EL L ({pz,i};) )) (1+0,)¢ (e-l (Zl’:s({%i}f_l)» o

(46)

for all i € [n] and k € [K]. Since we have ¢/ > 0 and the simplex labeling that c;; =

K-1

== k=vy . . _
{ K Yi in Assumption 4, we can conclude that gy, ; > gk, qxi > 0, Cy:iqw,i =

% kFu

K -1 K _ 5;
— Dkty, i Qi and Doy Qi =

(145 (f—l (22;1 s({r i)
Next, since logistic loss is used for £ in Assumption 4, we get ¢/ (E_l (z)): )1 which

exp(2)
is an increasing sub-additive function (Ji and Telgarsky, 2021, Proof of Lemma 14). Hence,

we can have implication from Equation (46) that

ypi = Cy“ie/(fl(s ({pk’i}’fﬂ))) for all i € [n]. (47)
e (e ()

Moreover, since we know £ ({pk’i}§:1> < Z?:yg ({pk,i}fﬂ), Cyi < 1, and gy, i > Qi
for all ¢ € [n] and k € [K], these conditions imply gr; < gy, < ¢y,5 < 1 for all i € [n]

and k € [K]. Next, by Equation (47), welet A :== 3" | C;ﬂ]w,i =i ZkKiyi <_C’;ﬂlq’”):
St (6*1 (2({%@}5:1)))
o(e (s 2 2)

sub-additive function. Followed by the operation in Wang et al. (2021a, Equation 31), we

for alli € [n] and k € [K].
)

> 1, where we reuse the property that ¢ (Efl (z)) is an increasing
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have

n

K-1 1 K-1

A= TA+ ?A = T y“lel,l + —= Z Z kchkZ
=1 =1 k#y;
—Zq%,z‘i‘zzmﬂz
1= 1]4751/1
—ZZka—Zl q, = 1.
i=1 k=1

Next, we introduce Lemma 34 that shows that Zszl 1qu < 1 implies the feasibility of
the convex conjugacy feasibility constraint, i.e. ¥* (Q) < 0.

Lemma 34 Under Assumption 4, for any Q € RE™ € dom* that satisfies Zle 17q, <1
also satisfies the convex conjugacy feasibility constraint ¢* (Q) < 0.

Proof (of Lemma 34) Under Assumption 4, we have

(e
(Z In <1 + Z exp (Cy, iPysi — ChiPk.i) ))

k#yi

By Lemma 33, for any Q = (qlT, e 7qIT()Te domv¢*, where g, € R” for all k € [K], we

have Q = Vv (P*) for some P* = (pr, ‘e ,p*KT)TG RE™ . Also, we reuse the setup in
Equations (45) and (46) and have

Cyi,i(si k’ o y
146;) ¢ (y (P* -
gri = § ) (48)

roewEy) F7Y

for all i € [n] and k € [K]. Next, in Lemma 27, we already show that ¢* (Q) < 0 if
1 (P*) < 0. Therefore, we only need to check the case when ¢ (P*) > 0, and we have

" K " eyl 00+ S ohsy (—ChDf ;) O
= Phidrs = (P) =Y =2 Lo SR g (P
;; : ; (1+06,) ¢ (v (P)) ()

_iZ%ﬁM%_%%WJ

LT Graewey @)W
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On the other hand, we have

o Cyi,idi
Wi = A e (p (P

— il <e‘1 (2 ({p?i};) >>
P)=e(n($ o))

= (P*) > In (0k) = cy,iby. s — cribh;  for all i € [n], k # y;,
(50)

K
where the second equality comes from 1%61- =/ <€1 (2 <{p7;2}k 1) >>, the first inequal-

ity derives from c;iqym < 1 in Lemma 33, and the last inequality holds because In (+) is an
increasing function and d;; > 0. Next, by introducing Equation (50) into Equation (49),
we get

n K

v (Q) = Z(Z (Cyi,ip;,i — Ck,ipl:,i)‘sk,i) (1400 (1/’ (P*)> — 9 (P7)

i=1 ky;

Zk;ﬁyz )5 *
ZH& w( ))_d)(P)

_ * . Zk?’éyi 51”
=y (7 (Z (L+6) 0 (v (PY)) 1)

=1

<Zn: iq’w - 1) (P) (i 17q;, — 1) <0,

k=1

d;
(14600 (v (P*))
equality derives from the assumption in the lemma statement, Zszl 1qu < 1, and because
we are in the case where ¢ (P*) > 0. This completes the proof of the lemma. [ |

where we reuse = Zle gk in the second to the last equality. The last in-

Armed with Lemma 33 and 34, we can prove the Part 2 of Theorem 12.
Proof (of Theorem 12 Part 2) Note that the constraint in Equation (9) (¢ (Q) <0)
implicitly implies that @ € dom*. Therefore, by Lemma 33 the following constraints are
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implied
qri >0 for all 7 € [n] and k € [K],

K
-1 1 .
Cpridysi = — g Chi Qki for all 7 € [n], and
k#yi

K
k=1

We now show that a particular solution from the following convex program is also a solution
in the original convex program (9). We define a reformulated convex program

Q € arg min}QTCXXTCQ (51)
QerKn 2
F(Q)
subject to —qri <0 for alli € [n] and k € [K],
K
c;}iqyi7i =— Z c,;%qm for all i € [n],
k#y;

K
and 1-— Z 17q, <0.
k=1

It is necessary and sufficient for any optimal solution Q to this reformulated convex pro-
gram (51) to satisfy its KKT conditions, listed below

—qr,i <0 for all i € [n] and k € [K], (52a)
K
C;iqyi,i + Z C;;}Qk,i =0 for all i € [n], (52b)
k#yi
K
1 - Z 17q, <0, (52c)
k=1
ki >0 for all i € [n] and k € [K], (52d)
i eR for all i € [n], (52e)
w20, (52f)
—AkiQk,i =0 for all ¢ € [n] and k € [K], (52g)

K
i (1 = 1qu> =0, (52h)
k=1
diag(clgl)XXTdiag(c,;l)q/y€
— X + diag (c,;l) §—pul=0 forall ke [K]. (521)

—1
. T
dag(ck)(XX )71% satisfying all KKT

Zle CZ (XXT) Cr

Then we can pick a candidate solution g, =

conditions such that
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e The primal feasibility equations, Equation (52a), is satisfied by theorem statement
that ¢ 8k, > 0, and Equation (52b), is satisfied because of the following: Followed by
Wang et al. (2021a, Theorem 1 Step 2), we let g; € R™ denote the ith row of (X XT)~!

AT
for all i € [n]. Then for ith element of g, we have g ; = i €k Thus,
Zszl cg(XXT) ck

for all i € [n], we have
K
+ Z g/ (cy, + Z{,‘gﬁyi Cr) gai (Zk:1 Ck)
q?lw Ck Zle = 1 = —
yzﬂ K T K -
k#y; S (XX ) e Yo (XX ) e

where the last equality followed by the simplex definition of ¢;. Equation (52c¢) is
satisfied such that 1 — Zle 17gq, =0.

=0,

e The dual feasibility equatlons Equations (52d) and (52f), are satisfied by setting
A =0, and p =

SK o] (XXT) e
e The complementary slackness equations, Equations (52g) and (52h), are satisfied be-
cause Ay =0 and 1 — Zle 17q, =0.
e Stationary condition is satisfied because we choose § = 0, and then
diag(clzl)XXTdiag(c,;l)EIk — A+ diag(c,?l)é —ul
1 1
TS x) e S g X ) e
for all k € [K].

Lastly, by Lemma 34, we have ¢* (Q) < 0 since Ek 1 17q, = 1. Therefore, Q

is also a solution in the original convex program (9) that satisfies ¢* (Q) < 0, and

we end up with Q@ = Q. As a result, by Lemma 9, we have w;, = lim okt =
t%oo”’wk t”2
-1
X Tdiag(c; !)g XT(xxT .

= _lag(cfl )f]k = ( )71 % for each k. Therefore, wy, parallel to simplex ver-

| X Tding(e;,)ai|, HXT(XXT) ek
2

sion MNI Wsimplex,k = bdl (XXT)_lc/rc for each k. The proof is complete. [ |

C.3 Convexity and Smoothness Proof

We can directly apply loss functions defined in Assumption 1 in the binary case with the
following lemmas that ensure the properties of convexity and S-smoothness with respect to
the o, norm of ¢ in the multiclass case.

Lemma 35 (From Ji and Telgarsky 2021, Lemma 12) If "/ (¢") is increasing on
(—00,00), then 9 is jointly conver under Assumption 3, and is individually conver toward
each &, under Assumption 4.
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Proof (of Lemma 35) We discuss the situation under Assumption 3 and Assumption 4
separately. Under Assumption 3, we have the definition of ¢ such that

K

Y (B)=07" (Z (&) )
=1 k=1

and the gradient Vi (E) is defined by

Vo (8),, = o (B) _ 4 (f,m) _ /' (&m) |
i O&k,i v (6—1 <Z?=1 ! (Zszl 5k’i> >> ¢ (¢ (B))

for all i € [n] and k € [K]. Next, the Hessian V21 (E) € REn*E7 jg

VY (E)Ve(E) . (53)

V¥ (E) = diag ( (&) 0" (¢xn) ) (¥ (®)

vE) e E)) @ E)

Note that the Hessian is identical to Ji and Telgarsky (2021, Lemma 12, Equation 24)
with additional K dimensions; therefore, the convexity for 1 holds for loss functions under
Assumption 3.

Next, we show the convexity proof for cross-entropy loss under Assumption 4. According
to the definition of 1 function under Assumption 4, we have

1/} (E) = 671 (Z £ <{§k72}£(:1) )7
i=1
and the gradient V¢, 1 (E) is defined by

— 32(%2}5_) o Yy oee({ealn)
A\ (v (E) ki '

% oo (T (@)

Next, the second order of the partial derivatives are

aw(s):( 1 )82’3({%}5:1)

983 ; vy (2)) 08},
B £” (w (E)) 1 82 ({5}@,1}?21) 1 8£ ({fk,z}le)
e E) \ (@) O, v (¥ (2) O
Pp(E) (0 (E) 1 02 ({6i}ies) 1 o2 ({&ri}ie )
0ri0k; (¥ (E) \l (¥ (@) O, o (¢ (2)) Otk ;
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for all i # j and k € [K]. Hence, we can write the Hessian V2 ¢ (E) € R™*" as
22<{§k’1}kK:1> 62’2({5’“7"}?:1) ” _
VI (@) = ding | o e | LOC)g gy @7
o C@E) T @ E) v (@) *
for all k € [K]. Therefore, it remains to show that for any v € R"
relled) o eledl)
SR @E) TreeE) (& reE)
By the Cauchy-Schwarz inequality, we can write
K 172
. 82£<{£k2,7;}::1) . [<{g’f§k’}k—l)] . oe({eni},) 2
s | S Z -
v () (2 2 o2e({ers - LT () (B
( ( )) = {agkz}k 1)5/ (dj (:)) =1 ( ( ))

=1

Next, we can show that Equation (54) is satisfied for each k € [K] by showing

[ o ({e 1 1)]2

afk i
(56)

o))
TOE) (e (et ) ) o o)

For cross-entropy loss under Assumption 4, we have

(ZE ({&m}k 1) )
=1In <exp (Z In (1 + Z exp (Cy,.i€yii — Chihi) )) —1> :

i=1 ki

[I]

We start from the LHS of Equation (56), we have

: (e (she(tenil))) :exp<;s({§k,i}f_1)>—1’ o7

W E) _
W E) (12—1 (Z?zl £ ({5’“}51» )
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by direct expansion with £ (z) = In (1 4 exp (z)). Next, we work on RHS of Equation (56).
For simplicity, we denote

K
0j = Z exXp (Cyi,zfyi,z' - Ck,sz,i) and dy,; = exp (Cyi,z"fyi,z‘ - Ckﬂfkﬂ') :
k#yi

Since £ ({ﬁkﬂ'}?:l) = In (1 + Zi;yi exp (¢y,,ilyii — ck,ifk,i)> = In(1+6;), we have the
first derivative as

0L ({fk,i}£{:1> B ;.11 k =y

— 14+9; (58)
—Ch,i0k,i ’
agk@i clk_i_(;ik’ k 7& Yi
and the second derivative as
2 K ey,
e (i) | air L (59)
o&2 . - eF 0k, (140, e Ok )
ke Lt [1+§zg L5 k # yi
Next, by substituting Equations (58) and (59) into the RHS of Equation (56), we get
X 2
oe({eni}_,)
i oi k =y
K - ék,i .
M 1+Z£§éyi,k#k Ok,i k# i
0L i
Based on this, we can also derive
82({€k7i}k:1) ag({gkvi}kzl)
0y, i Ok,i
(60)

8557, X2 8513,1

for all k£ # y; by a direct comparison of the two conditions. Moreover, we can also write

Fs({gk,z—};)r

8§yi7i

(et TP (2 (feritin) )1 (61)

aggiyi
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Therefore, starting from Equation (57), we can show
r (¢ @)’ -
Sy e (Se(teat) )
> Z; (exp<£ ({fk,i},f:l) )—1>
!82({&@'}51) ] i !82({£k,i}fl) ] i

08y, i O8k,i

n
= e > ,
i=1 M i=1 M
855111 agk,z

where the first inequality holds because f (z) = exp (z) — 1 is a super-additive function,
the second equality comes from Equation (61), and the last inequality derives from Equa-
tion (60). Therefore, Equation (56) holds for all k£ € [K]. This completes the proof of this
lemma. |

Lemma 36 (From Ji and Telgarsky 2021, Lemma 13) Under Assumption 3, if ¢ <
el for some constant ¢ > 0, then the smoothness constant 8 < cnK for 1. Particularly,
for exponentially-tailed loss, the smoothness constant is § = 1 for 1. Under Assumption 4,
the cross-entropy loss has the smoothness constant B = 2K? for 1.

Proof (of Lemma 36) We follow the proof strategy in Ji and Telgarsky (2021, Lemma 13)

and Shalev-Shwartz (2007, Lemma 14), to check the 5 smoothness of 1) with respect to £oo

norm. Note that it is sufficient to show for any E, v € RX™, it holds that v' V% (E)v <

B |lv||%,. We discuss the situations under Assumption 3 and Assumption 4 separately.
Under Assumption 3, by the definition of ¢, we have

® (Zie 6. )

=1 k=1

According to the Hessian we derived in Equation (53), it is enough to show that for any
v = (vg,- - ,vK)—r € RE™ where vy € R” for all k € [K] and E € RE™ we have

n K
EU gkz 2
ZZ vj; < B max maxv,“

1<k<K1<i<n
=1 k= 1

Note that the condition is identical to Ji and Telgarsky (2021, Lemma 13, Equation 27)
with additional summation in K; therefore, the smoothness constant conclusion for v is the
same as in the binary case for loss functions under Assumption 3.

Next, for cross-entropy loss under Assumption 4, by the definition of 1, we have
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e (Seot)
=1 i .
—1In <exp (Z In (1 - Z exp (Cy;,i€yii — Ch,ih,i) >>—1)-

i=1 k#y;

For simplicity, we again denote

K
0; = Z exp (cy,ilysi — Chi€hi) » and Op; == exp (cy, ilyii — hihi) »
k#y;

and since £ ({fk,i}fﬂ) = In (1 + Zi;yi exp (cyiyifym - ckﬂ-fkﬂ-)) = In(1+9;), and we
have the first derivative as

oL ({ﬁk,i}szl) B Cyi0i k =y

— 1+6i6
—Ck,i%%;,i )
O ris s kF i
and the second derivative as
=

Yi,t ¢ . o

% (144 5 k=h=uy;
e ({&m}k:l) B W k=y; and h # y;

O, i08ni R G DT ) B # i |
5 [1#42 i
—Ck,iCh,i9k,iOh,i

W k #y; and h # y;

By direct comparison in value, we can conclude that the first derivative w.r.t §,, ; upper-

32({51@,@'}2{:1) > 622<{5k»i}§=1>
0y, i = 0, i08h i

bounds all the second derivatives such that

Also, we have 62({£k’i}::1) = Cyi’i(exp (2({£k’i}§:1))_1)
: %, oo (2({e} 1) )

T Y N O L (R T D
¢ (¢ (—)) =/ (E (;2 ({fk,z}kzl) >>_ exp(Z?zl,Q ({sz}kK:1>> ;

for all k, h € [K].

and
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since £/ (€71 (z2))= e’;‘)’q(f()zjl. Hence, we can write

(exp( ({eradie 1)) )
n exp< ({ék,z‘}k:1>)

k=1h=1i=1 ©XP (ZLl 2({&,&,;)) —1
exp (Z?:l 2({51@,1'}::1))

K K
< Zz2max vk, ivni| < 2K* ||vH
1<i<n
k=1h=1

|k, |

(oot
21 exp (g({ﬁk,i}f:l)
exp <Z?=1 S({Ek’i}kK:J)
exp <z’;:1 2({%1}1@:1)

sky (2021, Proof of Lemma 14). This completes the proof of the lemma. |

where the second inequality holds because

< 2 by Ji and Telgar-

|
|
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Appendix D. Proofs of Converse Results

In this section, we collect the proofs of the converse results in Section 4.

D.1 Proof of Proposition 13

Proof (of Proposition 13) The proof is divided into two parts.

Proof of Part 1. For the proof of Part 1, we work from Part 1 of the proof of Theo-
rem 6. There, we showed that we require q to satisfy a series of characteristic equations; in
particular, g needs to satisfy the equation

diag (y) X X "diag (y) g = ph(g) for some p > 0, (62)

where we recall that we defined h(-) = [g_l], () as shorthand. Our goal is to show that
if y is not an exact eigenvector of X X ', then all candidate solutions in the family g o
diag (y) (XX ")~y cannot satisfy Equation (62) for any value of y > 0. We consider the
candidate solution ¢ = fdiag (y) (X X ")~y for some 3 > 0. Because we have assumed that
X X T is full-rank, this is the unique direction of the dual solution that would correspond
to a primal solution that is proportional to the MNI. Then, Equation (62) being satisfied
for some g > 0 implies

B - diag (y) X X " diag (y) - diag (y) (XX ") 'y = pu- h(3 - diag (y) (XX )" 'y)
— 1= g h(Bdiag (y) (XX T)"'y).  (63)

Now, we recall the properties of h(-) that arise when g(d) # d, i.e. when the mapping g(-)
is not the identity. Because g(-) is strictly convex and increasing, we have that g=1(-) is
strictly concave and h(-) = [gfl]/ () is therefore strictly decreasing. This means that for
any d # e, we have h(d) # h(e). Consequently, for Equation (63) to be true for any value
of 1 > 0, we require all the entries of diag (y) (XX ")~y to be equal. In other words, we
need

(y) (XX 1)y x1
(y) (XX )"ty = 41 for some  # 0
— (XX ") ly =~y for some v # 0

diag
— diag

1
— XX "y =~y for some v # 0,
Y

implying that y needs to be an exact non-zero eigenvector of X X '. This completes the
proof of the first part of the proposition.

Proof of Part 2. For the proof of Part 2, we recall the KKT conditions in Equation (21)
in the proof of Lemma 3 for the auxiliary convex program (5), reproduced below for com-
pleteness.
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—q <0 for all ¢ € [n], (64a)
1 - Zg_l (@) <0, (64b)

i=1
Ai>0 for all i € [n], (64c)
>0, (64d)
—-Xigi =0 for all i € [n], (64e)
u(l -> g (q¢)> =0, (64f)

i=1

diag (y) X X ' diag (y) ¢ — A — ph (q) = 0, (64g)

where we denote h (q) = [gfl]/ () as shorthand.

To write our candidate solution g in the case where XX = D = diag (d) # I, we
define some additional notation. We define f(d) := @ on the domain (0, 1]. We note that,
because h(d) is strictly decreasing in d and é is strictly decreasing in d, f(d) is strictly
decreasing in d as well, and is therefore invertible. Also note that f(d) € (0, 00).

Then we can pick a candidate g such that for every i € [n], we have

q. — f_l (dz)
1 l/[, )

S (3)) -

Before verifying the KKT conditions for this candidate solution, let us confirm that it
is possible to select a value of u > 0 satisfying Equation (65). Hiding the dependence on

d, we define H(u) == > g1 <f1 (%) > Note that H(u) is a continuous function in

p > 0. Moreover, it is easy to verify that H(0) = >_1 |, g71(0) = 0 < 1. Assuming h(1) # 0,
we can set p = f‘fll) and get H(p) > g1 (f71(f(1))) = g7 '(1) = 1. In the alternative case
where h(1) = 0, we would still get lim,, o, H (1) > 1 by the same logic; meaning that there
exists a value of p > 0 such that H(u) > 1 as well. In either case, the mean-value-theorem

implies that there exists a u € [O, L) such that Equation (65) is satisfied.

where 1 > 0 satisfies

fF@)
We verify that all the KKT conditions are satisfied by this candidate solution:

e Primal feasibility: Equation (64a) is satisfied because the domain of f(-), and therefore
the range of f~1(-), is (0, 1]. Equation (64b) is satisfied because Equation (65) implies
that Y1, g (q;) = 1.

e Dual feasibility: Equation (64c) is satisfied by setting A = 0, and Equation (64d) is
satisfied by the choice of p € [0, %
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o Complementary slackness: Equations (64e) and (64f) are satisfied because of the
choices of A = 0 and Equation (65) respectively being satisfied.

e Stationary condition: We require diag (y) X X "diag (y) ¢ = ph(q). This is equivalent
to

d;@; = ph(g;)

= u= for all ¢ € [n].

d;
f(@)

Substituting our choice of ¢; into the RHS above gives

=8 &

Thus, we have verified all the KKT conditions for this candidate solution. Ultimately,
w; X 'diag(y)g _ X" (XX ") 'Ddiag(y)q
szllg | X Tdiag(w)al|, ~ [|X (XX ) !Ddiag(y)al,

solution 1nterpolates the adjusted binary levels given by

we get w = hm . Therefore, the primal

_ _ 1 (d;
Ui = diyiGi = diyi f <> .
U

This completes the proof. |

D.2 Proof of Corollary 14

In this section, we prove Corollary 14.

Proof (of Corollary 14) It is easy to verify that minimizing the importance-weighted empir-
ical risk with a polynomial loss function of degree m > 0 becomes equivalent to minimizing
the unweighted empirical risk on the following per-example loss function

Ez(gu Q) = @ ~ ’ (66)
(@ m —2zZ)m

where z; == —y;(Z;,w) and &; = Q_%H[ies]mi. Clearly, the per-example loss function in
Equation (66) continues to verify Assumption 1 for any fixed value of @ > 0. Speciﬁcally,
it continues to satisfy £,(¢;!(z)) = mz"m for z > 0 and so we get gi(d) = g(d) = d"m for
each i € [n]. Consequently, the convex program underlying the dual implicit bias is identical
to (5) and the setting of Proposition 13, with adjusted diagonal matrix D = XXT, where

we denote X = diag (Q_%H[’ES]) X. To apply Proposition 13, we first calculate the

functions g(-), g~ (-), h(- ) f(-) and f~1(-). Direct calculations yield g(z) = zmTH,gfl(z) =
_m+l
zm+1 h(z) = ﬁ z- T flz) = —1 . z_ﬁ, and f~1(2) = (%) me Applying
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_m+1
Proposition 13 then gives us q; = f~* (%) o d; ™**. Next, we have

~T . _ e P N . _
oy Wt X diag(y)g X (XX )"'Ddiag(y)q
t=o0 [lwy |y H)Nf—rdiaug(y)qH2 XT(Xf(—r)—lDdiaug(y)(]H2

XT(XXT) ldiag (Qﬂ[ies}) Ddiag (y) g

XT(XXT)1diag (Q%H[iesl) Ddiag (y) g

2
17, —mtl
Therefore, tlhe adjusted labels that are interpolated are proportional to QEH“ES ] yidi-d, " =
Qiﬂ[ies] dimw. It remains to calculate the value of d;. Note that we have assumed X X | =
al, and so <£Bi, mj> = 0;; where 0;; denotes the Kronecker delta function. Because we have

defined x; = Q_%H[ies]mi, we automatically get (&;, &;) = Q_i'(ﬂ[iGSHHUGSD

i, meaning
that d; = Q_%H[ZES]. Putting all of this together results in interpolation of the per-example-

adjusted labels g; Qm%ﬂﬂ[ies] y;. This completes the proof. |

D.3 Proof of Proposition 17

In this section, we prove Proposition 17.
Proof (of Proposition 17) Our starting point lies in the proof of Theorem 6; the necessity
for the dual implicit bias g to satisfy the following characteristic equations, restated below.

diag (y) X X " diag (y) g = uh (@), (67a)
>0, and (67b)
> g @) =1 (67c)

=1

We consider in particular Equations (67a) and (67b). Recalling that we defined g, =

Ay v | Moreover,
lal, ~ W,
pre-multiplying both sides by diag (y) means that the first and second characteristic equa-
tions imply

diag (y) g as shorthand, our equivalent goal is to lower-bound

XXT(_]y = pdiag (y) h (q) for some p > 0. (68)

Next, we show that without loss of generality we can set © = 1 or any positive value,
which greatly simplifies the proof exposition. The reason for this is as follows: consider a
solution q,, that satisfies Equation (68) for some p # 1. Then, since h (g) is a homogeneous
function Whlere h (ab) = a”h (b) for a,b > 0 and v € R, it is easy to verify that the modified

solution p7-Tq, will satisfy Equation (68) for u = 1. Moreover, because the new solution is
a scalar multiple of g, it is identical in direction. Hence, for simplicity, we choose to solve
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the characteristic equations with a i where ik (1) = 1, and we also define h(z) = fih (2),
where h (z) is still a homogeneous function. Equation (68) becomes

XX 'q, = diag(y) h (q). (69)

Then we denote that ¢ = B(1+ A) for some S > 0 and some vector A such that
|1+ A, = v/n, and this ensures that quHQ = By/n. Note that

Al = | L | = -
vl =~

> quH2 lyll

I

2

and so to obtain our desired lower bound on the set of candidate solutions g,, satisfying

H(ij2 = [+/n, it suffices to obtain a lower bound on ||A||,. By considering Equation (69),

we write as shorthand A, := diag (y) - A; therefore, we have

B-XX'y+B-XX"Ay=p" diag(y)h(1+A)
e B-XX'Ay,— B diag(y)o(A) = (mI _ /3XXT> Y, (70)

where we define o(A;) == h (1 + A;) — 1 for any A; > —1. This function is well-defined for
our choice of A, because the constraint q > 0 necessitates A > —1.

We now upper bound the norm of the LHS of Equation (70) above. Note that we assume
|A|l, < 6 for some § € (0,1), and & (z) is a decreasing function with A (1) = 1. Hence,
since we have o(0) = 0, it is straightforward to upper bound |o(A;)| using an absolute
linear function |—kA;| with k& > 0. If h (z) is a convex function, we can determine k using
A; = —0; otherwise, if h(z) is a concave function, we can determine k using A; = 4.

h(l—;)—l |A1| }—IH (Z) >0

T

—h s .
RAE) 1Ay B (2) <0

Therefore, we have |o(A;)] < { As a result, we can choose

k = max (’3(1‘5‘”‘1, 1‘7‘gl+5>) such that [o(A;)| < k|A| and [[o(A)|, < k[A],. This
leads to the upper bound

|6- XX, — 5 - ding ) o(a)|, < 8| XX Ayl + 5 [lo(a)]
< (BHXXTHQJrkﬁ”) Al
< 2max(8 | XX | k87) A,

Plugging this upper bound into Equation (70) above and dividing numerator and denomi-
nator by > 0 yields

|All, > min |xxT —any|, |xxT—any|,

2
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where we defined o := 87! as shorthand. Consequently, we have

— -ty oo o
qy Yy i H( a)y2 ( a)y2

! Al >
—_—— — = — ey— m
quH lylly Vn 2= 2yn ka
2

Jxx7]
2

2

Further minimizing over all a > 0 then yields the desired result.
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Appendix E. Additional Simulations for Importance Weighting under
Random Data

In this section, we provide additional simulations on random data in order to evaluate how
different loss functions influence the training data margins under importance weighting.
These simulations are a more realistic complement to Figure 4b, which considered the
idealized scenario where XX ' = al.

_ 14
> —— upperbound  —@- poly loss (m=1) — . =
= “~ @~ exp loss & poly loss (m=0.5) ME('mm poly loss (m=1)
g Te~o log loss - poly loss (m=0.05) PP IEE o poly loss (m=0.5) . o
E 3 b exp loss o poly loss (M=0.05) e .,o: . % ]
g = ® log loss et e ML
I NESKE <H N
g 1014 s 3
8 g 0.8
g £ e |
g - S A A - .
s o
% T 06 . .
s 2 I e s:.;. - :‘,;A.:- 08000 #
2 £ o e s, & N PP o
B o PRIV RN
g ~——0— © e o ¢ o %00 o
2 T —0—0—0—0—0—0- °
8102 MR 0.2
1000 2000 3000 4000 5000 0 20 40 60 80 100
d training example index
(a) Directional convergence of various loss (b) Importance weighting on different loss
functions with importance weighting. functions for random data.

Figure 5: Panel (a) compares the implicit bias of gradient descent to the cost-sensitive

MNI (defined in Corollary 14), which is obtained by fitting the adjusted label
diag (Qﬁ'ﬂ[ies}) y with @ = 2.0 on y; = —1. The results demonstrate that the

directional distance to the cost-sensitive MNI follows a similar upper bound as
in Theorem 6. The simulation setup is the same as Figure 3b. Panel (b) present
the outcomes of importance weighting on different loss functions under random
data for data dimensions d = 5000. The covariates {x;}; ; are independently
and identically distributed (IID) isotropic Gaussian with a fixed sample size n =
100. The first 70 examples are majority examples and labeled as y; = +1, and
the rest of the 30 examples are minority examples labeled as y; = —1. Note
that we apply the importance weighting factor @ = 10.0 only to the minority
examples. We run gradient descent on all loss functions for the minimum of
10* iterations, or when the empirical risk falls below 10712, We also observe
that heavier-tailed polynomial losses (i.e. smaller values of m) lead to a stronger
importance weighting effect.
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