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Abstract

This paper addresses the challenge of integrating sequentially arriving data into the quantile regres-
sion framework, where the number of features may increase with the number of observations, the
time horizon is unknown, and memory resources are limited. Unlike least squares and robust regres-
sion methods, quantile regression models different segments of the conditional distribution, thereby
capturing heterogeneous relationships between predictors and responses and providing a more com-
prehensive view of the underlying stochastic structure. We employ stochastic sub-gradient descent
to minimize the empirical check loss and analyze its statistical properties and regret behavior. Our
analysis reveals a subtle interplay between updating iterates based on individual observations and
on batches of observations, highlighting distinct regularity characteristics in each setting. The
proposed method guarantees long-term optimal estimation performance regardless of the chosen
update strategy. Our contributions extend existing literature by establishing exponential-type con-
centration inequalities and by achieving optimal regret and error rates that exhibit only short-term
sensitivity to initialization. A key insight from our study lies in the refined statistical analysis show-
ing that properly chosen stepsize schemes substantially mitigate the influence of initial errors on
subsequent estimation and regret. This result underscores the robustness of stochastic sub-gradient
descent in managing initial uncertainties and affirms its effectiveness in sequential learning settings
with unknown horizons and data-dependent sample sizes. Furthermore, when the initial estima-
tion error is well-controlled, our analysis reveals a trade-off between short-term error reduction
and long-term optimality. For completeness, we also discuss the squared loss case and outline ap-
propriate update schemes, whose analysis requires additional care. Extensive simulation studies
corroborate our theoretical findings.

Keywords: online learning, quantile regression, regret, stochastic sub-gradient descent.

1. Introduction

Online learning aims to efficiently incorporate sequentially arriving data and make timely predic-
tions. In contrast to offline learning, where all data are collected and stored prior to analysis, online
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learning processes data in a sequential manner without requiring access to the entire sample at once,
thereby alleviating both storage and computational burdens. As a result, online methods are partic-
ularly well-suited for large-scale datasets (LeCun et al., 1989; Rajalakshmi et al., 2019; Finn et al.,
2019), streaming asset pricing data (Soleymani and Paquet, 2020), and the increasingly prominent
domain of reinforcement learning (Gao et al., 2019; Han et al., 2022; Ren and Zhou, 2023). Broader
treatments and further applications of online learning can be found in Bottou (1999), Cesa-Bianchi
and Lugosi (2006), Hoffman et al. (2010), Hazan (2016), and Orabona (2019).

In classical offline linear regression, estimation and inference are based on a pre-collected sam-
ple of independent observations {(X;,Y;)}", satisfying Y; = X B8* + &;, where 3* € R? is the
unknown parameter of interest, and &; denotes the random noise variable, satisfying E(&;|X;) = 0.
It is well-known that the ordinary least squares estimator ,3 achieves the minimax rate of conver-
gence, i.e., E|3 — B*||3 = O(c%d/n), where o2 is such that E(¢2|X;) < o2 almost surely. In
contrast, the entire sample is inaccessible in the online setting, and the total number of observations
may even be unknown. Specifically, at time ¢, only n; pairs of observations can be used:

v O =x0Tg 1" i=1,... n. (1)

7 K3

While the data are received sequentially, online learning refrains from repeatedly using the data for
model refitting. Instead, it sequentially updates the estimator. In contrast, offline methods leverage
the entire sample, and based on the available data, the offline method (He and Shao, 2000; Koenker,
2005) leads to a statistically optimal estimator with mean squared error of order O(o%-d/ ZtT:O ne),
where 1" is called the horizon. This prompts the question of whether online methods can achieve
error rates comparable to their offline counterparts. Must we compromise accuracy for more effi-
cient computation and reduced storage in online learning? Furthermore, with the accumulation of
more information over time, the theoretical offline error rates decline. Is it feasible to sustain this
downward trend in optimal error rates over time? Particularly when the horizon (maximum time 77)
is unknown, isolated error rates at specific times lack persuasiveness.

In online learning, a learner must generate timely predictions as data arrive sequentially, either
individually or in batches. The concept of regret, first introduced by Savage (1951) and later popu-
larized in the online learning literature (e.g., Goldenshluger and Zeevi, 2013; Han et al., 2020; Ren
and Zhou, 2023), quantifies cumulative prediction error over time and serves as a key measure of
learning performance. The regret at horizon 7' is defined as

T
Regret; := E{ > 1B - ft(ﬂ*)}, 2)
t=0

where fi(-) and 8, denote the loss function and estimator at time ¢, respectively. The expectation is
taken over the data from ¢ = 0 to T". Regret serves as a metric to evaluate the efficacy of a sequential
estimation scheme. Optimal regret occurs when error rates exhibit a scaling behavior of 1/¢ as time
t becomes sufficiently large (Hazan, 2016). In contrast, Cai et al. (2023) assumes a known horizon
and focuses more on the ultimate accuracy of estimation. However, this setting bears resemblance
to the sample splitting technique (Xia and Yuan, 2021; Zou et al., 2020).

Online estimation under the squared loss in equation (2) has been extensively studied over the
past two decades; see, for example, Bottou (1999), Zinkevich (2003), Hazan et al. (2007b), and
Langford et al. (2009), among others. Stochastic gradient descent stands out as a natural and el-
egant methodology for processing sequentially arriving data, integrating streaming information,
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and minimizing the regret in (2). Bottou (1999) lays the foundation for the general theoretical
framework of online learning, establishing the asymptotic convergence of gradient descent toward
stationary points. Under suitable conditions, the seminal work of Zinkevich (2003) proves the iter-
ative convergence of gradient descent with a stepsize of order O(t_l/ 2). Subsequently, Hazan et al.
(2007a) demonstrates that using a stepsize of order O(¢t~1) yields an optimal regret bound of or-
der O(log T"). The pioneering work of Duchi and Singer (2009) further examined the performance
of iterative sub-gradient descent applied to non-differentiable loss functions, offering insights into
convergence dynamics and establishing regret bounds under various stepsize schemes. We refer to
Hazan et al. (2007b), Langford et al. (2009), Streeter and McMahan (2010), McMahan and Streeter
(2010), Duchi et al. (2011), Bach and Moulines (2013), and the references therein Orabona (2019)
for additional gradient descent-based algorithms in online learning. In the offline learning context,
stochastic (sub-)gradient descent serves as an effective approach to mitigate computational burdens
(Zhang, 2004). This method updates the current iterate using only a single, randomly selected ob-
servation pair, rather than the entire sample. Rakhlin et al. (2011) introduces a stepsize scheme of
order O(1/t), yielding a sub-linear convergence rate comparable to that of its online counterpart un-
der a strongly convex objective. In offline stochastic optimization, the total sample size is typically
known, allowing such information to be incorporated into the stepsize design and ensuring that the
statistical optimality remains stable over time. Examples of constant stepsize schemes that explic-
itly account for the learning horizon can be found in Duchi and Singer (2009), Cai et al. (2023),
and Puchkin et al. (2024). Other studies, such as Delyon and Juditsky (1993), Roux et al. (2012),
and Johnson and Zhang (2013), focus on accelerating the sub-linear convergence rate of stochastic
descent methods. While both offline stochastic gradient descent and online learning alleviate com-
putational pressures, they differ fundamentally in nature. In online learning, the time horizon and
the total number of observations are unknown, and may even be infinite, necessitating procedures
that achieve dynamic and statistically optimal error rates over time. Moreover, an online learner
often must generate predictions for newly arriving covariate-only inputs, with predictive accuracy
evaluated through the notion of regret.

The statistical analysis of the squared loss remains a delicate yet crucial area of study. Although
online learning and (stochastic) gradient descent methods have been extensively investigated from
an optimization perspective for both squared and non-differentiable loss functions, most of the exist-
ing literature assumes that the empirical loss possesses certain regularity properties, such as strong
convexity and/or smoothness. Moreover, the feasible domain is often restricted to a bounded con-
vex set (Hazan et al., 2007a; Duchi and Singer, 2009; Langford et al., 2009; Rakhlin et al., 2011).
Comprehensive overviews of online learning algorithms from an optimization standpoint can be
found in Hazan (2016) and Orabona (2019). However, empirical strong convexity may fail to hold
even under the squared loss when the available storage size is limited. Addressing this issue calls
for refined statistical analysis that explicitly accounts for the interplay between data dependence,
sample size, and memory constraints; see, for example, Chen et al. (2019), Han et al. (2024), and
the references therein. Fan et al. (2018) further demonstrates that an expected error rate of order
O(log(T)/T) is attainable for sparse online regression under a stepsize scheme of order O(1/t),
yielding an optimal O(log T") regret.

The preceding statistical online frameworks exhibit notable limitations when applied to quantile
regression, often yielding suboptimal error rates and weakened guarantees on success probability,
particularly in the presence of heavy-tailed noise. Existing studies on renewable or online quantile
regression primarily analyze asymptotic performance within batch learning frameworks, where the
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batch size diverges over time. A common feature of these methods is their reliance on storing
historical summary statistics, which incurs a memory cost of order O(d?) (Jiang and Yu, 2022;
Sun et al., 2023; Chen and Yuan, 2024). In contrast, the present work complements prior studies
by developing online quantile regression methods that eliminate the need to store either historical
data or summary statistics. For comparison, Section 3.1 provides a parallel discussion of online
least squares methods and their corresponding stepsize schemes. To estimate conditional quantile
models sequentially, we adopt a simple yet effective sub-gradient descent approach. Through refined
statistical analysis, we design a stepsize sequence that either exhibits geometric decay, remains
constant, or decays at the rate of 1/t, depending on the proximity of the current iterate to the oracle
solution. This design departs from the scheme proposed by Duchi and Singer (2009); a detailed
comparison between the two approaches is provided in Section 3.1, highlighting the advantages
of the proposed statistically informed stepsize rule. Under heavy-tailed noise, we further establish
exponential-type tail bounds for the proposed online estimators, improving upon the polynomial-
type guarantees in Han et al. (2022). This enhancement in tail behavior underscores the robustness
and reliability of our estimators when applied to heavy-tailed data environments.

In this work, we refer to online learning as a setting in which data arrive sequentially over
time. The complete dataset and the total number of observations are never simultaneously available,
regardless of how many observations can be processed at each step. Under the linear model (1),

we consider three representative scenarios: (i) the newly arriving dataset Dy := {(th), Yi(t))}?;l
contains only a single observation pair, requiring O(d) storage; (ii) D; contains at least O(d) sam-
ples; and (iii) the server can store an unbounded number of samples. The first setting has been
extensively examined in the literature (Duchi and Singer, 2009; Hazan et al., 2007a; Hazan, 2016;
Cai et al., 2023; Langford et al., 2009; Bach and Moulines, 2013; Mhammedi et al., 2019; Han
et al., 2022), yet it continues to demand careful statistical treatment, as discussed earlier. Do et al.
(2009) further studies the case where data arrive in batches at each iteration. From an optimiza-
tion standpoint, however, there is little distinction between single-sample and batch arrivals, since
regularity conditions such as smoothness or strong convexity are typically assumed. From a statis-
tical perspective, by contrast, we will demonstrate that these two settings exhibit markedly different
behaviors. Specifically, this paper seeks to address the following fundamental questions: Is it pos-
sible to achieve a continuously decreasing error rate as new data arrive under limited storage? Can
statistical optimality be maintained along the learning trajectory? How much information is lost
relative to the offline benchmark? In online learning, how do failure probabilities accumulate across
iterations, and how do they determine the maximal horizon for guaranteed convergence? What are
the implications for per-iteration success probability, especially under heavy-tailed noise and single-
sample updates? Finally, what role does initialization play? Does the initial error necessarily have
a long-term influence on subsequent errors and regret, or can arbitrary initialization be tolerated?
We summarize our main contributions addressing these questions as follows.

1. This paper develops a statistical analysis framework for online quantile regression, address-
ing the challenges arising from the empirical loss function’s lack of strong convexity and
smoothness. To achieve long-term statistical optimality under heavy-tailed noise, we design
a stepsize scheme informed by the statistical regularity properties of the quantile loss. Un-
like prior studies, the derived error rates explicitly scale with the noise level, capturing the
intrinsic stochastic complexity of the problem. Furthermore, the proposed online approach
deliberately trades a marginal loss in statistical efficiency for substantial gains in compu-
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tational scalability and memory efficiency relative to offline methods. As demonstrated in
Section 3.1, this slight reduction in accuracy becomes asymptotically negligible as the time
horizon grows.

2. Our algorithm attains statistically optimal rates even under heavy-tailed noise and admits
a high-probability guarantee, with the failure probability decaying exponentially fast in the
dimension. This property ensures the validity of our theoretical results even when the un-
known horizon grows exponentially with dimension. For instance, when only a single datum
arrives at each iteration, the failure probability associated with our established error rate is
O(exp(—cod)), where ¢y > 0 is a universal constant. Consequently, the horizon can be as
large as T' = O(exp(cpd)) without compromising the theoretical guarantees. In sharp con-
trast, the results in Han et al. (2022) and Cai et al. (2023) hold with probability 1 — d—°()
under sub-Gaussian noise, implying that their admissible horizon is limited to 7" = O(do(l) ).

3. Our analysis demonstrates that the influence of the initial error on both estimation accuracy
and regret is merely transient. Consequently, the derived statistical error bounds remain valid
for arbitrary initializations, without requiring the initial estimator to lie within a compact
region. This robustness is achieved through refined statistical analyses and the design of
a novel stepsize scheme. Stochastic (sub-)gradient descent methods for both quantile and
squared losses benefit substantially from stepsize schedules informed by underlying statistical

properties. For instance, in the setting where gZ@ ~ N(0,02) and n; = 1in (1), we establish
the regret bound 3"/ E||8; — B[ < O(||18o — B*|I3 + 0% log T).

The remainder of this paper is organized as follows. Section 2 introduces the quantile (check)
loss function and the online sub-gradient descent algorithm. It further examines the convergence
dynamics and regret bounds, with detailed discussions of the three distinct settings considered. Sec-
tion 3.1 presents extensive numerical experiments, including evaluations of the proposed stepsize
scheme, comparisons of accuracy with offline regression methods, and analyses of convergence be-
havior. A brief discussion of online least squares from a statistical perspective is also provided. The
proof of Theorem 1 appears in Section 4, while the proofs of the remaining theorems are deferred
to the supplementary material.

2. Online quantile regression via adaptive sub-gradient descent

Throughout this section, we consider the conditional quantile model (1), that is, the conditional
7-th quantile of 52-@) given th) is zero for some predetermined 7 € (0,1). Quantile regression
(QR) plays a crucial role in unraveling pathways of dependence between the outcome and a col-
lection of features, which remain elusive through conditional mean regression analysis, such as the
least squares estimation. Since its introduction by Koenker and Bassett Jr (1978), QR as under-
gone extensive study, encompassing theoretical understanding, methodological development for
various models and data types, and practical applications in a wide range of fields. The main
focus of existing literature centers around the formulation of methodologies and theories for QR
utilizing static data, where a complete dataset is available. This is referred to as the offline set-
ting in online learning literature. The most fundamental and well-studied method for estimating
3" involves empirical risk minimization, or statistical M -estimation. The associated loss function
pQ,(x) := tal(x > 0) + (7 — 1)zl(x < 0) is known as the check loss or quantile loss. We refer to
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Koenker (2005) and Koenker et al. for a comprehensive exploration of offline quantile regression,
covering statistical theory, computational methods, as well as diverse extensions and applications.

In contrast to the least squares method, the non-smooth nature of the quantile loss introduces
additional challenges to QR, particularly in the era of big data. Established algorithms employed
for this purpose include the simplex algorithm (Koenker and d’Orey, 1987), interior point meth-
ods with preprocessing (Portnoy and Koenker, 1997), alternating direction method of multipliers,
and proximal methods (Parikh and Boyd, 2014). More recently, Fernandes et al. (2021) and He
et al. (2023) have shown that convolution-smoothed quantile regression attains desired asymptotic
and non-asymptotic properties, provided that the smoothing parameter (bandwidth) is appropriately
selected as a function of the sample size and dimensionality. When addressing low-rank matrix
regression or completion problems under either absolute or quantile loss, recent studies, including
Cambier and Absil (2016), Li et al. (2020), Charisopoulos et al. (2021), Tong et al. (2021), Ma and
Fattahi (2023), and Shen et al. (2023), have conducted extensive investigations of sub-gradient de-
scent methods from both computational and statistical perspectives. The offline methods mentioned
above crucially hinge on specific regularity properties inherent in the empirical loss function. How-
ever, in the online setting, characterized by sequential data arrival and an unknown total number of
observations, the assurance of offline regularity properties becomes untenable with only a limited
number of available samples. Consequently, neither the offline results nor the corresponding proof
techniques are applicable in this online context. As an illustration, in an offline setting based on
model (1), Shen et al. (2023) demonstrated the existence of certain parameters 1, o2 > 0 such that
with high probability,

1 n
- D (Y = (X, B)| = Yi = (Xi, 84)]) = max{yul|8 - 8|2 — 7, u2llB — 87113}
i=1

holds for all 3 under the sample size requirement n > Cd, v = E|{| is the first absolute moment of
the noise variable. However, in the context of online learning, where the stored data is limited, such
as when n = 1, the above inequality does not hold in general.

The foundational contributions to online learning by Duchi and Singer (2009), Duchi et al.
(2011) and Johnson and Zhang (2013) employ sub-gradient descent to address scenarios character-
ized by the lack of differentiability in the loss function at specific points. These studies establish
the properties of iterates under various stepsize schemes, with a primary emphasis on the excess
risk, leaving the analysis of estimation error ||3; — 3*||2 unaddressed. In the absence of strong con-
vexity and/or certain smoothness, the upper bounds on the excess risk cannot be straightforwardly
extended to those on the estimation error. From the statistical viewpoint, Jiang and Yu (2022) and
Wang et al. (2022) consider online quantile regression within the batch learning framework in which
the data arrive in batches, and establish their asymptotic normality as the batch size goes to infinity.
It is worth noticing that the requirement for diverging batch sizes renders these methods impractical
in scenarios where only one observation or a few observations arrive at a time.

This paper is dedicated to the exploration of online quantile regression with unknown hori-
zon and sample sizes (batch or total). We aim to provide a non-asymptotic analysis of online
sub-gradient descent. By using a customized stepsize scheme with explicit dependencies on di-
mensionality, sample size, and noise scale, we establish optimal rates of convergence for online
QR estimators. Additionally, we seek to demonstrate that near-optimal regret performance can be
achieved. Let S; be the set of observations acquired at time ¢, which will be used to update the
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current iterate 3,. Consequently, the loss function at ¢ is given by

B = Y e (v —(x{V g)).

x",y")es,

We will explore three settings: (i) S; = Dy, containing only one data vector, referred to as the
online learning setting, (i) Sy = Dy, comprising a set of observations with a size of at least O(d),
termed as the online batch learning setting, and (iii) S; containing all the data vectors accumulated
up to time ¢, expressed as Sy = ULODl, recognized as the sequential learning with infinite storage
setting.

Online sub-gradient descent. Initiated at some 3, the online QR estimates are iteratively de-
fined via sub-gradient descent as

Bt—l-l:Bt_ntgt? t:071>"'7

where g; € 0f(8,) is the sub-gradient of f; at 3,, and {n; };—0,1,... constitutes a sequence of stepsize
parameters (learning rates). The loss function varies across different settings, exhibiting distinct
regularity properties. Consequently, tailored stepsize schemes are imperative in the three settings
to attain the desired convergence properties. We will show that these customized stepsize schemes
yield statistically optimal estimators and achieve near-optimal regret performances. Importantly,
these schemes effectively adapt to varying dimensions and unknown horizons.

Prior to presenting the theoretical guarantees and convergence dynamics, we outline the essen-
tial assumptions concerning the model.

Assumption 1 (Random covariate) The covariate vector X € R? follows the Gaussian distribution
N(0,X), where X is symmetric and positive definite. There exist absolute constants Cy,Cy, > 0
such that C; < /\min(Z) < )\maX(Z) < Cy.

Assumption 2 (Noise distribution) Given X € R?, the noise variable & has the conditional density
function he|x(-) and distribution function Hex (-), respectively. The conditional T-th quantile of §
given X is zero, i.e., Hex(0) = 7 and E[§| < +oo. Let v = E[¢]|. There exist constants by, by > 0
such that !

(a) inf|x\§8(Cu/Cl)l/2’y hg‘x(w) > baly
(b) sup,eg hex () < byt

Both local lower and global upper bounds on the (conditional) density h¢x are commonly im-
posed in the QR literature, particularly in non-asymptotic settings (e.g., Belloni and Chernozhukov
(2011) and He et al. (2023)).

1. As marked in Shen et al. (2023), the noise assumptions can be slightly relaxed to | H¢|x (x) — He¢x (0)| > |x|/bo for
2] < 8(C./C1)"/2 and | Hx (x) — Hex(0)] < fe/bi.
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2.1 Online Learning

The server receives a new data point (X, Y;) that follows the linear model (1). The online sub-
gradient descent algorithm calculates the corresponding sub-gradient g, € 0f;(3,) and subse-
quently updates the current estimate 3, in the direction of the negative sub-gradient, all without
storing the new observation. Here, the loss function at time ¢ is given by f:(3) = po.- (Y — X/ B).
More specifically, the algorithm proceeds as follows. We begin with an arbitrary initialization 3.
At each time step t, given the current estimate 3, and a newly arrived observation (X, Y;), the
update is performed as

Bir1 =B — e (7 —{Y; — (X4, B)}) - Xy,

where n; > 0 denotes the stepsize. The choice of 7, will be discussed in Theorem 1.

The expected excess risk E[f;(3) — fi(8")], as a function of 3, demonstrates a two-phase
regularity property, visually depicted in Figure 1. As an illustrative example, under the assumptions
X ~ N(0,I;) and & ~ N(0,02), Shen et al. (2023) derived the population excess risk as

* |2
B(XT(8- ) el -1} = [T L2 B

When (3 is distant from the population risk minimizer 3, the expected excess risk exhibits a first-
order lower bound, decaying linearly in |3 — 3%|2. However, as 3 approaches proximity to 3%,
a quadratic lower bound emerges concerning |3 — 3*||2. For general noise with bounded density,
a similar equation is achievable and a two-phase property exists accordingly. Importantly, it is
noteworthy that, in contrast to offline works such as (Tong et al., 2021; Shen et al., 2023), this
regularity property pertains to the expectation, given that the empirical loss is based on only one
single observation. The empirical loss lacks a guaranteed high probability concentration property;
for instance, the variance of f;(3) may significantly overshadow its expectation. As a result, the
commonly observed monotone-decreasing trend in the estimation error, such as ||[3;,; — 3%||2 <
|B; — B||2 in offline learning algorithms, does not occur. In fact, a more nuanced analysis is
essential to understand the convergence dynamics of online sub-gradient algorithms for quantile
regression.

Interestingly, the following theorem illustrates that, despite the online sub-gradient descent al-
gorithm’s inability to ensure error contraction as ||3,,1 — B8%|2 < [|B; — B"||2, the error rates
|3, — B%||2 can be bounded by a monotone-decreasing sequence with high probability. The con-
vergence of the online sub-gradient descent algorithm unfolds in two distinct phases, as suggested
by the two-phase regularity properties depicted in Figure 1.

Theorem 1 Under Assumptions 1 and 2 (a), there exist universal positive constants cg, c1, C2, c3, Co
such that, for an arbitrary initialization B, € R, the sequence {B;}1>1 generated by the online
sub-gradient descent algorithm follows the dynamics outlined below:

2 — CVCi Do

. Le., when ||B, — B%||2 > 80171/27, by selecting a stepsize 1m0 = 7=
, C > 1, ¢5 < 0.1, it holds with

1. in phase one

and ny = (1 — 05%(1—;2)7%_1 with any Dy > ||By — B*

2. With this geometrically decaying stepsize, once ||3, — 8" ||2 < O() is achieved, the estimation error will remain to
be this scale both theoretically and practically.
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O(llB - £*1l)

O(lIB — B*115/by)

Magnitude of expected excess risk

0 o 18 - £*1l

Figure 1: Expected excess risk of the objective function. Y -axis: lower bound of E[f;(3) — f:(8")];
X-axis: the value of |3 — B%||2. It shows that the lower bound varies from a linear to quadratic
dependence on ||3 — 3"||2 as 3 gets closer to 3.

probability at least 1 — exp(—cod) that

;1

H/3t+1 - 5*“3 <y <1 — C5

t+1
c ng> 1By — B* 153

the conclusion of phase one occurs after t1 = O(dlog(||By — B*|l2/7)) iterations, where
T =max{7T,1 —7}.

2. in phase two, i.e., when ||, — B%||2 < 8Cl_1/2fy, by choosing the stepsize n; = (by/Cj) -
(Co/(t — t1 + Cypd)) with certain constants Cy > 12 and C, > C,/(12d), it holds with
probability exceeding 1 — exp(—cod) that

G d

o *2< * b
1B =Bl <C ClthrlftlJerd 0

where the constant C* depends on Cy, Ch,.

In accordance with Theorem 1, the algorithm exhibits linear convergence during the first phase,
concluding after ¢; iterations. This phase requires a total of ¢; observations and employs an ap-
proximately geometrically decaying stepsize scheme. In the second phase, the algorithm converges
sub-linearly, employing a O(1/(¢ + d)) decaying stepsize scheme. The failure probability in both
phases decays exponentially in d. To our knowledge, our result stands as the first instance in online
learning literature to provide an exponential-type high probability bound. Previous works employ-
ing the squared loss generally guarantee a polynomial-type tail probability, even under sub-Gaussian

3. We remark that Cy depends on the choices of C| c5 and we leave the details in the proof.
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noise (Cai et al., 2023; Han et al., 2022; Bastani and Bayati, 2020). This enhancement holds signif-
icant implications for practical applications. It suggests that our algorithm remains applicable even
when the ultimate horizon T is as large as e“(?). Theorem 1 asserts that, provided d < T < e,
the final estimator 37, with high probability, attains an error rate that is minimax optimal under
offline settings. Online methods can adapt to the unknown horizon, and offer substantial reductions
in computation costs, as well as savings in memory and storage.

The final error rate achieved after the second phase iterations is proportional to the noise level,
independent of the initialization error. In existing works, the initialization error often exerts a lasting
impact on the final error rate, even when using the squared loss. For instance, the online algorithm
Fan et al. (2018) obtains an expected error rate E||3; — 8*||3 < d||8, — 8|13 1og(T)/T. Moreover,
the error rate established by Cai et al. (2023) is |3y — B*|2 < d||B, — B*|3/T, which holds
with high probability as long as T < poly(d). Theorem 1 reveals that the initialization error only
has a short-time effect in the online sub-gradient descent algorithm, dissipating after the second
phase iterations begin. This two-phase convergence phenomenon is elucidated through a meticulous
analysis of the algorithm’s dynamics. It is worth noting that the two-phase convergence and the
transient impact of initialization error are not exclusive to quantile regression; they also manifest
in least squares, as per our analysis framework. A comprehensive discussion of these properties
for online least squares will be presented in Section 3.1. Numerical simulations in that section
demonstrate that a two-phase stepsize scheme yields significantly improved accuracy.

Corollary 2 Assume that the same conditions as in Theorem I hold, and let the horizon satisfy
T > C*dmax{1,log(~/Ci||By — B*|l2/7)} with a constant C* depending on (C,Cy, Cq, Ch).
Then, with probability at least 1—T exp(—cod), the online sub-gradient descent algorithm produces
a final estimate with an error rate

d

* (|2 2
187 — 87113 < Cs 47,
where C3 > 0 is a constant.

Corollary 2 demonstrates that the online sub-gradient descent algorithm attains the minimax
optimal error rate, provided the horizon is not too small. This makes it a favorable choice over the
offline approach, considering the benefits of reduced computation and storage costs. However, it
is advisable to opt for offline approaches in cases where the horizon is small. A comprehensive
examination of their numerical performances is conducted in Section 3.1.

Remark 3 (Trade-off between short-term accuracy and long-term optimality) Suppose the initial-
ization is already situated in the second phase region, i.e., |3y — B%||2 < 80171/ 2. It is advisable
to initiate the phase two iterations directly (t1 = 0), where the choice of the parameter C, plays a
pivotal role in determining short-term accuracy and long-term optimality. Selecting C, > 12, ac-
cording to Theorem 1, the updated estimates achieve an error rate of |3, — B*||3 < C*g—?ﬁbg
with high probability. This upper bound may exceed the initialization error when t is small, in-
dicating potential accuracy fluctuations in the early stage. Nevertheless, the algorithm eventually
converges and yields a statistically optimal estimator. On the contrary, opting for a sufficiently
small parameter C,, < min{12, (C;//Cy)||By — B*||2/bo} results in a more stable convergence

10
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Figure 2: Trade-off between short-term accuracy and long-term optimality. The initialization 3, =
0 is already in proximity to 3%, enabling the online sub-gradient descent algorithm to bypass the
first phase and start the second phase iterations immediately. A small stepsize can ensure short-term
accuracy but may compromise losing long-term optimality, whereas a large stepsize can guarantee
long-term optimality but at the expense of short-term accuracy. Here, the dimension is set to d =
100, and the noise follows a Student ¢,, distribution with v = 1.1.

in the early stage. However, it sacrifices long-term accuracy, as the updated estimates possess an
error bound c
_ d 2
%12 * * (|2
_ <C* | —— . —

-8B < ¢ (15Ga) W0 H'IE
achieving a sub-optimal error rate in the end. This phenomenon is illustrated in Figure 2. Specif-
ically, in Figure 2a, when the initialization satisfies |3y — 8% ||2 < 0.2E||, it demonstrates that a
small C ensures short-term accuracy but compromises long-term optimality. On the other hand, a
large C, guarantees long-term optimality at the expense of short-term accuracy. Figure 2b presents
even more pronounced differences, where the initialization satisfies |3y — 3"[|2 < 0.02E|¢|.

Theorem 4 Under the same conditions and stepsize scheme as in Theorem 1, the online sub-
gradient descent algorithm achieves an upper bound on regret given by

C? b2 T
Regret;, < C1(Cy/C)/Cud||By — B2 + CQCG—Z—Odlog (1 + >,
C7f by Cyd

for any T with probability over 1 — t1 exp(—cd).

The regret upper bound exhibits logarithmic growth with respect to the horizon 7', aligning with
the well-established optimal regret bounds in online optimization (Hazan et al., 2007a; Orabona,
2019). The other term in the regret upper bound is solely dependent on the initialization error and
remains unaffected by the horizon T'. This indicates that the initialization error does not exert a
persistent influence over the regret. In contrast, regret upper bounds established by Hazan et al.
(2007a), Orabona (2019), Cai et al. (2023), and Han et al. (2022) all involve a multiplicative term of
the form || 3, — 8% |3 log T, indicating that poor initialization may lead to substantially larger regret.

11
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2.2 Batch Learning

Suppose the server receives a batch of data points D; = {(th), Yi(t)) it at each time ¢, consisting

of n; i.i.d. observations that follow the linear model (1). The loss function at time ¢ is given by
1 & T
t t
18) = -3 pas (07 =X B), 3)
i=1

which represents the empirical risk based on n; observations. The special case considered in Sec-
tion 2.1, where only a single data point is observed, corresponds to n; = 1. As n; increases, the
objective function (3) becomes more amenable to analysis due to the concentration phenomenon.
As before, we allow for an arbitrary initialization 3. At each time ¢, the current estimate is 3,, and

upon receiving the new batch {(X(t) Y-(t)) 't _, the update is given by

VAR Ea) =1

ne

1
Biy1 =B — e ne Z(T - ]I{Yi(t) - <Xz('t)aﬁt>}) ' Xz(‘t)v

i=1

where 7, denotes the stepsize. The choice of 7, will be discussed in Theorem 5. In contrast to our
focus, Jiang and Yu (2022) and Wang et al. (2022) examine asymptotic batch learning for quantile
regression, specifically in the regime where the batch size n; tends to infinity. Separately, Do et al.
(2009) investigates batch learning from an optimization-theoretic perspective. More recently, the
advantages of batch learning have been extensively explored in the literature on bandit algorithms
(Ren and Zhou, 2023; Gao et al., 2019; Han et al., 2020). Despite these advances, the computational
and statistical aspects of batched quantile regression remain largely underexplored. Relative to the
setting considered in Section 2.2, access to larger batches provides technical advantages in analyzing
the non-smooth objective function, especially when the current iterate is far from the ground truth,
and gives rise to distinct theoretical properties.

The excess risk and sub-gradient of the objective function play central roles in characterizing
the convergence dynamics of (sub-)gradient descent algorithms. While the expected excess risk
properties illustrated in Figure 1 also hold for the objective function (3), the sub-gradient of the
objective function f;(3), denoted by g; € Jf;(3), behaves distinctly from that in Section 2.1.
The three phases in the behavior of the expected sub-gradient norm are illustrated in Figure 3.
Essentially, when 3 is sufficiently far from the ground truth, the expected squared norm of the sub-
gradient, E||g||2, is bounded above by a constant that is independent of the distance ||3 — B*||2.
When (3 is closer, but not too close, to 3%, the expected norm is upper bounded by O(||3 — 8% ||2),
and this bound remains independent of the batch size. Finally, when 3 is very close to the ground
truth, the expected sub-gradient norm depends only on the batch size, dimensionality, and noise
characteristics.

Hence, the online sub-gradient descent algorithm applied to (3) exhibits a three-phase conver-
gence behavior, provided that the stepsize is carefully chosen to align with the aforementioned
statistical properties. For notational convenience, define 7 = max{7,1 — 7}.

Theorem 5 Suppose Assumptions 1 and 2 hold. Let B3 be an arbitrary initialization satisfying
180 — B*|l2 < Dy for some Dy > 0. There exist universal constants {c;}3_,, Co, C1,Ca > 0 such
that if the batch size ny > n > Co(C,/C)72d for all t, then the sequence {3, }1>1 generated by
the online sub-gradient descent algorithm exhibits the following dynamics:

12
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Figure 3: Expected length of the sub-gradient for the empirical quantile loss. Y -axis: upper bound
of E[||g||3|8], where g € 01 31, pg.-(Y; — X, B); X-axis: |8 — B*||2. It reveals three phases
of properties associated with the sub-gradient, depending on the closeness between 3 and 3*.

(1). during phase one, where ||3,— 3" ||2 > 8Cl_1/27, by choosing a stepsize ng = C+\/C}/C\,- Dy
and ny = (1 — cCy/Cy)n—1 with any Dy > ||B, — B%[l2, C > 1, ¢ < 0.1, it holds with
probability exceeding 1 — exp(—cod) — exp ( — /1y /log(ny)) that

. Gl
IBess =Bl < (1= gt ) Do
u
the conclusion of phase one is reached after t; = O(log(||By — B*||2/7)) iterations;

(2). in phase two, characterized by C’lcﬁ/ZCflﬂ/d/n by < |IB; — B2 < SCl_l/Q’y, by

selecting a constant stepsize n; = n € (C;/C2) (b2 /bo) - [c1, c2), it holds with probability at
least 1 — 3 exp(—cod) — exp(—+/n¢/ logny) that

1811 - 715 < (1 0000534 71 ) -1, - 7[5
0 ~u

phase two requires O(log((n/d)(v/bo))) iterations to conclude, providing an estimate (3,
that satisfies ||3;, — B"[|2 < C'&/ZC’l_lﬂ/d/n - b under the specified conditions;

(3). in phase three, characterized by |3, — 3%|l2 < 01011/201_17_'\/d/n - bo, by choosing a
stepsize ny 1= %M{’ﬁ with arbitrary constants Cyq > 12 and Cy, > C, /12, it holds with

probability exceeding 1 — co exp(—cid) — exp(—+/n¢/ logny) that
C2v2 72 d Cy
CH3t+Cp+1—tan C?7

1841 = B7(13 < C*
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where the constant C* depends solely on C,, Ch, and to denotes the conclusion time of the
phase two convergence.

According to Theorem 5, the online sub-gradient descent algorithm exhibits fast linear conver-
gence during phases one and two. The stepsize schemes used in these phases mirror those observed
in the two-phase convergence of offline quantile regression (Shen et al., 2023). Specifically, the first
phase requires ¢; iterations and uses a total of O(dlog(||B, — 8||2/7)) data vectors. This aligns
with the data scale required in phase one of the online learning setting, as outlined in Theorem 1. In
the third phase, a stepsize of O(1/t) is essential for attaining long-term statistical optimality. The
final error rate exhibits a continual decrease as additional data becomes available, demonstrating the
efficacy of the proposed stepsize scheme in seamlessly integrating sequentially arriving data with an
unknown horizon. Furthermore, at each iteration, the failure probability diminishes exponentially
with respect to the dimension.

Corollary 6 Under the conditions of Theorem 5, and if the horizon T' > Coy(log(||B¢ — B"l2/bo) +
log(n/d)), then, with a probability exceeding 1 — c1T exp(—cod) —T exp(—+/n/ logn), the online
sub-gradient descent algorithm produces a final estimate with an error rate given by

C2¢C,t d

AR
Cv? C? nT 7

1By — B*|I5 < C*
where the constant C* depends only on Cy and Cy, and T = max{r,1 — 7}.

If all batch sizes satisfy n; < n, then the total number of data points used is O(7'n). In this
setting, the error rate established in Corollary 6 matches the minimax-optimal rate in the offline
setting (He et al., 2023). Notably, this rate is robust to initialization errors, similar to the rate
obtained for online learning in Corollary 2. When the initialization is sufficiently close to 8%, a
trade-off emerges between short-term accuracy and long-term optimality, as discussed in Remark 3.

Theorem 7 Under the same conditions and stepsize scheme as in Theorem 5, the online sub-
gradient descent algorithm attains a regret upper bound that for any T > 1 with probability over

1 — 1ty exp(—cod) — t1 exp(—+/n/logn),

C3 b2 ) C3 o3 d T—t+C
< O 2u’0 _ 3 ZuZ0® T
Regret, < C4 C3 32 max{\/Cy||By — B*|l2,7*/bo} + Co C3 18 nbo log ( Ch >

The regret upper bound consists of two terms: one that depends on the initialization error but
is independent of 7', and another that grows logarithmically with 7" yet remains independent of
the initialization. When the total number of data points consumed is equal-denoted by N, and as-
suming N > Cy max{nlog(||By — B%||2/bo), nlog(n/d) }-both online and batch learning achieve
an optimal estimation error rate of O(b3 d/N). However, batch learning incurs significantly lower
regret by leveraging a larger number of data points in each iteration, thereby accelerating the learn-
ing process. Specifically, as shown in Theorem 4, online learning achieves a regret upper bound
of O(d||By — B*||2 + dlog(N/d)), whereas batch learning attains a considerably smaller bound
of O(||By — B*||2 + (d/n)log(N/n)). It is worth noting, however, that batch learning requires
substantially greater storage capacity.

14
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2.3 Sequential Learning with Infinite Storage

Consider a scenario in which the server hosting 3, has unlimited storage capacity, retaining all
historical data and updating the estimate only upon the arrival of new samples. Let 3, be an arbitrary
initialization. At each time ¢, the server incorporates all observations received up to and including
time ¢ when computing the update. Let {(Yi(t), X(t)) i, denote the n; observations that arrive at

7
time ¢. The loss function at time ¢ is then given by

f(B) = ZZpQT -x\""p), 0)

Zlonll()zl

which corresponds to the empirical risk over all accumulated data. The online sub-gradient descent
algorithm updates the iterate via 8,1 = B, — 1t - g, Where 7; is the stepsize and g; € 0f;(3;) is a
sub-gradient. Specifically, we use the update rule

ny ng

B =B~ = > > (r -1y —x gy x{.
Zz 0™ 1=p i=1

The stepsize scheme 7; will be discussed in Theorem 8. Although this algorithm requires iterating
over the entire dataset accumulated so far at each update, it remains computationally more efficient
than a full offline optimization approach (Shen et al., 2023).

The objective function in (4) retains its inherent two-phase structure, as illustrated in Figure 1.
Notably, although this formulation incurs substantial storage and computational costs, these de-
mands facilitate a faster convergence rate of the algorithm, as established in the following theorem.

Theorem 8 Suppose Assumptions 1 and 2 hold, and let 3, be an arbitrary initialization satisfying
1By — B*|l2 < Dy for some Dy > 0. There exist absolute positive constants cy,cy, ca, C1,Ca
such that, if the initial storage ng > C1d, then the sequence {3, }1>1 generated by the online
sub-gradient descent algorithm has the following dynamics:
t
(1). During phase one, when ||3, — B8*||2 > 8, by selecting a stepsize 1 : gg ( — WIO%) .

Dy, it holds with probability at least 1 — exp(—cod) — exp(—\/Zfzo ny/log S°)_om1) that

N 1
18111 — B2 < <1 - 1000) - Do.

Phase one concludes after t = O (log(||By — B*||2/7)) iterations.

2
(2). In phase two, when ||3, — B*||2 < 8, by selecting a stepsize 1y := 1 =< Q z—(l), it holds with

probability at least 1 — exp(—cod) — exp( _\/Zl:() ny/ log Zl:o ny) that

1811 — B3 < (1 ol C2> 18 = B7[13 + ¢ ’ bt
1— S({l-ca35- 2 ——f U1
w2l i oz) WP e
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As shown in Theorem 8, the convergence behavior of the algorithm proceeds in two distinct
phases. The initial phase requires a geometrically decaying sequence of stepsizes, while the second
phase adopts a constant stepsize. Both phases are proven to exhibit linear convergence. For sim-
plicity, assume that n; = n holds for all [ > 1. During the second phase (i.e., for ¢ > ¢1), the error
rate satisfies

p2 02\ttt d C bo Cu)>
312 < (11— 2L 2L ) _ 3*|2 _ % v o2 (D0 Zu
||5t+1 Bz < <1 Clbg C’g) H/@tl B8 ”2+02n0—|—tn 012 bo <b1 Cl) )

which leads to the following corollary.

Corollary 9 Assume the same conditions as in Theorem 8, and suppose that n; = n for all l > 1.
If the total time horizon satisfies T > C*||By — B |2/, for some constant C* that may depend on
(Cy, Cy, no, ), with probability over 1 — Ztho exp(—+/(ng + tn)/log(no + tn))

— T exp(—cod), it holds that

i bo Cu\> C, d
— < A [ —
187 ﬁHQ_C(bl Cl> C? no—i—TnbO

The corollary above demonstrates that, despite the server updating only once upon the arrival
of each new batch of samples, the procedure consistently achieves statistical optimality, even when
the total time horizon is unknown.

3. Numerical Experiments

In this section, we present experiments to empirically validate our theoretical findings. We first
generate synthetic data for simulation studies, followed by an application of our proposed methods
to a real-data example.

3.1 Simulations

In this section, we numerically examine the performance of the proposed online QR algorithms. We
first demonstrate the effectiveness of our stepsize scheme, and then compare the final accuracy of
different online estimators with that of the offline estimate. We further illustrate the advantage of
online quantile regression over online least squares regression. It is worth noting that existing online
quantile algorithms (Jiang and Yu, 2022; Sun et al., 2023; Chen and Yuan, 2024) depend on storage
of O(d?) summary statistics. Additionally, they require data to arrive in batches with a diverging
batch size. Their requirements limit their applicability for empirical performance comparisons. We
use the relative error ||3, — B8%||2/]|8%||2 as the main metric. For simplicity, the initialization 3, is
set to be 0 throughout our numerical studies.

STEPSIZE SCHEME. We begin by demonstrating the effectiveness of our stepsize scheme, as out-
lined in Theorem 1, which is theoretically guided by statistical regularities. The selection of pa-
rameters in the proposed stepsize is quite flexible, both theoretically (as outlined in Theorem 1)
and in practice. For instance, concerning the parameter C, required by the stepsize schedule in the
second phase of iterations, we observe that our algorithm always performs well as long as it is not
excessively small.
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Figure 4: Relative error versus time/iterations in online (one-sample) learning (n; = 1). The dimen-
sion d = 100, unknown horizon 7" = 10°, and quantile loss parameter 7 = 1/2. The convergence
performances of online sub-gradient descent are examined under three stepsize schemes: Statisti-
cal stands for our stepsize scheme guided by Theorem 1, Constant stands for the stepsize scheme
n: = const (Zhang, 2004), O(1/t) means the decaying stepsize scheme 1, = O(1/t) (Duchi and
Singer, 2009). Left(a): moderate SNR; right(b): strong SNR.

In all the experiments, the stepsize for the first phase is scheduled as 7; = (1 — 0.5/d)no,
where 79 is the initial stepsize. The choice of stepsize in second phase involves specific parameters
where we set C, = 20 and C};, = 30. We fix the dimension at d = 100, the unknown horizon
T = 10°, and sample ¢,-distributed noise with a degree of freedom v = 1.1. The performance of
proposed stepsize scheme is compared with those of two existing alternative stepsize scheme: the
ne = O(1/t) decaying scheme and a constant stepsize scheme 7; = const. For detailed discussions
on these stepsize schemes, we refer to Duchi and Singer (2009) and Zhang (2004).

The convergence performances of online sub-gradient descent under the aforementioned three
stepsize schemes are presented in Figure 4. For both the moderate and strong SNR cases, our pro-
posed stepsize scheme can ensure a linear convergence of the online sub-gradient descent algorithm
in the first phase. The linear convergence behavior stops once the algorithm reaches at a sufficiently
accurate estimate, i.e., when the error rate is dominated by the noise scale E|{|. Our proposed
scheme then resets the stepsize and the algorithm enters second phase of iterations. The error rate
continues to decrease in the second phase, which is sub-linear and exhibits an O(1/t) convergence
rate. The two-phase convergence phenomenon is consistent with the theoretical discoveries. In con-
trast, the constant stepsize scheme can also achieve an error rate the same as the one our algorithm
achieves at the end of first phase iterations. However, it cannot further improve the estimate or
may converge too slowly resulting into a statistically sub-optimal estimate. It is also observed that
employing a relatively large constant stepsize can facilitate faster convergence in the initial stage,
which was claimed by the theoretical results in Cai et al. (2023). The performance under the O(1/t)
stepsize scheme is considerably inferior to those under the other two stepsize schemes.

STATISTICAL ACCURACY COMPARISONS. We now evaluate the statistical accuracy of the final
estimator output by the online sub-gradient descent algorithm. The error rate achieved by offline
quantile regression is used as the benchmark. The dimension d and noise distribution are set the
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Figure 5: Error rates of offline and online regression using quantile loss pg - (). Online One Sample
refers to the online learning algorithm studied in Section 2.1. The dimension d = 100, total sample
size n = 20, 000, the batch size n; = 100, and noise has a ¢; ; distribution. Box-plots are drawn
based on 50 independent simulations.

same as those in the previous set of simulations. Both the online one-sample learning and batch
learning are studied in the experiment. The total sample size is set at n = 20, 000. Figure 5 displays
a box plot of error rates based on 50 replications. For each simulation, the online batch learning
algorithm and one-sample learning algorithm take approximately 2 and 10 seconds, respectively,
on a MacBook Pro 2020. The offline learning, implemented using the quantreg package (Portnoy
and Koenker, 1997), takes more than 2 minutes. Figure 5 shows that offline learning achieves the
best statistical accuracy when the total sample size is relatively small, while online one-sample
learning and batch learning achieve comparable statistical accuracy. These are consistent with our
theoretical findings. Simulation results for the large sample size n = 50,000 are displayed in
Figure 6, in which case the offline learning achieves only slightly better accuracy than its online
counterparts. However, online algorithms enjoy much higher computational efficiencies. On the
same Mac Pro, the online one-sample, batch, and offline learning methods take approximately 30,
5, and 520 seconds, respectively.

CONVERGENCE DYNAMICS COMPARISONS. While online QR is motivated primarily for treating
heavy-tailed noise, it is still of interest to examine its performance under Gaussian noise. Towards
that end, we compare the performance of our proposed online QR algorithms with that of classical
online least squares algorithm (Zhang, 2004). We will show that the proposed online QR algorithms
are not only robust in the presence of heavy-tailed noise or responses, but also are as efficient as the
classical online least squares algorithm if the noise is Gaussian.

While online learning with square loss has been extensively studied (Orabona, 2019; Hazan,
2016), its stepsize scheme guided by statistical properties remains relatively under-explored. Here
we briefly explain the appropriate stepsize scheme to achieve long-term statistical optimality for
online least squares algorithm with a focus on sub-Gaussian noise and undetermined horizon. Con-
sidering the square loss function at time t as f;(83) := (Y; — X,/ )2, the expected length of gradient
g; satisfies

E [llg:l3|8,] < 4dCu(EE* + CullB, — B713)-
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Figure 6: Error rates of offline and online regression using quantile loss pg - (). Online One Sample
refers to the online learning algorithm studied in Section 2.1. The dimension d = 100, total sample
size n = 50, 000, the batch size n; = 200, and noise has a ¢; ; distribution. Box-plots are drawn
based on 50 independent simulations.

The gradient length is decided primarily by ||3; — 3*||3 when it is large. Conversely, when 3, is
sufficiently close to the oracle, the gradient length is determined by E¢2. This implies an appropriate
stepsize scheme for online least squares algorithm should also consists of two phases: a constant
stepsize 1y = 1 = O(d ™) in the first phase; a decaying stepsize schedule n; = O((t +d)~!) in the
second phase. The detailed proof of the convergence dynamics under this stepsize scheme is almost
identical to that of Theorem 1 and thus omitted.

We compare the convergence dynamics of online one-sample QR algorithm and online least
squares algorithm (equipped with the aforementioned two-phase stepsize scheme). The dimension
d = 100, quantile loss parameter 7 = 0.5, and horizon is unknown. The results under Gaussian
noise and ¢; 1 noise are presented in Figure 7. The convergence dynamics of the two algorithms
are comparable under Gaussian noise, both showing a linear convergence in the first phase and an
O(1/t) decaying rate afterwards. They achieve almost the same statistical accuracy in the end.
Under t; ;-distributed noise, online least squares algorithm does not converge. In contrast, the
proposed online QR algorithm ensures stable convergence and achieves error rates comparable to
those under Gaussian noise.

PARAMETER SENSITIVITY. Here we empirically examine the flexibility of tuning parameters dis-
cussed in Theorem 1. The simulation results demonstrating parameter sensitivity are presented in
Figure 8. Following the same settings as before, we set d = 100, C; = C, = 1 and ||3"||2/~ = 20.
Figure 8a illustrates the impact of varying the geometric decay rate ¢ € {0.5,...,0.05} for the
first-phase stepsize, defined as 1; = (1 — ¢/d)'ng, while the second-phase stepsize is fixed as
ne = 15/(t — t1 + 20d). Interestingly, when ¢ is sufficiently large, different choices of the decay
rate c result in similar convergence behavior. This suggests that the decay rate c in the first-phase
stepsize is indeed flexible in practice. Figures 8b-8d further explore convergence dynamics under
various values of C';, and C}. Specifically, Figure 8c shows the sensitivity to Cy, with C, = 15 fixed,
while Figure 8d examines the influence of C, with C, = 100 held constant. These results indicate
that as long as C'; and C}, are not too small, the estimation error remains on the same scale, and
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Figure 7: Relative error versus time/iterations for online QR and least squares algorithms.

Relative Error

Relative Error

—#— Quantile loss
—6— Square loss

(b) Hglﬁllb = 200, Gaussian noise

1 2 3 4 5 6 7 8 9 10
Time %10°

(@ 12 “ﬁ “2 = 200, ¢, 1 noise

The

dimension is d = 100, the (unknown) time horizon is T = 10°, and the quantile level is 7 =
1/2. The proposed online QR algorithm is robust to heavy-tailed noise and achieves comparable

performance to online least squares under Gaussian noise.
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Figure 8: Relative error versus time/iteration for online QR. The dimension is d = 100, with a

signal-to-noise ratio of % = 20. The noise is generated from a t-distribution with 1.1 degrees of

freedom. The time horizon is set to 7" = 10°.

variations in C}, have little effect on performance. However, if both parameters are too small (e.g.,
C, = 1 and C} = 0), the theoretical O(1/t) convergence rate is no longer guaranteed. Furthermore,
Figures 8b-8d depict the convergence dynamics under varying values of C,, and Cj. Specifically,
Figure 8c illustrates the effect of different choices of Cj, while fixing C;; = 15, and Figure 8d exam-
ines the sensitivity to C, with C, = 100 held constant. These results suggest that as long as C,, and
C} are not too small, the estimation error remains on the same scale, and the choice of C} has min-
imal impact on performance. In contrast, when both parameters are set to overly small values, for
example, C, = 1 and C}, = 0, the convergence guarantee at the O(1/t) rate no longer holds. These
empirical findings support the theoretical flexibility of C,, and C}, as established in Theorem 1.

REGRET DYNAMICS. In this paragraph, we examine the regret dynamics illustrated in Figure 9,
under the setting where d = 200, T = 10°, and the noise follows a t-distribution with 1.1 degrees of
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Figure 9: Regret dynamics versus time/iteration for online QR. The dimension d = 100, signal-to-

noise ratio % = 20, unknown horizon T = 10°, 1 1 noise.

freedom (¢1.1). The left panel (Figure 9a) corresponds to the stepsize schemes n; = (1 —0.05/d)nqg
and Cy/(t — t1 + Cpd). The pink star-dotted line represents a benchmark function of the form
b+log(1+t/a). As shown in Figure 9a, the curves exhibit highly parallel growth patterns. Figure 9b
displays the regret values over time ¢ under different stepsize schemes, all showing a logarithmic
trend of the form b + log(1 + t/a), albeit with different parameterizations.

3.2 Real Data Example

In this section, we analyze a real-world dataset on news popularity provided by Moniz and Torgo
(2018). Our focus is on news articles categorized under Economy that were published on Facebook.
The objective is to predict the final popularity of each news item using three sets of predictors:
the sentiment score of the headline text, the sentiment score of the body text, and the popularity
levels measured at successive time intervals post-publication (0 — 6h, ..., 18 — 24h). The dataset
contains a total of N = 29928 samples and d = 7 predictors. We randomly split the dataset into a
training set with n; = 20000 observations and a test set with no = 9928 observations. We apply the
proposed online QR and batch learning algorithms to the training set. As benchmarks, we include
the offline QR, implemented using quant reg (Portnoy and Koenker, 1997), and the ordinary least
squares (OLS) estimators. It is worth noting that this dataset was also examined by Chen and Zhou
(2020), although their analysis was based on a different subset of the data, as some records from tlle
original source are no longer available. We report the test errors n; ' 2 (Vi X;)€TestData | Yi — X/ 8|
in Table 1. The outcome variable Y ranges from approximately —1 to 10%, with an average absolute
value on the test set exceeding 50. Despite this wide range, the prediction errors reported in Table 1
are substantially smaller, indicating strong predictive performance. Among the three QR methods—
online, batch, and offline—both online and batch QR yield slightly lower prediction errors compared
to offline QR. All three quantile-based approaches, however, significantly outperform the OLS in
terms of test error. Moreover, consistent with the findings of Chen and Zhou (2020), we observe
that the estimated coefficients for the sentiment scores of both the headline and body text are close
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Method Online QR Online Batch QR Offline QR OLS
Test Error 8.5824 8.5084 8.1895 9.8752

Table 1: Prediction performance on the news popularity dataset.

to zero. This suggests that, in this setting, sentiment features provide limited predictive value for
news popularity.

4. Proof of Theorem 1

This section presents the proof of Theorem 1. Proofs of the remaining results are deferred to the
supplementary material. The update procedure 3, = B; — ;g yields

1811 = 8713 = 118, = B7II3 — 2m (B, — 8", &1) + ¢ l|gel3 o)

where the sub-gradient g; is given by gy = Xy {—7 - Ly,>x7p,) + (1—-71)- Ly,ex7p,) +0-
liy.—xTg,)}> and 0 can take any value in the range [—7, 1 — 7]. It follows that
(Ye=X; By)

gl = min{r, 1 — 7} Xy - Ly ex,) 13 + 0% 1Xe - Liy,—x,8,)ll5

and
lgell5 < max{r,1 =7} X¢ - Ly, 2x,8,) |15 + 6° 11Xt - 1yi=x,8,) 13-

By Lemma 20, ||X¢||2 < 2C,d holds with probability at least 1 — exp(—cd), which further implies
that ||g:||3 < 272C,d for all t > 0, where 7 = max(7,1 — 7).

FIRST PHASE ANALYSIS. We aim to establish the convergence dynamics

C 1

I, - &l < € (1= sl g

t
) 18- 'l
through induction, where the constant C* > 1 remains fixed throughout the proof and 0 < ¢5 < 1
is some sufficiently small constant to be specified later.
Initially, the inequality || B, —3"||2 < C*||B8,—8"||2 holds trivially. For notational convenience,
define o 1
l
D= (1—c5—t—-
== eg oy
Assuming the inductive hypothesis ||3; — 8%||2 < C*D; holds forall [ = 0, 1,...,t, our goal is to
establish that ||3, | — B8%|2 < C*Dy41.
By convexity and the property of sub-gradient, (3, — 8%, g:) > fi(3,) — fi(B8"). Substituting
this into equation (5) yields

)18y — B2 forl =0,1,....

1841 = B7I13 < 18¢ — 87115 — 20e{(fe(By) — fo(B)} + 20/ Cu7d
=18, — 87113 — 2mE{f(B:) — f:(B")|B} + 20 Cu?d
=20 [fi(By) — Fu(B") — B{fe(By) — f1(B)|B:}]-
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For the expected difference E{ f;(3;) — f:(8%)|8;}, Lemma 13 implies

C
EUK@)—ﬁUTW%}ZVQ;W%—ﬁWb—W

During phase one, where |3, — 8%|]2 > 801_1/ ?~, it follows from the above lower bound that

1Bis1 81 < 18, ~ 8713 — 50/ CUlB, ~ Bl + 202 Curd
= 2m[fu(B,) = 1(87) = E{fu(By) — fu(B")IB}]-

We further rewrite the above inequality as

C
IBess = 713 < (1= Y 2 ) 18— BB + 2027°Cud

=20 [£1(B1) — fo(B) — E{£:(B;) — f1(B")|B:}].

By the induction hypothesis, ||3, — 8%|| < C* Dy, and hence

181 - 818 < (1= YL ) 18, — 818 + 2027%Cud
3 C*D

*27lt[ft(5t) ft(B7) —E{fi(By) — (5*)|,@t}]

Substituting the stepsize 1; = c\cﬁ _133 into the inequality above, we obtain
18uss = 81 < (1- 3z Gy ) 18— B 1B + 225 5 8

2 DU 8 18) - BURB) - 5818,

By applying this iterative bound repeatedly starting from ¢ = 0, we obtain

1841 — B°113

C Cl 1 tl QCl 1 d C Cl 1 ! 2
< - R - -
—<1 30 C, 2d> 180 — B*[I3 + 2¢ Cud%QZ l=3cvo,72q) P

t

t—1
Z( s eomg) DAY — (87 ~ BB - 1(8)IB)

u

We begin by bounding the second term on the right-hand side of the above inequality as

t t—1
Z <1 30* C 2d> Dl
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< c O 1 )t 1
S 1_77_7 67.77—
3C* Cu 7—2d W—CE) Cl
6C* c ¢ 1\*C,
< 1—
3C*C’ 724

Cc

where the second line follows from the inequality 1—2a < (1—a)? and the condition c5 < ¢/(6C*).
This further implies

Cl 11 i C Cl 1 =l C Cl 1 t
202 L2 NT (1o E L 2 ) P2 < 19e0 _c D2.
“C,d7? Z< 3C* C, %2d> P l2eCt (=g 7)) Do

To bound the last stochastic term, under the inductive hypothesis N{_,{||3; — 8% < C*2D?},
we have

1£(81) — fi(B*) —E [fi(B) — £i(BY)|BY] llws < C1C*/Cu7Dy, 1 =0,1,... 1,

where || - ||y, denotes the Orlicz norm associated with the Orlicz function ¥(x) = exp(x?) — 1.
Then, by applying a variant of Azuma’s inequality (Shamir, 2011), it follows that with probability
at least 1 — exp(—cid),

t C t—1
; (1 _ ;5%) Di[f(B) — Li(B°) — E{fi(B)) — (ﬁ*)\ﬂl}]'
t 2t—21
o c C 1
<7C C“d;) (1 T30+ G, T2d) b

t 2t—21 a
o % C Cl 1 Cl 1 2
=7C*,|C,d g <1 307 C, 7__2d) <1 cs c. 7"2d) x Dyg

_ ¢ C 1\* 6Cc*C,
<70 [Cud (1 - : 72d x D?
=70 \/C ( 3C% C, T2d> c O 0

1 2t 2 *3
§T2d><(1—05gl7_2d> D(2]X1I%lt /CC ’

where the last two inequalities follow from the bound 1 — 2a < (1 — a)? for 0 < a < 1, together
with the condition ¢5 < ¢/(6C™).
Putting together the pieces, we conclude that for any C* satisfying ¢ < C* < ¢/(6¢s), it holds

18441 — B°113

1\ G 1
< (1 S ) 180 — B*(13 + 12¢C* < L ) Dj + /cC** D,

3C* C, 72d 3C* C, 72d
Lo * C 1\, 1_ﬁ0%% #3/2 12
S th+1 + IQCC 1— C5C 72d DO exXp thg m —+ \/EC Dt-‘rl
Cu 72d

< C*D{ .
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This completes the proof of convergence in phase one.

SECOND PHASE ANALYSIS. The verification of the second phase is also carried out by induction.
The proof for the step ¢; + 1 is omitted due to its simplicity, as it follows analogously from the
subsequent argument. We assume Nj_, {[|3, — 8" 13 < 4% 7 +Cb 5 CQ 4 b2} and proceed to analyze the
behavior at iteration ¢ 4 1. Within this second phase, Lemma 17 estabhshes a quadratic lower bound
on the expected excess loss, that is,

E [f:(B) — f:(B)|B:] = -5~ 118 — B7II5.

- 12b
Subsequently, the right-hand side of equation (5) can be upper bounded by

* * 1 * —
181 = B3 < 118, — B3 — @ntCzllﬁt - B3 +277?Cu72d

— 2m [ft(:@t) — [i(B") — [ft(ﬁt ’ﬁtH
Incorporating the chosen stepsize 7; = ttf#bd o preceding equation, we obtain
C Cy C?
_ 3*]|2 < (1= a ¥ 2b2 ~2 —ad
e =81 < (1- =g d)) I8, 813 + 2 G
Ca
- 2m0 Lfi(By) — £:(B") —E [fe(B,) — ‘,37&]]
Summing the above inequality over ¢ from ¢; onward, we arrive at
1841 — 87113
t
Ca 2
< 1-— *
I i) 1891
=tl1
C, C, C?
2b2 2 d a 1= a a
MacH Z( l+1—t1+de)> ( 12(t—t1+de)>(l—t1+de)2

bo C, C, Cq
_9 1— (1=
Cllzt< 12(l+1—t1+0bd)> ( 12(t—t1+0bd))l—t1+(]bd
=t

< [fi(B) — fiI(B") —E [£(B)) — £(B*)|By]] -
(6)

A sharp bound on the above equation constitutes a key step in the proof. We proceed by an-
alyzing each of the three terms on the right-hand side separately. Note that when C, > 12, we
have

1 C, < I —t1+ Cpd
120—t1+Cpd) ) — 1l+1—t1+Chpd’
Then, the first term on the right-hand side of (6) satisfies

t
Ca Cd *|2
11 (1 C12(-ty +de)> 180, =875 < 77— i1 Cod 1P~ Bl

I=t1
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Consider the product sequence, which can be bounded as
Cq Co
1— (1=
(l +1—t1 + Chpd) 12(t — t1 + Cpd)

= exp ( > 10g< 2k —flaJr de)>>

k=l+1

t Ca t+1—t1 1
< exp < exp <—/ dz)
zl: - 751 + Cyd) 12 Jip1-¢, 2+ Chd
Ca
C, t+1—1t1+Chd [+1—t1+Cpd\ 2
<exp|—— log = :
12 l+1—t1+Cpd t+1—t1+Cpd
where the first inequality uses the bound log(1+x) < x, and the third line leverages the relationship

between integrals and discrete sums. Consequently, the second term in equation (6) can be bounded
as

(N

= 12(l +1—t + de) 12(t — 11+ de) (l — 11+ de)2
Z l+1—1t+Cyd Cg
- t+1*t1+de (l*tlJerd)Q
t

§<1+de> Zl—tl—i-de
Cyd (t+1—t1+de) -

With C, > 12, we have

t

cy t-ti+l 1
STty + Cpa) T2 3/0 (z+ Cpd) 2 do = o
12

l=t1 o

(=t Cyd) 781

Combining these results, we obtain the following upper bound for the second term in equation (6):

= 12(l +1—1t + de) 12(t —t1 + de) (l —t1+ de)2
=t

14+ Cyd\ 7 2
(")

Cyd t+1—t1+de'

Assuming Nj_, {[|8; — B3 < m Cg b}, it follows that

. . B C*d C?
1£:(8)) — fi(B*) —E[fi(B)) — f1(B9)|B] llw, < CT\/l_tlJerdClzbﬂ'

By Theorem 2 in Shamir (2011) and equation (7), with probability exceeding 1 — cexp(—cd), the
third term in equation (6) can be bounded by

Ozt: Ca (1= Ca Ca
C —t 20+ 1 —t1 + Cpd) 12t —t1 + Chd) ) 1 —t1 + Chpd
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x [filBy) — [1(BY) —E [fi(B) — £1(B)|By]]
Cqa
Oy =l 1—t +Cpd\ & 1 2,
< -
TC“CE lzt:<t+1—t1+cbd> (l—t1+C’bd)2l—t1+deb0
=t1
Ca ¢
u VC*d 1 dy\® Ca_
:%Ca%bg ¢ o ( +C”> Z(l—t1+cbd)ce 3
Cl o (t+1—t1+Cpd) 12 Cod

I=t1

C
<70, Cy v C*d (1+de)12

Supa
2 1t +Cpd |\ Cyd

Finally, combining the upper bounds of the three terms, we obtain

Cyd

Ca
14+ Cpd\ 12 C?
* (12 2 a
P = Al + ( Chd ) t+1—t+Cyd

c, VCd (1 + de> St

be
+CC’2 0t+1—t1+0bdx Cyd

Cb d

C*
CZZ 0t+1—t1+de

where {(1 + Cyd)/ (de}% < 2Ca/12 is independent of d, and C* is a sufficiently large constant
that may depend on C,, Cy. This completes the proof of Theorem 1.

5. Discussions

This paper focuses on online quantile regression in low-dimensional settings. The analytical frame-
work developed herein can also be extended to the study of stochastic sub-gradient methods for
low-rank regression under quantile loss. Let M* € R%*% denote the true low-rank matrix with
rank(M*) = r. At each time step ¢, we observe data (Y3, X;), where V; = (X;, M*) + &,
and X; € R%*% g the sensing matrix. The corresponding loss function at time ¢ is defined as
fi(M) = pg.-(Y; — (Xy, M)). A central challenge in this setting is to maintain the low-rank struc-
ture of the iterates over time. To this end, the online Riemannian optimization framework updates
the estimate according to

Mt+1 = SVDT‘(Mt - ntPTt(Gt))a

where G; € 0f;(IM,) is the sub-gradient, and Pr, (-) denotes the projection onto the tangent space
at M. Detailed expressions for Pr,(G¢) and further discussion of Riemannian optimization tech-
niques can be found in Vandereycken (2013) and Mishra et al. (2014). Each iteration retains only
the leading r singular components, raising an important conceptual question: to what extent does
this truncation preserve essential statistical information? A comprehensive theoretical investigation
of online low-rank regression under quantile loss is beyond the scope of this paper and is left for
future research.
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Supplementary Material to ‘““‘Online Quantile Regression”

Appendix A. Proof of Main Results

This section presents proofs of the main results for each setting.

A.1 Proof of Online Learning
In this subsection, we shall first prove Remark 3, and then prove the regret bound, which is a

subsequent result of the expected estimation error rates.

A.1.1 PROOF OF REMARK 3: ONLINE LEARNING WITH GOOD INITIALIZATION

We are going to prove the convergence dynamics when ||3, — 8%||2 < 8,/ C’l_lfy. According to
proof of Theorem 1, we have

t

18- 818 < 11 (1~ 37y ) 180~ 18

Cy < C C C?

2-2 a a a

2667 dlz;< l+1+de)> - <1_ 12(t+de)> (+Ga’  ®
by < C, C, C,

_QCZ;<1_ 12(1+1+de)> <1_ 12(t—|—de)> I+ Cyd
x [fi(By) — [i(BY) —E [fi(By) — f1i(BY)|By]],

also, the following upper bound of the product series holds

Ca
1 Ca 1 Ca < l+1+Cpd\ 12
12(1 + Cpd) 12(t+ Cpd) ) — \t+ 1+ Chd
Case One: large C, If C, > 12, the analyses are exactly the ones in Theorem 1 and the upper bound
is

C., d ,

* by -
”IBt-i-l I6 ”2—0 C2t+1_t]_+0bd

Case One: small C,, If C, < 12, the first term of equation (8) is bounded with

t

Ca ‘o 14 Cyd \ 3
H <1 M) ||BO B ||2 < (t—i—l—i—Cb>

=0

In addition, the second term of equation (8) has the following upper bound,

c, c c cz
2 2 a . _ a a
dz ( 2041+ de)> (1 20 + cm)) 1+ Cyd)?
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~ 12720 di [+1+Cd\ B 2
t+ 1+ Chd (I + Cpd)?
C t
< BT
Ct (t+1+obd i lz(; z+1+cbd)
Cy dﬁc*2
2-2
< 427 Gt
(t+1+ Cyd) T

where the last line uses C, > 1 and

Q

i t+1 1 . .
Z 5 / &~ dx < —.
l:() (I+1+ de) 0 (x+ de)2—1—g 1-— Ca/12 (de)l_ﬁz

It is worth noting that, under the event of NJ_,{||8; — B*[|3 < C*(ﬁ)% 1By — B*|12}, it has

d \
1£:(8)) — f1i(B*) —E[fi(B)) — £1(B)|B] Iy < T\/Cuc* (l n de) 180 — B713.

Thus according to Theorem 2 in Shamir (2011), the upper bound of the last term for equation (8) is
obtained with probability exceeding 1 — exp(—cd),

b zt: 1-— Ca (1= Ca Ca
G = 12(1 + 1 + Cyd) 12(t + Cyd) ) 1+ Cyd

X [fl(ﬁz) = [ilB*) —E[fi(B)) — f1(B%)|B]]

I+ 1+Cyd 1 d \1©
< *Od _ 3|12
TC cl “Cu Z <t+1+de> (1 + Cyd)? (l+0bd> 180 = £°ll2

Ca
1 di2 .
SfVC*\/CuE Ca - Cabol|By — B7|2-
L(t+ 1+ Cpd) 12
Thus altogether, by having C, < min{12, (C;/v/C,)||B¢ — B*||2/bo}, we obtain the following
bound for equation (8) with some sufficient large constant C*, where C* may depend on the con-
stants C'y, Ch,

d

Ca
12
s =18 < € (1) 180- 713

A.1.2 PROOF OF THEOREM 4

Before proving the regret bound, we first prove the following lemma, which establishes the expected
error rate dynamics. It is worth noting that it is not a consequence of the empirical dynamics
Theorem 1.

Lemma 10 Assume the same conditions and stepsizes as Theorem 1. Then in the first phase we
have 3 o El|B; — B2 < Cmax{72, (1 — T)Q}d@Do + Cty exp(—cd) Dy and in the second
phase we have E|| 8, — 8*[|3 < C'C2 mbg
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Proof Note that the expectation of E [||3,,, — 8%[|3] is
E (1811~ B°13] = E[E[II8,1 — B°13|8,]]
E[E[I8; — B2 — 208, — B, &) + i ll&el3]8¢]] -

First, we would consider the inner conditional expectation. According to the sub-gradient definition,
and the independence between 7, and (Xy, Y;), we have

E [[I8; — B*115 — 2n(B, — B*, &) + ni lleell5|8:]
<18 - B* ”2 — 2K [ft(ﬁt |5t] + ﬁtE [HgtH }@}

FIRST PHASE ANALYSIS. We inherit the notations in Section 4. Denote the event & = {||3;, —

B*|l2 < CD;} and Theorem 1 shows P(U;—g ..+, &) < t1 exp(—cod). Then we have

ElBii1 — B*lla = E{lIBr41 — B2 - &1} } + E{IB11 — B7ll2 - I{EF 1} } ©
< CDi1 + P (EF14) - (BB — IB*H%)5

Hence we only need to provide a rough upper bound for E| 3, — B*||*>. Note that E[f;(3;) —
f+(8%)|8,] = 0 and therefore, we have

E |81 — ﬁ*Hg] <E[||B, - B } 2. max{7,1 — 7}2C,d

C C 1
< . * (12 . A
<E [Hﬁt Al ] + max{7,1 —7}2C\, d

which implies
E (1811 — B3] <180 — B3+ ————5 7 ZDZQ < ODj.
’ “ =0

Inserting the inequality above into equation (9), we obtain

EllBiy1 — B2 £ CDyyq + P (gtCJrl) D

Thus we have

t1 t1
S BB — Bl < S Dy + CP(Uico,. 1, E9) Dy

t=0 t=0

< Cmax{r? (1 —1)? }d—Do + Cty exp(—cd)D

SECOND PHASE ANALYSIS. Lemma 17 shows that in the second phase the lower bound of the
expected excess risk is a second-order one, E[f;(8;) — f:(8%)|8:] > 12b0 C1||B; — B*||3. Thus we
have

E (1B — 871318 < 18, — 8713 ~ 6o 0 Cil1B, — B° 3+ ?Cumax {7, (1 - 7)),
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By specifying the stepsize n; = tfﬁ bcol we obtain

*12 C *112 C C2 2
E (181 - B°13]8.] < (1 - 6(t+C’d)> 18 =Bl + o = 4 Grap ™

Taking the expectation over 3, on both sides of the equation and substituting the upper bound at

time t, E[||3, — B*|3] < C gz — g +dC,, - b2, into the above equation, we obtain

E [[18i41 — B°I13]
<cof1_ C, Cu  Cud 5 Cy 2
= 6(t—t1+Cpd) ) CPt—t1+Cpd ° " CF(t —t1 + Cpd)?

=C <1 — 6(00/2) @Lb?

S db

t—t1+Cyd) ) C2t—t1+ Chpd °
Ca/2 Cpd :
Note that 1 — m <1- = +de < t—it—ltltJlr‘f'% - and hence we finally obtain E[||3,; —
B3 <C gQ %b%, which completes the proof for the second phase. |

We are now ready to establish the regret bound stated in Theorem 4. By the expected excess
risk bound in Lemma 17, we have 3" = argmaxgE E,:T:o ft(B;) — f:(B). In the first phase, it has

t1

D E[f(B) — fi(8Y)]

t=0

t1

=Y E[E[f(8) - £1(8")|B,]] < max{r, 1~ T}FZEH@ B2
=0

< Cmax{73, (1 - T)S}Ed??DO + max{7,1 — 7}1/Cut1 exp(—

where we use the Lipschitz continuity of f;(-), and the final inequality follows from Lemma 10. For
the second phase (¢ > t1), we have

Cy .

E[fe(B:) — fi(B)] =E[E [f(8;) — |ﬁtﬂsb—1EHﬁrﬁH%
o2 d ,
=2+ G

where the first inequality follows from Lemma 17, and the second from Lemma 10. The proof is
thus complete.

A.2 Proof of Batch Learning

In this subsection, we develop the batch learning framework in a sequential manner. We begin with
the proof of Theorem 5, proceed to analyze convergence under well-controlled initialization, and
conclude with the proof of Theorem 7.
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A.2.1 PROOF OF THEOREM 5

The update rule 3, ; = 3; — 1;g; ensures that

1811 = 8713 = 18, = B7II3 — 2m (B, — 8", &) + i 1gel3- (10)

The behavior of the inner product term (3, —3*, g;) and the gradient norm ||g; |3 varies significantly
depending on the proximity of the current iterate 3, to the true parameter 3*. Therefore, we analyze
these quantities by distinguishing between regimes where 3, is either close to or far from 3*.

FIRST PHASE ANALYSIS. We shall prove the convergence dynamics by induction. Initially, it holds

obviously for 3. We continue to assume for the iteration of ¢, it has ||3, — 8|2 < (1— &5 %)t Dy
and we are going to prove the convergence dynamics at ¢ + 1. For convenience, we denote
1 Cl 1 Cl
Dyi=(1———)"Dy, Dy :=(1———)*.D
v= =159, Do Prr=0- 1556

We proceed to assume the event

£ = { sup | fe(B1) — fr(B2) — E[fe(B1) — f:(Bo)]]

ﬁ17ﬁ2€Rd
_ [Cd
'!\,31—52“21 < Ciymax{r,1 -1} . }

holds. Specifically, Proposition 14 establishes that P(£;) > 1 — exp(—Cad) — exp(—+/n¢/ log ny).
Under the event &£;, the intermediate term in (10) can be lower bounded as

wd
(B:—B",gt) > [1(By) — [:(B") > E [ft(ﬁt) - ft(ﬂ*)‘ﬂt] — Cy max{r, 1_7}\/T||/8t_13*”27

where the first inequality follows from the sub-gradient definition, and the second holds on the event
&.. Additionally, the convexity of the quantile loss, combined with Lemma 12, yields

E [f:(8,) — 1:(8")|8)] = ; > E |por (X8 = B) = par(—&) — pa.r(6)]B]
i=1

1
\/T—ﬂ\/aﬂﬁt =B 2 —-

Thus, if the batch size satisfies n; > C(C,,/C;) max{7?, (1 —7)?}d, and the iterate lies in the outer
phase region |3, — 32 > 84/C; v, it holds that

(B~ B.80) > ~\/TllIB: — Bl

Moreover, Lemma 16 shows that under the event £, ||g¢||2 < +/C,. Combining these, the update
equation (10) can be upper bounded as

* * 1 *
1841 = B7113 < 118: — B7II5 — 3V CillBy = B2 + 17 Cu.
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We now treat the right-hand side of the above inequality as a quadratic function in [|3;, — 3%||2.
Using the inductive assumption ||3;, — 3%||2 < Dy, we obtain

N 1
1841 — B3 < D} — 3V Ci Dy + n; Cy.

The stepsize 7y = (1 — ﬁc—) no € th [1/8,5/24] implies that

1 C
—BE<(1-==L) D2,
1Bis — 818 < (1~ et
which leads to the inductive conclusion [|3,,; — B%[|2 < (1 — 5 gl YDy = Dyyq.

SECOND PHASE ANALYSIS. In the second phase, we shall still assume event £; holds, which is
defined and discussed in the first phase analyses. Note that according to Lemma 17, in this case,
where ||3;, — 8%|]2 < S\E’y, the expectation of excess risk has a quadratic lower bound,

E [f:(B) = [(B9)|B:] = ——~CillB; — B7]3-

- 12b

The second phase region has the constraints |3, — 8*||2 > C'max{r,1 — 7},/(Cy/C?)d/nby.
Then under event £;, we have

B — 1) 2 1% - CllB, — 8713 — Crmax{r, 1 = 7}/Cud/nil| B, - 6]l

> 24b 5= CillB = 715

In addition, Lemma 16 proves that under the event &, the following holds in the second phase
region:

Hgtuz <4 CZHIB B ”2

Then together with the sub-gradient definition <gt, B: — B*) > fi(B;) — fi(B¥), equation (10) can
be upper bounded as

1Buss = 815 < 18, = B[ = miggy- CulBe = 8" + i 5318 — B° .
1

2
By having stepsize n; € %Z—é - [e1, e2], we obtain

2 b C} 2
1811 — B3 < <1 - 0. 00051)202> 18 — B*|l5-

THIRD PHASE ANALYSIS. We shall prove the convergence dynamics by induction. The proof at ¢5
is trivial, which can be obtained similarly to the following analyses, and hence it is skipped. Then
we are going to prove ||3,,; — 3"||2 when the desired inequality holds for ty,...,¢. It is worth
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noting that Lemma 16 and Proposition 14 show: in the region of ||3; — 8%||2 < Cj max{r,1 —
711/ (Cyu/C?#)d/n - by, with probability exceeding 1 — exp(—C1d) — exp(—+/n¢/logny), it has

alCQb2
HgtH2 < C§ 20 *C2b27

where we denote 7 := max{7, 1 — 7}, for convenience. According to the loss function expectation
calculations in Lemma 17, we have

E[1(8) - 516718 2 5, 18- BB
Then together with the sub-gradient definition, we have
1Buss — 813 < 18, ~ B3 — e CulB, — B°I3 + CnPr2C, Wzbz
12bg n C7by
+ 2 [fe(By) — f:(B) — E [f:(B,) — f:(B")|B4]] -

Insert the stepsize n; = % 29 into the above equation and then it arrives at

*|2 Ca |2 2-2 Cg C’udCﬁbg 2
H13t+1 - B[z < (1 - 12(t+0)> 18; — Bz + C57 (t—tg-FCb)Q@ECQb% 0
b Cq

Applying the above bound repeatedly from {2, we have

1841 — B°113

<ﬁ(1—c) 18, — B3
= 120 -ty +Cyp) ) 77 2

l=t2

02 C2b2 4&2 12(l +1—t2+Cp) 12(t — to + Cy) ) (I —to + Cp)?

t
UZ< Ca ) _'<1_ Ca > c,
C ry l+1—t2+Cb) 12(t—t2+0b) I —to+ Cy

x [fi(By) = [u(B*) —E [fi(By) — fi(BY)|By]] -

1D

A sharp analysis of equation (11) is key to the proof. Notice that with C, > 12, we have 1 —

Ca 1 I—t24C . . .
TBI—ta5Cy) <1- Pewon <; +13t2 +E,b. In this way, the first term on the right hand side could be

bounded with
t C C
. ta R *|2
11 <1 12(l_t2+0b)) 18 =B < e 18— I
=12
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The product sequence satisfies, for each [ = #9,

=t9,...,t, that
C, Cq
1— o1z
12041 —ta+ Cy) 12(t — to + Ch)
¢ ¢
C, Cq
= exp Z log<1— ))Sexp(— Z )
(k:lJrl 12(k —to + Cb) M) 12(]6 — 19+ Cb)
ce ( Ca /””2 1 d:1:> . < Ca <t+1t2+0b>>
>'¢ —— =ex - -
= CXP 12 Jiz1-¢, 2+ Gy P 12 l+1—ta+C
[l + 1=t +C i
S\t 1-t+ Gy '
The second term of equation (11) thus has the following upper bound
! C, Ca
Z 1— 1=
= 12041 —ta+ Cy) 12(

02
t—t2+Cb)> (l—t2+(]b)2
Z<l+1—t2+cb> C?
= t+1—ty+Cy (I —ta 4 Cp)?
Ca 2 t
S(Cb+1>l2 (Of
Cy (

With C, > 12, we have

o D
t+1—t2+0b)12 I=ts
t

Ca
(l — 1o + Cb)T?_

t—ta+1
(I —ta+Cy) T8 2</ (z+Cy) B2 de =
I=to 0

Hence, we have the upper bound of the second term

Ca
%_1(t—t2+1+cb)ﬁ !
(1 i) )
= 204+ 1—ta+ Cyp) 12(t —ta + Cy) ) (I —tg + Cy)?
Ca
S01 <Cb+1>12 1
Le 1\ Gy

t+1+Cb—t2‘
Nzt {H:Bl B3 < S

Then, it suffices to bound the last term of equation (11). It is worth noting that under the event of
1

02 C’2b2 —t2+Ch nbo , We have
1fi(By) — fu(BF) —

E [fi(8)) —

1

02 C’2b2 d
‘IBZ] H‘Ifz > \/

—b
CEC21 —ty+ Cyn2
Furthermore, invoking Azuma’s sub-Gaussian inequality (e.g., Theorem 2 in Shamir (2011)) in
conjunction with equation (12), it holds with probability exceeding 1 — exp(—cd) that
bo

Z(l— Ca )...(1_ Ca > Ca
C = 12(l +1—ts+ Cb) 12(t —to + Cb)

l—ta+ Cy
41
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x [filBy) — [i(BY) —E [fi(B) — £1(8)|By]]
2
Si dthleg_l< —t2+0b> l—tQ—l—Cb
/
<[ A(8) - (8" ~E[A(8) ~ BYIBIE,)
< 72CuCubo d 2 CCuvCr zt:(l+1—t2+cb)%“3

>T o
CECbin (11—t + 0%\ &

02 Clbln 0t+1—t2+Cb

Therefore, combining the pieces, equation (11) can be bounded from above as

5 Cy d C203 1

< C*F b2
Hﬂt—i—l ﬂ H2 c'r 02 C2b2t+1*t2+cb 0

where C* > C?2 is some sufficiently large constant.

A.2.2 ANALYSIS OF BATCH LEARNING WITH WELL-CONTROLLED INITIAL ERRORS

We will elucidate the convergence dynamics under the condition of well-controlled initial error
rates, specifically when [|3y — 8%]|3 < C}max{r?, (1 — 7)*}(C,/C?)(d/n) - b3. Employing a
similar analysis as applied in the third phase of Theorem 5, we obtain

* (12 * (12 1 _92 dCQbO
1841 — B%l2 <118, — B ||2*77t%0l”/@t B3+ Cini7°Cy Cgbg

— 2 [ft(/@t) - ft(ﬁ ) [ft(ﬁt ’ﬁt”

%Ol into the above equation results in

Cq

Inserting the stepsize 7; = &

*12 Ca |2+ C27 ~2Cu o a
1841 — 8712 < ( (t+0)> 18 — B"l2 + C i+ Gy)?
Ca

Moreover, the preceding equation implies

1841 — 87113

t
<T1(- HC)WoﬂM
l_
L2 Cali Cus () B Ci dp
cii C fl l+1+0b) 12(t+Cp) ) (L+Cp)?n "

BE ) ()

=0

4y
n

Q
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x [fi(By) = [ilB*) —E[fi(B)) — f:(8%)|8]] -

In what follows, we are going to upper bound each term of the right hand side equation.
Case One: large C,. With C, > 12, the first term on the right-hand side can be bounded as

0 (1= i) 18081

t 1 * (|2
< H (1 - HC’;,) 180 — B3 < m”ﬁo B3

=0

The product sequence is bounded by

Ca Cq Co — 1
1—— > ). (1——2* )< e -
( 12(l+1+0b)) < 12(t+C’b)> _eXp< 12 z;rlk—i—C’b)
<(Ja/t+1 1 > (l+1+cb>?3
<exp|—— —dx | = —————
12 i1 2+ Gy t+1+Ch
Subsequently, the second term can be bounded as
i(l—c‘l>-~<1— Ca > Ca
P 12(14+ 1+ Cyp) 12(t + Cy) (l + Cb)2
Ca
Z(l—i—Cb-i-l) C? <<Cb+1>12 C?
- t+Cp+1 1+ Cp)? — Cy t+Cp+1°

. - ¢ 2C, 1 2
Next, consider the last term. It is noteworthy that under N{_,{||3; — B*||3 < C*7 ?Wﬁbo}
we have

C*4dC 1 2

17280 = 118") — B [1i(80) = JuBINB v < O 5 575 ¥

Therefore, in accordance with Theorem 2 in Shamir (2011), with probability at least 1 — exp(—cd),
the last term satisfies

t
0 C Ca Ca
C;)( l+1+Cb)> "<1_12(t+0b)>l+cb
x [fi(B) — fulB*) —E [f1(B) — f:(8%)|81]]
LCuCubod .y | = (11 4+ G\
< CaT c? C’lblnb Z<t+1+0b> (14 Cy)3

_20 C b(] \/ * db2

<
CaT CQClblt—l—l—l—Cbn
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Putting together the pieces, we conclude that

cornCuC 1 d

b
1Be1 = 87115 < C2C22t+1+Cyn °

Case Two: small C,, In this setting, with C'; < 12, the second term satisfies

S (i) (1w ) e
— 12(14+ 1+ Cyp) 12t 4+ Cp) ) (L4 Cp)?
L1\ o2 C?
<> (Far) mare -
=0 t+0b+1 (l+Cb) (t—f—Cb—i-l)T

Under the event Ni_o{[|8, — B%I3 < —<— 18y — B*[[3}, we have

+Cy) 12

Cy 1 N
1£1(8) — 1(BY) —E [fiB) — f1(B)|B] 1%, < 7 1Bo — B 13-
(l + Cb) 12

Thus, with probability exceeding 1 — exp(—cd), it holds

03 (1 ) (1 >Ca
Cp = 12(1+ 1+ Cy) 12(t+Cy) ) 1+ Cy

x [filBy) — [i(B*) —E [fi(B)) — f:(8%)|8]]
\f\f . I+14GC C
<7 \F ) bo - 1By — ﬂz'\lz;(t_{_l_i_cb) m
-, YA e
< “Jn C bo - [|1Bo — B" |2 (t+1+Cb)%.

To sum up, we establish the upper bound

B8 = (i) 180 BB ORR G aER T o
Vi 0 G
B A s
(t+1+4+Cp)12

Therefore, by choosing sufficiently small C, < (C;/C,,)(b1/bo)(Ci//Cu)\/n/d||By — B*|l2/Tbo
and C, < Cp < 1, we obtain

* C* *
1841 = B°II3 < PRI 180 = 813
b 12

44



ONLINE QUANTILE REGRESSION

A.2.3 PROOF OF THEOREM 7

Prior to demonstrating Theorem 7, it is imperative to establish the ensuing lemma.

Lemma 11 Assume the same conditions and stepsize schemes as in Theorem 5. In the second phase,

EHﬁt-i-l B* Hz (1—=c1(Cy/Cy )/(b%/bg))t—’_l“ﬁtl_ﬁ* %; andinphrasethree,EH,@tH—,B*H% <

CC'U, _ 1 d 2
C2 t+1—to+Cp n

Proof Note that the expectation can be expressed as
E (81— B715] =E [E [[8111 — B7158:]]
=E[E |18, — B3 — 2m(B, — B &) + 07 lll13]8]]

We first consider the inside conditional expectation. According to the sub-gradient definition and
considering that 7 is independent of (X, Y;), we have

E[II8; - 8715 — 2nm(B, — B, gt> +n§HgtH2}ﬁt]
<118y = 87115 — 2mE [£1(8:) — £1(87)[B:] + n?E [lle:l13]3,]

The sub-gradient value at 0 won’t affect the expectation calculations, so for convenience, we let
0pq.+()|z=0 = 0. Then the sub-gradient at 3, could be written as

13)

ngy = ZX ' ( vOcx®,py T~ T)1Y¢<t)><X§t)vﬁt>) '

Its length is bounded with

ng
t
gl = D IXIB - (710 0 ) + (0= 7Ly x0 )

) ()
+ Z<Xz X500 (TlYi(t)<(X§t)ﬁt> +(1- T)lﬂ(t)><xz(~t)ﬁt>>

: (TIYJ-“><<x§”ﬂt> - 7)11@“)><X§”ﬂt>) '

Taking the 3, conditional expectation on each side of the above equation leads to

ng(ny — 1
n?E [|lgel13]8,] < max{r? (1 - 7)?}Cund + t(;)E (x”,x9)

< (He((X".8, = B7) = He(0)) - (He((X". 8, - 8) — He(0)) |8y]

Notice that th) follows Assumption 1 and then the transformed vector th) = 22X s
isotropic. Thus we have
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< (He((Z), =28, - B) ~ He(0)) [8,]

52 (8,-p")
122 (B, =8")ll2
two of them satisfy e;r e; = 0 with ¢ # j. Then the vector Z; can be decomposed into d independent
random vectors

There exists a set of unit length orthogonal vectors {e; := €2, ...,€4} such that any

l\J\»—\

z(t _ (2,52 (8, - B ) 5

W= HE B -3 (B, — B°) + (21", ex)es + - + (Z) ea)eq.
2Py 2

And th) could be written in a parallel way. It is worth noting that the term Hg((Zl(t), 2 (B —

B*))) —H¢(0) is independent of the last d— 1 components of the decomposition and E(th), 1) =0
holds with [ = 2, ..., d. Thus we have

= Cu
126, - 813
< (He(Z\",23(8, - ) — He(0)) - (He (2, 23(8, - B) — He(0) ) By]

N
NI

E|(z", =48, - B2, =4 (8, - BY))

There are two methods to upper bound the above equation, which are presented as follows.

1. Bound H¢((Z; zY 22 (B; — B¥))) — H¢(0) with constant 1. Then we have

Cy t) «l ®) 53 x
B< E (2", 25 (8, - Bl B (8, - 5))]|8
=38, - 8713 g
< Cy.

In this way, we have

d
E [llg:ll3|8;] < max{r* (1 - T)Q}Cu;t +C,.

t), OH (B; — B%))) — He(0) using conditions in Assumption 2, which implies

2. Bound H5(<Z§
%(ﬁt B7))) — He(0) < 1%\( i ,22(,3 — 3"))|. Then we have

H((Z" =
Cu () 5t 12z 333 (2
< ; E|[(Z;,”,%2(8, — B*)|I"(Z;”, 22(B, — B))|"|B
bQHE’(ﬁt—B*)H% t g ' i
702”61& — B*|I3.

This method leads to
2 2 2 d Cg 1|2
E [llg:ll5|8;] < max{r? (1—7) }C“E + o 18 = B2
1
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ONLINE QUANTILE REGRESSION

Thus, altogether, we have

d
B [lefl8] < max{r®, (1= r?)Cu e+ min {1, 32 R S

Then we are ready to analyze the convergence dynamics in each phase.

SECOND PHASE ANALYSIS. In this region, equation (14) yields E [||g:[13|8,] < 2%2‘”@ — B3
1

and Lemma 17 provides E[f:(3;) — f:(8%)|8;] > %Hﬁt — B*||3. Hence, equation (13) is upper
bounded with

E (1B — B13]8:] < 18, — 87113 — 12b 18 = ﬁ*llz+m i 18— 67113

C
<(1- g5 1o o118

Take expectation over 3, and then we obtain
. Cy b? .
£ [H:Bt-H -8 Hg] = (1 - Cl)2> E [Hﬁt-i-l -8 Hg] :

THIRD PHASE ANALYSIS. In this region, (14) guarantees E[[|g¢||3| 3] < 2(C2/C})(b3/b3)72Cu %

and Lemma 17 proves E[fi(8,) — f:(8")|8;] > %Hﬁt — B*||3. Hence, equation (13) is upper
bounded with

E [|I8:41 —ﬁ*ué\ﬁt]
<18, — B3 —

272

. ,C2p2

d
p— 2 J—
12b maX{T (I—-7) }C’un

Cud ,

C ) Ca C,Zb% 2 2
< —_ m — —= b2
= <1 12(t — to +C)> 18 = A7z + (t —to 4+ Cp)2 CPV2 a{r (1 -7) }Cfnbo

Take expectation over 3, and then we have

E (|81 — B°13]
C C C?p3 C, d
< ( ST Cb)> [18: = B18] + G, gy ™™ (1 = )b gia b
C, ) C2h: C, 1 d o C2h2 C,, 1 d o

<C*(1- <C* - —b
- ( 24(t — to + Cp) CQbQCZt—tg—l—Cbn CH2CHt+1—ty+Cyn °

Then we are ready to prove Theorem 7. According to the expected excess risk bound in Lemma 17,
we have 3" = argmaxgE ZtT:o fi(B;) — f:(B). In the first phase, it has

E[fi(8,) — f:(8")] < max{r, 1 —7}/C, (E||B, - B|3)"
< max{r,1 = 7}v/Cy (1 = e(C1/C)/(max{72, (1 = 7)*1))" 1By — B"l2,
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where the first line is obtained in the same way as Theorem 4 and the last line follows from
Lemma 10. In the second phase and the third phase, according to Lemma 17, we have

E[£:(8,) — £,(8")] = E[E[f(8,) - \@Hé(bﬁ‘EHﬁt—ﬁ*r%.

As aresult, applying Lemma 11, the regret can ultimately be bounded by

T
Regret; =E ) fi(8,) — f:(8")

t=0
t1
<VCUllBy = B712Y (1= e(Cr/C))*
t=0
Cu & b2 C2 s C3d & 1
+b1;1< - 5202) 19~ B+ OGS g
Cy k:u3b0 9 CSb3d T+1—-t1+C
< A~ u - B —a b bl
_C \/CT”ﬁO B2+ Cl:),b27/1+003b3 0 < Cy )
C3 b3 d T+1—t1+Cy
03 b2 max{v ullBo — B2, /bl}‘*‘ccgbgbolog( C, >

The proof is then complete.

A.3 Proof of Sequential Learning with Infinite Storage
Same as the previous settings, here the update at ¢ can be characterized as the follows,

1811 = 8713 = 18, = B7II5 — 2m (B, — 8", &) + i gel3- (15)

We begin by establishing the regularity properties in this setting, which will be instrumental in
proving convergence. According to Lemma 10 in Shen et al. (2023) and Lemma 16, under the event

&= { sup  [fe(B1) — fi(B2) —E[fe(B1) — fe(B)I] - 181 — 52||51

ﬁlvﬁZeRd
t
< Cmax{r,1—71},|Cud/ an ,
1=0

the following properties hold for any 3 € R and corresponding sub-gradient g € 9f:(3):

FiB) ~ F8%) = TVENB ~ B~ gl < V. (16)

and simultaneously,

£:(B) = £:(B%) > ——Ci||B - B3 - C4 Cd/ZmHB B2,

=0

- 12b
)

lgllz < 2~ CHﬂ B2+ Ca cd/an,
=0
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where C' > 0 is a universal constant that is independent of both the ambient dimension and the
sample size. Specifically, Proposition 14 shows that

t t
P(E;) > 1 —exp(—Cad) —exp [ —\| Y ny/log (Z nl)
1=0 1=0

A.3.1 FIRST PHASE

We shall also prove the convergence dynamics via induction. The desired inequality at 3 is obvi-

t
: 1 C
ous. Then assume we already have the dynamics at ¢, namely, |3, — 3|2 < (1 — W(Ti) - Do
and we are going to prove the concentration at ¢ 4+ 1. For convenience, denote

1 o\ 1 G t+1
Dyi=(1-—=t) Dy, Dyyy:=(1-——L) Dy
! < 1000u> 0 < 100 C,, 0

Definition of sub-gradient and event £, together infer that the intermediate term of (15) could be
lower bounded with

<Bt - B*agt> > ft(:@t) - ft(ﬁ*)
t
E [f:(8,) = £(87)|8,] — Cmax{r,1—7},|Cud/ Y nil|B; — B2
=0

1 *
Z gV Cil|B: — B* |2,

where the last line uses expectation calculations, which can be found in the batch learning setting
and ng > Cmax{7?, (1 — 7)2}(C,/C;)d. Moreover, Lemma 16 proves that under &;, ||g:|2 <
v/ Cy. Then (15) could be upper bounded with

181 — B3 < 118, — BHQ—fm\/CzHﬂt B*|l2 + nEC.

Then by the induction ||3, — 3%||2 < D, and stepsize definition 7; € CL(::’ D, - [1/8,5/24], and by
regarding the right hand side as quadratic function of |3, — 3%||2, we have

X 1 1 C,
18111 — B I3 < D} — gmv C1D; + 1 Cy < <1 — 5001> Dg,

N . Lo\
which yields 8, — 8> < (1= glg &) - Do.

A.3.2 SECOND PHASE

In the second phase, the expectation of the loss function could be lower bounded with

E [f(8:) — £:(B%)|B:] = ——CillB; — B3

- 12b
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Furthermore, the definition of sub-gradient and event £; imply that

Fi(By) = fuBY) = —— mmxw20mww4}0Wme%5m

12b
1=0
Cy d
> Cll!ﬁt B3 — Crbo—-
where Cauchy-Schwarz inequality is used in the last line that
Cu d :
* (12 ~2 ~N = *
CboT"— >C Cud : — ,
52 CllB — B3 + T e S 2 07| Gl o 18—l

Lemma 16 shows that
d

Hgt|!2<4 CQHBt B3+ Ca7?Ch - ———.
> i—o T

Then equation (15) could be upper bounded with

1Bes1 = B3 < 18 = 87 = 15 mCumill B, = B3 + i 15 Cull B — B3
1
C, d d
+ 21, C1bo—- + Com Coy—
& Zz =0 b Z'zt:o "
Plug the stepsize 1, € [c1, c2] - % : % into the above equation and then we have
b2 C? 9 d 9
Bess = 81 < (1= e+ Ch ) 18— BB + O 12
* b(2) C’l% Cu 27[5:0 ny
where ¢, C' are some universal constants. In all, we have
b2 o2\t
b2 C t+1—11 ) d ) t (]_ — C @>
- B< (1-clk- L), BB O S 8- :
t+ b(Z) 2 t1 C, S:Ztl Zl:o ny

If the number of arriving samples remains to be n, namely, n; = n for all [ > 1, then equipped with
Lemma 19, the estimation error rate is upper bounded with

. b2 02 t+1—t1 §
s -l < (1- 2k C5) 18— BB
0 u

Cu d b

2’ 2
Ci n0+tn “Og<1_cb2 22)’

+C==

where C is some constant irrelevant with ¢. It is worth noting that when 0 < = < 1, |log(1—z)| > z
holds. Thus the last term of the above equation could be further simplified by

p2 o2\'tth e d bo C,\2
B2 < (1 —20L . ZL : .7.52 20 Zu

with some constant C’l.
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Appendix B. Technical Lemmas

The following lemma is derivable through integral calculations and can be found the appendix of
Shen et al. (2023).

Lemma 12 Suppose the predictors {X;}I'_, satisfy Assumption 1. Then for any fixed vector 3 €

R<, we have
Vo, HBH2 < Epq,-((8,X) \/ =1 8]l2-

Lemma 13 Suppose the predictors and noise term satisfy Assumption 1 and Assumption 2 (a),
respectively. And the loss function is based on one observation, f(3) = pg-(Y — X' 3). Then for
any fixed 3, we have

E{/(8) ~ F(8)) 2\ L1882,

and

BI(B) (8} = 1|8 B'1B. forail [ 5" < \/Cu's.

Proof Regarding the expectation, we consider the expectation conditional on X first and then
consider the expectation with respect to &,

E{f(8)— (8} = E{E{pa-(¢ + X (8" - 8)) - pa- (€)X} }.
Specifically, it’s
(X,8-B")
B {6+ X (8"~ ) = po (@K} = [ (Helt) — He(o)) at

Denote o := ((8—3%)TXZ(8 — 3*))'/? and denote g(-) as the density (X, 3 — 3*). First, consider
the case when o < 7,

E{f(B) - f(B")} = /m/ — He(0)) dt dz

+o 1
> [ [ o et - ey araz = [ o) o2
—o JO -0 0
1 22 9 o?
_ 1 2 ) 2> 2
2bg . Qw0 oxp < 20’2> = as= 12b¢

Then consider another way to find the lower bound, following the triangle inequality and the expec-
tation calculations in Lemma 12,

E{/(8) - F(8")} > E{po-(X (8"~ B)) — por(€) — pa-(~6)}
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C .
>\ o218 -5l -

which completes the proof. |

Proposition 14 (Proposition 3 in Shen et al. (2023)) Suppose the loss function is given by the fol-
lowing equation

F8) = 3" por(¥i - (Xi.8),
=1

where {X;}I" | follow Assumption 1 and {(X;,Y;)}, are independent observations. Then there
exist Cy, Cy such that with probability exceeding 1 — exp (—C1d) — exp (—\/n/ log n) the fol-
lowing holds for all B, 35 € RY,

|f(B1) — f(B2) —E(f(B1) — f(Bs))| < Camax{r,1 -7} Cu%”ﬁl — Boll2-

Proposition 15 (Concentration with Independence) Suppose the setting is same as Proposition 14.

n32

— 5 | where C is some
Cu\\ﬂtﬁzll%)

Then for any fixed 3., By, with probability exceeding 1 — 2 exp (—C’

constant, it has

|f(B1) = f(B2) —E[f(B1) — f(Ba)]] < s.

Similarly, with probability exceeding 1 — 2 exp <_ClC g (1"sj)2}||ﬁ ,6*||2>’ it has
u PAC 1— 2
1 . * *
- D (BB Xi) g — BB — B Xi) - gi| < s,
=1

where gi := —Tlg;> x5, -p%) T (1 = Dlgi<(x,,8,-8%) + igi=(x,,8,~p")) i8 the sub-gradient
withany 6 € [—1,1 —7].

Proof Note that

1V; = (Xi, B1)] = Vi = (Xi B2) ||, < 11{Xis B1 = Bo)lwz < CVCullBy = Ballo-

Then by sum of independent sub-Gaussians, we obtain the desired inequality. The second conse-
quence could be obtained in a similar way,

(81 — B", Xi) '92‘”% < max{7,1 —7}[|[(B; — B*,Xz-HH%
< Cmax{7,1 -7}V Cu[|B; - Ba|>-
|

The following lemma provides two types of upper bound for ||g||2 and in the convergence analyses
we would choose to use the sharpest one accordingly.
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Lemma 16 (Upper Bound of Sub-gradient) Suppose the predictors and noise term satisfy As-
sumption 1 and Assumption 2, respectively. And the loss function is based on n independnet obser-
vations f(B) = L3 | po - (Y; — X[ B) with n > Cd. Suppose

e={ w1180~ 58 ~E[(8) ~ 1818 -ali" < Crmaxria—rhy/ %}
B1,82€R?
holds. Then for all 3 and any sub-gradient g € 0f(3), we have
VCy
lell2 < { 1.5%“”,6 — B*||2 + Cymax{7,1 — 7}

Proof Under the event £ and with sub-gradient definition, for any A3 € R?, we have

d
(AB.g) = f(B+AP) — f(B) <Ef(B+AB) —Ef(B) + Crmax{d, 1 — 3}/ Cu— [[AB]2-
(18)
We shall provide the two types of upper bounds respectively.

1. Note that the quantile function pg (-) satisfies pg -(z1 + 22) < pg-(21) + pg,r(x2) and
then for any fixed 3, A3, we have

S0 +86) ~ EF(9)
fZEpQT — (X0, B+ A8~ 8%) — pa& — (Xi. B~ 7))

ZEpQT (X5, AB)).

Also notice that —(X;, A3) is a mean zero Gaussian variable and then Assumption 1 implies

that Epg - (—(Xi, AB)) < \/%\/ Cu||B — B*||2. Thus together with n > C3 max{7?, (1 —
7)2}d we obtain Ef (B + AB) — Ef(8) < v/Cy||AB|2. Then (18) becomes

(AB,8) < VCu|AB2,

holds for all 3, AB. Then insert A3 = g into the above equation and we acquire
Igllz < v/ C.

2. According to the first two equations in the proof of Lemma 11 in Shen et al. (2023), it holds
that

Ef(B+AB) -Ef(B) < ﬁCuHAﬁH% + bllCuHAﬁHﬂﬁ = B2

Inserting it into (18), and taking A3 = ﬁ g, we obtain

Cy .
Igll2 < 1-571”5 — B%|l2 + Cy max{0,1 — ¢}
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Lemma 17 (Lemma 6 in Shen et al. (2023)) Suppose the predictors and noise term satisfy As-
sumption 1 and Assumption 2(b), respectively. Let f(8) = (1/n) Y1, po.r(Yi— X B) forn > 1.
Then, for any fixed 3,

E[f(8) - f(8")] < fjuﬁ e

Lemma 18 Under Assumptions 1 and 2(b), for any B € R% we have

B( - 6".X) Opo.l¢ - (X.B~ B < ;- Culd - B
where 0pq +(u) = —Tly>0) + (1 — 7)(y<o) + 0L(y—o) is the sub-gradient with § € [~7,1 — 7].
Proof First consider the conditional expectation,

E[(8 - 8" X) 9pq- (€ — (X, 8- 8)[X] = (8- 6",X) E[9pq-(€ — (X,8-8))X].

Then the following equation can be obtained via some trivial calculations,

(X,8-6")
E [9pq.- (€ — (X, 8- B)[X] = /0 he() d.

Denote z := (X, 3 — B*), which follows mean zero Gaussian distributions with variance (3 —
B)TE(B — B*) < CulB — B*|3. Let £.(-) be its density. Thus we obtain

E(B — 6".X) - 0po.r(6 — (X.8— B°) =E[(8 - 8°.X) - E [0po.(6 — (X.8— B)|X]]
+00
_ / /0 "y f()he(x) do dy < Cull6 - 1B,

where the last equation uses the upper bound of the density characterized in Assumption 2. |

an—k

Lemma 19 Suppose 0 < a < 1is some fixed constant. Define the sequence with a, ==Y _, e

where m > 0 is some integer. Then the following holds for each n,

9 1

(m +njan < 1—allogal

Proof First consider the function h,(x) := za® with the domain x > 0. Its first-order derivative is

/

h,(z) = a® — xza®|logal = (1 — |logalz)a®™.
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It infers that h,(x) achieves the maximum at x = |1 ‘ and hg(z ) is monotone decreasing in the
region z € (|10ga| ,+00). And the max,~o hq(x) = Hoga| exp(p=c—1 | 1oga\ loga) < “Oga‘ In this way
we have

nal! < L, foralln € Z,.. (19)

| log al
Then consider the sequence (m + n)ay,,
m-4+n m+n ,_q
— 14— L n
(m+n)a, +m+n—1a 1
_qmEn o mEn
m+n—1 m+n — [§]
Ay
m+n (41 .. MR
m+n—[5]—1 m+1 '
Az
As for term Ay, when k < [5] it has ’T’” < 2 and then we obtain
2] 2
A1§2<1+a+~-a2>§ .
1-a
And A5 could be bounded with
PR N 53 S e Lo o B e (a[%m ot aH)
m m
1 1 1
< 14+ ) alBH <7 ——
_1—a( +m 1—allogal’

where equation (19) is used. Thus altogether, we have (m + n)a, < 12 | 1olga\ [ |

The following lemma provides the concentration of Gaussian vectors, an immediate result of Bern-
stein inequality (Theorem 2.8.1 of Vershynin (2018)).

Lemma 20 Suppose the random vector X € R? satisfies Assumption 1. Then with probability
exceeding 1 — exp(—cd), its £a-norm is bounded by ||X||3 < 2C,d.
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