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Abstract

Given a collection of feature maps indexed by a set 7, we study the performance
of empirical risk minimization (ERM) on regression problems with square loss
over the union of the linear classes induced by these feature maps. This setup
aims at capturing the simplest instance of feature learning, where the model is
expected to jointly learn from the data an appropriate feature map and a linear
predictor. We start by studying the asymptotic quantiles of the excess risk of
sequences of empirical risk minimizers. Remarkably, we show that when the set
T is not too large and when there is a unique optimal feature map, these quantiles
coincide, up to a factor of two, with those of the excess risk of the oracle procedure,
which knows a priori this optimal feature map and deterministically outputs an
empirical risk minimizer from the associated optimal linear class. We complement
this asymptotic result with a non-asymptotic analysis that quantifies the decaying
effect of the global complexity of the set 7 on the excess risk of ERM, and relates
it to the size of the sublevel sets of the suboptimality of the feature maps. As an
application of our results, we obtain new guarantees on the performance of the best
subset selection procedure in sparse linear regression under general assumptions.

1 Introduction

A central idea in modern machine learning is that of data-driven feature learning. Specifically,
instead of performing linear prediction on top of handcrafted features, the current dominant paradigm
suggests to use models that select useful features for linear prediction in a data-dependent way [e.g.
KSH12; LBH15; He+16; Vas+17]. Of course, by putting the burden of picking a feature map on the
model and data, we should expect that the resulting learning problem will require more samples to be
solved. But just how many more samples do we need to learn such feature-learning-based models?

In this paper, we investigate this question in a general setting. We study the performance of empirical
risk minimization (ERM) on regression tasks with square loss and over model classes induced by
arbitrary collections of features maps. More precisely, let X be the random input taking value in a set
X, and let (¢¢)ie7, ¢¢ : X — RY, be a collection of feature maps indexed by a set 7. For a given
regression task and i.i.d. samples, our aim is to understand the performance of ERM over the class of
predictors Uye7{z — (w, ¢¢(2)) | w € R?} as a function of the sample size, the distribution of the

data, and relevant properties of the collection of feature maps (¢¢)re7-

Classical uniform-convergence-based analyses would suggest that the performance of ERM in this
setting is determined by the size of the model class, appropriately measured. The main message
of this paper is that in this case, this is wrong in a strong sense. Specifically, we prove an upper
bound on the excess risk of ERM on this problem whose dependence on the size of the model class
decays monotonically with the sample size, and eventually depends only on the size of the model
class induced by the collection of optimal feature maps, which is typically much smaller.
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Formal setup. We briefly formalize our problem here. Let X be the random input taking value
in a set X, and let (¢;)ie7, ¢: : X — R, be a collection of feature maps indexed by a set 7!
Let Y € R be the output random variable, jointly distributed with the input X. Our goal is to
learn to predict the output Y given the input X as well as possible within the class of predictors
{z— (w,¢¢(2)) | (t,w) € T x R?}. We evaluate the quality of a single prediction § given the
ground truth ¥ through the loss function £(3, ) := (§ — y)?/2, and the overall quality of a predictor
(t,w) € T x R¥ through its risk

R(t,w) := E[{((w, ¢:(X)),Y)], R, = (t,w)igixﬂad R(t,w).

We assume that we have access to n i.i.d. samples (X;, Y;)"_; with the same distribution as (X,Y"),
and perform empirical risk minimization

n

(in,tbn) € argmin Ry(t,w) where  Ry(tw):=n""Y  (((w, ¢(X;)),Y:).
(t,w)eT xR9 pay

Our goal is to characterize the excess risk & (f,,, 1y, ) := R(tn,w,) — R..

Related work. The study of upper bounds on the excess risk of ERM in a general setting is a classical
topic. It was initiated by Vapnik and Chervonenkis [VC74] who established a link between the excess
risk of ERM and the uniform convergence of the underlying empirical process. More recently, and
fuelled by the development of Talagrand’s concentration inequality [Tal96] and its refinements [e.g.
BLMOO; Bou02], a literature emerged that provided more fine-grained control of the excess risk
of ERM [e.g. BBMOS5; Kol06; BMO06]. A key idea emerging from this line of work is localization.
This concept, and in particular the iterative localization method of Koltchinskii [Kol06], plays an
important role in our development. We refer the reader to the books [Koll1; Wail9], as well as the
recent articles [LRS15; KRV22] for more on this idea.

Focusing on the task of regression with square loss, upper bounds on the excess risk of ERM are
available for many classes of predictors, including finite [e.g. Aud07; JRTO8; LMO09], linear [e.g.
LM16b; Olil6; Mou22], and convex classes [e.g. LM16a; Menl4; LRS15]. A key development
in this area over the last decade has been the realization that such bounds can be obtained under
much weaker assumptions than previously thought, owing to the fact that only one-sided control
of a certain empirical process is needed, and which can be obtained under very weak assumptions
[Menl14; KM15; Olil6]. The line of work most closely related to ours is the one on random-design
linear regression [AC11; HKZ12; Oli16; LM16b; Saul8; Mou22; EE23], and we view our work as
an extension of this literature. We review these results in more detail in Section 2.

Finally, and on a more conceptual level, our work is related to the recent effort to understand the effect
of feature learning on the performance of neural networks [e.g. Bac17; Gho+20; Ba+22]. Beyond this
conceptual connection however, our work is quite distinct from this literature. Among other things,
our setting is more general since we consider arbitrary features maps. In the same vein, it is worth
mentioning the line of work on multiple kernel learning [e.g. Lan+04; GA11; SD16], although we
are not aware of results from this literature that are directly relevant to our setup.

Challenges. Our class of predictors is somewhat unstructured (e.g. it is in general non-convex),
so that off-the-shelf results from the above literature are not directly applicable. Nevertheless, the
analysis of the performance of ERM on linear classes provides a good starting point as we review in
Section 2. Compared to that setting however, we are faced with two additional challenges. First, we
need to control an additional source of error arising from the fact that ERM might select a suboptimal
feature map. Second, we are lead to study the suprema of certain 7 -indexed empirical processes,
which in the linear setting reduce to single random variables that are easily dealt with.

Organization. The rest of the paper is organized as follows. In Section 2, we review known results
on the excess risk of linear regression under square loss. In Section 3, we state our main results that
hold for the excess risk of ERM for general index sets 7. In Section 4, we specialize our analysis to
the case where the index set 7 is finite, obtain more explicit guarantees, and discuss their implications
on the sparse linear regression problem. We conclude in Section 5 with a brief discussion.

'We assume without loss of generality that if ¢, s € 7 with ¢t # s, then ¢; and ¢ induce different linear
classes of functions, i.e. there is no matrix A such that ¢:(z) = A¢s(x) forallz € X.



2 Background

The goal of this section is to provide more context for our results. We review known results on the
excess risk of ERM over linear classes, which corresponds in our setting to the special case where the
set 7 indexing the feature maps is a singleton. As such, to avoid introducing further notation, we use
the one from the previous section, while dropping the dependence on ¢ whenever it occurs.

In the setting of linear regression with square loss, and when the sample covariance matrix of the
feature map is invertible, there is a unique empirical risk minimizer and its excess risk admits an
explicit expression. Specifically, define

= Ep0)6X)T], e D e(X)e(X)",
i=1

and let w, denote the unique minimizer of the risk R(w).2 Then, an elementary calculation shows
that when %, is invertible, there is a unique empirical risk minimizer and it satisfies

Wy = wy — X VR, (w,). (1)
Furthermore, since the risk is a quadratic function of w whose gradient at w, vanishes, replacing
R(w,,) by the equivalent exact second order Taylor expansion around w, yields

1 1
R(w,) = R(w.) = S [[dn — w. |3 = §||Z;1VRn(w*)||;. )

5l
While exact, this expression is not readily interpretable. For example, how fast does this excess risk
go to 0 as a function of the sample size? The following classical result from asymptotic statistics [e.g.
Whi82; LC06; Vaa98] makes this rate more explicit. To state it, we define

9(X,Y) i= Vo l({w., p(X)),Y), G:=E[g(X,Y)g(X,Y)"].

Theorem 1. Assume that for all j € [d], E[¢3(X)] < oo, E[Y?] < o0, and E[||g(X,Y)[|%_.] < occ.

Then, as n — oo,
A a1 2
n i) S 517153

where Z ~ N (0,2~ Y2GE~Y2). In particular, for any § € (0,0.1),
lim - Qeca, (1 - 8) =< Efllg(X, YV)120] 4+ 2 man (B7V2G872) log(1/9),

where Qx (p) := inf{z € R | P(X < ) > p} is the quantile function of a random variable X, and
where we write a < b to mean that there exists absolute constants C,c suchthatc-b < a < C-b. In
the above statement, they can be taken as C = 1 and ¢ = 1/32.

We provide a proof in Appendix A for completeness. For our purposes, this theorem is most easily
interpreted as follows: for large enough n and small enough 6, if the excess risk of ERM is bounded
by some quantity with probability at least 1 — §, then this quantity is, up to a constant, at least as
large as the right-hand side of the second displayed equation divided by n. While our primary interest
is in non-asymptotic bounds, this asymptotic result, by virtue of its exactness, provides us with
a benchmark against which such bounds can be compared. In particular, it identifies the quantity
E[|lg(X,Y)|%_.] as an intrinsic parameter determining the excess risk of ERM on this problem.

For large enough n, Theorem 1 gives an interpretable expression for the excess risk. However, it
says nothing about how large n needs to be for this expression to be accurate. This motivates a
non-asymptotic analysis of the excess risk of ERM, which has been carried out numerous times in
recent years [e.g. Olil6; LM16b; EE23]. A goal of this literature has been to obtain upper bounds on
the excess risk of ERM that hold in probability under weak moment assumptions, building on the
observation that this is indeed possible [Men14]. The following theorem is comparable to the best
known result in this area. We leave the proof to Appendix B. To state it, we define

Vo= E{(El/ng(X)gﬁ(X)TEl/Q - 1)1, L:= sup E[(@,zl/%()())? - 1)1.

veSd—1

*Throughout, we assume without loss of generality that the support of the distribution of ¢(X) is not
contained in any hyperplane, which implies the invertibility of 3 and the uniqueness of w. [cf. Mou22].



Theorem 2. Assume that for all j € [d], E[¢}(X)] < oo, E[Y?] < 00, and E[||g(X,Y)[|%_.] < occ.
Let§ € (0,1). If

n > (512 max (V) + 6) log(ed) + (128L + 11) log(2/6),
then with probability at least 1 — 6,
E(n) <4-(nd) ™" Elllg(X,Y)[[3-1].

At a high-level, this result says that above a certain explicit minimal sample size, the asymptotic
expression of the excess risk of Theorem 1 is correct, up to a significantly worse dependence on §.
The restriction on the sample size is almost the best one can hope for. To see why, note that to get
guarantees on the excess risk of any empirical risk minimizer, we need at least that 3., is invertible,
otherwise there exists an empirical risk minimizer arbitrarily far away from w,. To get quantitative
guarantees, we need slightly more control in the form of a lower bound on A, (X 71/2%, £71/2).
‘We refer the reader to a more detailed discussion in [EME24, Section 5].

This result has two key qualities, which we aim to reproduce in our results. First, it is assumption-
lean, requiring nothing more than a fourth moment assumption on the coordinates of the feature
map compared to Theorem 1. Second, it recovers the right dependence on the intrinsic parameter
E[|lg(X,Y)|%_,] identified in Theorem 1. A downside of this generality is the bad dependence on §.
Without further assumptions, this cannot be improved; we refer the reader to the recent literature on
robust linear regression for more on this issue [e.g. LM19; LL20; EME24].

3 Main Results

In this section we state our main results. They are most easily seen as extensions of Theorems 1 and 2
for general index sets 7. In Section 3.1, we study the asymptotics of the excess risk of ERM in our
setting, and in Section 3.2, we present a non-asymptotic upper bound on the excess risk.

To state our results, we require additional definitions and notation. We start with the population and
the sample covariance matrices

S(t) = Bg(X)pe(X)T],  Ta(t) =071 u(Xi)du (X))
i=1

We define the following collection of minimizers,

w,(t) := argmin R(t, w), T == argmin R(t, w.(t)),
weR? teT

the first is uniquely defined, while the second is set-valued in general. We define the gradient of the
loss at these minimizers and their corresponding covariance matrices

g(t7 (X7 Y)) = vwg«w* (t)7 ¢t(X)>7 Y)7 G(t7 S) = E [g(t7 (X7 Y))g(57 (X7 Y))T] -
Finally, we introduce the following processes which play a key role in our development
An(t) = V1 Amax (I— x1/2 (t)2n (0271/2 (1), Gnlt) = V- 1V B (£, wi(t)) ||Z*1(t)7 3)
as well as, for ¢, € T, andt € T \ Ts,

_ Rt 0,(1)) — R 0. (1)
al) = i (1= SR, @

We note that the process (A, (t,1.))¢c\ 7. is an empirical process (see [VW96] for an introduction),
while (A, (t))tc7 and (G, (t))re7 are partial suprema of empirical processes. In the sequel, we will
slightly abuse this terminology, and call all of these empirical processes, with the understanding
that they can be viewed as one with more indexing. We will further assume that these processes are
separable; see [BLM13, p.305-306] for a definition. This covers a wide range of applications, while
avoiding delicate measurability issues. The suprema of such separable processes, which is the only
way they enter our results, can be studied by taking the supremum over a countable dense subset of
the index set. Therefore, without loss of generality, we assume that 7 is countable.



Finally, in line with the literature on the theory of empirical processes [VW96], we say that a
sequence of empirical processes is Glivenko—Cantelli if, when rescaled by n—'/2, the supremum of
their absolute value taken over their index set converges to zero in probability as n — oo. In other
words, the weak law of large numbers holds uniformly over the index set. Similarly, we say that a
sequence of empirical processes is Donsker if it converges in distribution to its limiting Gaussian
process.? In other words, the central limit theorem holds uniformly over the index set.

3.1 Asymptotic result

Our first main result is an asymptotic characterization of the quantiles of the excess risk of any
sequence of empirical risk minimizers in our setting, which vastly generalizes that of Theorem 1.
Theorem 3. Assume that T, # @ and for some t. € T, assume that the empirical processes
(An(D)teT, (AL, t4))tem\T1. and (Gy(t))ieT are Glivenko-Cantelli. Then, for all & > 0,

lim P(R(fy, ws(fy)) — Ry >¢) = 0.

n—oo

Furthermore, if the sequence of processes (Gy,(t))ieT is Donsker, then for any § € (0, 1),

1
3 Qz-(1—0) <liminfn - Qg(fmwn)(l — ) <limsupn - Qs(fn,wn)(l —0) < Qz+(1-9),

n—oo n—o00

where Z~ := infser. | Z(s)||3, ZT = sup,er |1 Z(s)||3. and (Z(t))ieT is a mean-zero Gaussian
process with covariance function E[Z(t)Z(s)T] = S7Y2(t)G(t, s)X~V/?(s) forall t,s € T.

We note that, up to a factor of two in the upper bound on the asymptotic quantiles, Theorem 3
reduces to Theorem 1 when 7T is a singleton, with the exact same assumptions. We are not aware of
comparable results in the literature. The proof of Theorem 3 can be found in Appendix D.

Remark 1. For small §, the upper bound admits the more interpretable expression

Qz,(1-0)<E {Sup ||Z(s)||§} + 210g(1/8) sup Amax (E72(s)G (s, 5)L7V2(s)).  (5)
SETx sETx

Furthermore, if 7, is finite, the first term can be upper bounded as

E[gggnZ(s)ng] < 80 (1+log| T2 ) - max Ellg(s, (X, V) |31, ) ©)

To see why Theorem 3 is surprising, let us first focus on the case where 7, has a unique element

t,,sothat Zy = Z_ L ||Z||2 where Z ~ N(0,5V/2(t,)G(t., t.)E~1/2(t.)). Now consider the
oracle procedure, which knows beforehand what the optimal feature map ¢, is, and outputs ¢, and
a minimizer of R, (¢.,w). Theorem 3 says that, up to a factor of two, the asymptotic quantiles of
the excess risk of ERM, which needs to learn over the large class Uge7 {2 — (w, ¢¢(2)) | w € R},

coincide with those of the oracle procedure (by Theorem 1), which only needs to learn over the linear
class {z — (w, ¢y, (2)) | w € R4}

More generally, Theorem 3 establishes that asymptotically, any ERM picks a near-optimal feature
map with probability one. It furthers shows that the asymptotic quantiles of the excess risk of
any sequence of ERMs is controlled from above and below by those of the extrema of the limiting
Gaussian process of (G, (t))+e7 on the set of optimal feature maps 7. This is surprising, as it implies
that asymptotically, and outside of its role in determining whether the assumptions of Theorem 3
hold, the global complexity of the set 7 is irrelevant to the excess risk of ERM.

Finally, we note that the Glivenko-Cantelli and Donsker assumptions in Theorem 3 can equivalently
be viewed as restrictions on the size of 7, for distribution and process dependent notions of size. We
refer the reader to the books [VW96; GN15] for more on this connection. With this observation, the
main takeaway from Theorem 3 can be stated as follows.

Asymptotically, if T is not too large, the excess risk of ERM depends, at worst, only on the complexity
of the set of optimal feature maps T, and is independent of the global complexity of T.

3See [VW96, Section 2.1] or the proof of Theorem 3 for a more precise definition.



3.2 Non-asymptotic result

The result in Theorem 3 hints at a dramatic localization phenomenon, whereby the influence of
the size and complexity of the collection of feature maps (¢;):c7 on the excess risk of ERM
vanishes as n — oo under appropriate assumptions. The root of this localization phenomenon is
the first statement of Theorem 3: eventually, ERM picks near-optimal feature maps with probability
approaching one. For small enough sample sizes however, it is clear that ERM is likely to select
suboptimal feature maps, so that this localization phenomenon cannot hold uniformly over n. This
raises a host of questions: (i) How fast, as measured by the sample size, does ERM learn the optimal
feature map? (ii) What is the effect of this localization on the rate of decay of the excess risk of ERM
non-asymptotically? (iii) What properties of the feature maps (¢ ):c7 influence these rates?

Our answers to these questions in this very general setting are formally expressed in Theorem 4
below. To state it, we define the following parameter

L:=supE [(Z(vt,2*1/2(t)¢t(X)>2 — 1)2}7

teT
where the supremum is taken over vectors (v;);e7 such that ), r[lv;||3 = 1. For n € N and
§ € (0,1), we define the set function F,, s, for any subset S C T, by

sES

This map acts as a contraction as shown in the next lemma, whose proof is deferred to Appendix E.
For a function f, we use f* to denote f*(z) := f(f*~'(z)) with fO(x) := =.
Lemmal. Lern € N, ¢ € (0, 1), and assume that T, # @. Then for all k € NU {0},

« FMENT) C FF ().

Frs(S) = {t eT

R(t,w.(t)) — R, <2-(nd)"" - E[sup G?L(s)]} (7

* If Ang, B such that E[sup,c G} (t)] < B for all n > nq, then (5, FY 5(T) = T..

With these definitions, we now state the second main result of the paper. A proof is in Appendix F.
Theorem 4. Assume that T, # @, E[Y?] < oo, ¥(t,j) € T x [d], B[¢7 ;(X)] < oo, and
E[|lg(¢, (X, Y))||2Z,1(t)} < o0. Let § € (0,1) and k € N. If, for some t, € T, n satisfies

n > 64E[sup A, (t)] + (1281 + 11)log(6/6) + 6 - 672 - E[ sup A, (t,t.)],
teT teT\ T~

then, with probability at least 1 — 6,
in € Ff,é/zk(T) =: Sn.5k

and .

E(tp, ) <24 (nd)~? -E[ sup Gi(s)],
Sesn,SJC

where the processes A, A, and G, are as in (3) and (4).

We make a few remarks before interpreting the content of the theorem. First, we note that when
the index set 7 is a singleton, the last term in the sample size restriction vanishes, while the first
matches the sample size restriction from Theorem 2 after an application of Lemma 3 below; further
taking £ = 1 in Theorem 4 recovers the upper bound on the excess risk of Theorem 2 up to a constant
factor. Theorem 4 may therefore be viewed as a broad generalization of Theorem 2. Second, under
Assumption 1 below, and by the second item of Lemma 1, the upper bound on the excess risk in
Theorem 4 eventually matches the main term in the asymptotic bound of Theorem 3 as can be seen
from (5), in the same way that Theorem 2 achieves this when compared with Theorem 1. Finally,
the statement of Theorem 4 is very general, and in fact, too general for us to be able to interpret it
precisely. As such, we will discuss it in the context of the following assumption.

Assumption 1. There exists constants C'y, Ca, and C¢ independent of the sample size, but possibly
dependent on the remaining parameters of the problem, such that for all n € N,

E[supA,(t)] < Ca, E| sup A,(t,ts)
teT teT\ T

where A,,, A,,, and G,, are as in (3) and (4).

< Ca, Elsup Gi(t)] < Cq,
teT




These assumptions can be equivalently viewed as a restriction on the appropriately measured size of
the index set 7 [VW96; GN15], and are slightly stronger than the assumptions of Theorem 3. They
always hold for finite index sets, and we will derive in Section 4 explicit estimates of the constants in
Assumption 1 in terms of moments of the feature maps and target as well as the cardinality of 7.

Let us now interpret the content of Theorem 4, which comes with a free parameter &, in the context
of Assumption 1. We fix k here, and discuss its choice below. First, recalling the definition of F, s,
this result says that above a certain sample size, both the suboptimality of the feature map picked
by ERM and its excess risk decay at the fast rate n~!, answering the first question we raised at the
beginning of the section. Second, this result provides an upper bound on the excess risk of ERM that
depends on the index set 7 only through the size of shrinking subsets S,, 5, which might be large
for small n, but which by Lemma 1 converge to the set of optimal feature maps 7, as n — oo. This
transparently shows the effect of the localization phenomenon on the rate of decay of the excess risk
of ERM, answering the second question we raised. Finally, looking at the definition of S, 5 x, this
result identifies the size of the sublevel sets of the suboptimality function R(t, w.(t)) — R, defined
over feature maps as a relevant property of the collection of feature maps (¢ ):c7 that influences the
rate of convergence of the excess risk of ERM in this setting, answering the final question we raised.

Finally, let us turn to the choice of k. Practically, we select the one that minimizes the bound on the
excess risk. Looking at the first item of Lemma 1, this optimal & balances the following trade-off: on
the one hand, for small k, applications of F}, 5,25, constrain the input set more severely, but only a
few iterations are performed; on the other hand, larger values of k allow more iterations, but at the
cost of more weakly constraining the input set per application.

Stepping back, there are two main takeaways from Theorem 4. Firstly, and on a conceptual level, it
shows that feature learning is easy when the suboptimality function R(t,w.(t)) — R., defined over
the set of features maps, has small sublevel sets. Secondly, and on a technical level, it provides a
template which can be used to derive more explicit excess risk bounds on ERM given estimates on the
expected suprema of the relevant empirical processes. Deriving such accurate estimates for infinite 7
is a highly non-trivial task, and cannot be done at the level of generality we have been operating at.
The case of finite 7 however is tractable in a general setting as we discuss in the next section.

4 Case study: Finite index sets

In this section, we focus on the case where the index set 7 is finite, and aim, among other things,
at establishing explicit estimates on the various expected suprema appearing in Theorem 4 in terms
of moments of the feature maps and of the target. This problem becomes tractable in the case of
finite 7 because, roughly speaking, a worst-case analysis still yields non-trivial upper bounds. This
is decidedly not the case when 7T is infinite, in which case these expected suprema can be infinite.

We start with a slight strengthening of Theorem 3, whose assumptions reduce to simple moments
conditions when 7 is finite. The straightforward proof can be found in Appendix H.
Corollary 1. Assume that T is finite, for all (t,j) € T x [d], E[¢7 ;(X)] < oo, BE[Y?] < o0, and
forallt € T, E[|lg(t, (X, Y))||2Z,1(t)] < o0o. Then

lim P(f, ¢ 7.) = 0.

n—oo
Furthermore, for any 6 € (0, 1),

1

1 .. .
5 Qz-(1-9) <liminfn- Q£(fn,wn)(1 —0) < hrlgljcgpn . Qs(fn,,u‘)n)(l —0) < 5 Qz+(1-=9),

n—oo

where Z~ = mingeT. || Zs||3, ZT := maxseT. || Zs||3, and the random vectors (Z;)ie1 are jointly
Gaussian with mean zero and covariance E[Z; ZT] = S~Y2(t)G(t, )5~ /2(s) forall t,s € T. In
particular, if T, = {t.}, then

n-E(tn i) > = 12113,

N =

where Z ~ N(0, 87 Y2(t,)G (ts, t..) S~ 2(t,)).

The conclusions of Corollary 1 differ from those of Theorem 3 in two aspects. First, the feature map
picked by ERM is guaranteed to be optimal rather than near-optimal with probability converging to



one. Second, the upper bound on the asymptotic quantiles is improved by a factor of two, yielding
the exact distribution of the rescaled excess risk when 7 is a singleton.

Making Theorem 4 more explicit is a more laborious task. We recall here two known results that
allow us to accomplish this. We start with the following bounds on the expectation of the supremum
of a finitely-indexed empirical process, which we will later use to bound the suprema of the processes
(Gn(s))ses and (A, (t,t4))ie7\ 7. appearing in Theorem 4. A proof can be found in Appendix G.

Lemma 2. Let n,d € N, and let Z be a random element taking value in a set Z, and let (Z;)?_, be

i.i.d. samples with the same distribution as Z. Let F be a finite collection of R*-valued measurable

functions. Define
1/2
o*(F) = r;lea;(E[llf(Z) —EIf(23],  ra(F) ¢=E{ 1£(Z:) - EIF(D3|

max
(i, f)€ln]xF

andlet E,(f) == /n-(n"* 3", f(Z;) — E[f(Z)]). Then, we have

T (F)
\/ﬁ )

1/2
x| ELNIE| < 1) -o(F) + (7))

where c(m) := 5y/1 + log m.

Lemma 2 allows us to compute the expected supremum of a finitely-indexed empirical process, up
to log factors in the size of the index set. It is known that these factors cannot be removed from the
upper bound nor added to the lower bound without more assumptions, we refer the reader to a related
discussion in [Tro16]. Finally, while the term r,, (F) might grow with 7, by bounding the maximum
with the sum, it grows at most as v/n. In many applications however, the random vectors f(Z) are
bounded almost surely, so that r,,(F) is of order one, which justifies our presentation choice.

The second result we recall is the expectation version of a one sided Matrix Bernstein inequality due
to Tropp [Tro15]. We use it below to bound the supremum of the process (A, (t))te7 appearing in
Theorem 4. We do not known of a matching non-asymptotic lower bound, but an asymptotic one is
known [EME?24, Proposition 17]. Upper and lower bounds similar to those of Lemma 2 hold if one
considers the expected operator norm instead of only the maximum eigenvalue [Tro16, Section 7].

Lemma 3 ([Tro15], Theorem 6.6.1.). Let n,d € N and for each i € [n), let Z; € R¥*? be i.i.d.
positive semi-definite matrices with the same distribution as Z. Define

V=EB|(E[2]- 2)°|, Wa:=va-(ElZ] - :Li Z:).

Then, we have )
Amax (E[Z]) log(ed)
3v/n '

Equipped with these estimates, we may now control the expected suprema of the empirical processes
appearing in Theorem 4. To apply Lemma 2, define the following classes, for S C 7 and t, € T,

6(8) = {(x,9) = T2 (s)g(s, (v,9) | s € 5},

._ C({ws(t), d¢(2)), y) — L({wa (t4); ¢, (), y)
D(t.) -—{(w,y)H R(t.w. (1) — R ’tET\’E}.

Applying Lemma 2 on G(S) bounds the expected supremum of the process (G (s))ses while
applying it on D(t.) bounds that of (A, (Z,%+))tc7\ 7, To control the supremum of (A, (%)):e7, the
key idea is to notice that it can be expressed as the maximum eigenvalue of a block diagonal matrix
whose blocks are /n(I — X~Y2(t)%,,(£)2~1/2(t)). Looking at Lemma 3, the relevant parameter is
therefore a block diagonal matrix V' with the following blocks

V(i) =E [(2—1/2<t>¢t<x>¢t<x>Tz—m<t> - 1)2] |

As the bound in Lemma 3 depends only on the maximum eigenvalue of V, the ordering of the blocks
does not matter. Putting together these estimates, we arrive at a fully explicit version of Theorem 4.

EXmax(Wn)] < v/ 2Amax (V) log(ed) +




Corollary 2. Assume that T is finite and that for all (t, j) € T x [d], E[¢} ;(X)] < 00, E[Y*] < 00
Letd € (0,1), k € <], and c(-), 02 (-),r

n(+) as in Lemma 2. If, for some t, € T,
n > (512 max (V) + 6) log(ed|T|) + (128L + 11) log(6/6)
+24- 871 e(|T])o®(D(t) +10- 672 A(|T)ra(D(L)), ()
then, with probability at least 1 —

tn € o (T) = Susis
and ~
g(tm?i)n) < 24- (né)_l . A(Sn’(;’k)7
where, for S C T,
A 2
A(S) = A(S) - (0(G(8) +e(S) - =GN,
and ﬁms (S) is the same as F, 5(S) defined in (7) but with A(S) replacing E[sup,cs G2(s)].

We make a few remarks about Corollary 2; a proof sketch is in Appendix I. The set function A(S)

controlling the contraction rate of the map F}, s as well as the excess risk, has a pleasantly simple
form. To first order, and ignoring constants, it is given by

(1+log| ) - max Ellg(s, (X, Y)[[3-1(,) |-

As such, as n — oo and by Lemma 1, the upper bound on the excess risk in Corollary 2 matches the

main term in the asymptotic rate derived in Theorem 3, as can be seen from (6). As the sets .S, 5
are shrinking with n, the above expression clearly shows the decaying effect of the global complexity
of T on the excess risk. Finally, we note that the restriction on & in Corollary 2 is there only because
after at most that many iterations, a fixed point is reached, and further iterations worsen the bound.
We conclude this section with an example of an application of our results.

Example 1 (Sparse linear regression). Consider the sparse linear regression problem, and in particular
the best subset selection (BSS) procedure [Mil02; HTF09]. This procedure corresponds to ERM over
the restricted linear class {x — (w, ¢(x)) o < s} in the linear regression setup of Section 2,
where ||w]|o is the number of non-zero entries of w and s € [d] is a user-chosen sparsity level.

The problem of computing the BSS procedure has attracted a lot of attention recently. While NP-hard
and therefore difficult in the worst case [Nat95], Bertsimas et al. [BKM16] showed that it can be
tractable on practical instances of moderate size. Since then, a rich literature has emerged that devises
increasingly efficient methods [e.g. Hua+18; BP20; HMS22; Guy+24]. By comparison, the statistical
performance of the BSS procedure is not yet completely understood as we discuss below.

To see how the sparse linear regression problem fits in our feature learning setting, notice that
{z = (w,d(x)) | |w]lo < s} ={x— (v,¢(x)) | (t,v) € T x R*} where T is the set of all sub-
sets of [d] of size s, and ¢y (x) := (¢, (), ¢j, (), ..., ¢, (x)) € R® where (j1, jo, ..., Js) are the
elements of ¢ in increasing order. As such, Corollaries 1 and 2 are immediately applicable and provide
general statements on the performance of an arbitrary BSS procedure. To simplify the discussion, we
assume for the rest of the example that there is a unique risk minimizer w, satisfying ||w.||o = s.

On the recovery side, the first item of Corollary | guarantees that we asymptotically exactly recover
the support of w.. Non-asymptotically, the first item of Corollary 2 shows that if n further satisfies

n> kérﬁr})]{élk (yo) A(F: 6/1%(7'))} where 7 := tg%g\%{R(t ,wi(t)) — R},

then with probability at least 1 — §, the BSS procedure recovers the support of w... Equivalently, these
two statements say that for large enough n, the BSS procedure coincides with the oracle procedure
which knows the support of w, a priori and outputs an ERM from the optimal linear class.

In practice however, the interesting regime is when n is only moderately large. Corollary 2 provides
our guarantee in this case, and as such, we turn our attention to the sample size restriction (8).
Typically, we expect the main restriction to come from the first term, which in this case is given
by Amax (V') - slog(d/s), up to constants and lower order terms. This is because if an intercept is



included, i.e. ¢1(X) = 1, then Apax(V) > s — 1, so the first term scales as s?log(d/s) at least,
while the remaining terms typically grow more slowly with s. As a concrete example, when ¢(X)
is a Gaussian vector, Apax (V) = s + 1, so in this case the estimate s log(d/s) is tight. Under this
sample size restriction, and if ¢ 1= Y — (w,, ¢(X)) satisfies E[e? | X| < o2, Corollary 2 upper
bounds the excess risk by (o2s/n) - a,, for a sequence of decreasing distribution-dependent constants
a,, converging to one as n — oo, ignoring the dependence on § and absolute constants.

The closest existing result in the literature we are aware of is due to Shen et al. [She+13], who arrived
at comparable conclusions but in a substantially different setting. In particular, their result was
obtained in the setting n, d — oo, with an implicit assumption on the distribution of ¢(X) [She+13,
Equation 2], and dealt with the in-sample prediction risk instead of the excess risk. Another closely
related result is due to Raskutti et al. [RWY11] who showed that the minimax expected excess risk in
a well-specified fixed-design setting is, up to constants, os log(d/s)/n; see also [Bac24, Chapter 8].
Our results show that for moderate n, in the random-design setting, and when focusing on a single
instance, the log(d/s) factor can be replaced with another factor that decays to one as n — oo.

Coming back to the sample size restriction discussion, we strongly suspect that the factor s log(d/s)
is suboptimal, but we are unsure what the correct dependence is, even under Gaussian ¢(X ). Indeed,
this factor comes from the logarithmic factor in Lemma 3, when applied to the block diagonal matrix
with blocks \/n(I —X~Y2(t)%,,(£)S7/2(t)). One can improve this factor by instead using versions
of this inequality based on the intrinsic dimension [Tro15, Chapter 7]. However, this is also unlikely
to be tight. Roughly speaking, this is because such logarithmic factors are tight only when the
eigenvalues of the random matrix are near-independent. This is certainly not the case for the block
diagonal matrix we are considering, since its blocks are sample covariance matrices of sub-vectors of
the same random vector ¢(X ). Capturing this dependence is beyond our reach and likely requires
new tools; we refer the interested reader to the recent articles [vHan17; LvHY 18; BBvH23].

5 Conclusion

Broadly speaking, there are two main conclusions one can draw from this work. Firstly, in the large
sample regime, and if the set of candidate feature maps is not too large under an appropriate measure
of size, asking a model to additionally pick a feature map on top of learning a linear predictor has a
negligible effect on the excess risk of ERM on regression problems with square loss. Secondly, for
moderate sample sizes, the magnitude of this effect depends on the appropriately measured size of
the sublevel sets of the suboptimality function ¢t — R(t,w.(t)) — R.. Plainly, learning feature maps
is easy when only a small subset of them is good, as the bad ones can be quickly discarded.

The most tantalizing aspect of our results is their potential in explaining the experiments in [Zha+21].
It was shown there that complex neural networks trained by ERM were able to achieve good
performance despite being expressive enough to fit random labels. This is paradoxical if one assumes
that the performance of ERM is driven by the complexity of the model class. Our results refute this
assumption for a generic collection of feature-learning-based models. While there are many works
offering explanations for this apparent paradox (see e.g. [BMR21] for a survey), we are not aware of
one that shows the vanishing influence of the size of the model class on the excess risk as Theorems 3
and 4 show. Formally connecting our statements to these experiments is beyond what we achieved
here, yet, we believe that the new perspective we took might generate useful insights in this area.

We conclude by outlining a few limitations of our work. Firstly, we do not deal with the question
of how to solve the ERM problem. Our focus is on understanding its statistical performance, and
our setting is so general that such a question cannot be meaningfully tackled. Continuing on this last
point, while the generality of our results is desirable in some aspects, it is detrimental in others. As an
example, it would be desirable to specialize our results from Section 3 to specific infinite collections
of feature maps used in practice. Let us also mention that it is a priori unclear whether ERM is an
optimal procedure, in a minimax sense, for the model classes we consider; we suspect that recently
developed tools might be relevant to address this question [Mou22]. Finally, while we focused on the
case of regression with square loss, this was mostly done to simplify the presentation. Indeed, the
only property of the loss used in the proofs is the exactness of its second order Taylor expansion. This
is however not required if one can control the error term from above and below. It is known how to do
this for many loss functions [e.g. OB21; EE23], and most importantly for logistic regression [Bac10;
Bac14]. We have purposefully selected generic notation to make translating such arguments easier.
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A Proof of Theorem 1

Let A,, denote the event that 3, is invertible. By the weak law of large numbers, 3, converges to >
in probability so that lim,,_,~, P(A%) = 0. Now on the event A,,, we have by (1)

V- (b, —w.) =2 (V- VR, (w.)).

By the continuous mapping theorem, ;! converges to X! in probability and by the central limit
theorem

Vi - VR (w,) % N(0,G).
Therefore, by Slutsky’s theorem

Vi (i — wy) 5 N(0,271GS ).

Now since the risk is quadratic and the gradient vanishes at w,,

- [R(8) — Rw)) = & - Va0 - w) [ H1Z]3,

where Z is as in the theorem, and where the last statement follows by the continuous mapping theorem.
This proves the first statement. The bounds on the quantiles are a consequence of concentration
bounds for the norm of Gaussian vectors [e.g. EME24, Corollary 33].

B Proof of Theorem 2

Denote by A,, the event that
)\min(z 1/22 n- 1/2) 1
2’
We show that under the sample size restriction, P(A,,) > 1 — §/2. Indeed we have the variational
representation

Aman(I = 57128, 5712) = sup Zl— STV20(X5))2.
veSa-1 TLI 1

Each element in the sum is upper bounded by 1, and the variance parameter in Bousquet’s concentra-
tion inequality [Bou02] is given by the parameter L in the statement of the theorem. Applying this
inequality yields that with probability at least 1 — ¢ /2

2L log(2/0) 410g(2/5)
n 3n

Amax(I = E725,5712) < 2B A (I = £7/28,5772) | +

Using Lemma 3 to upper bound the above expectation, and replacing the sample size n in the resulting
inequality with the minimal allowed by the theorem proves that P(A,) > 1 — §/2 for all sample
sizes allowable by the theorem. Now on this event we have, using (2),

. 1 _
R(ip) = R(w.) = 5 - |3, VR (w5 <2+ [VRa(w:)[§-1-
An elementary calculation shows

EIVEy(w)5-1] = " E[lg(X, V)[I5-1],

so that an application of Markov’s inequality yields that there is an event 3,, that holds with probability
at least 1 — §/2 and on which

IV R (wi)[5-1 < 2+ (n8) ™" E[llg(X, V) [|5 ]

The union bound P(4,, N B,,) =1 —P(4, U B,,) > 1 — ¢ finishes the proof.
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C Main Lemma

We state here a core lemma, which we use in many of our proofs. To state it, we define, for a function
F:S —>RonasubsetS C T,

[Fllo := sup[F(s)|, [[Fllcc,— :=sup{=F(s)}, [Flloc,+ :=supF(s),
sES sES SES

where the first quantity is the £°° norm of the function F', and the remaining are one-sided variants of
it. The processes appearing in the next statement are defined in (3) and (4).

Lemma 4. Assume that T, # @ and let t, € T,. On the event that |n="/2 A, (-, t.)||co.+ < 1 and
[nY2 A0 |00t < 1, we have

R R 1 1 1 R
R(tn,ws(ty)) — Ry < = - . (G2 (i, ’
() =B < 5 TR, i) Ty, 1= T Ay Cnlin))

and
1 n~1G2(t,)
2 (1 In=Y2A0lo0,4+)%

1 n~tG2(t,) .
Z. n < R(tp, ) — Rt we(ty)) <

Proof. To lighten the notation, we drop the dependence on 7, and write £ instead of #,,. We start with
the first statement. First, we note that if £ € 7, then the statement holds trivially as the left-hand side
is zero, so we only consider the other case in what follows. For any ¢ € T, define

w(t) € argmin R, (¢, w),
weR?

where the choice of minimizer is arbitrary. With this definition, we have w0, = (). Now, by
definition of ERM, o
Ry (t, (1)) = R (e, wa(t)) < 0. ©)
On the other hand, for any ¢ € T \ 7., we have the decomposition
Ry (t, (1)) — Rn(te, ws) = [Rp(t,0(1)) — Ra(t,wi(t))] + [Ra(t,wi(t)) — R (ts, ws (t*))(}IO)
We study each of the terms of (10) separately, and we start with the first. Note that since we are in the

event
i (52080 (OF 2 (0) = 1= 072 A s > 0,
S

the sample covariance matrices 3,,(t) are invertible for all ¢t € T, so that w(t) is uniquely defined
and satisfies

W(t) = wa(t) — S, () Vi R (t, wa (1)) (11)
Furthermore, since the function w — R, (¢, w) is quadratic in w and its gradient vanishes at its
minimizer w(t), we have

1 1
R (t (1)) = B (t, we (1)) = =5 [0() = wu ()15, = =5 Ve Balt w51, (12)

where the last equality follows from (11). To bound this last term, define
Sa(t) = 27V, ()R 2(t).

Then we have,

(S POV Rt )}) 57 {8200 Rt 0, (1)}
< e S (0) - [V Bl . )31
- s G

[V R (¢, ws(t) ||2—1

S(nT'GR(1)). (13)

R el ([ i [
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Finally, the second term of (10) is lower bounded by
R (t, w.(1)) = Rt wi(ts)) = (1= n "2 A0 (¢, ) [R(t, wi(t)) — R.]
> (1= [0 20 ) oo ) [R(E wi(t) = R (14)

Combining (13) and (12) lower bounds the first term of (10), while (14) lower bounds the second.
Combining the resulting lower bound on (10) with (9) and rearranging yields the first statement.

For the upper bound in the second statement, note that for all ¢t € T,

R(0(0) ~ Rt we (1)) = 5 - (0) — wa(0)
= 3 IS OV Rt v ()]
< % ’ )\max(i;f(t)) ’ ||van(taw*(t))”QE*l(t)
_1 1 C(n-la2
= A A O

where the second line follows from (11). In particular the inequality holds for . The lower bound
holds by a similar argument.

O

D Proof of Theorem 3

Consistency of fn. We want to show that, as n — oo,
R(tn, ws(tn)) — Ry 2 0. (15)

Using the notation introduced in Appendix C, the Glivenko-Cantelli assumptions in Theorem 3
amount to the statements that, for some ¢, € 7., and as n — oo,

P72 Anllee 20, 7200t lse 20, 07 Y2G]l0e 2 0. (16)

Let A,, denote the event that both ||n~/2A,,||oc < 1and ||n"2A,(-,£.)||ec < 1. The union bound
and (16) show that

lim P(AS) =0

n—oo

Furthermore, on the event A, the first bound of Lemma 4 holds, and bounding n’lGEL (fn) by
[n='/2G,,||% yields that on A,,

R R 1 1 1
Rtn, *tn _R*S*' )
(bns 102 (E)) 2 T AL ) 1= VA,

) ”n_l/QGn”io (17)

Now let ¢ > 0, and denote by B,,(¢) the event that the right hand side of (17) is strictly larger
than €. Then the statements (16) together with the continuous mapping theorem show that
lim,,_, oo P(By(€)) = 0. Therefore, again by (17), we have

P(R(fn, wi(fn)) — Ru > €) < P(Ba(e)) +P(45),
and taking n — oo proves (15).
Asymptotic quantiles. We start with the upper bound. We have the simple decomposition
n- [R(t,,wn) — Ri] = n[R(tn,n) — R(tn, wi(tn))] + n[R(tn, wi(tn)) — Re].  (18)

Now on the event A,, defined above, we have, by an application of Lemma 4, combining the two
bounds in the lemma along with (18), that the rescaled excess risk is upper bounded by

1 1 1 1 R
Z. . - G2 (t,,). 19
2 T A (1—|n-1/2An<-,t*>||oo*1—||n—1/2An||oo) alta). (19

17



From the Glivenko-Cantelli assumptions (16), the first three factors converge in probability to 1. Our
aim will be to bound the upper tail of the last factor, which will imply a bound on the upper tail of the
rescaled excess risk.

We briefly make explicit the Donsker assumption before deriving this bound. Both define and note
Gu(t,0) = V- (0,272 () Vo Ra(t,wi(t),  Gult)= sup Gult,0),
veSd—1

where S91 is the Euclidean unit sphere in R%. As pointed out in Section 3, the processes G, (1) are
partial suprema of the empirical processes G, (¢, v). The Donsker assumption of the theorem states
that the empirical processes G, (¢, v) take value in the space of bounded functions on 7~ x S?~1,
equipped with the £°°(7 x S~1!) norm and the metric it induces, and converge weakly to their
unique Gaussian limit (G(¢,v))v)eTxg4-1 as n — oo. By inspecting their finite dimensional
distributions, it is straightforward to verify that (G(t,v)) ¢ veTxsi-1 = ((U Z(t))) (t,0)eTx 541
where (Z(t));e7 is the R%-valued Gaussian process defined in the statement of Theorem 3. Finally,
we define G(t) := sup,cga—1 G(t,v) in analogy with the definition of G,,(¢).
We now upper bound the upper tail of G2 ({,,) in (19). Let (¢4)§2, be a decreasing sequence of
positive numbers such that €, — 0 as k — oo, and define the sets

T(e) :={t € T | R(t,ws(t)) — R. < ¢} (20)
as well as the function F}, : £>°(T x S?1) — R by

Fip(z):= sup sup z(s,v).
sE€ETx(er) veSI—T

Note on the one hand that Ny>1 7. (ex) = T, and on the other that F}, is continuous for all k € N,
and in fact Lipschitz. Indeed, let z, 2’ € £>°(T x S91). Then

|Fe(2) — Fp(2")|=| sup sup z(s,v)— sup sup 2'(s,v)| <z — 2]l

s€Tx(er) veSd—1 s€T.(ep) veSd—1
Now let k € Nand z € [0, 00). Then
P(G2(tn) > z) = P({Gi(ty) > z} N {t, € Tuler)}) + P({G2(tn) >z} N {tn & Ta(en)})
< P{G2(0) > 2} 0 {i € To(e)}) + P({F £ To(e))

s€Tx(ek)
=P(F2(Gp) > z) + P(R(tn, wi(tn)) — R > ex)

taking the limit as n — oo, the first term converges, by the continuous mapping theorem, to the
probability of the event {FE(G) > ;v}, where G is the limiting Gaussian process discussed above,
while the second term vanishes by the first part of Theorem 3. Therefore, for all £ € N,

limsup P(G2(£,) > z) < P( sup  G2(s) > x)

n—00 sE€Tx(ex)

<P< sup  G2(s) >x> + P(R(tn, ws(tn)) — R > ey)

Taking the limit as k — oo, noticing that the events

sup G2(s) > =
s€T«(ek)

are nested, using the continuity of probability from above, and recalling that N>1 7. (k) = T gives

limsup P(G2(t,) > z) < P<sup G?(s) > x)
n— o0 s€Tx
Using properties of the quantile function (e.g. [EME24, Lemma 20]) finishes the proof of the upper
bound. For the lower bound, we make a similar argument. We have, by an application of Lemma 4,
- [R(tn, 0n) = R > n [R(En, W) — R(En, wi(tn))]
1 1

> -G (t).
23 A A ey Cnli)
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By the Glivenko-Cantelli assumption on A,,, the first two factors converge to 1/2. For the third, we
will lower bound its upper tails, which will imply a lower bound on the upper tails of the rescaled
excess risk. We let (¢4,)72 ; be a decreasing sequence of positive numbers such that e, — 0 as
k — oo, and define Hy, : £>°(T x S%1) — R by

H = f t
o) = ) S =6,

where the subsets T, (¢,) are as defined in (20). Clearly, for z, 2’ € £>°(T x S¢71),
|Hi(2) = He(2')] < ||z = 2]l
so Hy, is Lipschitz and therefore continuous. Now
P(Gf,(fn) > x) > P({G%(fn) > :c} N {f" € ﬁ(ek)})
> p( inf G2(s) > x) _P({d, ¢ Telen)))
SGﬂ(Ek)
=P(HZ(Gp) > z) — P(R(tn, wi(tn)) — Ry > &)
By the same argument as above, we obtain, as n — co, and for all k£ € N,
liminf P(G? >P( inf G*(s)>
iminf P(G7 (£,) > =) (SE;;}(Ek) (s) x)
Taking the limit as £k — oo, and noticing that
U{ inf  G*(s) > x} = { inf G%(s) > :17}
K1 SET(ex) SETx
proves that

liminf P(G2(¢,) > z) > P( in71i G?%(s) > x)
s€«

n— oo

Using properties of the quantile function (e.g. [EME24, Lemma 20]) finishes the proof of the lower
bound. The estimates on the quantiles of Z+ in Remark 1 are a consequence of standard Gaussian
concentration, see [e.g. EME24, Appendix A.3]. Finally, for the second statement in Remark 1,

E|myxl 2(:)13] < B (an I )/p

s€T.

< (Z E[||Z<s>|§”}>1/p

s€T

1/p
<32-p-<Z E[IIZ(s)I%]”) :

s€T.

where the last estimate follows from Gaussian concentration. Taking p = 1 + log| 7|, and recalling
< dY?||z| s yields the result.

E Proof of Lemma 1

We prove the first statement by induction. For £ = 0, this follows directly from the fact that by
definition F)) 5(7) = T and F, 5(T) € T. Now let k € N and assume that the statement holds for

k—1.Lets € F5'(T). Then by definition
R(s,w.(s)) — R, <2-(nd)"" - E[ sup G2(s)]<2-(nd)"'-E[ sup G2(s)].

sEFX (T) SEFYSN(T)

where the second inequality follows from the fact that by the induction hypothesis, FT’j s(T) C

Frlel(T)’ and that the supremum is increasing. Therefore s € ij s(T) since the last inequality

is the defining inequality for Ff 5(T). We now turn to the second statement. Fix k and 6. On the

one hand, T, C (1,54 Fff’é(T). On the other, for any ¢ € (1,5, Ffﬁ(T), we have for all n > ny,

R(t,w.(t)) — Ry < 2B - (nd)~ . Therefore R(t,w.(t)) — R. = 0, and hence ¢t € T..
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F Proof of Theorem 4

Recall the notation introduced in Appendix C. Let A,,(¢.) be the event that:
In 2 A oo <1/2,  and  [InTV2AL (Lt < 1/2.

We start by showing that under the sample size inequality stated in the theorem, there exists a ¢, € 7.
such that P(A,,(t.)) > 1 — /3. Indeed, we have

I 2 Ao = sup = 31— (0, 572 (X0) )
(t, u)e(sz«i nn Z
The elements of this sum are bounded by 1, and the variance parameter of Bousquet’s inequality
[Bou02] is given by L as defined in Section 3.2. Applying this inequality yields that with probability
atleast 1 —§/6
2L 1og(6/0) n 41og(6/9)
n 3n

2
—1/2 < _“ .
ISl € B 0]
Furthermore, by Markov’s inequality, with probability at least 1 — 6/6
6 - Elsup,cr\7. AL, )]
nl/2.§
Hence, when the inequality on the sample size stated in the theorem holds for some ¢.., the event

A, (t4) holds with probability at least 1 — /3. Now on this event, the first bound of Lemma 4 applies,
and we have

I 2AC, ) llsot <

R(tn, w(ty)) — R. <2-n71 - G2(1,). 2D
Now we use the iterative localization method of Koltchinskii [Kol06]. Initially, we have no informa-
tion about where #,, is located aside from belonging to 7, so we start with the bound

R(tn, wi(t,)) — Re <2-n~ 1 -sup GA(t). (22)
teT

Using Markov’s inequality, we have on an event B,, 1 which holds with probability at least 1 — ¢ /2k

sup G2 (t) < 2k-6! [sup G2 (1))
teT

Replacing in (22) yields that on the event A,,(t.) N By, 1,
R(tn, w.(t,)) — Ry < 4k - (nd)~' - E[sup G2 (1)),
teT

which shows that on this event, &, € F, s/2x(7T), by definition of the map F,, 5/o;. With this
knowledge, we now reuse the bound (21) to obtain that on A, (¢.) N By 1

R(tn,wi(ty)) —R. <2-n7'-  sup  G2Z(10).
teEF, 5/21(T)

Iterating the procedure we just described k times, we obtain that on an event A, (t.) N (O?len, i)
where P(B,, ;) > 1 —6/2k forall j € [k]

tn € FY 5/26(T) = Sno ke (23)

Another application of Markov’s inequality yields that on an event C' which holds with probability at
least 1 — 0/6

sup Go(t) <66 "-E[ sup Gi(t)] (24)
tE€ESn 5.k tESn, 5,k
Since
k
P(Ap(t) N (M Bug)NC) > 1-6/3-> 6/2k—6/6=1-4,
j=1

equation (23) proves the first statement of the theorem. For the second statement, we have on the
same event A, (t.) N (ﬂ?lemk) N C', and combining the two upper bounds from Lemma 4,

Eltp, ) <4-n71-G2(t,) <4-n7'- sup G2(t)<24-(nd)"'-E[ sup G2(t)],

tESH, 5,k tESn, s,k

where we used (23) and (24) in the above inequalities, concluding the proof.

20



G Proof of Lemma 2

We prove a slightly more general result, from which Lemma 2 can be immediately deduced.
Lemma 5. Letn,d € N and let T be a finite set. For each (i,t) € [n] x T, let Z; ; € RY be random

vectors such that for each t € T, (Z; )7, are i.i.d. with the same distribution as Z;. For allt € T,
assume that E[Z,;] = 0, and define

1/2
o?(T) = supE[HZtHg], rn(T) ::El sup ||Z”||§
teT (i,t)€[n]xT
Then
97 1/2
L o(T) | 1 m(T) RN o(T) | o m(T)
2. . <E - 7. < ) )
R e e N R

where C(T) :=5+/1 + log|T]|.

To prove Lemma 5, we need to recall a few preliminary results. The first is a classical symmetrization
inequality, see e.g. [BLM13, Lemma 11.4] or [Wail9, Proposition 4.11] for a proof.

Lemma 6. For each (i,t) € [n] x T, let W; ; € RY be random vectors such that for eacht € T,
(Wi )i, are i.i.d. with the same distribution as Wy. Let (g;)7—, be independent Rademacher random

variables, independent of the collection of random vectors W, ;. Define Wi,t = W, — E[W,]. Then
97 1/2 91 1/2 51 1/2
Z 51 2,t
n

1 n o 1 n
<E|sup||— > W, <2E|sup||— > W
teT || ; ! teT|| T ; '
The second result we recall is the Khinchin-Kahane inequality, the specific form we require is
obtained from Pefia and Giné [PG99, Theorem 1.3.1] by setting ¢ = p and p = 2 in that theorem, see
also Boucheron et al. [BLM13, page 141].

Lemma 7. Fori € [n], let z; € R? be fixed vectors. Let (£;)"_, be independent Rademacher random

variables. Then for all p > 2,
p11/p 1/2
1 < p <Z|Zt”2> :

2

— E sup
teT

2 2 2

n
E €i%;
i=1

A straightforward consequence of Lemma 7 is the following result, which follows from the elementary
observation that for a vector x € RY, ||2||oo < |||, < dYP||2]0o-

Lemma8. For (i,t) € [n]xT, let z;; € R be fixed vectors. Let (¢;)?_, be independent Rademacher
random variables. Then

97 1/2
E |sup Zslz”
teT

1/2
)
2\/1+10g|7' (supZHz”b) .

2_

Proof. Let p > 1. Then, by Jensen’s inequality and Lemma 7

2 n 2p 1/p
E|sup Zgzzzt <E Z foizi,t
teT ) el )
n 2p] 1/p
< DB ||z
teT i=1 2

IN

(2p—1) (;{lezmlb} )Up.

Recalling that ||z, < d'/P||z|| for all 2 € R? and taking p := 1 + log| 7 yields the result. ~ [J
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Finally, we need the following consequence of Lemmas 6 and 8. The proof idea is taken from [Tro16].

Lemma 9. For each (i,t) € [n] x T, let W, € R be random variables such that for eacht € T,
(Wit)Tq are i.i.d. with the same distribution as Wy, with W, > 0 almost surely. Then

1/2
sup W, .
(i, t)E[N]XT

1/2 1/2
supZWH] < <supZE Zt) +5y/1+1og|T|-E

tETZ 1 tETZ 1

Proof. We have by Jensen’s inequality and Lemma 6,

sup Wi+l < E|sup W; + sup E[W,
teTZ it tGT Z it T [ te’TZ zf
97 1/2
< 2E |sup eiWiy + sup E[W; 4] (25)
S 3 Fl

Conditioning on the random vectors W; ;, we have by Lemma 8 and the assumption W; ; > 0 a.s.
97 1/2

2E |sup
teT|;

n 1/2
251 it < 5y/(1 + log|T]) - <SU7PQZ Wi2,t> ,
LT =1

1/2 1/2
1+ log|T| - ( sup Wi,t> . <bup Z Wi t> .
(i, €] x T

€ln] teT
Taking expectation with respect to W; ;, and using the Cauchy-Schwartz inequality yields
57 1/2

Zsz it < /6(1 +1log[T]) - E

i=1

2E [sup
teT

sup  Zit
(i,t)EN]XT

1/2 1/2
[sup Z W; t] .

teT

Replacing in (25) and solving the resulting quadratic inequality yields the result. O
Equipped with these results, we now prove Lemma 1. The proof idea is taken from [Tro16].

Proof of Lemma 1. We start with the lower bound. We have on the one hand

2 2
1 « 1 «
E [sup||— Z Ziy >supE |||~ Z Ziy =d*(T). (26)
teT || 9 teT n-- N
On the on other hand, by Lemma 6, we have
57 1/2 97 1/2
1
E|s Z; > —E €
t:f%z tipEa s
Define the random index
I € argmax max|| Z; ¢||2.
s | 2.
Conditioning on Z; ;, we have by Jensen’s inequality
1 i 13 121,13 12513
E [sup||— ZEZZM >supE | ||E|— ZEZZM = sup 5 = sup 5
teT|| i ) teT ni ) teT N (t)emIxT M
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where in the inequality, the outer expectation is with respect to £, and the inner one is with respect
to (¢;)i1. Taking expectation with respect to Z; ; gives
51 1/2

> Tn (7)

1
2 n

sup 27)

teT

nZZzt

Averaging the lower bounds (26) and (27) yields the desired lower bound. We now turn to the upper
bound. We have by Lemmas 6 and 8.

2

1/2 51 1/2
E | sup Zz < 2E |sup €iZ i
teT ”Z t2 teT nz t2
" 97 1/2
<5y/1+41og|T|-E
teT
Applying Lemma 9 on the last term yields the desired upper bound. O

H Proof of Corollary 1

The Glivenko-Cantelli and Donsker assumptions of Theorem 3 follow directly from the moment
assumptions of the corollary, the weak law of large numbers, and the central limit theorem, and
therefore the conclusions of Theorem 3 hold. For the first statement of the corollary, we may assume
without loss of generality that 7, # T, otherwise the statement holds trivially. Define

€= tenTn\n {R(t,w.(t)) — R}

Then ¢ > 0, and by the first item of Theorem 3,
lim P( n & 'T) < hm P(R(tn,w*( n)) — Ry > 5/2) =0. (28)

n—oo
It remains to prove the improved upper bound on the asymptotic quantiles. For this, referring to the
proof of Theorem 3, and in particular to (18), it is enough to show that

lim P(n- [R(f,, wi(t,)) — R.)] > 0) =0,

n— oo

but this follows directly from (28).

I Proof of Corollary 2

The statement follows from the same argument as Theorem 4 with only a few simple modifications. As
explained in the main text, we use Lemma 3 to bound the quantity E[max;c7 A, (¢)] by constructing
a block diagonal matrix. We use Lemma 2 to control, for any subset S, E [maxseg G? (s)] . The only
minor deviation from Theorem 4 is that we bound the second moment

E

sup AZ(t,t,)
teT\ T

instead of the first. This explains the slightly better dependence on ¢ in the sample size restriction of
Corollary 2 compared to Theorem 4.

23



NeurlIPS Paper Checklist

1. Claims

Question: Do the main claims made in the abstract and introduction accurately reflect the
paper’s contributions and scope?

Answer: [Yes]

Justification: The main claims made in the abstract and introduction are supported by our
main results of Section 3 and 4 directly.

Guidelines:

* The answer NA means that the abstract and introduction do not include the claims
made in the paper.

* The abstract and/or introduction should clearly state the claims made, including the
contributions made in the paper and important assumptions and limitations. A No or
NA answer to this question will not be perceived well by the reviewers.

* The claims made should match theoretical and experimental results, and reflect how
much the results can be expected to generalize to other settings.

* It is fine to include aspirational goals as motivation as long as it is clear that these goals
are not attained by the paper.

2. Limitations
Question: Does the paper discuss the limitations of the work performed by the authors?
Answer: [Yes]

Justification: The last paragraph of the conclusion explicitly discusses the limitations of this
work.

Guidelines:

* The answer NA means that the paper has no limitation while the answer No means that
the paper has limitations, but those are not discussed in the paper.

 The authors are encouraged to create a separate "Limitations" section in their paper.

* The paper should point out any strong assumptions and how robust the results are to
violations of these assumptions (e.g., independence assumptions, noiseless settings,
model well-specification, asymptotic approximations only holding locally). The authors
should reflect on how these assumptions might be violated in practice and what the
implications would be.

* The authors should reflect on the scope of the claims made, e.g., if the approach was
only tested on a few datasets or with a few runs. In general, empirical results often
depend on implicit assumptions, which should be articulated.

* The authors should reflect on the factors that influence the performance of the approach.
For example, a facial recognition algorithm may perform poorly when image resolution
is low or images are taken in low lighting. Or a speech-to-text system might not be
used reliably to provide closed captions for online lectures because it fails to handle
technical jargon.

* The authors should discuss the computational efficiency of the proposed algorithms
and how they scale with dataset size.

* If applicable, the authors should discuss possible limitations of their approach to
address problems of privacy and fairness.

* While the authors might fear that complete honesty about limitations might be used by
reviewers as grounds for rejection, a worse outcome might be that reviewers discover
limitations that aren’t acknowledged in the paper. The authors should use their best
judgment and recognize that individual actions in favor of transparency play an impor-
tant role in developing norms that preserve the integrity of the community. Reviewers
will be specifically instructed to not penalize honesty concerning limitations.

3. Theory Assumptions and Proofs

Question: For each theoretical result, does the paper provide the full set of assumptions and
a complete (and correct) proof?
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Answer: [Yes]

Justification: The proofs of all the statements we claimed are new can be found in the
appendix. For known statements, we provided direct references to them.

Guidelines:

The answer NA means that the paper does not include theoretical results.

All the theorems, formulas, and proofs in the paper should be numbered and cross-
referenced.

All assumptions should be clearly stated or referenced in the statement of any theorems.

The proofs can either appear in the main paper or the supplemental material, but if
they appear in the supplemental material, the authors are encouraged to provide a short
proof sketch to provide intuition.

Inversely, any informal proof provided in the core of the paper should be complemented
by formal proofs provided in appendix or supplemental material.

Theorems and Lemmas that the proof relies upon should be properly referenced.

. Experimental Result Reproducibility

Question: Does the paper fully disclose all the information needed to reproduce the main ex-
perimental results of the paper to the extent that it affects the main claims and/or conclusions
of the paper (regardless of whether the code and data are provided or not)?

Answer: [NA]

Justification: The paper does not include experiments.

Guidelines:

The answer NA means that the paper does not include experiments.

If the paper includes experiments, a No answer to this question will not be perceived
well by the reviewers: Making the paper reproducible is important, regardless of
whether the code and data are provided or not.

If the contribution is a dataset and/or model, the authors should describe the steps taken
to make their results reproducible or verifiable.

Depending on the contribution, reproducibility can be accomplished in various ways.
For example, if the contribution is a novel architecture, describing the architecture fully
might suffice, or if the contribution is a specific model and empirical evaluation, it may
be necessary to either make it possible for others to replicate the model with the same
dataset, or provide access to the model. In general. releasing code and data is often
one good way to accomplish this, but reproducibility can also be provided via detailed
instructions for how to replicate the results, access to a hosted model (e.g., in the case
of a large language model), releasing of a model checkpoint, or other means that are
appropriate to the research performed.

While NeurIPS does not require releasing code, the conference does require all submis-

sions to provide some reasonable avenue for reproducibility, which may depend on the

nature of the contribution. For example

(a) If the contribution is primarily a new algorithm, the paper should make it clear how
to reproduce that algorithm.

(b) If the contribution is primarily a new model architecture, the paper should describe
the architecture clearly and fully.

(c) If the contribution is a new model (e.g., a large language model), then there should
either be a way to access this model for reproducing the results or a way to reproduce
the model (e.g., with an open-source dataset or instructions for how to construct
the dataset).

(d) We recognize that reproducibility may be tricky in some cases, in which case
authors are welcome to describe the particular way they provide for reproducibility.
In the case of closed-source models, it may be that access to the model is limited in
some way (e.g., to registered users), but it should be possible for other researchers
to have some path to reproducing or verifying the results.

5. Open access to data and code
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Question: Does the paper provide open access to the data and code, with sufficient instruc-
tions to faithfully reproduce the main experimental results, as described in supplemental
material?

Answer: [NA]
Justification: The paper does not include experiments.
Guidelines:

* The answer NA means that paper does not include experiments requiring code.

* Please see the NeurIPS code and data submission guidelines (https://nips.cc/
public/guides/CodeSubmissionPolicy) for more details.

* While we encourage the release of code and data, we understand that this might not be
possible, so “No” is an acceptable answer. Papers cannot be rejected simply for not
including code, unless this is central to the contribution (e.g., for a new open-source
benchmark).

* The instructions should contain the exact command and environment needed to run to
reproduce the results. See the NeurIPS code and data submission guidelines (https:
//nips.cc/public/guides/CodeSubmissionPolicy) for more details.

* The authors should provide instructions on data access and preparation, including how
to access the raw data, preprocessed data, intermediate data, and generated data, etc.

* The authors should provide scripts to reproduce all experimental results for the new
proposed method and baselines. If only a subset of experiments are reproducible, they
should state which ones are omitted from the script and why.

* At submission time, to preserve anonymity, the authors should release anonymized

versions (if applicable).

Providing as much information as possible in supplemental material (appended to the

paper) is recommended, but including URLSs to data and code is permitted.

6. Experimental Setting/Details

Question: Does the paper specify all the training and test details (e.g., data splits, hyper-
parameters, how they were chosen, type of optimizer, etc.) necessary to understand the
results?

Answer: [NA]

Justification: The paper does not include experiments.

Guidelines:

* The answer NA means that the paper does not include experiments.

* The experimental setting should be presented in the core of the paper to a level of detail
that is necessary to appreciate the results and make sense of them.

* The full details can be provided either with the code, in appendix, or as supplemental
material.
7. Experiment Statistical Significance

Question: Does the paper report error bars suitably and correctly defined or other appropriate
information about the statistical significance of the experiments?

Answer: [NA]
Justification: The paper does not include experiments.
Guidelines:

* The answer NA means that the paper does not include experiments.

* The authors should answer "Yes" if the results are accompanied by error bars, confi-
dence intervals, or statistical significance tests, at least for the experiments that support
the main claims of the paper.

* The factors of variability that the error bars are capturing should be clearly stated (for
example, train/test split, initialization, random drawing of some parameter, or overall
run with given experimental conditions).

* The method for calculating the error bars should be explained (closed form formula,
call to a library function, bootstrap, etc.)
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10.

* The assumptions made should be given (e.g., Normally distributed errors).

e It should be clear whether the error bar is the standard deviation or the standard error
of the mean.

* It is OK to report 1-sigma error bars, but one should state it. The authors should
preferably report a 2-sigma error bar than state that they have a 96% CI, if the hypothesis
of Normality of errors is not verified.

» For asymmetric distributions, the authors should be careful not to show in tables or
figures symmetric error bars that would yield results that are out of range (e.g. negative
error rates).

* If error bars are reported in tables or plots, The authors should explain in the text how
they were calculated and reference the corresponding figures or tables in the text.
Experiments Compute Resources

Question: For each experiment, does the paper provide sufficient information on the com-
puter resources (type of compute workers, memory, time of execution) needed to reproduce
the experiments?

Answer: [NA]
Justification: The paper does not include experiments.
Guidelines:

* The answer NA means that the paper does not include experiments.

 The paper should indicate the type of compute workers CPU or GPU, internal cluster,
or cloud provider, including relevant memory and storage.

* The paper should provide the amount of compute required for each of the individual
experimental runs as well as estimate the total compute.

* The paper should disclose whether the full research project required more compute
than the experiments reported in the paper (e.g., preliminary or failed experiments that
didn’t make it into the paper).

. Code Of Ethics

Question: Does the research conducted in the paper conform, in every respect, with the
NeurIPS Code of Ethics https://neurips.cc/public/EthicsGuidelines?

Answer: [Yes]
Justification: We have reviewed the guidelines and confirm that our work adheres to them.
Guidelines:

e The answer NA means that the authors have not reviewed the NeurIPS Code of Ethics.

* If the authors answer No, they should explain the special circumstances that require a
deviation from the Code of Ethics.

* The authors should make sure to preserve anonymity (e.g., if there is a special consid-
eration due to laws or regulations in their jurisdiction).
Broader Impacts

Question: Does the paper discuss both potential positive societal impacts and negative
societal impacts of the work performed?

Answer: [NA]

Justification: Our paper is heavily theoretical, and is quite far removed from direct applica-
tions, which is why do not foresee any direct societal impact.

Guidelines:

* The answer NA means that there is no societal impact of the work performed.

* If the authors answer NA or No, they should explain why their work has no societal
impact or why the paper does not address societal impact.

» Examples of negative societal impacts include potential malicious or unintended uses
(e.g., disinformation, generating fake profiles, surveillance), fairness considerations
(e.g., deployment of technologies that could make decisions that unfairly impact specific
groups), privacy considerations, and security considerations.
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12.

» The conference expects that many papers will be foundational research and not tied
to particular applications, let alone deployments. However, if there is a direct path to
any negative applications, the authors should point it out. For example, it is legitimate
to point out that an improvement in the quality of generative models could be used to
generate deepfakes for disinformation. On the other hand, it is not needed to point out
that a generic algorithm for optimizing neural networks could enable people to train
models that generate Deepfakes faster.

* The authors should consider possible harms that could arise when the technology is
being used as intended and functioning correctly, harms that could arise when the
technology is being used as intended but gives incorrect results, and harms following
from (intentional or unintentional) misuse of the technology.

* If there are negative societal impacts, the authors could also discuss possible mitigation
strategies (e.g., gated release of models, providing defenses in addition to attacks,
mechanisms for monitoring misuse, mechanisms to monitor how a system learns from
feedback over time, improving the efficiency and accessibility of ML).

Safeguards

Question: Does the paper describe safeguards that have been put in place for responsible
release of data or models that have a high risk for misuse (e.g., pretrained language models,
image generators, or scraped datasets)?

Answer: [NA]
Justification: This paper poses no such risks.
Guidelines:

* The answer NA means that the paper poses no such risks.

* Released models that have a high risk for misuse or dual-use should be released with
necessary safeguards to allow for controlled use of the model, for example by requiring
that users adhere to usage guidelines or restrictions to access the model or implementing
safety filters.

 Datasets that have been scraped from the Internet could pose safety risks. The authors
should describe how they avoided releasing unsafe images.

* We recognize that providing effective safeguards is challenging, and many papers do
not require this, but we encourage authors to take this into account and make a best
faith effort.

Licenses for existing assets

Question: Are the creators or original owners of assets (e.g., code, data, models), used in
the paper, properly credited and are the license and terms of use explicitly mentioned and
properly respected?

Answer: [NA]

Justification: We have cited all the relevant work we are aware of, but we do not use any
existing code, data, or models in this work.

Guidelines:

* The answer NA means that the paper does not use existing assets.

* The authors should cite the original paper that produced the code package or dataset.

 The authors should state which version of the asset is used and, if possible, include a
URL.

* The name of the license (e.g., CC-BY 4.0) should be included for each asset.

* For scraped data from a particular source (e.g., website), the copyright and terms of
service of that source should be provided.

 If assets are released, the license, copyright information, and terms of use in the
package should be provided. For popular datasets, paperswithcode.com/datasets
has curated licenses for some datasets. Their licensing guide can help determine the
license of a dataset.

* For existing datasets that are re-packaged, both the original license and the license of
the derived asset (if it has changed) should be provided.
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15.

* If this information is not available online, the authors are encouraged to reach out to
the asset’s creators.

New Assets

Question: Are new assets introduced in the paper well documented and is the documentation
provided alongside the assets?

Answer: [NA]
Justification: We do not release new assets.
Guidelines:

» The answer NA means that the paper does not release new assets.

* Researchers should communicate the details of the dataset/code/model as part of their
submissions via structured templates. This includes details about training, license,
limitations, etc.

* The paper should discuss whether and how consent was obtained from people whose
asset is used.

* At submission time, remember to anonymize your assets (if applicable). You can either
create an anonymized URL or include an anonymized zip file.

Crowdsourcing and Research with Human Subjects

Question: For crowdsourcing experiments and research with human subjects, does the paper
include the full text of instructions given to participants and screenshots, if applicable, as
well as details about compensation (if any)?

Answer: [NA]
Justification: Not applicable.
Guidelines:
* The answer NA means that the paper does not involve crowdsourcing nor research with

human subjects.

* Including this information in the supplemental material is fine, but if the main contribu-
tion of the paper involves human subjects, then as much detail as possible should be
included in the main paper.

* According to the NeurIPS Code of Ethics, workers involved in data collection, curation,
or other labor should be paid at least the minimum wage in the country of the data
collector.

Institutional Review Board (IRB) Approvals or Equivalent for Research with Human
Subjects

Question: Does the paper describe potential risks incurred by study participants, whether
such risks were disclosed to the subjects, and whether Institutional Review Board (IRB)
approvals (or an equivalent approval/review based on the requirements of your country or
institution) were obtained?

Answer: [NA]
Justification: Not applicable.
Guidelines:
* The answer NA means that the paper does not involve crowdsourcing nor research with

human subjects.

* Depending on the country in which research is conducted, IRB approval (or equivalent)
may be required for any human subjects research. If you obtained IRB approval, you
should clearly state this in the paper.

* We recognize that the procedures for this may vary significantly between institutions
and locations, and we expect authors to adhere to the NeurIPS Code of Ethics and the
guidelines for their institution.

* For initial submissions, do not include any information that would break anonymity (if
applicable), such as the institution conducting the review.

29



	Introduction
	Background
	Main Results
	Asymptotic result
	Non-asymptotic result

	Case study: Finite index sets
	Conclusion
	Proof of Theorem 1
	Proof of Theorem 2
	Main Lemma
	Proof of Theorem 3
	Proof of Lemma 1
	Proof of Theorem 4
	Proof of Lemma 2
	Proof of Corollary 1
	Proof of Corollary 2

