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Abstract

Classical analysis of convex and non-convex optimization methods often requires
the Lipschitz continuity of the gradient, which limits the analysis to functions
bounded by quadratics. Recent work relaxed this requirement to a non-uniform
smoothness condition with the Hessian norm bounded by an affine function of the
gradient norm, and proved convergence in the non-convex setting via gradient
clipping, assuming bounded noise. In this paper, we further generalize this
non-uniform smoothness condition and develop a simple, yet powerful analysis
technique that bounds the gradients along the trajectory, thereby leading to stronger
results for both convex and non-convex optimization problems. In particular,
we obtain the classical convergence rates for (stochastic) gradient descent and
Nesterov’s accelerated gradient method in the convex and/or non-convex setting
under this general smoothness condition. The new analysis approach does not
require gradient clipping and allows heavy-tailed noise with bounded variance in
the stochastic setting.

1 Introduction

In this paper, we study the following unconstrained optimization problem
mingex f (), @)

where X C R¢ is the domain of f. Classical textbook analyses [Nemirovskij and Yudin, 1983,
Nesterov, 2003] of (T)) often require the Lipschitz smoothness condition, which assumes || V= f(z)|| <
L almost everywhere for some L > 0 called the smoothness constant. This condition, however, is
rather restrictive and only satisfied by functions that are both upper and lower bounded by quadratic
functions.

Recently, |Zhang et al.| [2019] proposed the more general (Lg, L )-smoothness condition, which
assumes |V f(z)|| < Lo + L1 |[Vf()| for some constants Ly, L1 > 0, motivated by their
extensive language model experiments. This notion generalizes the standard Lipschitz smoothness
condition and also contains e.g. univariate polynomial and exponential functions. For non-convex and
(Lo, L1)-smooth functions, they prove convergence of gradient descent (GD) and stochastic gradient
descent (SGD) with gradient clipping and also provide a complexity lower bound for constant-stepsize
GD/SGD without clipping. Based on these results, they claim gradient clipping or other forms of
adaptivity provably accelerate the convergence for (Lg, L )-smooth functions. Perhaps due to the
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lower bound, all the follow-up works under this condition that we are aware of limit their analyses to
adaptive methods. Most of these focus on non-convex functions. See Section 2] for more discussions
of related works.

In this paper, we significantly generalize the (Lg, L1)-smoothness condition to the /-smoothness
condition which assumes || V2 f(z)|| < ¢(||V f(z)]|) for some non-decreasing continuous function
£. We develop a simple, yet powerful approach, which allows us to obtain stronger results for both
convex and non-convex optimization problems when £ is sub-quadratic (i.e., lim,, o, £(u)/u? = 0)
or even more general. The /-smooth function class with a sub-quadratic ¢ also contains e.g. univariate
rational and double exponential functions. In particular, we prove the convergence of constant-stepsize
GD/SGD and Nesterov’s accelerated gradient method (NAG) in the convex or non-convex settings.
For each method and setting, we obtain the classical convergence rate, under a certain requirement of
£. In addition, we relax the assumption of bounded noise to the weaker one of bounded variance with
the simple SGD method. See Table|l|for a summary of our results and assumptions for each method
and setting. At first glance, our results “contradict” the lower bounds on constant-stepsize GD/SGD
in [Zhang et al.,[2019} [Wang et al.| [2022]; this will be reconciled in Section

Our approach analyzes boundedness of gradients along the optimization trajectory. The idea behind
it can be informally illustrated by the following “circular” reasoning. On the one hand, if gradients
along the trajectory are bounded by a constant G, then the Hessian norms are bounded by the constant
¢(G). Informally speaking, we essentially have the standard Lipschitz smoothness conditio and
can apply classical textbook analyses to prove convergence, which implies that gradients converge to
zero. On the other hand, if gradients converge, they must be bounded, since any convergent sequence
is bounded. In other words, the bounded gradient condition implies convergence, and convergence
also implies the condition back, which forms a circular argument. If we can break this circularity of
reasoning in a rigorous way, both the bounded gradient condition and convergence are proved. In
this paper, we will show how to break the circularity using induction or contradiction arguments for
different methods and settings in Sections 4] and[5] We note that the idea of bounding gradients can
be applied to the analysis of other optimization methods, e.g., the concurrent work [Li et al.} 2023]] by
subset of the authors, which uses a similar idea to obtain a rigorous and improved analysis of the
Adam method [Kingma and Bal 2014].

Contributions. In light of the above discussions, we summarize our main contributions as follows.

» We generalize the standard Lipschitz smoothness and also the (Lg, L )-smoothness condition to
the /-smoothness condition, and develop a new approach for analyzing convergence under this
condition by bounding the gradients along the optimization trajectory.

* We prove the convergence of constant-stepsize GD/SGD/NAG in the convex and non-convex
settings, and obtain the classical rates for all of them, as summarized in Table

Besides the generalized smoothness condition and the new approach, our results are also novel in the
following aspects.

» The convergence results of constant-stepsize methods challenge the folklore belief on the necessity
of adaptive stepsize for generalized smooth functions.

* We obtain new convergence results for GD and NAG in the convex setting under the generalized
smoothness condition.

* We relax the assumption of bounded noise to the weaker one of bounded variance of noise in the
stochastic setting with the simple SGD method.

2 Related work

Gradient-based optimizaiton. The classical gradient-based optimization problems for the standard
Lipschitz smooth functions have been well studied for both convex [Nemirovskij and Yudin, |1983|

2This statement is informal because we can only bound Hessian norms along the trajectory, rather than
almost everywhere within a convex set as in the standard Lipschitz smoothness condition. For example, even if
the Hessian norm is bounded at both x; and x;+1, it does not directly mean the Hessian norm is also bounded
over the line segment between them, which is required in classical analysis. A more formal statement will need
Lemma @] presented later in the paper.



Table 1: Summary of the results. € denotes the sub-optimality gap of the function value in convex
settings, and the gradient norm in non-convex settings. “x” denotes optimal rates.

Method Convexity {-smoothness Gradient complexity
Strongly convex . O(log(1/¢)) (Theorem 4.3
Convex No requirement O(1/€) (Theorem
GD
Sub-quadratic ¢ O(1/€*)* (Theorem|[5.2)
Non-convex
Quadratic ¢ ©(exp. in cond #) (Theorem|[5.4])
NAG Convex Sub-quadratic £ O(1/+/€)* (Theorem )
SGD Non-convex Sub-quadratic £ O(1/e*)* (Theorem

Nesterov, 2003} |d” Aspremont et al.| [2021]] and non-convex functions. In the convex setting, the goal is
to reach an e-sub-optimal point « satisfying f(z) — inf, f(x) < e. It is well known that GD achieves
the O(1/¢) gradient complexity and NAG achieves the accelerated O(1/+/€) complexity which is
optimal among all gradient-based methods. For strongly convex functions, GD and NAG achieve
the O(klog(1/e€)) and O(y/klog(1/€)) complexity respectively, where « is the condition number
and the latter is again optimal. In the non-convex setting, the goal is to find an e-stationary point
satisfying ||V f(x)|| < e, since finding a global minimum is NP-hard in general. It is well known
that GD achieves the optimal O(1/¢2) complexity which matches the lower bound in [[Carmon et al.,
2017]]. In the stochastic setting for unbiased stochastic gradient with bounded variance, SGD achieves
the optimal O(1/e*) complexity [Ghadimi and Lan}, [2013]], matching the lower bound in [Arjevani
et al., 2019]. In this paper, we obtain the classical rates in terms of e for all the above-mentioned
methods and settings, under a far more general smoothness condition.

Generalized smoothness. The (L, L1)-smoothness condition proposed by [Zhang et al.|[2019]
was studied by many follow-up works. Under the same condition, [Zhang et al., [2020]] considers
momentum in the updates and improves the constant dependency of the convergence rate for SGD with
clipping derived in [Zhang et al.,|2019]. [[Qian et al.| 2021]] studies gradient clipping in incremental
gradient methods, [Zhao et al.l 2021] studies stochastic normalized gradient descent, and |Crawshaw,
et al., 2022|] studies a generalized SignSGD method, under the (Lg, L1)-smoothess condition.
[Reisizadeh et al., [2023] studies variance reduction for (Lg, L1)-smooth functions. [Chen et al.,
2023]] proposes a new notion of a-symmetric generalized smoothness, which is roughly as general
as (Lo, L1 )-smoothness. [Wang et al.,[2022]] analyzes convergence of Adam and provides a lower
bound which shows non-adaptive SGD may diverge. In the stochastic setting, the above-mentioned
works either consider the strong assumption of bounded gradient noise or require a very large batch
size that depends on ¢, which essentially reduces the analysis to the deterministic setting. [Faw et al.|
2023|] proposes an AdaGrad-type algorithm in order to relax the bounded noise assumption. Perhaps
due to the lower bounds in [Zhang et al.,[2019, |Wang et al.| 2022]], all the above works study methods
with an adaptive stepsize. In this and our concurrent work [Li et al|[2023]], we further generalize
the smoothness condition and analyze various methods under this condition through bounding the
gradients along the trajectory.

3 Function class

In this section, we discuss the function class of interest where the objective function f lies. We start
with the following two standard assumptions in the literature of unconstrained optimization, which
will be assumed throughout Sections ] and [5]unless explicitly stated.

Assumption 1. The objective function f is differentiable and closed within its open domain X'.

Assumption 2. The objective function f is bounded from below, i.e., f* := inf,cx f(z) > —oc.

A function f is said to be closed if its sub-level set {x € dom(f) | f(z) < a} is closed for
each a € R. A continuous function f with an open domain is closed if and only f(z) tends to
positive infinity when = approaches the boundary of its domain [Boyd and Vandenberghel [2004]].
Assumption[I]is necessary for our analysis to ensure that the iterates of a method with a reasonably
small stepsize stays within the domain X'. Note that for ¥ = R? considered in most unconstrained



optimization papers, the assumption is trivially satisfied as all continuous functions over R¢ are
closed. We consider a more general domain which may not be the whole space because that is the
case for some interesting examples in our function class of interest (see Section[3.1.3). However, it
actually brings us some additional technical difficulties especially in the stochastic setting, as we
need to make sure the iterates do not go outside of the domain.

3.1 Generalized smoothness

In this section, we formally define the generalized smoothness condition, and present its properties
and examples.

3.1.1 Definitions

Definitions andbelow are two equivalent ways of stating the definition, where we use B(zx, R) to
denote the Euclidean ball with radius R centered at x.

Definition 1 (¢-smoothness). A real-valued differentiable function f : X — R is /-smooth for some
non-decreasing continuous function ¢ : [0, 400) — (0, +00) if || V2 f(z)|| < £(|V f(2)||) almost
everywhere (with respect to the Lebesgue measure) in .

Remark 3.1. Definition[I]reduces to the classical L-smoothness when ¢ = L is a constant function. It
reduces to the (Lg, L1 )-smoothness proposed in [Zhang et al.,[2019] when ¢(u) = Lo 4+ Lqu is an
affine function.

Definition 2 ((r, /)-smoothness). A real-valued differentiable function f : X — R is (7, £)-smooth
for continuous functions r, £ : [0, +00) — (0, +00) where ¢ is non-decreasing and r is non-increasing,
if it satisfies 1) for any z € X, B(z,r(||Vf(z)]])) C X, and 2) for any x1, x5 € B(z,r(||Vf(2)|)),
IVf(@r) =V ()l < V@) - 21 — w2l

The requirements that ¢ is non-decreasing and r is non-increasing do not cause much loss in generality.
If these conditions are not satisfied, one can replace ¢ and r with the non-increasing function
7(u) := info<y<y r(v) < r(u) and non-decreasing function £(u) := supg<,<, £(v) > £(u) in
Deﬁnitions and Then the only requirement is 7 > 0 and ¢ < oo.

Next, we prove that the above two definitions are equivalent in the following proposition, whose
proof is involved and deferred to Appendix[A.2]

Proposition 3.2. An (r, £)-smooth function is {-smooth; and an (-smooth function satisfying Assump-
tion[l)is (r, m)-smooth where m(u) := {(u + a) and r(u) := a/m(u) for any a > 0.

The condition in Definition [I]is simple and one can easily check whether it is satisfied for a given
example function. On the other hand, Definition [2]is a local Lipschitz condition on the gradient that
is harder to verify. However, it is useful for deriving several useful properties in the next section.

3.1.2 Properties

First, we provide the following lemma which is very useful in our analyses of all the methods
considered in this paper. Its proof is deferred to Appendix [A.3]

Lemma 3.3. If f is (r, {)-smooth, for any x € X satisfying ||V f(x)| < G, we have 1) B(z,r(G)) C
X, and 2) for any x1,x2 € B(z,r(Q)),

IV f(x1) =V ()| <L|zi—wall,  fla1) < fr2)+(Vf(x2), $1—$2>+§ [ )

where L := ((Q) is the effective smoothness constant.

Remark 3.4. Since we have shown the equivalence between ¢-smoothness and (r, £)-smoothness,
Lemma [3.3]also applies to £-smooth functions, for which we have L = ¢(2G) and 7(G) = G/L if
choosing a = G in Proposition 3.2}

Lemma @] states that, if the gradient at x is bounded by some constant GG, then within its
neighborhood with a constant radius, we can obtain , the same inequalities that were derived in the
textbook analysis [Nesterovl 2003]] under the standard Lipschitz smoothness condition. With @), the
analysis for generalized smoothness is not much harder than that for standard smoothness. Since we



Table 2: Examples of univariate (p, Lo, L,) smooth functions for different ps. The parameters a, b, p
are real numbers (not necessarily integers) satisfying a,b > landp < 1 orp > 2. Weuse 1T to
denote any real number slightly larger than 1.

p 0 1 11t 15 2 =
Example Functions Quadratic Polynomial a® «®) Rational Logarithmic 2P

mostly choose = z9 = x4 and x; = 244, in the analysis, in order to apply Lemma [3.3] we need
two conditions: |V f(x:)|| < G and ||z;+1 — x¢|| < 7(G) for some constant G. The latter is usually
directly implied by the former for most deterministic methods with a small enough stepsize, and the
former can be obtained with our new approach that bounds the gradients along the trajectory.

With Lemma [3.3] we can derive the following useful lemma which is the reverse direction of a
generalized Polyak-Lojasiewicz (PL) inequality, whose proof is deferred to Appendix [A.3]

Lemma 3.5. If f is (-smooth, then ||V f(z)||> < 202 ||V f(2)|) - (f(z) — f*) for any x € X.

Lemma [3.5] provides an inequality involving the gradient norm and the sub-optimality gap.
For example, when ¢(u) = wuf for some 0 < p < 2, this lemma suggests |V f(z)|| <
O ((f(z) — f*)1/(=P)), which means the gradient norm is bounded whenever the function value is
bounded. The following corollary provides a more formal statement for general sub-quadratic ¢ (i.e.,
lim,, o0 £(u)/u? = 0), and we defer its proof to Appendix

Corollary 3.6. Suppose f is {-smooth where { is sub-quadratic. If f(x) — f* < F for some x € X
and F > 0, denoting G := sup{u > 0 | u*> < 2¢(2u) - F'}, then they satisfy G* = 2((2G) - F and
we have |V f(2)| < G < oo.

Therefore, in order to bound the gradients along the trajectory as we discussed below Lemma[3.3] it
suffices to bound the function values, which is usually easier.

3.1.3 Examples

The most important subset of /-smooth (or (r, £)-smooth) functions are those with a polynomial ¢,
and can be characterized by the (p, L, L,)-smooth function class defined below.

Definition 3 ((p, Lo, L, )-smoothness). A real-valued differentiable function f is (p, Lo, L,)-smooth
for constants p, Lo, L, > 0 if it is £-smooth with £(u) = Ly + L,u”.

Definition E(] reduces to the standard Lipschitz smoothness condition when p = 0 or L, = 0
and to the (Lo, L1)-smoothness proposed in [Zhang et al.l 2019] when p = 1. We list several
univariate examples of (p, Lo, L,)-smooth functions for different ps in Table with their rigorous
justifications in Appendix [A.T] Note that when z goes to infinity, polynomial and exponential
functions corresponding to p = 1 grow much faster than quadratic functions corresponding to p = 0 .
Rational and logarithmic functions for p > 1 grow even faster as they can blow up to infinity near
finite points. Note that the domains of such functions are not R%, which is why we consider the more
general Assumptioninstead of simply assuming X = RY,

Aside from logarithmic functions, the (2, Lo, L2 )-smooth function class also includes other univariate
self-concordant functions. This is an important function class in the analysis of Interior Point Methods
and coordinate-free analysis of the Newton method [Nesterov, 2003]]. More specifically, a convex
function i : R — R is self-concordant if |’ ()| < 2h"(x)3/? for all 2 € R. Formally, we have the
following proposition whose proof is deferred to Appendix [A.T]

Proposition 3.7. If h : R — R is a self-concordant function satisfying h''(x) > 0 over the interval
(a,b), then h restricted on (a,b) is (2, Lo, 2)-smooth for some Ly > 0.

4 Convex setting

In this section, we present the convergence results of gradient descent (GD) and Nesterov’s accelerated
gradient method (NAG) in the convex setting. Formally, we define convexity as follows.



Definition 4. A real-valued differentiable function f : X — R is p-strongly-convex for y > 0 if X

is a convex setand f(y) — f(z) > (Vf(z),y —x)+ 5|y - z||? for any z,y € X. A function is
convex if it is p-strongly-convex with p = 0.

We assume the existence of a global optimal point 2* throughout this section, as in the following
assumption. However, we want to note that, for gradient descent, this assumption is just for simplicity
rather than necessary.

Assumption 3. There exists a point z* € X such that f(2*) = f* = infcx f().

4.1 Gradient descent

The gradient descent method with a constant stepsize 7 is defined via the following update rule
Typ1 = 2 — NV f(2). ©)

As discussed below Lemma 3.3] the key in the convergence analysis is to show ||V f(z¢)|| < G for
all ¢ > 0 and some constant G. We will prove it by induction relying on the following lemma whose
proof is deferred to Appendix

Lemma 4.1. For any x € X satisfying |V f(x)|| < G, define 7+ := x — gV f(x). If f is convex
and (r, {)-smooth, and n < min {TQG), rg(g) } we have x+ € X and |V f(z7)| < ||[Vf(2)| < G.

Lemma[4.T| suggests that for gradient descent (3) with a small enough stepsize, if the gradient norm
at z; is bounded by G, then we have ||V f(z;11)[| < ||V f(z¢)| < G, i.e., the gradient norm is also
bounded by GG at ¢ + 1. In other words, the gradient norm is indeed a non-increasing potential function
for gradient descent in the convex setting. With a standard induction argument, we can show that
[V f(2:)]] < ||V f(xo)]| forall t > 0. As discussed below Lemma 3.3 then we can basically apply
the classical analysis to obtain the convergence guarantee in the convex setting as in the following
theorem, whose proof is deferred to Appendix [B]

Theorem 4.2. Suppose f is convex and (r, £)-smooth. Denote G := ||V f(x¢)|| and L := ¢(G), then

the iterates generated by (B) with n < min { 1, Tég) } satisfy ||V f(zy)|| < Gforallt > 0 and

o lwo — ¥
g i L
f(fL"T) [ < 0T

Since 7 is a constant independent of € or 7', Theorem [4.2] achieves the classical O(1/T) rate, or
O(1/e) gradient complexity to achieve an e-sub-optimal point, under the generalized smoothness
condition. Since strongly convex functions are a subset of convex functions, Lemma [4.1]still holds
for them. Then we immediately obtain the following result in the strongly convex setting, whose
proof is deferred to Appendix

Theorem 4.3. Suppose f is p-strongly-convex and (r, {)-smooth. Denote G = ||V f(zo)|| and
L := U(Q), then the iterates generated by (3) with n < min{%, Tég)} satisfy |V f(x4)|| < G for
allt > 0 and

20— (1 n)™) ”

lxg — =™

Theorem 4.3| gives a linear convergence rate and the O((nu)~!log(1/¢)) gradient complexity to

achieve an e-sub-optimal point. Note that for /-smooth functions, we have T(g) = % (see Remark | ,

which means we can choose 7 = 5. Then we obtain the O(r log(1/€)) rate, where r := L/ is
the local condition number around the initial point zy. For standard Lipschitz smooth functions, it
reduces to the classical rate of gradient descent.

4.2 Nesterov’s accelerated gradient method

In the case of convex and standard Lipschitz smooth functions, it is well known that Nesterov’s
accelerated gradient method (NAG) achieves the optimal O(1/7?) rate. In this section, we show that



Algorithm 1: Nesterov’s Accelerated Gradient Method (NAG)

input A convex and /-smooth function f, stepsize 7, initial point xg
1: Initialize Z20 = X9, BO =0, and AO = 1/7’]
2: for t =0,... do

By =B+ 5 (1+ V4B, +1)

4 A1 =B+ 1/n

5 ye=a+ (1= A/ A1) (2 — 1)

6:  xep1 =yt — NV f(yr)

7

8:

Zip1 = 20 — (A1 — A)V f(ye)
end for

under the ¢-smoothness condition with a sub-quadratic ¢, the optimal O(1/T?) rate can be achieved
by a slightly modified version of NAG shown in Algorithm [I] the only difference between which
and the classical NAG is that the latter directly sets A; 1 = Byt in Line 4. Formally, we have the
following theorem, whose proof is deferred to Appendix

Theorem 4.4. Suppose f is convex and (-smooth where { is sub-quadratic. Then there always exists

a constant G satisfying G > max {8\/6(2G)((f(x0) — %)+ lzo — z*|)?), ||Vf(x0)||} . Denote

L :=¢(2G) and choose n < min {ﬁ, i} The iterates generated by Algorithmsatisfy

* 4 — Y +4 |2
Flzg) — f* < (f (o) {]T)2+4||x0 |*

It is easy to note that Theorem achieves the accelerated O(1/7?) convergence rate, or
equivalently the O(1//€) gradient complexity to find an e-sub-optimal point, which is optimal
among gradient-based methods [Nesterov, 2003]].

In order to prove Theorem we also use induction to show the gradients along the trajectory of
Algorithm [T] are bounded by G. However, unlike gradient descent, the gradient norm is no longer
a potential function or monotonically non-increasing, which makes the induction analysis more
challenging. Suppose that we have shown ||V f(ys)|| < G for s < t. To complete the induction,
it suffices to prove ||V f(y:)|| < G. Since x; = y—1 — nV f(yr—1) is a gradient descent step by
Line 6 of Algorithm 1| Lemmad.1]directly shows ||V f(z;)|| < G. In order to also bound ||V f(y,)],
we try to control ||y; — ||, which is the most challenging part of our proof. Since y; — ; can be
expressed as a linear combination of past gradients {V f (ys) } s<t, it might grow linearly with ¢ if we
simply apply ||V f(ys)|| < G for s < t. Fortunately, Lemma 3.5]allows us to control the gradient
norm with the function value. Thus if the function value is decreasing sufficiently fast, which can be
shown by following the standard Lyapunov analysis of NAG, we are able to obtain a good enough
bound on ||V f(ys)|| for s < t, which allows us to control ||y; — x||. We defer the detailed proof to

Appendix [C]

Note that Theorem [4.4| requires a smaller stepsize 7 = O(1/L?), compared to the classical O(1/L)
stepsize for standard Lipschitz smooth functions. The reason is we require a small enough stepsize to
get a good enough bound on ||y; — x||. However, if the function is further assumed to be /-smooth
with a sub-linear ¢, the requirement of stepsize can be relaxed to n = O(1/L), similar to the classical
requirement. See Appendix [C]for the details.

In the strongly convex setting, we can also prove convergence of NAG with different {A4;};>0
parameters when f is {-smooth with a sub-quadratic ¢, or (p, Lo, L,)-smooth with p < 2. The rate
can be further improved when p becomes smaller. However, since the constants G and L are different
for GD and NAG, it is not clear whether the rate of NAG is faster than that of GD in the strongly
convex setting. We will present the detailed result and analysis in Appendix D}

S Non-convex setting

In this section, we present convergence results of gradient descent (GD) and stochastic gradient
descent (SGD) in the non-convex setting.



5.1 Gradient descent

Similar to the convex setting, we still want to bound the gradients along the trajectory. However,
in the non-convex setting, the gradient norm is not necessarily non-increasing. Fortunately, similar
to the classical analyses, the function value is still non-increasing and thus a potential function, as
formally shown in the following lemma, whose proof is deferred to Appendix [E]

Lemma 5.1. Suppose f is {-smooth where { is sub-quadratic. For any given ' > 0, let G :=
sup{u >0 |u? < 20(2u) - F} and L := ((2G). For any x € X satisfying f(x) — f* < F, define
xt =z —nVf(x)wheren < 2/L, we have x* € X and f(zT) < f(z).

Then using a standard induction argument, we can show f(z:) < f(zo) for all £ > 0. According to

Corollary [3.6 it implies bounded gradients along the trajectory. Therefore, we can show convergence
of gradient descent as in the following theorem, whose proof is deferred to Appendix [E]

Theorem 5.2. Suppose f is {(-smooth where ( is sub-quadratic. Let G =
sup{u >0 |u? <20(2u)- (f(wo) — f*)} and L := £(2G). If n < 1/L, the iterates gener-
ated by @) satisfy |V f(z¢)|| < G forallt > 0 and

| 2 2f(a0) = 1)
7 2 I9s ) < 2L

t<T

It is clear that Theorern gives the classical O(1/€?) gradient complexity to achieve an e-stationary
point, which is optimal as it matches the lower bound in [[Carmon et al.,[2017]].

5.2 Stochastic gradient descent
In this part, we present the convergence result for stochastic gradient descent defined as follows.

Tip1 = Ty — NGt 4)
where g, is an estimate of the gradient V f(x;). We consider the following standard assumption on
the gradient noise ¢; := g; — V f(zy).

Assumption 4. E;_1[¢;] = 0 and E;_; [||et||2] < o2 for some o > 0, where E,_; denotes the

expectation conditioned on {gs }s<¢-

Under Assumption ] we can obtain the following theorem.
Theorem 5.3. Suppose f is (-smooth where { is sub-quadratic. For any 0 < § < 1, we denote
F :=8(f(xo) — f*+0)/d and G := sup{u > 0 | u® < 2{(2u) - F'} < oco. Denote L := ((2G)

and choose n < min {ﬁ, 4G1\/T} andT > n% for any € > 0. Then with probability at least 1 — 6,

the iterates generated by @) satisfy ||V f(z¢)|| < G forallt < T and

IV <

t<T

As we choose = O(1/V/T), Theorem gives the classical O(1/€*) gradient complexity, where
we ignore non-leading terms. This rate is optimal as it matches the lower bound in [Arjevani et al.,
2019]. The key to its proof is again to bound the gradients along the trajectory. However, bounding
gradients in the stochastic setting is much more challenging than in the deterministic setting, especially
with the heavy-tailed noise in Assumption[d} We briefly discuss some of the challenges as well as our
approach below and defer the detailed proof of Theorem [5.3|to Appendix [F

First, due to the existence of heavy-tailed gradient noise as considered in Assumption 4} neither
the gradient nor the function values is non-increasing. The induction analyses we have used in the
deterministic setting hardly work. In addition, to apply Lemma[3.3] we need to control the update at
each step and make sure ||z;11 — z¢|| = 1 ||g¢|| < G/ L. However, g; might be unbounded due to the
potentially unbounded gradient noise.



To overcome these challenges, we define the following random variable 7.
7 =min{t | f(aer1) — 5> F}AT,

To :=min {t llec]] > 517% } AT, Q)

7 :=min{r, 72},

where we use a A b to denote min{a, b} for any a,b € R. Then at least before time 7, we know that
the function value and gradient noise are bounded, where the former also implies bounded gradients
according to Corollary [3.6] Therefore, it suffices to show the probability of 7 < T is small, which
means with a high probability, 7 = 7" and thus gradients are always bounded before T'.

Since both the gradient and noise are bounded for ¢ < 7, it is straightforward to bound the update
|21 — @], which allows us to use Lemma [3.3]and other useful properties. However, it is still
non-trivial to upper bound E[f(x,) — f*] as 7 is a random variable instead of a fixed time step.
Fortunately, 7 is a stopping time with nice properties. That is because both f(x¢11) and ¢, =
gt — V f(z) only depend on {gs }s<¢, i.e., the stochastic gradients up to ¢. Therefore, for any fixed ¢,
the events {7 > t} only depend on {gs}s<;, which show 7 is a stopping time. Then with a careful
analysis, we are still able to obtain an upper bound on E[f(x,) — f*] = O(1).

On the other hand, 7 < T'means either 7 =7y < T or7 =715 < T.If 7 = 7 < T, by its definition,
we know f(z.41) — f* > F. Roughly speaking, it also suggests f(z,) — f* > F/2. If we choose
F such that it is much larger than the upper bound on E[f(z.) — f*] we just obtained, by Markov’s
inequality, we can show the probability of 7 = 7; < T'is small. In addition, by union bound and
Chebyshev’s inequality, the probability of 75 < T can also be bounded by a small constant. Therefore,
we have shown 7 < T'. Then the rest of the analysis is not too hard following the classical analysis.

5.3 Reconciliation with existing lower bounds

In this section, we reconcile our convergence results for constant-stepsize GD/SGD in the non-convex
setting with existing lower bounds in [Zhang et al.| 2019]] and [[Wang et al.,[2022]], based on which
the authors claim that adaptive methods such as GD/SGD with clipping and Adam are provably faster
than non-adaptive GD/SGD. This may seem to contradict our convergence results. In fact, we show
that any gain in adaptive methods is at most by constant factors, as GD and SGD already achieve the
optimal rates in the non-convex setting.

[Zhang et al., 2019] provides both upper and lower complexity bounds for constant-stepsize GD for
(Lo, Ly)-smooth functions, and shows that its complexity is O(Me~2), where

M = sup{||[Vf(z)[| | f(x) < f(z0)}
is the supremum gradient norm below the level set of the initial function value. If M is very large, then
the O(Me~?2) complexity can be viewed as a negative result, and as evidence that constant-stepsize
GD can be slower than GD with gradient clipping, since in the latter case, they obtain the O(e~2)
complexity without M. However, based on our Corollary[3.6] their A/ can be actually bounded by
our GG, which is a constant. Therefore, the gain in adaptive methods is at most by constant factors.

[Wang et al.| 2022] further provides a lower bound which shows non-adaptive GD may diverge for
some examples. However, their counter-example does not allow the stepsize to depend on the initial
sub-optimality gap. In contrast, our stepsize 17 depends on the effective smoothness constant L, which
depends on the initial sub-optimality gap through G. Therefore, there is no contradiction here either.
We should point out that in the practice of training neural networks, the stepsize is usually tuned after
fixing the loss function and initialization, so it does depend on the problem instance and initialization.

5.4 Lower bound

For (p, Ly, L,)-smooth functions with p < 2, it is easy to verify that the constant G in both
Theorem [5.2] and Theorem [5.3]is a polynomial function of problem-dependent parameters like
Lo, L,, f(zo) — f*, 0, etc. In other words, GD and SGD are provably efficient methods in the
non-convex setting for p < 2. In this section, we show that the requirement of p < 2 is necessary in
the non-convex setting with the lower bound for GD in the following Theorem[5.4] whose proof is
deferred in Appendix [G] Since SGD reduces to GD when there is no gradient noise, it is also a lower
bound for SGD.



Theorem 5.4. Given Lg, Lo, Go, Ao > 0 satisfying Lo/Ag > 10, for any n > 0, there exists a
(2, Lo, Lo)-smooth function f that satisfies Assumptions|l|and [Zl and initial point x that satisfies
IV f(xo)|| < Goand f(xo) — f* < Ao, such that gradient descent with stepsize ) (3) either cannot
reach a 1-stationary point or takes at least exp(LaAg/8)/6 steps to reach a 1-stationary point.

6 Conclusion

In this paper, we generalize the standard Lipschitz smoothness as well as the
(Lo, L1)-smoothness [Zhang et al., 2020] conditions to the ¢-smoothness condition, and
develop a new approach for analyzing the convergence under this condition. The approach uses
different techniques for several methods and settings to bound the gradient along the optimization
trajectory, which allows us to obtain stronger results for both convex and non-convex problems. We
obtain the classical rates for GD/SGD/NAG methods in the convex and/or non-convex setting. Our
results challenge the folklore belief on the necessity of adaptive methods for generalized smooth
functions.

There are several interesting future directions following this work. First, the /-smoothness can perhaps
be further generalized by allowing ¢ to also depend on potential functions in each setting, besides the
gradient norm. In addition, it would also be interesting to see if the techniques of bounding gradients
along the trajectory that we have developed in this and the concurrent work [Li et al.l 2023]] can be
further generalized to other methods and problems and to see whether more efficient algorithms can
be obtained. Finally, although we justified the necessity of the requirement of /-smoothness with a
sub-quadratic ¢ in the non-convex setting, it is not clear whether it is also necessary for NAG in the
convex setting, another interesting open problem.
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A Proofs related to generalized smoothness

In this section, we provide the proofs of propositions and lemmas related to the generalized
smoothness condition in Definition [TJor 2] First, in Appendix [A.T} we justify the examples we
discussed in Section 3] Next, we provide the detailed proof of Proposition [3.2]in Appendix
Finally, we provide the proofs of the useful properties of generalized smoothness in Appendix [A.3]
including Lemma [3.3] Lemma[3.5] and Corollary [3.6]stated in Section[3.1.2]

A.1 Justification of examples in Section [3]

In this section, we justify the univariate examples of (p, Lo, L,)-smooth functions listed in Table
and also provide the proof of Propositions

First, it is well-known that all quadratic functions have bounded Hessian and are Lipschitz smooth,
corresponding to p = 0. Next, [Zhang et al.,|2019, Lemma 2] shows that any univariate polynomial
is (Lo, L1)-smooth, corresponding to p = 1. Then, regarding the exponential function f(z) = a”
where a > 1, we have f/(z) = log(a)a® and f”(x) = log(a)?a® = log(a)f’(z), which implies
fis (1,0,log(a))-smooth. Similarly, by standard calculations, it is straight forward to verify that
logarithmic functions and «?, p # 1 are also (p, Lo, L,)-smooth with p = 2 and p = p%% respectively.
So far we have justified all the examples in Table [2{except double exponential functions a(**) and
rational functions, which will be justified rigorously by the two propositions below.

First, for double exponential functions in the form of f(z) = a(®) where a,b > 1, we have the
following proposition, which shows f is (p, Lo, L,)-smooth for any p > 1.

Proposition A.1. For any p > 1, the double exponential function f(x) = a®), where a,b > 1, is
(p, Lo, L,)-smooth for some Ly, L, > 0. However, it is not necessarily (Lo, L1)-smooth for any
LOa Ll 2 0.

Proof of Proposition[A.]] By standard calculations, we can obtain

f'(x) = log(a)log(b) b"a®”),  f"(x) = log(b)(log(a)b” + 1) - f'(x). (6)
Note thatif p > 1,
If' @) ' (@)]”" _ (log(a) log(b)y)" " alr~ Vv

o )] e Tog)(og(@b £ 1) e log0)og(@y + 1)
where the first equality is a direct calculation based on (6); the second equality uses change of
variable y = b"; and the last equality is because exponential functions grow faster than affine
functions. Therefore, for any L, > 0, there exists o € R such that |f”(z)| < L, |f'(z)|” if
x > xo. Next, note that lim,_, o, f”(x) = 0. Then for any A; > 0, there exists 1 € R such
that | f"”(x)] < Ay if @ < z1. Also, since f” is continuous, by Weierstrass’s Theorem, we have
|7 (x)] < Agifzy <z <z for some Mg > 0. Then denoting Ly = max{\1, A2}, we know f is
(p, Lo, L,)-smooth.

Next, to show f is not necessarily (Lg, L1 )-smooth, consider the specific double exponential function
f(z) = el¢"). Then we have

flx)=e"el), f'(z) = (¢" +1) - f'(a).
For any « > max {log(Lo + 1),log(L1 + 1)}, we can show that
[f"(@)] > (L1 + 1) f'(x) > Lo + L1 |f'(x)],
which shows f is not (Lg, L1) smooth for any Lo, L1 > 0. O

In the next proposition, we show that any univariate rational function f(x) = P(z)/Q(x), where P
and @ are two polynomials, is (p, Lo, L,)-smooth with p = 1.5.

Proposition A.2. The rational function f(x) = P(x)/Q(x), where P and Q are two polynomials,
is (1.5, Lo, L1.5)-smooth for some Lo, L1 5 > 0. However, it is not necessarily (p, Lo, L,)-smooth
forany p < 1.5and Ly, L, > 0.
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Proof of Proposition[A.2] Let f(xz) = P(x)/Q(x) where P and @ are two polynomials. Then the
partial fractional decomposition of f(x ) is given by
m Ji i
ZT'r + Czr

where w(z) is a polynomial, 4., Bir, Cm a;, bi, c; are all real constants satlsfylng b? — 4e; < 0 for
each 1 < i < n which implies 22 + b;x +¢; > 0 for all z € R. Assume j; > 1 and A;;, # 0 without
loss of generality. Then we know f has only finite singular points {a; }1<;<, and has continuous
first and second order derivatives at all other points. To simplify notation, denote

Air Birx 4 C;y
T —a;)" (22 4+ b + ¢;)"
Then we have f(z) = w(z) + S0, S0 pi (@) + S0 S| gir(x). We know that 2 <15
for any » > 1. Then we can show that

w LNy, [ @ 1
@) ese pf (@) T gL
where the first equality is because one can easily verify that the first and second order derivatives
of p;;, dominate those of all other terms when x goes to a;, and the second equality is by standard
calculations noting that J1+2 < 1.5. Note that (7) implies that, for any L, > j; + 1, there exists
&; > 0 such that

. Qir(x) =

pir(x) == (

(N

(@) < Ly [f' ()7, if |2 — ai] < 0. ®)
Similarly, one can show lim,_, |J‘£ f(,,z()l)i = o0, which implies there exists xg > 0 such that
1.5 .
(@) < Lp|f' ()|, if || > 0. ©)

Define

B:={zeR||z| <zpand |z —a;| > d;,Vi}.
We know B is a compact set and therefore the continuous function f” is bounded within B, i.e., there
exists some constant Ly > 0 such that

|f"(x)] < Lo, ifzeB. (10)
Combining (8], (@), and (T0), we have shown

@) < Lo+ Ly | f'(@) ", Y € dom(f),
which completes the proof of the first part.
For the second part, consider the ration function f(x) = 1/x. Then we know that f’(z) = —1 /2>

and f”(z) = 2/x3. Note that for any p < 1.5and 0 < = < min{ (Lo +1)7'/3, (L, + 1)~1/B=20)}
we have
1 1
@) = =5+ = S @F > Lo+ L @)
which shows f is not (p, Lo, L,) smooth for any p < 1.5 and Lo, L, > 0. O

Finally, we complete this section with the proof of Proposition [3.7] which shows self-concordant
functions are (2, Lo, L2 )-smooth for some Lg, L, > 0.

Proof of Proposition[3.7} Let h : R — R be a self-concordant function. We have h"'(z) <
20" ()3/2. Then, for z € (a, b), we can obtain

1

5h//(x)fl/2h///(z) < h”(:c).
Integrating both sides from xq to y for zq, y € (a,b), we have

R (y)? = B (o) < W (y) = B (o).
Therefore,
R (y) < (B (0)'/? = B (o) + ' (y))? < 2(h" (20)'/? = I (20))* + 20/ (y)*.

Since h”(y) > 0, we have |h”(y)| = h”(y). Therefore, the above inequality shows that h is
(2, Lo, Ly)-smooth with Lo = 2(h" (z¢)"/? — h/(x¢))? and Ly = 2. O
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A.2  Proof of Proposition3.2]

In order to prove Proposition [3.2] we need the following several lemmas. First, the lemma below
partially generalizes Gronwall’s inequality.

Lemma A.3. Let o : [a,b] — [0,00) and 3 : [0,00) — (0, 00) be two Com‘muous functions. Suppose
o/ (t) < B(a(t)) almost everywhere over (a,b). Denote function ¢(u) := [ 52 (ay du. We have for all
t € la,b)

¢(a(t)) < o(a(a)) —a+t.

Proof of Lemma[AZ3] First, by definition, we know that ¢ is increasing since ¢’ = % > 0. Let

function v : [a, b] — R be the solution of the following differential equation

v'(t) = B(y(t) Yt € (a,b), v(a) = ala). (11)
Then we have
_ ()
“OO = Boay

Integrating both sides, noting that y(a) = a(a) by (T1)), we obtain

o(v(t)) — ¢(afa)) =t —a.

Then it suffices to show ¢(c(t)) < ¢(v(t)), V¢ € [a, b]. Note that the following inequality holds
almost everywhere.

L A
Fa) ~ B0

<0

)

where the 1nequa11ty is because o' (t) <

by (II). Since ¢(cv(a)) — ¢(v(a))

completes the proof.

B(a(t)) by the assumption of this lemma and +'(¢) = B(v(t))
0, we know for all ¢ € [a,b], ¢p(a(t)) < ¢(y(t)), which
O

With Lemma[A-3] one can bound the gradient norm within a small enough neighborhood of a given
point as in the following lemma.

Lemma A.4. If the objective function f is (-smooth, for any two points x,y € R? such that the
closed line segment between x and y is contained in X, if ||y — x| < Mmfor any a > 0,
we have

Vi) < IVF (@)l + a.

Proof of Lemma[A4] Denote z(t) := (1 — t)z + ty for 0 < ¢ < 1. Then we know z(t) € X for all
0 < ¢ < 1 by the assumption made in this lemma. Then we can also define a.(¢) := ||V f(2(¢))]| for
0 <t < 1. Note that for any 0 < ¢ < s < 1, by triangle inequality,

a(s) —a(t) <[[Vf(z(s)) = VF(z(@0)] - (12)

We know that a(t) = ||V f(2(¢))| is differentiable almost everywhere since f is second order
differentiable almost everywhere (Here we assume «(t) # 0 for 0 < ¢ < 1 without loss of generality.
Otherwise, one can define t,,, = sup{0 < ¢t < 1 | a(t) = 0} and consider the interval [t,,, 1] instead).
Then the following equality holds almost everywhere

o (£) = lim a(s) —a(t) _ . NIVF(() = VI _ ||, V() = VD) H
slt s—t T st s—t st s—t
=V z))(y —2)|| < ||V @)y — | < a®)lly - |,

where the first inequality is due to (T2) and the last inequality is by Definition [1} Let 8(u) :=
O(u) - ||y — x| and ¢(u) == [’ ﬁ(v) dv. By Lemma | we know that

IV WD) = o(u(1)) < ¢(u(0)) +1 = ([VFf(2)[) +1
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Denote ¢(u) := [’ grydv = ¢(u) - ||y — z[|. We have

DUV < UVF@I) + [y — |

<0 (V@)D + s a

V@I 4 IVf(@ll+a
S/ dv +/ ——dv
0 t(v) i@ )

=P(IVf ()]l + a).
Since v is increasing, we have |V f(y)|| < [V f(z)|| + a. O

With Lemma[A.4] we are ready to prove Proposition 3.2}

Proof of Proposition[3.2] We prove the two directions in this proposition separately.
1. An (7, £)-smooth function is /-smooth.

For each fixed z € X where V2 f(z) exists and any unit-norm vector w, by Definition 2} we know
that for any t < r(||V f(x)])),

IV f(z+tw) =V ()| <t-LIVF()).
Then we know that

IV f@)wl| =

lin %(Vf(x +tw) — Vf(x))H

:ltiﬁ)l% [(Vf(z + tw) = V(@) < IVF@)]),

which implies | V2 f(z)|| < £(||V f(z)]|) for any point z if V2 f(x) exists.

Then it suffices to show that V2 f(z) exists almost everywhere. Note that for each z € X, Deﬁnition
states that the gradient function is ¢(||V f(x)||) Lipschitz within the ball B(z, r(||V f(z)|)). Then
by Rademacher’s Theorem, f is twice differentiable almost everywhere within this ball. Then we
can show it is also twice differentiable almost everywhere within the entire domain X’ as long as we
can cover X with countably many such balls. Define S,, := {z € X | n < ||V f(x)|| <n+ 1} for
integer n > 0. We have X = U,,>¢S,,. One can easily find an internal covering of S,, with balls
of size r(n + I)EI, i.e., there exist {x,, ; };>0, where z,, ; € S, such that S,, C U;>oB(xy, 4, r(n +
1)) CUi>0B(@n,i, 7(|IVf(zn4)|)). Therefore we have X C Uy, i>0B(xn. i, 7(||V f(2n,:)]])) Which
completes the proof.

2. An (-smooth function satisfying Assumption [I]is (r, m)-smooth where m(u) := ¢(u + a) and
r(u) := a/m(u) for any a > 0.

For any y € R satisfying ||y — z|| < r(||Vf(2)|) = o7 (e > denote z(t) =1 =tz +ty

for 0 <t < 1. We first show y € X by contradiction. Suppose y ¢ X, let us define ¢, := inf{0 <
t<1|z2(t) ¢ X} and 2 := z(tp). Then we know 2z, is a boundary point of X'. Since f is a closed
function with an open domain, we have

lim f(2(t)) = co. (13)

tTty

On the other hand, by the definition of ¢,, we know z(t) € X for every 0 < ¢ < t,. Then by
Lemmal[A.4] forall 0 < ¢ < ty, we have ||V f(2(t))|| < ||V f(2)|| + a. Therefore for all 0 < ¢ < t,

() <f(@) + / (VF((s)),y — 2 ds

<f@) + UV i@ +a)-lly—=|
<00,

*We can find an internal covering in the following way. We first cover S,, with countably many hyper-cubes
of length r(n + 1)/+/d, which is obviously doable. Then for each hyper-cube that intersects with S,,, we pick
one point from the intersection. Then the ball centered at the picked point with radius r(n + 1) covers this
hyper-cube. Therefore, the union of all such balls can cover S,,.
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which contradicts (T3). Therefore we have shown y € X. Since y is chosen arbitrarily with the ball
Bz, r(||Vf(z)])), we have B(z,r(||Vf(x)|])) C X. Then for any 1, z2 € B(z,r(||Vf(z)|])), we
denote w(t) := tz1 + (1 — t)x2. Then we know w(t) € Bz, r(||Vf(x)]])) forall 0 < ¢ < 1 and
can obtain

I £(z) — V()| = H / V() - (2 — 22) dtH

1
<for ] [ UIVI@ + a)
0
=m([Vf(@)]) - 1 — 22|,
where the last inequality is due to Lemma[A4] O

A.3 Proofs of lemmas implied by generalized smoothness

In this part, we provide the proofs of the useful properties stated in Section[3.1.2] including Lemma[3.3]
Lemma [3.3] and Corollary 3.6]

Proof of Lemma[3.3] First, note that since ¢ is non-decreasing and r is non-increasing, we have
LIVf(@)]) < 4(G) = Land r(G) < r(||Vf(2)|)).- Then by Definition 2, we directly have that
B(x,r(GQ)) C B(z,r(||Vf(2)|])) C X, and that for any x1,zs € B(z,r(G)), we have

V(1) = V()| <LV F@)) [l2r = 22l < Lz — 22 -

Next, for the second inequality in ), define z(¢) := (1 — t)zo + tz; for 0 < ¢ < 1. We know
2(t) € B(x,r(G)). Note that we have shown

IVF(z(t) = V (@)l < L|2(t) = 22| = tL ||lz1 — z2 - (14)

Then we have
o) - £e2) = [ (V100 - )
= /01<Vf(wz),w1 —@2) + (VF(2(t)) — Vfx2), 21 — x2) dt
< (Vf(2), 01— 22) + L a1 — s /01 Lt

L
=(Vf(x2),21 — 22) + 3 w1 — @al|,

where the inequality is due to (T4). O

Proof of Lemma[3.3] 1If f is ¢-smooth, by Proposition[3.2] f is also (r,m)-smooth where m(u) =
((2u) and r(u) = u/¢(2u). Then by Lemma [3.3| where we choose G = ||V f(z)|, we have that

Vf(x Vf(z
B (x, M) C X, and that for any z1,29 € B (x, M), we have

{2V f()])

5 |21 — 22 -

fla1) < f(x2) + (Vf(22), 21 — 22) +

Choosing xo = x and 1 = x — W}Z)ID’ it is easy to verify that x1, x5 € B (q:, %).

Therefore, we have

e V@ N2
=1 ( f(2|Vf(:v)|))_f() V@)

which completes the proof. O
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Proof of Corollary@ We first show G < oo. Note that since ¢ is sub-quadratic, we know
limy, o 20(2u)/u = 0. Therefore, for any F' > 0, there exists some M > 0 such that
20(2u) /u® < 1/F for every u > M. In other words, for any u satisfying u?> < 20(2u) - F,
we must have u < M. Therefore, by definition of G, we have G < M < coif F > 0. If F' = 0, we
trivially get G = 0 < co. Also, since the set {u > 0 | u? < 20(2u) - F'} is closed and bounded, we
know its supremum G is in this set and it is also straightforward to show G2 = 2((2G) - F

Next, by Lemma[3.5] we know

IVF(@)|* <202 |V f(@)l]) - (f(&) = f*) < 202V f(@)]]) - F
Then based on the definition of G, we have |V f(z)| < G. O

B Analysis of GD for convex functions

In this section, we provide the detailed convergence analysis of gradient descent in the convex setting,
including the proofs of Lemma4.T|and Theorem .2} for which the following lemma will be helpful.

Lemma B.1 (Co-coercivity). If f is convex and (r,{)-smooth, for any x € X and y €
Bz, r(||Vf(x)]])/2), we have y € X and

(V@) = Vi) - ) 2 7 95) - Vi),
where L = £(||V f(z)]])-

Proof of Lemma(B.1] Define the Bregman divergences ¢, (w) := f(w) — (V f(z), w) and ¢y (w) :=
f(w) — (Vf(y),w), which are both convex functions. Since V¢, (w) = Vf(w) — Vf(z), we
have V¢, (x) = 0 which implies min,, ¢, (w) = ¢,(z) as ¢, is convex. Similarly we have
miny, ¢y (w) = ¢y (y)-

Denote 7, := r(||V f(x)]). Since f is (r, £)-smooth, we know its gradient V f is L-Lipschitz locally
in B(x,r;). Since Vo, (w) — Vf(w) = Vf(z) is a constant, we know V¢, is also L-Lipschitz
locally in B(z,7;). Then similar to the proof of Lemma one can easily show that for any
x1,x9 € B(x,7;), we have

L
Gu(21) < o) + (Vou(22), 21 — 2) + 5 21 — o). (15)
Note that for any y € B(z, r(]|Vf(x)]|)/2) as in the lemma statement,

|-

where the first inequality uses triangle 1nequahty and V¢, (y) = Vf(y) — Vf(z); and the second
inequality uses Deﬁnltlon It implies that y — + V¢, (y) € B(x,7,). Then we can obtain

2Y6.(y) — 2| < lly — 2l + £ VS ) - VI@) 2]y 2l < 7o,

6(0) = i (0) < 00 (3~ 296,00 ) < 020) - 5 V0 I,

where the last inequality uses (I3) where we choose 1 = y — %quw(y) and o = y. By the
definition of ¢, the above inequality is equivalent to

o= V7 ) = V@) < ) — F(a) — (Vf(), 2~ ).

Similar argument can be made for ¢, (-) to obtain

o= V7 ) = V@I < 7@~ F) — (VF ),y — ).

Summing up the two inequalities, we can obtain the desired result. O

With Lemma|[B.1] we prove Lemma[#.T]as follows.
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Proof of Lemma{.1] Let L = ((G). We first verify that 2 € B(z, r(G)/2). Note that
=% = 2| = |9V f(@)]| <0G <r(G)/2,
where we choose 17 < r(G)/(2G). Thus by Lemma [B.1] we have
[V£EH)|* = IVf@)]° +2(V f(a™) = Vf(2), V() + | VF(a+) = V@)
= IVF@)IP = (V@) = VI(@).a* =) + [V 5a*) - V@)

2 2 2
<1Vl + (1 2) 976 - Vo)
2
<[IVF@)I",
where the first inequality uses Lemma and the last inequality chooses n < 2/L. [

With Lemma[4.1} we are ready to prove both Theorem [4.2]and Theorem4.3]

Proof of Theorem[d.2] Denote G := ||V f(o)||. Then we trivially have ||V f(z0)|| < G. Lemma[d.1]
states that if |V f(z¢)|| < G for any ¢ > 0, then we also have ||V f(zi11)]| < [|Vf(z¢)| < G. By
induction, we can show that ||V f(x;)|| < G for all t > 0. Then the rest of the proof basically follows
the standard textbook analysis. We still provide the detailed proof below for completeness.

Note that ||z¢11 — z¢|| = 1|V f(ze)]| < nG < r(G), where we choose nn < r(G)/(2G). Thus we
can apply Lemma[3.3]to obtain

02 f(resn) = flan) = (V). zus = 20) = 5 s — el
> (i) = f(@n) = (V@) a =) = 5 s =il (16)
where the last inequality chooses 7 < 1/L. Meanwhile, by convexity between xz; and x*, we have
0= floe) = 7+ (Vf(we), 2" — ). (17)
Note that (¢ + 1) x (T6)+(T7) gives
0= f(ze) = f* + (V@) 2" — a)

+u+w(ﬂmg>—ﬂmwwVﬂa»mH—x»—;Jmﬁ—xqﬂ.

Then reorganizing the terms of the above inequality, noting that

|2t41 — I*Hz — [l — 50*||2 = ||lzty1 — l’t||2 +2(Tp 41 — x4, 1 — TT)
= lwesr — el ? + 20(V f(0), 2 — 24),

we can obtain
* 1 * * 1 *
(t+D)(f(zer1) = f7) + o lwers — 2% |12 < t(f(@e) — ) + o e — 27|

The above inequality implies ¢(f(x¢) — f*) + % |z, — 2*||? is a non-increasing potential function,
which directly implies the desired result. O

Proof of Theorem Since strongly convex functions are also convex, by the same argument as in
the proof of Theorem[4.2] we have ||V f(z,)|| < G := ||V f(zo)| for all t > 0. Moreover, (T6) still
holds. For p-strongly-convex function, we can obtain a tighter version of as follows.

02 flae) = J* + (Vf(w).a” =) + 5 " =], (18)
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Let Ag =0and A;y1 = (1+ A¢)/(1 — nu) forall t > 0. Combining (I6) and (I8)), we have
0> (Arpr — A)(f(me) — f7+ (Vf(20), 27 — 24))

+ At (f(l‘tﬂ) — fx) = (V (@), 241 — 21) — % [ $t||2>-

Then reorganizing the terms of the above inequality, noting that
[@e41 — I*Hz = [l — I*HQ = [lwe — It||2 + 2@p41 — w1 — 27)
= w1 — 2]l + 20(V f (@0), 2" — ),
we can obtain

Ao (F (@) — f7) + L+ nnds

L o — 2.
n

|zepr —2*)|* < Ae(f(ze) — f*) +

The above inequality means A;(f(x¢) — f*) + 1'””“4‘ |z — x*|| is a non-increasing potential
function. Thus by telescoping we have

. p(1 — )" 2
fler) = f* < 30— (1= o)) [l — 2™

C Analysis of NAG for convex functions

In this section, we provide the detailed analysis of Nesterov’s accelerated gradient method in the
convex setting. As we discussed in Section[4.2] the stepsize size choice in Theorem 4.4]is smaller
than the classical one. Therefore, we provide a more fine-grained version of the theorem, which
allows the stepsize to depend on the degree of /.

Theorem C.1. Suppose f is convex and {-smooth. For o € (0,2], if {(u) = o(u®), ie.,
limy, 00 £(u) /u® = O, then there must exist a constant G such that for L := ((2G), we have

6 2 max {8 max( L2, )\ L((7(e0) = 1)+ o~ 2 LIS} 19
Choose n < min{m, i} Then the iterates ofAlgorithmsatisjjf

4(f (o — [*) + 4|z — 2"
T2 + 4 '

flar) = f* <

Note that when a =2, i.e., {is sub-quadratic, Theorem[C.1| reduces to Theorem-whlch chooses
n < min{ L 602" 2L} When o = 1, i.e., £ is sub-linear, the above theorem chooses 7 < 16L as in the
classical textbook analysis up to a numerlcal constant factor.

Throughout this section, we will assume f is convex and /-smooth, and consider the parameter choices
in Theorem unless explicitly stated Note that since f is ¢-smooth, it is also (r,m)-smooth
with m(u) = {(u + G) and r(u) = €(1L+G) by Proposmon Note that m(G) = ¢(2G) = L and

r(G) = G/L. Then the stepsize satisfies n < 1/(2L) < mln{ Gy Tég) }.

Before proving Theorem [C.T} we first present several additional useful lemmas. To start with, we
provide two lemmas regarding the weights { A, }¢>0 and { B; };>0 used in Algorlthml 1| The lemma
below states that B; = O(2).

Lemma C.2. The weights {B;}>0 in Algorithmsatisfj} 1t2 < B, < t? forallt > 0.

Proof of Lemma|C.2] We prove this lemma by induction. First note that the inequality obviously
holds for By = 0. Suppose its holds up to ¢. Then we have

1
By = Bt+ (1+/4B; +1) 42 1+\/t2 > —(t+1)?

,4;
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Similarly, we have

By = Bt—i— (14 /4B, +1) <t* + 1+\/4t2 (t+1)2

Lemma [C.2]implies the following useful lemma.
Lemma C.3. The weights {A;}i>0 in Algorithmsatisfy that

At+1 AtZ\/ s+1(Asp1 —As—1) <

Proof of Lemma|C.3| First, note that it is easy to verify that A;;1 — A; — 1= Bsy1 — Bs —1>0,
which implies each term in the LHS of the above inequality is non-negative. Then we have

t—1

At 1
1-— — E VAst1(As41 — As — 1
( 4t+1) :]t +1( +1 )

t—1

1
< — (A1 — A Agi1— A, —1 A > A
< At+1\/th( t+1 t);}( 41 ) (Ay +1)
1 t—1
=— (By41— B Bsy1—Bs,—1 A, =B, +1
At+1\/th( t+1 t)SZ:O( +1 ) ( +1/m)
- 1 + /4B, + 1 Z( 1(1 + /4B, + 1)) (by definition of B,)
<8# (t—i—l)ﬁ (by A; > B, and LemmalC.2)
=) 2 y £ = 5
<4
O

The following lemma summarizes the results in the classical potential function analysis of NAG
in [d’ Aspremont et al.,[2021]]. In order to not deal with the generalized smoothness condition for
now, we directly assume the inequality (20) holds in the lemma, which will be proved later under the
generalized smoothness condition.

Lemma C.4. Foranyt > 0, if the following inequality holds,

1
Fye) + (V) T — ye) + % |Teq1 — yt||2 > f(@i41), (20)
then we can obtain

1 1
A1 (f(wegn) — f7) + o lzes1 — 2*|° < A(f@e) — F7) + o llze — 2*||. (21)

Proof of Lemma|C.4] These derivations below can be found in [d”Aspremont et al., 2021]]. We
present them here for completeness.

First, since f is convex, the convexity between z* and y; gives

5> fy) + (Vf(ye), 2" — ).

Similarly the convexity between z; and y; gives

f(@e) > f(ye) + (V) w0 — ye)-
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Combining the above two inequalities as well as (20) assumed in this lemma, we have

02> (Air1 — A)(f(ye) — [+ (Vf(ye), 2" —yi)
+ Ac(f(ye) = f(@) + (VF (i), 20 — ve))

+ A (f(xtJrl) — fye) = (Vf(We), o1 — ye) — % llzerr — yt||2>. (22)

Furthermore, note that
1 2 2
ar (et =2l =1z = 2°I)

1
= %<H2t+1 — ZtH2 + 2<Zt+1 — Zt, Rt — $*>>
1 *
= 5 (7(Aeia = 407 IV T = 20(Acs = ANV (1), 20— 7))
= g(AHl — A2 IVF ol = (Arsr — AV f(ge), 2 — 2°). (23)
Meanwhile, we have

Ap12ep1 = Aprye — AV (ye) = Avprme + (A — Ad)(ze — 20) — Al Vi (ye)-
Thus we have

(Arr1 — Az = Ay — Aeve + A V().
Plugging back in (23), we obtain

1 2 2
3 (e =27 = flze = ")

= g(AtH — A2 IV oll” + (Aesr — A)(V (), 27)
+ (—Av1ze1 + Awe — AV (0), Vi(ye)).
Thus
(A = A)(Vf (), 27) + (A — Arpaer, V(1)
= 5 (I =21 = 1z =) + 1A = 5 (A = A IV S
So we can reorganize (22) to obtain

0> A1 (f(wegr) = 7)) — Ae(f () — f7)

+ (Aty1 — AV (o), o) + (Asze — Ap12i11, Vi (0e)
1
- %Atﬂ ||33t+1 - ytH2

= Avn(faen) = ) = A(f @) = 1)
g (e = a7l =l =27 1) + 3 (e = (Arss = A0 VS0P

Then we complete the proof noting that it is easy to verify

1

At+1 - (AtJrl - At)2 = BtJrl + 5 - (Bt+1 - Bt)2 = > 0.

S|

O

In the next lemma, we show that if |V f(y;)|| < G, then the condition (20) assumed in Lemma[C.4]
is satisfied at time ¢.

Lemma C.5. Foranyt >0, if |V f(y)|| < G, then we have |V f(zi11)|| < G, and furthermore,

fe) + (Vf(ye), ®e1 — ye) + % Izt — ell® > f(@esn)-
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Proof of Lemma([C3] As disccued below Theorem [C.1] the stepsize satisfies n < 1/(2L) <
m(G), r2(g }. Therefore we can apply Lemmato show IV f(xer1)l] < |Vf(y)|l < G. For

the second part, note that ||z41 — y¢|| = n||Vf(y:)|| < & < r(G), we can apply Lemmato
show

min{—=+

L
F@er1) < flye) H(Vf(We), o1 — ye) + 3 |z — el
1
< fye) H(VF(ye), merr —ye) + o et — el
O

With Lemma|[C.4]and Lemma|C.3] we can show that ||V f(y;)|| < G forall ¢t > 0, as in the lemma
below.

Lemma C.6. For all

W)l < G.

Proof of Lemma|C.6] We will prove this lemma by induction. First, by Lemma 3.5]and the choice of
G, it is easy to verify that |V f(z¢)|| < G. Then for any fixed ¢t > 0, suppose that |V f(zs)|| < G
for all s < t. Then by Lemma[C.4|and Lemma[C.5] we know that ||V f(z)|| < G forall 0 < s < ¢,
and that for all s < ¢,

1 1
Asir(f(@eqr) — fF) + o lzss1 — @*|” < Ay (f(as) — f*) + o 25 — 2*||. (24

By telescoping (24)), we have forall 0 < s < ¢,
1

T (@0 =)+ llzo —2"IP). (25)

f@epr) — f* <

For 0 < s < t, since ||V f(z)| < G, then Lemma[3.5|implies
IV £ o)l < 2L(f(ws) = 1), (26)

Note that by Algorithm[I] we have

A
Ay

(zt—1 —xp—1) = (As — A1)V (ye—1) + nV f(ys—1)-

2t — Ty =

Thus we can obtain
t—1

1
2t — Ty = _E ZUA5+1(A5+1 - As - l)vf(ys)
s=1

Therefore
A =
= (] — 2ty Agi1(Agiqg — Ay — 1 o).
yt xt ( At+1)At ;77 «5+1( s+1 )Vf(y )
Thus we have
A =
lye — @] < (1= At; ZWASH Aspr — A = DIV f(ys)ll = T.

s=1

Since ||V f(ys)|| < G and ||zo41 — ys| = 7V f(ys)|| < r(G) for s < t, by Lemma[3.3] we have

At 1 il
1 1- As As A —1 \Y% T + LIV s
( At Atzn +1 (A1 = YUV f(@s+)ll + 0LV f(ys)I])
< LT+ (1- )2 i Asi1(Asis = A = DIV f(@sr1)] -
- s s - Ts
N A At NAst1(Asy1 — 41
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Thus

||yt - ﬂﬁtH
1 A t—1
SR A ey Z" ei1(Aspr = Ay = D[V f )]
1 A t—1
= 1- Ai1(Agsr — Ay — VRIS
- 1-— nL( At+1 At 277 s+1 s+1 — \/ $S+1) f ) (by @)

1 A, 1 = oL 1 )
< 1-— — Ag 1(Agi1 — A — 1 - — zg) — f*) + ||z0 — x*
1777L( At+1)At§n +1(Ast1 )\/As+1 ((f(xo) — £*) + 20 %)

n
(by @3
2vnL A 1 5
= 1- — Agp1(Agpr —As— 1 —f* — ¥
1_nL( Am)AtZ\/ 1 (Aser = Ay = Dy (F(0) = 1) + 120 — 2]
\/L )+ 1120 — x*”z) (by Lemma[C3)
- 1 — 77L
<L peveg o G <r(G). (by the choices of n and G)
<S[32-1/a oL ST y the choices of 1 an
Since ||V f(z¢)|| < G and we just showed ||z; — y;|| < 7(G), by Lemma[3.3] we have
IVl < IV f @)l + L llys — 2
2L G
<[ (F(@o) = f*) + llz0 —a*|*) + L+ = (by (26) and 25))
7’]At 2L
1 1 .
< G<4 4 2) < G. (by A; > 1/n and choice of G)
Then we complete the induction as well as the proof.
O

With the three lemmas above, it is straight forward to prove Theorem@

Proof of Theorem|C.1] Combining Lemmas [C.4] [C:3] and [C.6] we know the following inequality
holds for all ¢ > 0.

1 ) o, 1 .
A (F @) =) + 3 lan =2 17 < Au(f(z0) = [*) + ol —e [

Then by telescoping, we directly complete the proof.

D Analysis of NAG for strongly convex functions

In this section, we provide the convergence analysis of the modified version of Nesterov’s accelerated
gradient method for p-strongly-convex functions defined in Algorithm 2]
The convergence results is formally presented in the following theorem.

Theorem D.1. Suppose [ is u-strongly-convex and {-smooth. For « € (0,2], if £(u) = o(u®), i.e.,
limy, o0 £(w) /u® = 0, then there must exist a constant G such that for L := £(2G), we have

G > Smax{ L2 11 L((F(wo) = f) + plleo — o [P)/mingps 1}, @)

If we choose

1 1
7 < min — 5. (28)

144132/ 1og™ (6 4 Lar-sie ) 9L
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Algorithm 2: NAG for p-strongly-convex functions

input A pu-strongly-convex and /-smooth function f, stepsize 7, initial point x
1: Initialize Z20 = X9, BO =0, and AO = 1/(7]}1,)
2: for t =0,... do

2B;+14+4/4Bi+4nuB?+1
3: Bt+1 — i t K24

2(1—np)

4 Ay =By + #
App1—A)(1+npA Api1—A

5 Ty and O = P
6: Y = + (2 — xp)
7.
8
9

Tt —

Ti41 = Yt — an(yt)
: 241 = (1 - 77N§t)2t + nudey: — 775tvf(yt)
: end for

The iterates generated by Algorithm 2| satisfy

(1 — )T (f(xo — f*) + pllzo — z*|)%)
np+ (1 — /nu)T=1 '

flzr) = f* <

The above theorem gives a gradient complexity of O (\/% log(1/ e)) . Note that Theorem shows

the complexity of GD is O (# log(1/ e)) . It seems NAG gives a better rate at first glance. However,

note that the choices of G, L, n in these two theorems are different, it is less clear whether NAG
accelerates the optimization in this setting. Below, we informally show that, if (u) = o(y/u), the
rate we obtain for NAG is faster than that for GD.

For simplicity, we informally assume ¢(u) =< z” with p € (0,1). Let Gy = ||V f(x0)||. Then for
GD, by Theorem 4.2 we have ngqp < u/l(Go) =< p/Gf. For NAG, since ¢ is sub-linear we can
choose @ = 1 in the theorem statement. Since f is p-strongly-convex, by standard results, we
can show that f(zo) — f* < -G and ||z0 — 2*|| < ;;Go. Thus the requirement of G in can

be simplified as G > #(G) - Go/u, which is satisfied if choosing G =< (Go/p)*/*=?). Then we
also have 7ag =X 7y < (11/Go)?/1=P) . Thus | /naght = (1/G§)*/ (272). This means whenever

1/(2—-2p) < 1,ie., 0 < p < 1/2, we have ,/Tnaglt 2 Ngatt, Which implies the rate we obtain for
NAG is faster than that for GD.

In what follows, we will provide the proof of Theorem|[D.T] We will always use the parameter choices
in the theorem throughout this section.

D.1 Useful lemmas

In this part, we provide several useful lemmas for proving Theorem[D.] To start with, the following
two lemmas provide two useful inequalities.

Lemma D.2. Forany 0 < u < 1, we have log(1 + u) > %u

Lemma D.3. Forall0 <p < 1landt > 0, we have

t< jﬁlog@ + %)(p(l +vp)'+1).

Proof of Lemma|D.3] Let

£(t) = jﬁ log(e + ]19><p<1 VB D) —t.

24



It is obvious that f(t) > 0 fort < % log(e + ). Fort > % log(e + 1), we have

£(t) = 2y/Blog(e + %) log(1 + vB)(1 +v/p) — 1

>p(l+p) -1 (by Lemma[D.2)
=pexp(tlog(l+/p)) —1

> pexp(ty/p/2) — 1 (by Lemma[D.2))
>ple+1/p)—1>0. (since t > %log(ewL%))

Thus f is non-decreasing and
2 1
f®) > f( log(e + p)> > 0.

VP
O

In the next four lemmas, we provide several useful inequalities regarding the weights {4;},>¢ and
{B:}i>0 used in Algorithm

Lemma D.4. For all s < t, we have
Bt+1 - Bt . Bs+1 - Bs <
Bi 14+ nuBsy1 —

which implies T - 65 < 1.

Proof of Lemma By Algorithm[2] it is easy to verify
(BS+1 - Bs)2 = Bs+1(1 + 77,UBs+1)~
This implies

B, = Berl - \/Bs+1(1 + 77M33+1)-

B __ TR PR N,
By T By — s Bsi1 Bsgi’

where in the inequality, we use the fact that B, is non-decreasing with s. Therefore
Bt+1 - Bt . Bs+1 - Bs < Bs+1 - Bs . Bs+1 - Bs _
By L+nuBsi1 = Bsna L +npBsia

Thus

Thus we have
ryo5, = A — A npdy) - Asp — A,

T Appr  2p A A — pA7 14 npAan
At — Ay Aspr — A
A L+ nuAst

_ Biy1 —Bi By — Bs
A 1+ npAsia
< Bt+1 =Bt Bsy1 — Bs

< (by Apr1 > Ayp)

(by As+1 - As = Bs+1 - By)

S S 1. b As 2 BS )
Bty L+ nuBsi1 by As41 i
O
Lemma D.5. If0 < nu < 1, then for any t > 1, we have
B B
B g, < B0
1 —/np L —np
Thus
1
B> e > (14 /i)'
(1 —/mp)t=t
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Proof of Lemma([D.3] Fort > 1, we have By > 1 thus
2By + 1+ /4B, + 4nuB? + 1 S2Bitl

By =

3B,

2(1 —np) T l-nu
On the other hand, we have

2By + 1+ \/4B; + 4nuB? + 1
2(1 —np)
S 2B, + /(2B /)2
- 2(1 —np)
By
1— i

By =

Thus

1—w7

b= (l—l\/W)tlBl 2 (1_;@)1” > (1+ i)'

O
Lemma D.6. For 0 < nu < landt > 1, we have
t
Z VBs < (1 —nu)Biy1 < 3By.
s=0
Proof of Lemma|D.6]
B 2B; 4 14 /4B, + 4nuB? + 1
1
" 2(1 — np)
VB
> By + :
I—np
Z .
t
> D .
R
Combined with Lemma|[D.3] we have the desired result. O
Lemma D.7. Fort > 1, we have
\/ 1
Z <3+4log(e+—).
s=0 e
Proof of Lemma([D.7] By Lemmal[D.5] we have
1 1
A, =B+ — >0+ yop)t—t+ —. (29)
ny ( ) ny
Thus, we have
— VA1 = /Bop1 + /()
Ay At
s=0 s=0
< =1 Bin .
T = A VIIHA
<34t 2 (+1)( (1+vmp)' +1)
< ' og(e + —)(np i
ViRA /i u
(by Lemma[D.6]and Lemma[D.3))
<3+4+4logle+ —) (by Inequality (29))
O



D.2 Proof of Theorem D.1]

With all the useful lemmas in the previous section, we proceed to prove Theorem [D.I] for which
we need several additional lemmas. First, similar to Lemma@ the following lemma summarizes
the results in the classical potential function analysis of NAG for strongly convex functions in
[d’ Aspremont et al., | 2021].

Lemma D.8. Foranyt > 0, if the following inequality holds

1
FWe) AV f(We), o1 — y) + o lzesr — yel? = flmesn),
then we can obtain

o 14quA
A1 (f(zeg1) = f7) + — e

1+ npdy ;
2n

lze — 2%
2n

lzer1 — 21> < Ae(fl@e) — %) +

Proof of Lemma([D.8| These derivations can be found in|d”Aspremont et al| [2021]]. We present it
here for completeness.

The strong convexity between z* and y; gives

I 2 F ) + (V) =) + 5 o = uil*
The convexity between z; and y; gives
f@e) = flye) + (Vo) me — ye)-

Combining the above two inequalities and the one assumed in this lemma, we have
02 (Av1 =AD" = Flu) = (VFo)a” = i) = &l =)
+ Ae(f(ye) = (@) = (Vf(ye), 2 — i)
+ Aa(fn) = F) = (9F e =) = 5 v =wil)

Reorganizing we can obtain

At (f(ween) — f5) + # lzips — o)
< Af () = 1) + 5 e =
Ay — Ay 1)? — Ay — nuA?
e = A= Aoy =il 15,2
L+ npAie 2
A — AN (1 +nuA) (1 +nuA
—Af( t+1 +)( npAs)( ny HI)HH%—%H?-

(Ap1 + 20pA Apir — pA7)? 2
Then we complete the proof noting that
(Ar — A1) — Appr — npA7
1
= (B; — Bi1)? = Bry1 + P nu(Bii1 +1/(np))?

1 1
= B, + o nuBYy — 2By — P

= —2Bt+1 S 0
O

Next, note that Lemma [C.3] still holds in the strongly convex setting. We repeat it below for
completeness.

LemmaD.9. Foranyt >0, if |V f(y)|| < G, then we have ||V f(x¢11)|| < G, and furthermore,

F(ve) + (VF (o) est — o) + % leer — vl > Fl@esn).
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With Lemma|D.8|and Lemma|[D.9] we will show that ||V f(y;)|| < G for all ¢ > 0 by induction in
the following lemma.

Lemma D.10. For allt > 0, we have ||V f(y,)|| < G.

Proof of Lemma[D.10] We will prove this lemma by induction. First, by Lemma[3.5]and the choice
of G, it is easy to verify that |V f(z¢)|| < G. Then for any fixed ¢t > 0, suppose that ||V f(z;)| < G
for all s < ¢. Then by Lemma[D.8|and Lemma [D.9] we know that ||V f(z,)|| < G forall 0 < s < ¢,
and that for all s < ¢,

Avwa (P = 1)+ R oo < A () - 1)+ R s -
(30)
By telescoping (30), we have forall 0 < s < ¢,
* * * 12
T — < xo) — [+ pllzo —x . 31
f@ssa) = f As+177u(f( o) = [*+ullzo —="%) 3D
For 0 < s < ¢, since ||V f(z)| < G, then Lemma[3.5|implies
IV f@o)l* < 2L(f(xs) = f7). (32)
Note that by Algorithm 2] we have
zp —wp = (L =npde—1)(1 = 7e—1)(ze—1 — Tp—1) + (1 = 8—1)V f(y1-1)-
Thus
t—1 t—1
a—w=n) (1=6)Vf(ys) [] (1 —npé)(1—m).
s=0 i=s+1
Therefore
t—1 t—1
Yt — Te = NTy Z(l —05)V f(ys) H (1= npd;)(1 — 7).
s=0 i=s5+1
Moreover
A — A 1 A;
1—77#5121—77'u( i+1 z): + npA;
L+ npdipa L+ npdipa
and
l—me 1 (Aip1 — A) (A +npds) Ai(1+npAiv) < AL+ npdia)

A1 + 20pAi A = npA? Ay + 20pAi Ay — npA? — A (14 npd;)”
Thus we have

t—1

A, gy
e = ell < 7 S8 = DIV A@ <0 Y S5 IVF@)] =T,
s=0 s=0

where the second inequality follows from Lemma[D.4] We further control term Z by

t—1

Ay
1< 77; T:l(HVf(xsﬂ)H + 0LV f(ys)l)
t—1

As
<nLI+n), le IV f(zss)l-

s=0
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Thus we have
=1y

lye — 2| < 1_ nLZ S+1 [V f(zss1)]

s+1 -
Sl—nLZ V2L(f(wss1) — £*) (by (32))
1
< As1 20) — F* + llzo — %2 b
*1—77LZ A, As+17lu(f( 0) = [*+ pllzo %) (by @B1))
V20L(F@o) — £+ pullz0 — 27 VA
(L=nL)yn = A
V2L o) — 7+ elleo— ) ( .
< 3+ 4log e—l—). (by Lemma[D.7)
(1 —=nL)yn ( nu)
\/"7 1 G. L1/2—1/a
< 41 —) | —
S — 3+ og(e+W) 1 (by @7))
3+ 4log(e + =
Sralelery) G oy @)
log? ( 144L3—2/a> 24L
"
G
Since |V f(z¢)|| < G and we just showed ||z; — y;|| < 7(G), by Lemma[3.3] we have
IVFyll < IVF )l + Lllye — 2
2L G
< . fx o —
< \/WAt((f(xo) R R R AN ] 1))
1 1
< G(4 - 2) <G. (by A; > 1/(np) and 7))
Then we complete the induction as well as the proof. O

Proof of Theorem[D.1] Combining Lemmas[D.8][D.9] and [D.10] we know the following inequality
holds for all ¢ > 0.

o, L+ npAn . o, L+nuA .
Appr (f(e41) — f )+Tt+ lze41 — 2*|° < Ae(f(@e) — f )+Tt llze — 2*||.
Then by telescoping, we get
Ae(f(ze) = f )‘f'Tt ze — *||” < Ao(f(wo) — f )+T llz0 — z*|%.

Finally, applying Lemma. we have A, = B; + 1/(nu) > 1/(1 — /nu)t=t + 1/(np). Thus
completes the proof. O

E Analysis of GD for non-convex functions

In this section, we provide the proofs related to analysis of gradient descent for non-convex function,
including those of Lemma [5.1and Theorem 5.2}

Proof of Lemmal[5.1} First, based on Corollary [3.6] we know ||V f(z)|| < G < co. Also note that
|2 —a|| = IV f(2)]| <nG < G/L.
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Then by Lemma 3.3]and Remark 3.4 we have z* € X and

Pty <)+ (Vi at )+ ¢ ot —af]
=f(x) —n(1 = nL/2) |V f ()]
<f(x).
O
Proof of Theorem[5.2] By Lemma 5.1] using induction, we directly obtain f(z;) < f(xo) for all

t > 0. Then by Corollary we have ||V f(z;)|| < G for all t > 0. Following the proof of
Lemma[5.1] we can similarly show

J(@ee) = flae) < n1=nL/2) = LIVI@)]P < =2 IV ().

Taking a summation over ¢ < T and rearanging terms, we have

%t; Vs < 2L Sen) 2l 2 1),

F Analysis of SGD for non-convex functions

In this section, we provide the detailed convergence analysis of stochastic gradient descent for
{-smooth and non-convex functions where / is sub-quadratic.

We first present some useful inequalities related to the parameter choices in Theorem[5.3]

Lemma F.1. Under the parameters choices in Theorem[3.3] the following inequalities hold.
nGV2T <1/2, n*cLT <1/2, 100n°To*L* < §G2.

Proof of Lemmal(F1] First note that by Corollary [3.6] we know
G? =2LF = 16L(f(x0) — f* +0)/6 > 16La /9,

. 2 . 1
i.e., 0L < G*4/16. Then since we choose ) < TN have

nGV2T <V2/4 < 1/2,
o LT <n’TG?5/16 < §/256 < 1/2,
100n*To?L? <100n*TG*5? /256 < 6G>.
0

Next, we show the useful lemma which bounds E[f(z,) — f*] and E [ZKT HVf(;zct)Hﬂ
simultaneously.

Lemma F.2. Under the parameters choices in Theorem[3.3] the following inequality holds

E f(fﬂr)—f“r;]ZHVf(fUt)Q] < flzo) = [*+ 0.

t<t

Proof of Lemma[F2} If t < 7, by the definition of 7, we know f(z;) — f* < F and ||&| < :&

5nL>
and the former also implies ||V f(z;)|| < G by Corollary[3.6] Then we can bound
G G
lzer1 = zell = nllgell < n(IVF @)l + lleell) <0G+ = <

30



where we use the choice of n < i Then based on Lemma and Remark forany t < 7, we
have

f(@esr) — fl@e) <(Vf(@e), Tes1 — @) + g et — ze])?

2L
== (V@) ge) + 5 el
<= nlVF@)I* =0V @) e) +n* LIV @)|* +n*Llle”
<= S IVS @I =V f(ae), ) +n’L e (33)

where the equality is due to (d); the second inequality uses g; = ¢, + V f(z;) and Young’s inequality

ly + 2z)|I> < 2 |lylI* +2|z||? for any vectors y, z; and the last inequality chooses 1) < 1/(2L). Taking
a summation over ¢ < 7 and rearanging terms, we have

Far) =+ 3 S IVF@IP < flao) = £ = n D (Vi@e)er) + LY el

t<t t<t t<t

Now we bound the last two terms on th RHS. First, for the last term, we have

E [zw <E [Z ||et||2] <o,

t<T t<T

where the first inequality uses 7 < T by its defnition; and in the last inequality we use Assumption [4]

For the cross term, note that E;_ [<Vf(:ct), et>] =0by Assumptionlé—_ll So this term is a sum of
a martingale difference sequence. Since 7 is a stopping time, we can apply the optional stopping
theorem to obtain

E Z(Vf(xt),et> =0. (34)

t<t

Then we have

E [— Z<Vf<wt>,et>] —E [(Vf(z:),e-)] < GE[les ] < Gy/Elles ]

t<t

<G |E D |el| <oGVT+1<0GV2T,

t<T

where the equality is due to (34); the first inequality uses |V f(z,)|| < G by the definition of 7 in (3)
and Corollary the fourth inequality uses E[X]? < E[X?] for any random variable X; and the
last inequality uses Assumption [

Combining all the bounds above, we get

E [fm) I+ DY NVI@OIP| <f(w0) -+ noGVET + e LT

t<T
<f(zo) = " +o0,
where the last inequality is due to Lemma [F.1] O
With Lemma[F2] we are ready to prove Theorem [5.3]
Proof of Theorem[5.3] We want to show the probability of {7 < T} is small, as its complement

{r =T} means f(z;) — f* < F forall ¢ < T which implies |V f(x;)| < G forall ¢t < T. Note
that

{r<T={n<T}u{n<T,n=T}
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Therefore we only need to bound the probability of each of these two events on the RHS.
We first bound P(m» < T'). Note that

P(ry < T) =P (LJT{”“I ” 577GL}>
<Y p (Il > 57 )

t<T
25m*To%L?
<2577 =
< e
<6/4,
where the first inequality uses union bound; the second inequality applies Chebyshev’s inequality
and E[||¢;||*] = E[E,_1[||le;]|*] < o2 for each fixed ¢ by Assumption 4} the last inequality uses
Lemma
Next, we will bound P(1q < T, 72 = T). Note that under the event {7y < T', 7o = T'}, we know that
1) 7 = 71 < T which implies f(z,41) — f* > F;and 2) 7 < T = 75 which implies ||e, || < 517% by
the definition in (5). Also note that we always have f(x,) — f* < F which implies |V f(z,)|| < G
by Corollary [3.6] Then we can show

G
@741 = 22l = 0 lgo | < 0195 @) + llesl)) <0G + - <
where we choose n < i Then based on Lemma and Remark|3.4] we have

f(-r‘rJrl) - f(x‘r) < - g va(xr)Hz - 77<Vf($7—), €T> + 772L ||6‘I'||2

2

<[V f (@)l llell + 7L e |

G2

< —

—4L

F

=5
where the first inequality is obtained following the same derivation as in (33); the last equality is due
to Corollary Therefore we can show that under the event {ry < T, 7 =T},

flar) = "= f@r) = f(ri1) + f(@r40) = 7 > F/2.

G
L?

Hence,

E[f(zr) = [*) _ 2f(w0) = [* +0)
F/2 = F

where the second inequality uses Markov’s inequality; the third inequality uses Lemma[F.2} and in
the last inequality we choose F' = 8(f(zo) — f* + 7)/d.

P(ry < T,y =T) < P(f(z,) — f* > F/2) < = /4,

Therefore we can show
Pir<T)<P(re <T)+P(r1 <T, 75 =T) <6/2.
Then we also know P(r = T') > 1 — §/2 > 1/2. Therefore, by Lemma|F.2}

2(f(z0) — f* +0) 2
g >E E;HVf@JH
>P(r=T)E | Y |[Vf()|*|7=T
t<T
> 2B [ S IVl 7 =T
t<T
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Then we have

E

por| WS40 PG

1
7 2 Vi@l T 2T

t<T

where the last inequality uses the choice of 7. Let £ := {+ >, 1 [V f(ze)||* > €2} denote the

event of not converging to an e-stationary point. By Markov’s inequality, we have P(£) < §/2.
Therefore we have P({7 < T} U ) < ¢, which completes the proof.

G Lower bound

In this section, we provide the proof of Theorem [5.4]

Proof of Theorem[3.4] Let c,mo > 0 satisfy g < ¢?/2. Consider

log (|| —¢), [ >y
f(x) = {2log(y — c) —log(2y — [z —¢), ¢/2<|a]<y
kz? + b, lz] < ¢/2,

where ¢ > 0 is a constant and y = (¢ + +/c? 4 219)/2 > 0 is the fixed point of the iteration

o
Ty —C

Ty —

Tt41 = s

and k, b are chosen in such a way that f(x) and f’(x) are continuous. Specifically, choose k =
c1f'(c/2) and b = f(c/2) — cf’(c/2)/4. Since f(—x) = f(z), f(x) is symmetric about the line
2 = 0. In a small neighborhood, f(z) is symmetric about (y, f(y)), so f'(x) is continuous at y.

Let us first consider the smoothness of f. By symmetry, it suffices to consider « > 0. Then,

(x—0o)1, z>y
F@)=<Ry—z—c)t c¢/2<z<y
2k, 0<z<c/2
Its Hessian is given by
7(‘% - 0)727 T >y
J@)={@y-a-02 cf2<r<y
2k, 0<z<c/2

Hence, f(x) is (2, 2k, 1)-smooth.

Note that f(x) has a stationary point 0. For stepsize n; satisfying 7o < ny < ¢?/4, there exists
z = (c++/c® +2ny) > ysuchthat —z = z—n¢(y—c) ! and by symmetry, once z, = z, ¢ = £2
for all ¢ > 7, making the GD iterations stuck. Now we choose a proper xg such that f'(xo) and
f(xo) — f(0) are bounded.

We consider arriving at y from above. That is, x9 > z; > ...z, = 2z > ¢ > 0. Since in each update
where 2441 =z — nf(ze — )7 > ¢,

oy — pr = 2 — (2 —p(2e — )7 = np(a — )7 < /iy
Hence, we can choose 7 in such a way that 3¢/2 < xy < 3¢/2 + NUIT Then,
log(c/2) < f(zo) <log(c/2+ /iy),  2/(e+2y/m7) < f'(xo) < 2/c.
By definition, y — ¢ = n9(c + /2 + 219) ~L. Hence,
f(e/2) = 2log(y — c) —log(2y — ¢/2 —¢)
= 2log(ny) — 2log(c+ v/ + 219) — log(\/c? + 2mg — ¢/2),

, _ 1
f(e/2) = EETIT
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Then,
f(zo) — £(0) = f(zo) — f(c/2) 4+ cf'(c/2)/4
< log(c/2 + /i5) + 2log(ny ') + 2log(c + v/c2 + 2no)

c 1
+1o 2429 —c/2)+ -
g(v o —¢/2)+ 7 o o2

< log(c) + 2log(ng ') + 21og(2V2¢?) + log(V2¢?) + %

7 1
= 4log(c) + 2log(ny ') + 3 log(2) + 7
For stepsize 1y < 1o, reaching below 4c¢/3 takes at least

~-1/2
(z0 — 4¢/3)/ /ilf = ¢/(6\/1f) > eng /* /6
steps to reach 4¢/3, where f/(4¢/3) = log(c/3).
Now we set ¢ and 79 and scale function f(z) to satisfy the parameter specifications Lo, La, Go, Ag.
Define g(z) = Ly ' f(2). Then, g(z) is (2,2kLy ", Lo)-smooth. Since the gradient of g(z) is Ly '

times f(x), the above analysis for f(z) applies to g(x) by replacing 1y with 71 = Lo and 7 with
1 = Lany. To ensure that
2 1 4
2kLy' =2(cLy) ' f/(c/2) = —

< < L07
cla \/c2 42 —¢/2 ~ L2

it suffices to take ¢ > 2/+/Lo L. To ensure that

2
! < - <G
9($0)_L20_ 05

it suffices to take ¢ > 2/(L2Gy). To ensure that

g(wo) — g(0) < (4log(c) + 2log(n; ) +3.5log2 + 0.5) Ly " < A,
it suffices to take
_ LaAg—3.5log2—-0.5
2
Since we require 17; < ¢?/2, parameters Ly and Ag need to satisfy
LyAg —3.5log2 —0.5
2

that is, LoAy > 5.5log2 + 0.5, which holds because LA, > 10. Take ¢ =

max{2/v/LoL2,2/(L2Go),/8/Lo}. Then, as long as n < 2/ Ly, the requirement that ) < ¢ /4 is
satisfied. Therefore, on g(z) with initial point x, gradient descent with a constant stepsize either
gets stuck, or takes at least

log(n; 1) — 2log(c).

log2 — 2log(c) < — 2log(e),

_ ¢ LyAg — 3.5log2 — 0.5
eny 216 = & exp (F2R 8 ~log(c))
- leX (LQAO —3510g2—05)
TP 4
1 LA
> geXP(%)

steps to reach a 1-stationary point.

On the other hand, if n > 2/ Ly, consider the function f(z) = %xQ. For any x; # 0, we always
have |x¢11] / |x¢| = |1 — nLo| > 1, which means the iterates diverge to infinity. O
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