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A REPLICA DERIVATION OF THE FIXED-POINT EQUATIONS

In this Appendix, we will derive the fixed point equations for the order parameters following
the analysis by Loureiro et al. (2021); Pesce et al. (2023); Adomaityte et al. (2023) in the most
general setting discussed in Result 4.3: the case in Result 2.4 is obtained by fixing K =1
and p; = 0 below, and by assuming a ridge regularisation. The dataset D = { (x4, ¥:) }ic[n]
consists of n independent datapoints z; € R? each associated to a label y; € Y. The elements
of the dataset are independently generated by using a law P(x, y) which we assume can be put
in the form of a superstatistical mixture model (SMM) involving K clusters € = {1,..., K},

P(z,y) = Po(ylBI®) Y pcBo, [N (; pr,02/al g)] (23)
ceC

and Py(e|7) is the distribution of the scalar label y produced via the “teacher” 8,. In the
following, we assume that 32 = 1/d|3,||3 = ©(1). In the equation above, Vc € €, p. € [0, 1]
and p, € R? with || ||3 = ©(1/a). It is assumed that Y. p. = 1. The expectation is
intended over o, a positive random variable with density o.. We will perform our regression
task searching for a set of weights ,3 \, that will allow us to construct an estimator via a
certain classifier f: R —Y:

T = f(,filac) =Y, (24)

which will provide us with our prediction for a datapoint . The weights will be chosen by
minimising an empirical risk function in the form

n

R(B) =D L (yi, BTai) + Ar(B), (25)
v=1
i.e., they are given by
B, = arg min R(B). (26)
BeRA

We will assume that ¢ is a convex loss function with respect to its second argument, and r
is a strictly convex regularisation function: the parameter A > 0 will tune the strength of
the regularisation. Note that this setting is slightly more general than the one given in the
main text. The starting point is to reformulate the problem as an optimisation problem by
introducing a Gibbs measure over the parameters 8 depending on a positive parameter f3,

11p(B) o e PRB) = o=r(A) .Hpr (B (yi, BT ;)] (27)
Py, 1= P,

so that, in the 3 — 400 limit, the Gibbs measure concentrates on B »- The functions P, and
P, can be interpreted as (unnormalised) likelihood and prior distribution respectively. Our
analysis will go through the computation of the average free energy density associated with
such Gibbs measure in a specific proportional limit, i.e.,

InZg 1 —Ep[Z;]
=— 1 E = 1 lim ———— 2
fﬁ n,dl—g—oo D |: dB ] n,dl—>n—?;-oo sl~r>% sd[S ’ ( 8)
njd=« nja=a

where Eqp o] is the average over the training dataset, and we have introduced the partition

function
2p = /e*fmﬁ) dg. (29)

A.1 REPLICA APPROACH.

In our replica approach, we need to evaluate

Bo (23] = [] [ d"Pu(6”) (JE(M) Hawwwb . (30)
a=1 a=1
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Let us take the inner average introducing a new set of local fields n* and T,

E(z,y)

HPZ(Z/‘SUTBQ)] =3 pE, l / dy / deo<y|xTﬂ*>N<sc;uc,ai/d1d>H&@Wﬂ“)}
a=1 c Y R4 a=1

S T 2 2 T
=ik, | fan far | dyPo(y|T>£Pe<ynam((:,);(,‘:ggz) e (3, ;:f,ﬂ))] e

We can write then

Evlzy] = [] JRCRHCERR
a=1
<ch1Eoc /dn/dr/édyPo(yIT)f[Pe(yIn“)N((Z);(Z%Zé),f(;IB; fffgb))b
(I fooa) (11 fowmse (1 focor) oo o

c a<b a

In the equation above we introduced the order parameters

2
Q?b:%BaTﬂbeR, a,b=1,...,s, (33)
2
My ="EBIETER, a=1...s (34)
¢ =pnulB*eR, =1,...,s, 35
te=p:0" € a s

whilst the integration is over all possible order parameters, Q% and m¢ to be intended as
functions of o.. In the equation, we have also denoted the replicated free-energy

pN(Q. M, QM) =) > E, [MIM]+) Y E, [QQ"] + é > _fete

¢ a<b

—élnH / Py (848 Jexp | D _Eo.[02Q1B“TB +D> By [02MEB TR+ 128" p,
a=1 c a

a<b a

~aln Y pE, [/dﬂ/dT[édyPo ir) T Pe o) & (G () (752 gg%))] . (30)
c a=1

where, for the sake of brevity, t0 := uIB,. At this point, the free energy fz should be
computed functionally extremisizing with respect to all the order parameters by virtue of
the Laplace approximation,

o) (Q,M,Q,M,t,t
fp = lim Extr (Q.M.Q M.t ) (37)
s—0 M,M,t S

Q.Q\t

Replica symmetric ansatz. Before taking the s — 0 limit we make the replica symmetric
assumptions

15
R a=>b Aaa _7RCa a=1b
aa — @ Q(‘ = ~
2 {QC a#b i Qe a#b
Mca :Mc Mcu :Mc Ya
te =t t*=t. Va

(38)

If we denote V. := R. — Q. we obtain, after some work we obtain
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Y peko, | [an [ar [ ay i) ﬁpe i) (G (). (5 Qﬂj;jfs))]
sgpcza%g[ /é dyZO<y,t0 \/Qﬁ 0232 Qc)lnzg(ytﬂﬁ cv)} (s), (39)

with ¢ ~ N(0,1) is normally distributed and we have introduced the function
dr P (y[T) ) _aow?
V2V

On the other hand, denoted by V. = R. + Q., and introducing §. = E,, [U?Qc], De =
E,, [02V.], and 7. == E,_[02M.]

,IDH / “)dg" He 1B B+8 (o8 i) [[od 878"

b,c

Zo(y,p, V) = e c {0,¢}. (40)

ngsln +o(s). (41)

[Po@rasTes (— IS g1+ )+ qusTﬂ)

In the expression above we have introduced & ~ N(0, ;). Therefore, the (replicated) replica
symmetric free-energy is given by

(s) ZCEUC [VCQC_QCVC_VCVC} o
sHOECDRS_dZt t +ZM M.+ B —OéB\I/g(M,Q7V)—B\1/w(m,q’U)

(42)

where we have defined two contributions

Uo(MQV)= ch ac,q{/ddyzo(ya W‘?ﬁ, - )lnze(nyW)]

/Pw dﬂH ( C||B”2+5T( Buttepe) +V e Tﬂ)].

Note that we have separated the contribution coming from the chosen loss (the so-called
channel part ¥y) from the contribution depending on the regularisation (the prior part ¥,,).
To write down the saddle-point equations in the 3 — +oo limit, let us first rescale our order
parameters as M, — ISMC, te — dpt., QC — (32(26, V. — [3‘76 and V. — B~'V.. Also, for
future convenience, let us rescale Q. — 02q., M, — o?m,, V. — o2v.. For B — +oo the
channel part is

(43)
U, (1,4,0): ]Egln

\I’E(m7 q,7, t) =

2,2
N g (10,0 5 02m2 [ (he—te—0c\/30) (4
Ec Pelo. ¢ [Ady o<y,tc+ NG 2020, +H(yshe) | |- (44)

where we have written W, of a Moreau envelope, i.e., in terms of a proximal

he == arg min [ + {(y, u)] with we = t. + 0.4/4C. (45)

A similar expression can be obtained for ¥,,. Introducing the proximal

e
g = argmin ('ﬂ”?;” BT (et din) — €8S Vit m(ﬁ)) eR? (46)

(&

We can rewrite the prior contribution ¥,, as

2
W, (11, 4, 0 {) = *éEé l'ﬁ;”2 Z@c -gT Z (mcﬁ* + 2?cﬂc) - €TQZ \/1?ch AT(Q)] (47)
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The parallelism between the two contributions is evident, aside from the different dimen-
sionality of the involved objects. The replica symmetric free energy in the 3 — 400 limit is
computed by extremising with respect to the introduced order parameters,

Frs=Esctr| Y Eo. o2 Mo+ ZEW[ ?(Vge— chc)ﬁZtt

704\115(77’1,, q,7, t) - \ij (’ﬁl, (ja f)v Q] . (48)

To do so, we have to write down a set of saddle-point equations and solve them.

Saddle-point equations. The saddle-point equations are derived straightforwardly from
the obtained free energy functionally extremising with respect to all parameters. It is easily
seen that v., ¢. and m. are independent from o., and that it is possible to reduce the number
of variables by introducing ¢ = )" _ 9., so that we can write

EelgT
v = T8 (492)
dv/Ge
2
_ Eellslz) 90
Ee g7
m — Bt LZ Bl (49¢)
te=EelgTp]. (49d)
and the remaining equations can be rewritten as
. a’m
QC:O‘pc/ dyEUC,C |:O'EZO <y, 2ﬁ2 )fc:| ) (503)
Y \f
. ocm o’m
b=—aY e [ [ozzo (y7t2+ L )awfc} | (50b)
=y Va q
m2
mc:apc/dyEUwC |:O' WA (y to 262 )fc}, (50c)
\/>
apc/ dyEUC,C |:Z0 (y to 2ﬂ2 C )fc:| (5Od)
\/>
with
. [o2vu? 9
fc = argmin +£(yawc+acvcu) ) We ch+0c\/§C>
(51)

g = argmpn (”5 20 gr 5 (. + dion) ~ €T Vi + Ar(ﬂ)) .

To obtain the replica symmetric free energy, therefore, the given set of equations has to
be solved, and the result is then plugged in Eq. 48. The obtained saddle-point equations
correspond to the ones given in the Result 4.3.

Training and test errors. Let us show how to use the previous result to estimate the
training loss and the generalisation error. Let us start from estimating

gg = lim Zf Yis ,\mz (52)

n—+oo n

The best way to proceed is to observe that

—— lim 9p(BY,)= dyBy. ¢ | Zo 904+ 222 ¢ 0232~
ge==,lim 3 (BYy) Z;pc/j y c,c[ o(% C+\/?1 0. B

“ewna|. @
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This concentration result holds for a generic function ¢: Y x R — R, so that more generally,
under Assumption 2.3,

2

2
1 0,0cM . 59 0cM
§ "2 yzaﬂ)\mz nod— 400 E pc[ddyEac,C |:ZO <y7t5+ \/a >Jcﬁ* q )@(y7hc):| (54)

The expressions above hold in general, but, as anticipated, important simplifications can
occur in the set of saddle-point equations Eq. 50 and Eq. 49 depending on the choice of
the loss ¢ and of the regularization function r. The population’s expectation (e.g., in the
computation of the test error) of a performance function ¢: Y x R — R is given instead by

gg = lim E(, » [ (y,,@}\w)} , (55)

n—+oo

where the expectation has to be taken on a newly sampled datapoint (y,x) ¢ D. This
expression can be rewritten as

Eyjo [ / dn(y, m)Ea [ (n - Blm)ﬂ
PE— dn/df/dyPo (ylT) e (y.m ch aL[ ( );(QE)J?(,’? ’;’))} (56)

This can be easily computed numerically once the order parameters are given. Finally,
another relevant quantity for our investigations is the estimation mean-square error

o1 2
Eest = dEI—&I-loo gE’D [”/3)\ - ﬁ*”g] = BE —2m+q. (57)

A.2 BAYES-OPTIMAL ESTIMATOR FOR K =1

A derivation similar to the one discussed above can be repeated to obtain information on
the statistical properties of the Bayes optimal estimator presented in Result 2.6. Given a
dataset D of observation, we have that

Pie) = O = g 1 wism=.) (58)

where P () is the prior on the teacher that we assume to be Gaussian, P(8) = N(3;0, 821,),
and

2(D)= / 48P (B [[o(wilB7@:)= (27; - / dBexp <_ ”2‘;”23 +zmpo(yi|mi)> (59)

i=1

The calculation of Z(D) gives access in particular to the free entropy ¢(D) = lim,, L In Z(D).
The computation of ¢, which has an information-theoretical interpretation as mutual infor-
mation, provides us the statistics of 8 according to the true posterior P(3|D). By assuming
a concentration in the large n limit, the calculation is performed on Eq[ln Z(D)]. Using the
replica trick as before, the calculation can be repeated almost identically. For the sake of
simplicity, we focus on the case in which only one cluster is present, centered in the origin. It
is found that the statistics of a Bayes optimal estimator can be characterised therefore by an
order parameter q satisfying a self-consistent equation not different from the one presented
above (we will use below a different font to stress that we are currently analysing the Bayes

optimal setting)
q = O‘/ dyEo,{ UzZO(y7N7V) (8/1. In ZO(ya,uv V))2 ‘ n=0/q¢
Y V=0?(82-q)

with Zo(y, p, V) = E.[Py(y|p + vV 2)] with z ~ N(0,1). We can then compute the Bayes
optimal estimation error for the Bayes optimal estimator Bgo = Egp|B] as

B4
14329

, 9= (60)

€BO = ||[3* Broll = 42 —a. (61)
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B ASYMPTOTIC RESULTS FOR RIDGE-REGULARISED LOSSES

Let us fix now r(z) = 1||=||3. In this case, the computation of ¥,, can be performed explicitly
via a Gaussian integration, and the saddle-point equations can take a more compact form
that is particularly suitable for a numerical solution. In particular, the prior proximal is

found as A
— Zc (mCIB* + dtcl'l’c) + Zc \/(jjé (62)
A+D
so that the prior saddle-point equations obtained from ¥, become
. 2 9
_1 meB,+dtp, Ve
q—*<zc7@> +(ZC ﬁ) R
dz o )\jﬁ | puE qC:apcflddyEomg [onoff},
Brrnc+tdie N
mch 'U:—Oéchcf\jdyEac,C [O'EZOawfc} s (63)
v _LZ mc:apcfydyE%c [af@uZofc],
CTN+D L’ R
Z ,(fc/uc/c+t2mc/) tc:apcf‘jdyE”uC[ZOfC]
tc: C )\+f) ,

2
We have used the shorthand notation Z, = Z, (y,tg + "CmC, o232 cm ) and e =
dpd -
Regression on one cloud: consistency In the special case in which |€] = 1 and the

cloud is centered in the origin, we have ¢t; = {; = 0 and, dropping the subscript referring to
the cluster,

B2 + ¢

=g d=afydyBec 0220 (v, 2C %62 - <) £
m= b e fy dyBa [0 20 (1 G5 - )] (60
- 1 = o fy dyEo |02 0,70 (v, 22,0282 — =22 ],
+0’

where as usual f := argmin,, [" va? 4 ly,w+o Uu)} and w = 0,/q¢. Let us now perform

A~

the rescaling v — av, § — ag, M — am, and ¥ — «ad, where v = O(1), o = O(1), m = O(1),
G = O(1). Then, under these assumptions, in the & — 400 limit

0= g ayEag [o220 (v 20,0702 - %) £
m=0 =y [0 2 (vt - ) our] ()
oo b = fydyEa |02 0,70 (v, 2C 0282 - 20 ],

Moreover, in the large « limit, f = -0 Z(y M ln=oq¢- 1t follows that, independently from
the adopted loss, the angle 7~ ! arccos Yo \f between the estimator ﬂ » and the teacher 3,

goes to zero as & — +o00. In this limit, it is easily found that ey — 87 2(m — 52)2, hence
the estimator is consistent if m — 32.

Uncorrelated teachers: universality To study the universality properties in the ridge
setting, let us introduce two possible new assumptions.

Assumption B.1. For all ¢ € [K], limg_, 4o t2 = 0.

This assumption holds, for example, by assuming the centroids g, ~ N(0,1/aI 5). It expresses
in general the fact that the teacher 8, is completely uncorrelated from the different centroids

Hhe-
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Assumption B.2. The following symmetry properties hold
Po(ylr) = Po(=yl =), Ly, n) = L(=y,—n). (66)

Under Assumption B.1 and Assumption B.2, t. = . = 0 Ve is a saddle-point solution of
the equations 63. Indeed, if £, = 0 the prior equation implies t, = 0. On the other hand,
if t. = 0, £, = 0 for parity reason (Pesce et al., 2023). We recover therefore in our setting
the mean universality discussed by Pesce et al. (2023) in the Gaussian setting: the learning
task is mean-independent and equivalent to one on ¢ clouds all centered in the origin, i.e., a
problem obtained assuming @ ~ Y pcEs [N(0,7¢/al;)]. Note that in the Gaussian setting
(i-e., assuming p.(0) = §(c — 7.) for some fixed o, for each ¢ € [C]) Pesce et al. (2023) also
observed that in the limit A\ — 07, covariance universality holds in the Gaussian case: g4
and ey are independent on the covariance of the clouds. This fact does not extend to the
case in which the distribution of 0. is not atomic (not even in the case in which o, are all
identically distributed), as it has been verified by Adomaityte et al. (2023).

B.1 SQUARE LOSS

If we consider a square loss ((y,n) = 3 (y — 77)27 then an explicit formula for the proximal
can be found, namely

Y—w

fe= <

= T 9 e = te c y 67
1+ v.02 @ +oevag (67)

so that the second set of saddle-point equations Eq. 50 can be made even more explicit. Let
us assume, that labels are generated according to the linear model in Eq. 1a, where the noise
term 7; has E[n;] = 0 and 6% = E[n?] < +o0o. In this setting, the channel equations can be
written as

2
R N ag
e = apc6iEos, {(CJ + apEo,

(02) 2] (B7 —2m +q + (t. — tc)?), (68a)

1+ ve02) 1+ v.02
v=aY pE, e (68b)
- |11 +wve02]’
o2
Ne = ap By | —2C
m apcEy, [1 n Ucag] (68c)
o 1

In this setting the generalisation error becomes

d— o0

gg= lim E [(y - B;w) 2} =60 + ch(tg —t)?+ (B2 —=2m+q) ZpCEJC [02], (69)

which is finite if and only if E,, [02] < +oo for all c. Note that the dependence on § is

through its second moment only. Observe that the possible power-law behavior of the noise
on the label does not influence the generalisation performances, that only depends on the
noise variance 62. The training loss, on the other hand, is

1 - AT 2 d——+o0 62 1
= i — E ( ;— ) g, 20 E E —_—
ST e 2n — vi — Pawi 2 & Pefoe | (15 ve02)? *

0.2

+Z% {E [M} (te—te)*+Eq, [(Hmz)z} (63—2m+q)]- (70)

Strong universality of ¢, for A — 07 We will show now that, under the Assumption
B.1 (Assumption B.2 is satisfied in the setting under consideration), the strong universality
of the training loss observed by Pesce et al. (2023) is preserved. Let us put ourselves in the
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case of a single cluster centered in the origin (an assumption that is not restrictive, as shown
above). In this case, let us introduce

1

which can be interpreted in terms of the Stieljes transform of the random variable 2. The
saddle-point equations are

~202 A
Bizamtq Pt
1-5, 25
’lA):Oé 5 m= *Tf} (72)
v A+0
A 1_51) 1
m=«x ; V= .
v A0

The training loss can be written as

Azavsv 3 -2 + avSv
g = _JO 5 o (5 m2 q) . (73)

In the limit A — 0,

_B2-2m+q _ (1S, +09,5,) —v9,5,63

v v B 1-5,

=1 =068 (74)

so that ey = %Svﬁg. The quantity S, can be extracted from the equation for v, as it has to
satisfy, in the zero regularisation limit, (1 —S5,)=1= 5, =1— é which is a valid solution
for « > 1 only. As a result, we obtain a universal formula for the training loss

&3

€= <1 — ;>+ , where ()4 = z6(x). (75)

Note that the formula above is valid for any distribution of o, including distributions with
no second moment.

Generalisation error rate — We conclude this section by extracting the generalisation
error rate for n — 400 and large but fixed d, i.e., for « — 4o00. For simplicity, let us focus,
once again, on the case K =1 and p; = 0, corresponding to the fixed-point equations given
in Eq. 72. Let us assume that 63 < +oc and that 03 := E[0?] < 4+00. From Eq. 72 v satisfies
the equation a(1 — S,) =1 — Av: as S, € [0,1] and v > 0, then for & — +00 we must have
S, — 1 and v — 0, so that for « — +00, S, =1 — é + O(a™1). In this limit, therefore, by
direct inspection of the fixed-point equations, ¢ — 82 and m — 32 so that e — 0 and the
estimator B3, is unbiased.

In the hypothesis that o3 is finite (i.e., o(0) ~ 072471 with a > 1 for o >> 1), then, for small
v, as S, ~ 1 —vo + o(v), it is found that

q=p3%+ 2ﬂ*)\1+0<1)’ m= - AB*+0<1>, v= 1—|—0(1> (76)
o « @ o «

0 0oy « O'OCY

which, together with our general formulas for eqg, imply ges; ~ @~ ! for large .

On the other hand let us consider the case in which g(c) ~ 07227 for o >> 1, with0 <a < 1.
In this case, 02 = +o0 and S, has an expansion in the form S, = 1 — 53v?® 4+ O(v) for some

finite positive quantity 63. Such asymptotic implies that v ~ (52a)~ Y+ for @ > 1. By
replacing this in the fixed point equations, it is found that m = 82 — A32(62a)~"/* + o(1/a)
and q = B2 + (63 — 2762](62a)~"/* + 0(1/a), so that in the end e ~ /.

The a = 1 case is marginal, as S, ~ 1 + §3vlogv for a > 1 for some positive constant &3.
Therefore v = (62alna)~!. By consequence, for a > 1 m ~ 2 — A\32(62alna)~! and
q~ B2+ [63 — 2267] (63alna)™?, so that cesy ~ (lna) ™t
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B.2 HUBER LOSS AND ROBUST REGRESSION IN THE PRESENCE OF FAT TAILS

B.2.1 A MODEL FOR THE STUDY OF ROBUSTNESS

A toy model for the study of robustness has been introduced recently by Vilucchio et al.
(2023). Here we will consider a more general setting to include the possibility of having fat
tails. We consider the case of one cloud only, K = 1, so that P(x) = E,[N(x;0,0%/aly)],
and Py(y|7) = Es[N(y; A7,62%)], where the expectation is taken over the joint distribution ¢
for the pair (7, 8) of (possibly correlated) random variables. Vilucchio et al. (2023) adopted,
in particular, the distribution §(7), &) = €65 5,..04,600 + (1 — €)05,106 6., for € € [0,1], with
(Tlouts Fout ) Teferring to “outlier labels”, and (1, §y,) referring to “inlier labels”. The general
fixed-point equations can be adapted to this case quite easily. We assume, once again, a
ridge regularisation. Here we comment on the fact that in this case, it can be interesting to
consider, beyond the ERM estimator B  and the Bayes-optimal estimator BBO, the estimator
that minimises the (posterior-averaged) mean-square test error

Bymo = arg mﬂin Egp |:E(y,m)|[-] {(y - ﬁTfB)ZH = E[f)] Bgo- (77)

In the expression above, E(y z)|p EXpresses the fact that the pair (y, ) has been generated
with a teacher vector B , sampled by the posterior. Using the results on the Bayes optimal

estimator, it is simple to derive the errors obtained by using B 4,80+ Under the assumptions
that 02 == E[0?] < +00 and 6% = E[6?],

€9,BO = E(y,z) |:(y - :BTIBQ,BO)Q:| = 0'8 (BEE[ﬁQ] - E[ﬁ]Qq) + &ga

where q is provided by Eq. 60. As in the pure Gaussian case, by imposing the ansatz
q=p%—1go+ O(a?), and consequently § = agy + O(1) for large o, we can obtain

1

== io= [ o [PRi) @ Pyl (78)

9 w—aﬁ*cj] '

In the @ — 400 limit, then, g = p and €est,80 == 1imd—>+ooj]E'D[||Bg,Bo - B3] = L +
O(a?) — 0. On the other hand, g4 50 = 63 + 0382 Var[f)] — 22 + O(a?).

B.2.2 HUBER LOSS AND ITS APPLICATION

The Huber loss is a strongly convex loss depending on a tunable parameter § > 0 and is
defined as

% ifly—n|<é

79
Oly —n| — % otherwise. (79)

Cs(y,m) = {
This loss is widely adopted in robust regression as it is less sensitive to outliers than the
most commonly adopted square loss, and is associated with the following expression for the
proximal

(y_wc>vcaz Y—we

he=w.+ = ,
T max (6 y—we|, 14+v.02) T max (0 y—we|,14+v.02)

Wc:tc+0c\/E]C' (80)

The prior equations are therefore the usual in Eq. 64. The channel equations are instead

R [o2herf x

= ak m} (81a)
ol | X | i ey [ P8 (81)
= (14 vo?)? X 7 1+vo?

R (o2 erf
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where the expectation is over all random variables involved in the expressions (namely, o, &,
and 7)) and we used the short-hand notation

5(1+vo?)
V29

Note that we recover the expressions obtained for the square loss for § — 4oc.

V=062 + (P67 —2im +q),  x= (82)

With the usual notation convention 63 = E[6?] and o2 := E[0?], the estimation error is
given by the general formula in Eq. 57, whereas the generalisation error is

g0 = E |(y = Bre)?] = o8 + (BE[] - 2E[ilm + g)o, (83)

g4 being finite if 0% < +o00, 63 < +00 and E[f)] < 400. We aim now at extrapolating the

large-a behavior of such errors and at studying the consistency of ﬁ , with respect to the
Bayes optimal estimators discussed in Section A.2. To do so, we rescale m +— am, ¥ — ab,
v a tv and § — ag. We also assume that A\ — X+ a)’ (the role of X # 0 will be clear in
the following). The set of fixed point equations become, for o — 400

9 2m2
A N — — *
m—E[U nerfx] q 7(/\,_’_@)2
. _ 7 29 5. 52 B2 - J
G=F |c*perfy+ %6*(1 —erf ) — y/ —c?5e X — Px , X = —.
m TENTe V29
b= [o2erfy]. _ 1
[ J R
(84)
In this limit, as 82q = m?, ¥ = 62 + % (m — 82)?, so that
) * ) 0 52 * ’
m — (?)?2 . E[(m — 1B?)?
Eest = 7( 3 ) s 59 = 0'8 + 02—[( ,82775 ) ] (85)
* *
It is possible to choose X' so that limg oo €g = lima 5400 51;0, ie.,
. E[(m —nB2)?] . . .
68+ o3 M) g2 4 G2 gvani] = m = 2K (36)

B3
We can try to satisfy this condition by tuning properly A1, under the constraint that A\’ > 0.
We can write in particular

7 E[o%7erf x| — E[A]E[0? erf y] _
N=—t o p= - > 0= E[o2(7 —E[f])erfx] >0 (87
B[] L [0 () — E[7]) erf X] (87)
to be computed with
_ o . .
X=—== ¥y =03+06:(E[7] — 7). (88)
2epg

Note that the condition is always satisfied in the case of the square loss (i.e., for § — +o00 &
X — 1).

Consistency of the estimator. The consistency of the estimator can be imposed by
properly tuning )\, by requiring that limg_, ;oo €est = 0, i.e., m = B2 in this limit. In the
same spirit as above, this implies a condition on A’ given by
N =m — 0 =E[o*jerf Y] — E[o®erf x] > 0 = E[o?( — 1) erf x] >0 (89)
to be computed with
_ 0 R R
= ) west = Ug + U%ﬁf(l - 77)2 (90)
2west

When imposing the equality, the conditions above provide the values of § (if any) for a
consistent estimator if A = O(1) in the & — +oo limit.
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Figure 5: Gaussian covariates fully-contaminated by fat-tailed noise with distribution
py(n) = Ex[N(x;0,0?)], where parameters of various g(c) are varied: inverse-gamma (see
Table. 1, left) and Pareto (right). (Top) Estimation error eqs; as a function of the sample
complexity a = n/d for optimally regularised ridge regression (black), Huber with optimal
location parameter and optimal regularisation (orange) and Bayes-optimal performance
(crosses). (Center.) Value of the optimal regularisation parameter A* for the Huber loss.
(Bottom.) Value of the optimal location parameter §* for the Huber loss. Both optimal
values are displayed by varying the scale parameter a controlling the tails of the noise
distribution. Dots indicate numerical simulations averaged over 20 seeds with d = 103.

C FURTHER NUMERICAL RESULTS

C.1 FURTHER RESULTS FOR THE CASE OF FAT-TAILED NOISE

In this Appendix, we add some details about the case of e-contamination in the labels, as in
Eq. 5, for different gy generating the contaminating noise. Figure 5 compares the performance
of various losses for different fully-contaminated (e, = 1) label noise distributions, obtained
picking for go(o) taken to be inverse-Gamma as in Table 1 with a = b+ 1 > 1 (left) or
Pareto (right). In all cases, the chosen parametrisations enforce unit variance for the noise,
E[n?] = 1. Taking the limit @ — oo in the inverse-Gamma or in the Pareto distributions
results in recovering the Gaussian distribution for label noise. In our experiments, we observe
the same phenomenology as in Fig. 2 (bottom) for all these densities which generate different
noise label distributions. As long as the label noise variance is kept the same, optimally
tuned regularised Huber loss performs the task better with heavier tails, in terms of the
estimation Eq. 11. As in the cases discussed in the main text, optimally regularised Huber
achieves Bayes-optimal performance.
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