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Abstract

This paper aims to achieve faster than O(1/t) convergence in federated learning for general
convex loss functions. Under the independent and identical distribution (IID) condition, we
show that accurate convergence to an optimal solution can be achieved in convex federated
learning even when individual clients select stepsizes locally without any coordination. More
importantly, this local stepsize strategy allows exploitation of the local geometry of individ-
ual clients’ loss functions, and is shown to lead to faster convergence than the case where
a same universal stepsize is used for all clients. Then, when the distribution is non-IID,
we employ the sharing of gradients besides the global model parameter to ensure o(1/t)
convergence to an optimal solution in convex federated learning. For both algorithms, we
theoretically prove that stepsizes that are much larger than existing counterparts are al-
lowed, which leads to much faster convergence in empirical evaluations. It is worth noting
that, beyond providing a general framework for federated learning with drift correction, our
second algorithm’s achievement of o(1/t) convergence to the exact optimal solution under
general convex loss functions has not been previously reported in the federated learning
literature—except in certain restricted convex cases with additional constraints. We be-
lieve that this is significant because even after incorporating momentum, existing first-order
federated learning algorithms can only ensure O(1/t) convergence for general convex loss
functions when no additional assumptions on heterogeneity are imposed.

1 Introduction

Federated learning has received intensive attention since it was proposed by McMahan et al.| (2017). Nowa-
days, it has found applications in diverse areas including healthcare (Xu et al. [2021a; Nguyen et al.l [2022;
[Antunes et al. [2022)), smart cities (Pandya et al., 2023; \Jiang et al.l 2020} Ramu et al.| [2022)), natural lan-
guage processing (Liu et al., 2021; [Lin et al. |2021; Zhu et al., 2020), the Internet of things (Nguyen et al.,
[2021} [Zhang et al., [2022b} |Ghimire & Rawat), [2022)), among others. In federated learning, the training data
sets are located on individual clients which cooperatively learn a common model via periodically sharing
their intermediate learning results with a central server (McMahan et al., [2017). Compared to centralized
learning where all data are aggregated to a data center, federated learning has many advantages, such as
enhanced security (Ma et al 2020} Mothukuri et al.l 2021} [Zhang et al. [20224), better privacy (Yang et al.,
2019; [Agarwal et al.l [2018} |Li et al., 2020), and higher communication efficiency (Sattler et al., 2019; Chen
et al.| 2021; [Hamer et al 2020). To date, many aspects of federated learning have been extensively studied,
including stepsize design (see, e.g., Kim et al.| (2023); [Mukherjee et al.| (2023)); Pan et al|(2023))), communi-
cation efficiency (see, e.g., Nori et al. (2021); Tran et al.| (2019); [Liu et al. (2022))), optimization mechanism
(see, e.g., [Luo et al|(2021)); |Wei et al.| (2024); Feng et al.| (2021))), among others.

In federated learning, clients perform multiple local training steps before communicating with a central server
to reduce the burden of information transmission (McMahan et al.,2017). However, these local training steps
move local optimization variables toward the minima of local loss functions and introduce a drift from the
optimal solution of the global loss function. Therefore, when the data distribution is non-IID among the
clients, local training steps result in slow convergence and learning errors, which is called the “client-drift
phenomenon” (Karimireddy et al [2020; [Li et al., 2019; Malinovskiy et al., [2020} |Charles & Konec¢nyl, [2020}
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|Charles & Konec¢nyl, 2021; Pathak & Wainwright, 2020). In fact, under non-IID data, popular federated
learning algorithms, such as FedAvg, can only ensure accurate convergence under diminishing stepsizes,
which, however, results in slow convergence Mitra et al| (2021b). It is worth noting that by imposing
additional assumptions on the loss function (e.g., the interpolation and the strong growth condition used
in [Ma et al| (2018); Meng et al.| (2020); Qin et al. (2022); Kim et al. (2023)) or introducing additional
information sharing (e.g., gradient in Mitra et al.| (]2021a|@), accurate convergence can be ensured under a
constant stepsize. However, these results only prove O(1/t) convergence for general convex loss functions.

Inspired by the result in |Lee & Wright| (2019) which proves that o(1/t) convergence rate can be obtained in
first-order centralized gradient methods by employing large stepsizes, we prove that o(1/t) convergence can
be achieved in general convex federated learning, in contrast to existing state-of-the-art algorithms—which
either guarantee only O(1/t) convergence (Mitra et al.,|2021b; Mukherjee et al.,2023;|Qin et al., [2022; |Khaled|
et all [2020), or rely on additional assumptions beyond convexity to establish o(1/t) rates (Jiang et al.|
2024} [Kovalev et al., [2022]).

The main contributions of this paper are summarized as follows:

e Under the IID condition of data distribution (also called strong growth condition in
(2013)), we prove that the conventional FedAvg algorithm (called Algorithm [I]in this paper
after incorporating local stepsizes) can converge under a stepsize that is much larger than existing
counterparts (our theoretically obtained stepsize is at least two and four times larger than the
ones in |Qin et al.| (2022)) and Khaled et al.| (2020)), respectively). More importantly, we prove that our
stepsize can lead to an o(1/t) convergence to an accurate optimal solution, faster than the commonly
believed O(1/t) convergence. To our knowledge, no o(1/t) convergence results have been reported

in the literature for general convex federated learning, even after incorporating momentum (see,
e.g., Xu et al.| (2021b)); Liu et al|(2020)); |Cheng et al.| (2023); Yang et al.| (2022)).

e Under the same condition, we prove that FedAvg can converge accurately when individual clients
select their (constant) stepsizes in an uncoordinated way. This allows individual clients to exploit
their local geometry of loss functions and is proven in our numerical experiments to provide a faster
convergence compared with the case where a same universal stepsize is used by all clients. To our
knowledge, this is the first time that such results are reported for general convex loss functions.

o Under non-IID data, we show that our Algorithm [2] can ensure accurate convergence under constant
stepsizes. Compared with existing counterparts, we allow much larger stepsizes (our theoretically
obtained stepsize is at least 162/5 and 4 times larger than the ones in Karimireddy et al| (2020)
and [Mitra et al| (2021Db)), respectively). More importantly, we prove that under our stpesizes, the
algorithm can ensure o(1/t) convergence under a general convex loss function, which has not been
reported before for first-order federated learning algorithms, even after incorporating momentum
(Xu et al., 2021b} [Liu et al.,, 2020; Cheng et al. 2023; [Yang et al., 2022). This stands in stark
contrast to existing results on convex federated learning, where o(1/K) convergence has only been
established under subclasses of convex functions—such as gradient difference being uniformly
bounded (Jiang et al., [2024)), or Hessian difference being uniformly bounded (Kovalev et all, |2022).

o Algorithm [2] introduces a general framework for federated learning with drift correction, unifying
and extending a broad class of methods that ensure convergence under non-IID data, including
FedLin (Mitra et al.||2021Db), FedTrack (Mitra et al.,[2021a)), Scaffnew (Mishchenko et al 2022), and
SCAFFOLD (Karimireddy et al., 2020). In addition, we develop a novel analytical framework that
establishes a key monotonic descent property, enabling us to prove an improved o(1/t) convergence
rate under general convex objectives—an achievement that, to the best of our knowledge, has
previously only been attained for specific subclasses of convex functions in federated learning (see,
e.g., Jiang et al| (2024); Kovalev et al. (2022))). It is worth noting that extending the monotonic
descent property from centralized optimization in (Lee & Wright |2019) to federated learning is highly
nontrivial, due to the presence of multiple heterogeneous local loss functions arising from non-IID
data distributions. To the best of our knowledge, this is the first work to rigorously establish such
monotonicity in the context of convex federated learning.
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2 Preliminaries

Notations R”" and R™*"™ denote the set of real n-dimensional vectors and the set of n x n-dimensional

matrices, respectively. For z € R" and A € R"*", [z]; and [A];; denote the j** element of the vector x
n

and the (i,7)"" element of the matrix A, respectively. For z,y € R", we define (z,y) = > [z];[y]; and

=] = y/>2)—1[z]3. For a matrix A € R"™*", we define [|Al2 = sup| ;=1 yern [|Az[|. 0, € R and 1, € R"

are n-dimensional vectors with all elements being 0 and 1, respectively. We use O(c(t)) and o(c(t)) to
e a(t) . i) _ .

represent sequences d(t) satisfying limsup,_, | |m| < oo and lims_, o OB 0, respectively.

2.1 Problem Settings

We consider the following federated learning problem with clients set S = {1,2,--- , N} as follows:

, 1
min f(z) = szi(x)’ (1)

where f; : R” — R is the local loss function of client i. The local loss function f;(x) is dependent on the
local training data of client i. We use the following standard assumptions about the loss functions (see Mitra
et al.| (2021ajb); |Qin et al.| (2022); [Mukherjee et al.| (2023)); |Acar et al.| (2021))).

Assumption 1. For any i € S, fi(x) is L;-smooth over R™, i.e., there exists a constant L; such that
IV fi(z) — Vfi(y)| < Li||lx — y|| holds for any i € S and z,y € R™. This implies

IVf(z) = Vi)l < Lllz—yll

where L = < Zf;l L;, ie., f(x) is also L-smooth over R™.

Assumption 2. For any i € S, f;(x) is convex over R™. Moreover, the optimal solution set

X* ={z" e R"|z" = arg m]iRn f(z)}
zeR™

is not empty, i.e., there exists at least one x* € R™ such that V f(x*) = 0, holds.

In existing results for federated learning (see, e.g., Mitra et al.| (2021b)); Qin et al.| (2022); Khaled et al.
(2020); Mukherjee et al.| (2023)), the theoretically obtained convergence rates are all on the order of O(1/t)
for general convex loss functions, where ¢ is the number of communications between clients and the central
server. In this paper, we will show that we can prove a faster o(1/t) convergence rate by using a larger
stepsize. To this end, we first introduce the following lemma (see Debnath & Mikusinski| (2005) or [Lee &
Wright| (2019))).

Lemma 1. Let {A(t)} be a nonnegative sequence satisfying the following conditions:

(1) {A(t)} is monotonically decreasing;
(2) {A(t)} is summable, that is, Y p- o A(k) < co.

Then, we have A(t) = o(1/t), i.e., lim;_,o0 tA(t) = 0.

3 Convergence under IID Data

In this section, we consider the case where the data on all clients are IID. In the literature, this is usually
formulated as the following assumption (see, e.g., [Schmidt & Roux| (2013)); |Qin et al.| (2022)); [Kim et al.
(2023)):

Assumption 3. There exists a constant n > 0 such that ||V fi(z)|| < n||Vf(z)|| holds for any clienti € S
and x € R".
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This assumption is also sometimes called Strong Growth Condition (Schmidt & Roux, 2013|) and has been
widely used in machine learning (Ma et al.l 2018} [Vaswani et al., [2019aib; |Gower et al., [2021; Meng et al.,
2020). In fact, |Qin et al| (2022) recently experimentally verified that this condition is satisfied for over-
parameterized models. Next, we will prove that the classic federated learning algorithm Fed Avg can converge
at an o(1/t) rate under judiciously designed stepsizes under Assumption In Section 4l we will consider
the more general non-IID case.

3.1 Algorithm Description

For the sake of completeness, we restate FedAvg in McMahan et al.| (2017)) as Algorithm (1| (with an extension
that we allow clients to use heterogeneous local stepsizes). Specifically, in this algorithm, instead of using a
universal stepsize «, each client selects its own stepsize «; without coordination with other clients. As proven
in the next subsection and the numerical experimental evaluation, this enables our algorithm to obtain faster
convergence than existing counterparts.

Algorithm 1 (FedAvg with local stepsizes)

Input: Initial value Z(1), local training period 7, the stepsize «; for client ¢
fort=1to T do
fori=1to N do
Each client i sets z; o(t) = z(2).
for k=0to7r—1do
Each client ¢ does local training

Ti 1 () = 23k () — @iV fi(wi k(1)) (2)
end for
end for
Each client i transmits x; ,(t) to the central server and receives Z(t + 1) = + Zi\;l x; +(t) from the
central server.
end for

3.2 Convergence Analysis

Theorem 1. Under Assumptions [l [3 and[3 if the stepsize of client i satisfies a; = a > 0 for alli € S
and

a < min {L 87 } (3)
1<i<N LL;7" L2T + (7 — 1))2 + 4dnLr(r — 1) )’
where L = +; vazl L;, then f(z(t)) converges to f(x*) with the convergence rate o(1/t), i.e.,
Tim H{F(#(1) — fa")} = 0.
Proof. See Appendix [C] O

In fact, we can allow the stepsize a; of the client ¢ € S in Theorem[I]to be larger to achieve faster convergence
of Algorithm [, which is detailed in Theorem

Theorem 2. Under Assumptions[1, [4 and[3, if the stepsize o; for client i € S in Algorithm[1] satisfies

P < T, 4
O<Q<Li (4)

we have lim;_, oo f(Z(t)) = f(a*) and

[Z(1) — =*?
- minlSiSN{Qai . 2L1a12}T




Under review as submission to TMLR

Proof. See Appendix O

The proposed stepsize in Theorem [2] is larger than designed stepsizes for FedAvg in existing theoretical
results. For example, Qin et al| (2022) and Khaled et al.| (2020 obtained stepsizes that should satisfy
O<a<spand0<a< 4 T Tespectively. A simple comparison with shows that our stepsize can be two
and four tlmes as large besides the additional flexibility of allowing different clients to select their local
stepsizes to exploit local geometry to speed up convergence. In fact, our numerical experiments in Figure
confirm that our stepsize strategy indeed leads to much faster convergence than the ones in |Qin et al.| (2022));
Khaled et al.| (2020); Mukherjee et al.| (2023) (see Table [1] for a detailed comparison of stepsizes).

Theorem [2| can also be obtained under a weaker interpolation assumption: ||V f;(z*)|| = 0 for all ¢ € S,
z € R", and z* € X*, which is also widely investigated in machine learning (see [Ma et al.| (2018); [Vaswani
et al] (2019a}b); [Gower et al] (2021); Meng et al (2020)). Compared with Theorem [2 Theorem [2] does not

require client ¢ to know information about the global loss function to determine its btepbize In addition, it
L;t L27+n(r— 1)) +4nL'r(7‘ 1)

allows stepsize that is max;<;j<n{7- } times larger than that in (3[). In fact, our
numerical experimental results in Appendlx @ show that allowing clients to use local stepsmes achieves
a faster convergence than the case with a global stepsize. This is intuitive in that utilizing local Lipschitz
constants allows the gradient descent steps to exploit the local geometry of loss functions, and hence, enables
faster convergence. It is worth noting that although such a phenomenon has been reported in [Mukherjee
et al.[ (2023) for one specific example of quadratic functions, we are the first to theoretically establish that
local stepsizes can be exploited to achieve faster convergence for a general class of loss functions in federated
learning.

Remark 1. It is worth noting that the o(1/t) convergence rate established in Theorem does not contradict
the result in |Glasgow et al| (2022), which proves that FedAvg cannot achieve a rate faster than O(1/t) for
general convex objectives. The key distinction lies in the fact that Theorem[]] relies on the additional Strong
Growth Condition (see Assumption @) In the next section, we introduce a new algorithm that achieves o(1/t)
convergence for gemeral conver objectives under non-IID data, without requiring any additional restrictive
conditions.

We can extend our analysis to the setting of stochastic gradients, where client ¢ can only access an unbiased
estimate of the gradient V f;(z) with variance bounded by 2. More specifically, Corollary [3| (see proof in

Appendix [E]) establishes the convergence of Algorithm [1|in this case:

Corollary 3 (Stochastic Gradients). Under Assumptions @ and @ if the stepsize «; in Algorithm
satisfies 0 < a; < % for any i € S, we have

(b s0)] - ey B

mlnlSiSN{Qai - 2L10422}T 11111'11<Z<N{204Z - 2L a2}N

4 Convergence under non-1ID Data

4.1 Algorithm Description

Under non-IID data, it has been known that except the trivial case where the number of local iterations is
one (1 = 1), Algorithm will be subject to errors (Mukherjee et al.l 2023; |Orvieto et al.| [2022; [Wang et al.|
2020; [Karimireddy et al.| 2020). Inspired by gradient-tracking-based distributed optimization algorithms
(Pu & Nedic, 2021} [Nedi¢ et all [2017), we propose Algorithm [2| to address this issue and ensure accurate
convergence under non-I1D data.

Unlike Algorithm [I| which exchanges only the model parameters x; y11(¢) between clients and the server,
Algorithm [2] requires exchanging an additional variable for the gradient. More specifically, in Algorithm
each client uses the global gradient information V f(Z(t)) to initialize its local variable y; 1, (¢) after each
communication round (see (5))). This variable y; 4+1(t), which serves as an estimate of the global gradient,
is then used to update the model parameter z; 41 (t) (see (7). This is key to eliminating the drift caused
by non-IID data.
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Algorithm 2
Input: Initial values (1), V f(z(1)), local training period 7, and stepsize «;
fort =1to T do
fori=1to N do
Each client ¢ sets

zio(t) = 2(t) and  yio(t) = VF(Z(t)). (5)

for k=0tor—1do
Client ¢ does local updating

T 1 (t) =2 1 () — ays i (1), (6)
Yik+1(t) =Yik(t) + VIi(@i k1)) — Vfi(zik(t))). (7)

end for
end for
The central server calculates and transmits Z(t + 1) = + Zi\;l x;.(t) to each client. Each client ¢ then

transmits V f;(Z(t + 1)) to the central server and receives Vf(z(t + 1)) = & Zf;l Vfi(z(t + 1)) from
the central server.
end for

Our Algorithm [2| provides a general framework for federated learning with drift correction, encompassing a
wide range of existing algorithms as special cases. Specifically, by substituting equation into equation @
and applying mathematical induction, the auxiliary variable y; . (t) can be expressed as y; 1 (t) = V f (2 x(t))—
V/fi(z(t)) + Vf(z(t)) for k= 0,1,...,7. Substituting this expression into the update rule (6]) recovers the
specific update mechanisms used in FedLin (Mitra et al., |2021b) and FedTrack (Mitra et al., 2021al). In
addition, as x; () converges to x*, it follows from equation (8) that y; x(z*) = V f;(z*), a key idea leveraged
in the “drift-correction” federated learning algorithms Scaffnew (Mishchenko et al., [2022) and SCAFFOLD
(Karimireddy et al.| 2020). This demonstrates that Algorithm [2| not only generalizes but also unifies prior
drift-corrected federated learning methods within a broader and more flexible structure.

Next, we prove that the new framework allows us to obtain o(1/t) convergence in general convex federated
learning, which is only established in the literature for special classes of convex functions with restrictions on
data heterogeneity (see, e.g., under the bounded gradient difference condition in |Jiang et al.| (2024) and under
the bounded Hessian difference condition in Kovalev et al.[(2022)). For the general convex case without any
restrictions, existing federated learning algorithms—even those incorporating momentum—only achieve an
O(1/t) convergence rate. In addition, the new framework allows using significantly larger step sizes compared
to existing drift-corrected federated learning algorithms, as detailed in Section

4.2 Convergence Analysis

Theorem 4. For Algorithm[3, under Assumptions[1] and[3, if the stepsize o of client i € S satisfies

0<a< min {i L} (8)
1<5<N LL; " 5Lt — L)’

where L = 4 Zf\il L;, then f(z(t)) converges to f(x*) with the convergence rate o(1/t), i.e.,
lim ¢{f(z(t)) — f(«")} = 0.

t—o0

Proof. See Appendix [F] O

In Theorem [4} we establish an o(1/t) convergence rate for federated learning with general convex functions
under non-IID data. A key step in this analysis, as shown in Lemmal[l] is proving that the sequence {f(z(t))}
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is monotonically decreasing, i.e.,
fE(t+1)) < f(z(t)).
We emphasize that proving this monotonicity under general smooth and convex conditions is highly non-

trivial. Our proof of this property, presented in Lemma [5] constitutes a significant technical contribution of
this work.

Notably, other federated learning algorithms in |Mitra et al. (2021azb)), which also follow a gradient-tracking-
based framework, only establish an O(1/t) convergence rate under general convex functions in their analyses.
In contrast, our work develops a more refined analysis technique—specifically, the nontrivial proof of the
monotonically decreasing property, i.e., f(Z(t+1)) < f(Z(t)) (see Lemma [5))—which enables us to establish
an o(1/t) convergence rate in Theorem Importantly, this analysis framework is not limited to our algorithm
and can also be applied to other gradient-tracking-based methods to improve their theoretical guarantees
from O(1/t) to o(1/t) under general convex settings. This general methodology, therefore, represents a
significant contribution of our work.

In the case of Stochastlc gradients, client 7 can only access an unbiased estimate of the gradient V f;(z) with
variance bounded by o2. Next, we establish Corollary I (see proof in Appendix [H) for the convergence of
Algorithm 2] in this stochastlc setting:

Corollary 5 (Stochastic Gradients). Under Assumptions and@ if the stepsize o of Algorithm |9 satisfies
0<a< minlSjSN{L%_, ﬁ}, we have

e[ (L 3050

t=1
4.3 Comparison with Existing Results

R |

(1) — 2*|? 2
< .
)} 7)< atT MR

Nl

From Theorem [ Algorithm [2] allows a much larger stepsize and a better convergence rate compared with
existing works. Specifically, the stepsize in Karimireddy et al.| (2020) is required to satisfy 0 < a <
minlgiSN{ﬁ}. In contrast, the stepsize upper bound in Theorem || is given by minlSiSN{L%, W%L}
It can be verified that our permissible stepsize is at least % times larger than that in [Karimireddy et al.
(2020). Similarly, Mitra et al.| (2021b) requires the stepsize to satisfy 0 < o < mini<;<n{15r+}- In contrast,

our Theorem ermlts a stepsize that is at least maxi<;<n{ 207 L } > 4 times larger than that in [Mitra

5LT—L
et al.| (2021b). Table [1| provides a detailed comparison between our proposed stepsize and convergence rate

with existing works.

5 Experiments

5.1 Evaluation using generated data
5.1.1 Comparison under IID distribution

We use the following regression problem to compare the performance of Algorithm [[]and Algorithm [2] under
the proposed stepsizes with existing counterpartsﬂ

. 1 2
min f(z) = min = Z [ Az — bs[|7, (9)
where A; € R%00%100 4, ¢ R590 and 2 € R1% for each client i € S = {1,2,---,20}. [4;], are generated from

[0,1] randomly for 1 < j <500, 1 <k <100, and i € S, and we also set [A1];1 = [A1];,2 for 1 < j <500 to
obtain a convex but not strongly convex loss function f;(z). We set b; = Az for all i € S with 2o = 10x 1,,
rather than generating b; randomly. In this setting, f;(z) = 3[|4i(z — x0)||* and, hence, there exists a

A7 Ajll '
S i)T(%Z)Z ol } such that ||V f;(2)| < n||Vf(z)| holds for all i € S.

ICode available at https://anonymous.4open.science/r/ol_t-F814/README.md

constant 7 = maxj<j<n{
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Table 1: Comparison of the proposed stepsizes and obtained convergence rates for Algorithm[IJand Algorithm
[2 with existing results. In this table, we represent the total communication round as ¢, the local training
period as 7, and assume that the local loss function f;(x) satisfies L-smooth property and each client uses
precise gradient.

CONVERGENCE
ASSUMPTION | ALGORITHM STEPSIZE

RATE

ALGORITHM 1/L O(1/t)

1ID QIN ET AL.| (2022) 1/(2L) O(1/t)
KHALED ET AL.[ (2020) 1/(4L) O(1/t)
ALGORITHM |2 2/(5LT — L) o(1/t)

MITRA ET AL.| (2021A)) 1/(187L) O(1/t)

ALLOUAH ET AL.| (2024) 1/(167L) O(1/t)
KARIMIREDDY ET AL.| (2020) 1/(817L) O(1/1)

MITRA ET AL.| (2021B); [KHALED ET AL. (2020) 1/(107L) O(1/t)

REISIZADEH ET AL.| (2020)
BEIKMOHAMMADI ET AL.| (2025
HADDADPOUR & MAHDAVI (2019
Qu ET AL.| (2021); YU ET AL.[(2019)
CHENG ET AL/ (2024); |L1 & Li (2023)

YANG ET AL (2021); |ZHU ET AL, (2021
WANG ET AL/ (2020); [YAN ET AL (2025
XIANG ET AL. (2024); HUANG ET AL.[(2023)

KM ET AL.| (2023) ADAPTIVE O(1/Vt)

NON-IID

O(1/vt) O(1/vt)

We compare Algorithm [1| and Algorithm [2| under the proposed stepsize strategy with existing counterparts
including |Qin et al| (2022); Mukherjee et al| (2023); Mitra et al| (2021b)); Khaled et al.| (2020). In the
evaluation, we use the error

e(t) = f(z(t) — f(«")

to measure the learning accuracy. Moreover, we implement all algorithms using accurate gradients to ensure
a fair comparison of them. The corresponding convergence performances with different local training periods
T=2,3,4,5,6 are presented in Figure

In Figure[l] the legends ‘Algorithm[I] with Universal Stepsizes’ and ‘Algorithm [T with Local Stepsizes’ denote
Algorithm [1| with stepsizes and , respectively. Specifically, in the universal stepsize case, we set the
universal stepsize « for all clients as o = minlSiSN{L%Ty L(27’+n(7’—1)8)2+477LT(T—1)} according to , where

L = % Ziil L; is the global Lipschitz constant. In the local stepsize case, we set the stepsize of client 4
as q; = % based on individual Lipschitz constants L;. From Figure , we know that the convergence of
Algorithm with the stepsize prescribed in @ is much faster than other cases, including the case with the

universal stepsize . Additional experiments with non-IID data are presented in Appendix IE

5.1.2 Local Stepsize Strategy Outperforms Universal Stepsize Strategy for Algorithm [ under 7 =1

We show that better convergence performanceEl of Algorithm can be achieved with local stepsizes 0 < a; <

% than a universal stepsize 0 < o < %, where L = + ._1 L;. For ease of comparison, we continue to

i N )
consider the regression problem () described in Section specifying

[Ai]jk = ip[Bi]jk and bl = AZ‘ZCO

for 1 < j <500, 1<k <100, and i € S, where [B;]; is generated from [0, 1] randomly, p measures the
heterogeneity in loss functions, and zy = 10 x 1,,. It can be seen that a larger parameter p leads to more

2Code available at https://anonymous.4open.science/r/ol_t-F814/README.md
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——= Mukherjee et al. (2023)

fffff Mitra et al. (2021b)

—— Algorithm 2
Algorithm 1 with Universal Stepsizes
Khaled et al. (2020)

fffff Qin et al. (2022)

—— Algorithm 1 with Local Stepsizes

Errors e(t)
Errors e(t)

200 300 400 500 600 700 200 250 300 350 400 450 500 550 600
Communication Rounds t (T =2) Communication Rounds t (T = 3)
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Figure 1: Comparisons of the performance of Algorithm [I]and Algorithm [2] under the proposed stepsize with
[Qin et al| (2022); [Mukherjee et al| (2023)); Mitra et al. (2021b)); Khaled et al.| (2020) under different local
training periods 7.

heterogeneity in the local loss functions. Moreover, one can verify that the loss function f;(z) of client
i € S satisfies L;-smooth property with L; = i?||BI B;||2. Then, under 7 = 1, we present in Figure [2| the
convergence of Algorithmunder the local stepsize strategy where o; = % of client ¢ € S and the universal
stepsize strategy where a = % for all clients, where L; is the individual Lipschitz constant of client i € S
and L = % vazl L; is the global Lipschitz constant.

In Figure 2] to compare the convergence between the local and the universal stepsize strategies, we plot
the learning errors f(z;(t)) — f(z*) and f(z4(t)) — f(z*) under different heterogeneity parameters p =
1,1.5,2,2.5,3, where Z;(t) and Z,(t) are generated under the local and the universal stepsize strategies,
respectively. From Figure |2] it is clear that the local stepsize designed based on local Lipschitz constants
obtains faster convergence than the case with the universal stepsize designed based on the global Lipschitz
constant. Moreover, to quantify the improvement in convergence speed, in Figure[2] we also plot the learning
error ratio

f@(t) = fz")
f(@y(t)) — f(a*)

under different heterogeneity parameters p = 1,1.5,2,2.5, 3, respectively. A smaller r(¢) (r(t) < 1) means
more advantage of the convergence speed of the local stepsize strategy over the universal stepsize strategy.
Figure [2| shows that a smaller r(t) is obtained under a larger heterogeneity parameter p. Thus, it can be
concluded that the local stepsize strategy of Algorithm [I] can achieve faster convergence than the global
stepsize strategy, especially for large heterogeneity cases.

r(t) =

5.2 Evaluation using CIFAR-10 and CIFAR-100 under non-lID distribution

We also evaluate our algorithms by training a CNN on 10 clients using the benchmark datasets CIFAR-10
and CIFAR-100, respectivelyﬂ The CNN architecture consists of three convolutional layers with 32, 64,
and 128 filters, respectively, each followed by a max-pooling layer. After the final convolutional and pooling
layers, the network includes a fully connected layer with 256 units and ReLU activation, a dropout layer
with a rate of 0.25 for regularization, and a final dense output layer with 10 units that produces the class
logits. In our experiments, we compare the proposed algorithm against existing federated learning methods
specifically designed to address client drift, including SCAFFOLD (Karimireddy et al., 2020), FedLin (Mitra

[ 3Code available at https://anonymous.4open.science/r/ol_t-F814/README.md |
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Figure 2: Comparisons of the local stepsize strategy with a universal stepsize strategy under different het-
erogeneity parameters p.

2021D)), and Scaffnew (Mishchenko et all [2022)). Following [Hsu et al|(2019) and Kim et al| (2023),
we generate heterogeneous data distributions across the 10 agents using a Dirichlet distribution, with the
heterogeneity parameter 5 set to 0.1, 1, and 10, respectively. A higher value of g yields a nearly uniform
distribution of data across classes for each client, resulting in approximately IID local datasets. In contrast,
a lower § leads to highly skewed distributions, where clients tend to specialize in only a few classes.

Figures [3] and [4 Figures [§] and [6] and Figures [7] and [§] report results for 8 = 1,0.1, 10, which corresponds
to a moderately heterogeneous setting. For all results shown in Figures El (CIFAR-10) and Figures
6] [8] (CIFAR-100), the stepsizes for Algorithm [2) SCAFFOLD, FedLin, and Scaffnew are selected according
to the guidelines from Theorem [4] Karimireddy et al.| (2020), Mitra et al.| (2021b), and Mishchenko et al.|
, respectively, using an estimated smoothness parameter of L = 2. For Algorithm SCAFFOLD, and
FedLin, the local training period is set to 7 = 10. For Scaffnew, the communication probability is set to ﬁ
to ensure that the total number of communicated messages remains consistent across methods. As shown
in the figures, our algorithm achieves faster convergence and higher accuracy on both the CIFAR-10 dataset

and the CIFAR-100 dataset.
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Comparison of Algorithm [2| with state-of-the-art federated learning algorithms—SCAFFOLD,

FedLin, and Scaffnew—on the CIFAR-10 dataset. Each curve represents the average of five independent

runs.
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Figure 4: Comparison of Algorithm [2] with state-of-the-art federated learning algorithms—SCAFFOLD,
FedLin, and Scaffnew—on the CIFAR-100 dataset. Each curve represents the average of five independent
runs. The test accuracy in Figure 2(b) is top-5 accuracy.
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Figure 5: Comparison of Algorithm [2] with state-of-the-art federated learning algorithms—SCAFFOLD,
FedLin, and Scaffnew—on the CIFAR-10 dataset. Each curve represents the average of five independent
runs. To induce greater heterogeneity in data distribution, the Dirichlet distribution parameter was set to
8 =0.1.
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Figure 6: Comparison of Algorithm [2] with state-of-the-art federated learning algorithms—SCAFFOLD,
FedLin, and Scaffnew—on the CIFAR-100 dataset. Each curve represents the average of five independent
runs. The test accuracy in Figure 2(b) is top-5 accuracy. To induce greater heterogeneity in data distribution,
the Dirichlet distribution parameter was set to 5 = 0.1.
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Figure 7:  Comparison of Algorithm [2] with state-of-the-art federated learning algorithms—SCAFFOLD,
FedLin, and Scaffnew—on the CIFAR-10 dataset. Each curve represents the average of five independent
runs. To induce smaller heterogeneity in data distribution, the Dirichlet distribution parameter was set to
8 = 10.
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Figure 8: Comparison of Algorithm [2] with state-of-the-art federated learning algorithms—SCAFFOLD,
FedLin, and Scaffnew—on the CIFAR-100 dataset. Each curve represents the average of five independent
runs. The test accuracy in Figure 2(b) is top-5 accuracy. To induce smaller heterogeneity in data distribution,
the Dirichlet distribution parameter was set to 5 = 10.

6 Conclusion

Enhancing convergence accuracy and speed is key for federated learning. We prove that much larger stepsizes
can be used in FedAvg, and hence, much faster convergence can be achieved. In fact, we theoretically show
that the proposed stepsize strategy can guarantee o(1/t) convergence to an exact optimal solution for general
convex loss functions, under both IID data distribution and non-IID data distribution among local clients.
This is significant since existing federated learning results can only theoretically establish O(1/t) convergence
under general convex loss functions when no additional restrictions are made, even after incorporating
momentum. Moreover, in the IID data distribution setting, we theoretically establish convergence when
clients set stepsizes individually using local Lipschitz parameters, and show that such a local stepsize strategy
enables exploiting local geometry to expedite convergence. To our knowledge, this is the first time that
local stepsizes designed using local Lipschitz parameters is systemtically shown to outperform a universal
stepsize designed using the global Lipschitz parameter. Moreover, we propose a general gradient-tracking-
based framework that unifies and extends many existing drift-corrected federated learning algorithms. By
establishing a key monotonic descent property, our framework broadens the theoretical understanding of
gradient tracking and enables an improved o(1/t) convergence rate under non-I1ID data distributions. This
represents a significant advancement, as existing results establish o(1/t) convergence for convex federated
learning only under additional restrictions on heterogeneity.
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A Comparison of Algorithm [2] with Existing Works in Least Squares Regression

We consider [A;];, and [b;]; generated from [0, 1] randomly for 1 < j < 500, 1 < k < 100, and i € S. After
the initial random generation of data, we purposely set [A;1];1 = [A1];,2 for 1 < j < 500 to make A; not full
rank. By doing so, we can obtain a local loss function fi(z) = || A1z — by ||? that is convex but not strongly

convex.

We compared the performance of Algorithm [2{ under the proposed stepsize in Theorem [4| with those in
Mitra et al.[(2021a3b). The convergence performances of Algorithm and algorithms in Mitra et al.| (2021ajb)
under different local training periods 7 = 2,3,4,5,6,7 are shown as Figure [J] It is clear that the proposed
stepsize strategy indeed yields much faster convergence than the compared counterparts.
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Figure 9: Comparisons of the performance of Algorithm [2] under the proposed stepsize with [Mitra et al.
(2021a3b)) under different local training periods

B Supporting Lemmas for the Proof of Theorem []

Lemma 2 (Zhou (2018))). For every L;-smooth and convez function f;(x) over R™, we have

Vi) - VW)

Filt) = Fi@) + (Vfila)y — o)+ -

for any x;y € R™ and i € S.

Lemma 3 (Mitra et al| (2021b))). Suppose that f;(x) is L;-smooth and convex. Then, for any 0 < a <

1
L’L ’
we have

ly — 2z —a(Vi(y) = V()| < lly — =]
for any x,y € R™.
Lemma 4 (Zhou| (2018))). For the conver and L-smooth function f(x), we have

Fl) < F@) 4 (VS ()y — ) + 2y —

for any x,y € R™.

C Proof of Theorem 1]

Proof. The sequence {f(z(t)) — f(z*)} satisfies

f@(t) = f(z%) 20

for any ¢ > 1. From Lemma [T} to prove Theorem [T we only need to prove that the nonnegative sequence
{f(z(t)) — f(z*)} satisfies the summable and monotonically decreasing properties.

e« Summable Property: Firstly, we establish the summable property.
From in Algorithm (1} we have

g1 () = 2™

=z x(t) — 2||* = 20(V fi(2i (1)), Ts 1 (t) — %) + &2 ||V filw; 1 ()] (10)
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From the convexity of f;(z), we have
=20V fi(i 1 (1)), wi () — %) < 20{fi(x") — fiwir(t)}- (11)

Using the strong growth condition (see Assumption |3 yields

[V fi(z")[ =0 (12)
for any i € S and z* € X*.
Then, from Lemma [2| and , we have
19 FiCar ()2 < 2L Fitwin(®) — fila™)}. (13)
Combining , , and , we arrive at
i1 (8) = a2 < s (6) — a2 + (20— 2Lia®) { Fia™) — firan(0)) }. (14)

It is worth noting that the following inequality holds
LN
Izt +1) —2"|* < Dl (1) — 2.
i=1

Thus, from Algorithm (1| and , we have

Iat:+1) ="
T—1
1 " _ *
N Z (200 — 2L;0° Z {f,(x ) — fz(xlk(t))} + |2 (t) — z*||* (15)
i=1 k=0
Under the stepsize setting (3)), we have
2a —2L;a* >0

for any i € S. Moreover, from Assumption 3] we have ||V f;(z*)|| = 0 for any z* € X* and i € S.
Thus, in , we have

fi(@®) — fi(zik(t) <0
foranyie€ Sand k=0,1,--- ,7—1.
Thus, using , we have
3¢+ 1) = 2|2 < 30) - 2|2 + {20 - 2La* }{ F(a") = 1EW) }. (16)
From 7 we can obtain

|2(t) — 2" |* — |2+ 1) — 2"

F@() ~ fa) < Yo 9La2

Thus, for any T' > 1, we have
I z(1) — x*||?
> {6 - s} < UL a7)

t=1

which establishes the summable property of the sequence {f(z(t)) — f(z*)}.
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e Monotonically Decreasing:
Next, we show that f(Z(¢)) is monotonically decreasing.

From Algorithm [3] we have
i k1 () — Z(2)]
<Jlws () = 2(t) = oV filwin () = VHED) )|+ ol V@)
Using Lemma (3| and the stepsize setting in , we arrive at
i k1 () = @) < Nk () — @) + |V Fi(z(8)]]- (18)
Using the update rule in Algorithm [T} we obtain

@ik () — 2(0)|| < kallV fi(2(1))]] (19)
for k=0,1,2,--- ;7 —1.
It is worth noting that the following inequality always holds:

N 7-1

I S Vil ZZ |V fi@in®) = VEE)| + IV EO)I,

1=1 k=0

From Assumption |1 and , we have

N 7-—1 N 7-—1
||fZZsz (zix(t))]] < —ZZL s (t) — ()] + TV £ (@ ().
1=1 k=0 1=1 k=0

Further using Assumption [3] and the update rull in Algorithm [3] we arrive at

1 N -1 7](7-_1)
I 202 Vhlaas®l < {r+ 5= HIVAE@)]. (20)
=1 k=0
From , we have
N 17-1
Z(t+1) =a(t ;Z; Vfi(in(t)).

The global loss function f(x) is L-smooth with L = Zivzl L;. From Lemma |4 and Assumption

we have
fx(t+1))
N 7-1 L o N 7—1
<f(a(t) - (Vf(@ ZZanz )+ 5l Do > Vil ®)®

i=1 k=0 i=1 k=0

N 7-—1 1 N 17-—1

—(Vf(z( Zzavfz (i, k(¢ Z aV fi(z(t)))-
i=1 k=0 z:1 k=0

Further using Assumption [3|and (20), we have
f@(t+1))

<S(E(0) ~ ar V) + Za2]r + TV v s
N 7—1
+La@ITFEON{ 5 3 X leantt) - 0]}
=1 k=0
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Based on the update rule in Algorithm [, we arrive at

f(@(t+1))
<F(E(0) — ar |V @) + Za2{r + WDV v s
T—1
+ La|[ W F@EO)I{n Y kal V@) ],
k=0
which further implies
f(@(t+1))
n(r —1)

(@) — oIV E)I? + For + Vv )P

2

7(r = 1)a?
+ OV 9 a2

Therefore, the stepsize should satisfy

<0

—_ 2 —
n(r 1)} o2+ nLT(; 1)a2 <

+L{ +
—TQ+ =T
2 2

to guarantee the monotonically decreasing property of f(z(t)) — f(z*). Equivalently, stepsize satis-
fying
81
a<
= I +u(r =D + Lr(r 1)

guarantees the monotonically decreasing property of f(Z).

O
D Proof of Theorem
Proof. From in Algorithm |1} we can obtain
i1 () — 22
=lli k() = 2* = 200(V fili (1)), wige(t) — &) + QF IV fi (i (1)) ]I, (21)
From the convexity property of f;(z), we have
—20i(Vfi(i k(1)) 2ik(t) — %) < 20:{fi(2”) — fi(win(t))}- (22)
Assumption [3] implies
IVfi(z7)[| =0
for any i € S and z* € X*. Thus, combining with Lemma [2] we have
IVFi@ir@)I? < 2Li{ filin(®) - fila")}. (23)
Combining , , and , we can obtain
lik1(8) = 21 < i) — 21 + (20— 2Liad) { fia*) — folaaa(0)) } (24)
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Note that the following inequality always holds:
1N
|zt +1) —a"|* < D llwir () = 2.
i=1

Hence, Algorithm |1) and imply

N

2t +1) 2P <3 S0 — 2Li0?) 3 {fie®) — i)} + 2() — 7| (25)

i=1 0

N
I
-

b
I

Under the stepsize setting , we have
20; — 2L >0
for any i € S. Moreover, Assumption [3] ensures
fi(z™) = fi(zik(t)) <0
foranyie Sand k=0,1,--- ,7— 1.

Substituting the above inequality into yields

2t +1) = a*[* < fla(t) ~ *” + min {200~ 2Lio? }{F (") = F(@(0)) }- (26)

From ([26)), we can obtain

|2(t) — *||* — [zt + 1) — «*||?
minlSiSN{Qai — 2Lza12}

fa) - f@") <
Thus, for any T' > 1, we have

(1) — "

- — () < .
; {r@w) - 1@} < I T (27)
Since f(z(t)) — f(x*) > 0 holds for any ¢, we have
Jim f(2(0)) = f(a").
In addition, from , for any 7" > 1, we can obtain
T T _
1 o 1 . . |Z(1) — =*|?
— — < = — <
S 250 = 167 < 7 ;{ﬂx(t» S} S e e T
which completes the proof.
O

E Proof of Corollary 3]

Proof. We use g;(z) to represent the unbiased estimate of the gradient V f;(x). From ({2 in Algorithm |1} we
can obtain

i et (8) — 2|2
sk (t) — 27 = 206 (V fii (1)), @ik (8) — %) 4 20|V fi (i1 (1)) ||
=200 (gs (x5 6 (1)) — Vfi (@i (), ik (t) — ) + 207 |gi (i k (t) — V fil@i k(1)) ]| (28)
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Using the convexity of f;(x), we arrive at
=20 (V fi(2i (1)), ik (1) — %) < 20:{fi(2") — filzin(t))}.

Assumption [3] implies

IVfi(z™)] =0

for any i € S and z* € X*. Thus, combining the preceding relation with Lemma [2| we can obtain
IV filzin@)? < 2Lif filwin(t)) — fi(z™)}.
Combining ([28§ , , and (30]), we arrive at

||$i,k+1(t> — x|
s (t) — 2*|° + (205 — 2L0){ fi(z*) — fizik(t))}
—2a(gi(@i k(1) — V filwin(t)), zin(t) — &) + 207 ||gi (2 (1) — V filzi (1)),

Using and the property of the stochastic gradient, we have

Eflwi i1 (t) — 2" |%] < Elllwi e (t) — 2" |°] + (204 — 2Lia){ fi(@") — Elfi(@ir ()]} + 2070,

Note that the following inequality always holds:

1 N
Eflz(t+1) - 2"|"] < ZE[IIwi,T(t) - |’

Using the update rule in Algorithm |1f and , we arrive at

E[||Z(t + 1) — 2*|?]
1 N T—1 , N
N ; 20 — 2L; )]CZ:;) {fz(x*) _ E[fz(xz,k(t))]} + E[||z(t) — $*||2] T = ;27_0[?0_2.

Under the stepsize setting , we can obtain 2a; — 2L;a? > 0 for any i € S.
Moreover, Assumption [3] ensures f;(x*) — E[fi(z;x(t))] <0 for any i € S and k =0,1,--- ,7 — 1.
Thus, from , we have
-1 < i o st {1 - )
Ellla(t+1) - o*|1”) < min {20~ 2Li0? }{7(2") ~ BIfG(0)

N
1
+ N ZZ:; 27'041202 +E[||z(t) — z* H2],

which further implies

_ o o ElllZ(t) — =*|°] - E[Jjz(t + 1) — =*||’] ¥ 2 2
E — < .
@O = f7) < ming <;<n{20; — 2L;02} * m1n1<Z<N{2al — 2L a2}
Thus, for any T' > 1, we have
T _ 2
_ . [z(1) —a*|? & T, 2radT o2
— <
; {E[f(l’(t))} f(l' )} - minlgiSN{Qai - 2L10512} HllIl1<l<N{2041 —2L; 042}

From , for any T > 1, we obtain

T = *
E[f(l § i’(t))} _ f(:L'*) < ”x(l) - ”2 + N Ez 1 2
T = minj<;j<n{20; — 2L;02}T minj<;<n 2041 — 2L a2
t=1 1S @

which completes the proof.
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F Proof Theorem [4
Proof. From Algorithm [2| the updated rules @ and can be equivalently expressed as
Tihi1(t) = ik (t) — a(Vf(2(1) = VIi(2(1) + Vfi(zik(1))).
The relation in , we further implies
2o t) — (1) + a(vmxi,k( ) = VEED)| + a1V EO)I-
From Lemma [3| and , if the stepsize satisfies 0 < a < 7-, we have
i ka1 (t) = ()] < ik (t) — f(t)ll +af[ Vi)

i () = 20)] < |

Using induction, we obtain
ik (t) = 2@)] < kal|VF (@)

Using the update rule in Algorithm [2] we can obtain
x; . (t) = Z(t —aZVfl xik(t —T@(Vf(i:( ) — Vfi(f(t))).

Therefore, the average parameter Z(t + 1) satisfies

N N -1
_ 1 _ «
(t+1) =+ D @i t) =x(t) - ¥ SN Vi),
i=1 i=1 k=0
which further implies
[Z(t+1) —a*[* = [|2(t) — «*||?
N 7—1 a N 7-—1
NZ Vfi(zik(t)), 57(75)—$*>+HNZ V filmi e ().
i=1 k=0 i=1 k=0
For the first term on the right hand side of , we have
N 7—1
szm 2 (£), 2(0) — )
=1k
1 N -1 1 T—1
Z (% — 2 1 (1), Vfi(wi k(1)) + N (ik(t) —2(t), Vfi(2(t)))
z:l k=0 i=1 k=0
1 N 7—1
t5 DO win(t) = 2(0), V filwin(t) = VFi(E(1))-
i=1 k=0

Furthermore, using Assumption ! and the convexity property of f;(x), we can obtain

N 7—1
szvfl xzk ( ) >
1 N :— 1 N -1
SNi_Zlk_O{fi(x*) ~ fileia ()} + N;H{ﬁ zir(t) — Fi(@ () }
1 N 7—1
oy 2o 2 Lilleaw(t) — 2(0)]*

s
Il
-
™~
Il
=
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Combining and , we arrive at

N 7-—1
S Vi), 3(0) - 2°)
i=1 k=0
1 N 7-—1 i} B 1 N 7—1 5 s B )
<= S AE) - £EO) )+ 5 33 Lk V@) (43)
i=1 k=0 i=1 k=0

Plugging the stepsize condition 0 < aL; < 1 into yields

N 7—1

(5 S0 Vi), (1) — %) < 7{7a*) — F(@) } + o]V £ (0P Zk"‘ (44)

zlkO

Applying the relation Y, _, k* = M to the second term on the right hand side of yields

T—1

N
e SO Vaias0), 7(0) — ) < 7{ %) — F@0) ) + Al VD), (45)

=1 k=0
where A; = %.

For the second term on the right hand side of , we have

E igwxxi,k(o)u ZZ |V fi@in®) = V1) + 719 GO (46)
Using the smoothness condition in Assumption [T we can further obtain
HN Zw; zi(t)]| < ;iganww — 5O+ IV @) (47)
Combining and ([47)), we can obtain
HNZZVL o <ZL ko[ VL @)+ 7|V @) (48)

Applying the stepsize condition 0 < 7al; <1 to yields

N 7—1

I 303 Vhles®)] < Aol V)] (19)

i=1 k=0
where Ay = 27 — 1.
Then, combining , , and , we can obtain

a3t +1) = a2 = a(t) - "2 < 2ra{ fz") = £@@) } + {241 + AZJ2 VI G (50)
Using the relation established in Lemma 5], we can obtain the following inequality from (50)):
@+ 1) = 2|2 = [l2(t) - 2|
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Rearranging terms yields

2ra{ 13 () — 1)} < o) — 2" | — 3t + 1) -

Thus, for any T' > 0, summarizing fromt =1tot =T leads to

S {5am) - 1@} < S lm) - 212+ P ) - s, (53

2Ty

24, + A?
$*||2+ 1+ 2{

Using (53), Lemma 5, and Lemma[I] we can conclude that f(Z(t)) converges to f(z*) with the convergence
rate o(1/t), which completes the proof. O

G Supporting Lemmas for the Proof of Theorem [4]

Lemma 5. If the stepsize a of Algomthml satzsﬁes I<a< there exists a constant v > 0 such that

5L —L
ye? |V f(@(t)P < f(z(t) = f(z(t+1)).

Moreover, the sequence f(Z(t)) is monotonically decreasing.

Proof. Under Assumption [ we know that f(z) is L-smooth. Thus, from Lemma [4] we have
fE(t+1))

|
—

T T—1

N N
Sf(i'(t)) 70‘ Vf a ! Z Vf’L xlk‘ ) 7” szfl xzk ||2 (54)
k=0

2:1 0 =1

e
I

Substituting into leads to
F@+1)) <f(EE) —ar| V@) + 2LV f(z (1))

N 7-—1

ol VEEO)I{ 3 3 IVirak®) — V)] (55)

=1 k=0

Using the smoothness condition in Assumption [1} we can have the following relationship for :
F@(t+1) <f(@@) - ar|Vf(@@)|° +2L7%a?|V f(2(1))

N 7-—1

ol VEOI] 5 33 Lilless(t) - )]} (56)
i=1 k=0
Plugging into yields
f@(t+1)) < f(@(t)) - arl| V@) + 57277TLOéZIIVf(i(lﬁ))IIQ- (57)
Rearranging like terms leads to
{or = LTI 2 v )P < £ (0) - Fatt+ 1) (58)
Since the stepsize a satisfies 0 < o < 5L —, there exist v > 0 such that
aT — 57% — 7—LocQ > 7(12

Thus, we have

1|V f(E(®))|° < f(2() — f(2(t+1)),

implying that the sequence f(Z(¢)) is monotonically decreasing, which completes the proof. O
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H Proof of Corollary [5]

We use g;(x) to represent the unbiased estimate of the gradient V f;(z). We need the following Lemma |§| to
prove Corollary

Lemma 6. If the stepsize satisfies 0 < a < min{1<j<N}{%}, we have
- = J

E[||zsn(t) — 2(t)[|*] < 1272 La*E[f(2(t)) — f(z*)] + 27Ta%0?

forO<h<Tandi€esS.

Proof. From Algorithm [2] we can obtain

ripsa(t) = wialt) — of T Zm (@(0) + g () }-

Thus, we have
Ii7k+1(t) — .’E(t)
—wix(t) = 5(0) — a{ V(@(0) = VAED) + Vi) }

N
—a{%Zgj(a? NZVfJ )+ V1i(z@) — gi(2(t) + gi(wi k(1)) _vfi(xi,k(t))}'

From the property of stochastic gradients, we have

E[lziei(t) — 20)]1]
) 50 070600 - D150 + T5240) ]

MQE[H}Vi%(x }Vivm )+ V@) - gm»+gj<xi,k<t>>—wwi,k(t))m. (59)
j=1

For the first term of the right hand side of , we can obtain

E|

raa(t) = 2(0) — (VS @(0) = VA0) + ¥ fiteano) ||
<1+ DIEesr(t) — 2(0) — a(Viwi(t) — VAEODI] + (1 +r)a?B{IV £ (0) )
From Lemma [3} we can obtain
E[lrist) — 2) — o (V1@(0) - V5ile) + Vi) ]
<O+ DE[fzia(®) — 2]+ L+ eIV A EH)I, (60)

if the stepsize satisfies 0 < aL; <1 for any 1 <1i < N.

For the second term of the right hand side of , we have

B[] Yo 0@ 0) - 5 S0 VAED) + VAED) - 6:(20) + gizir(®) = Vhileir )] ]
Jj= Jj=1
3 N
< D" Elllgi (1) — V£, @) 7] + B[ V4@(0) - i)
+3E [”gz(xz k( )) _Vfi<xz k( ))H ]
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for any i € S.

Using the properties of stochastic gradients, we have

S ESEtE ZVfJ P(1)) + VAED) ~ g:70) + i (0) - Vilaa®)|| ] <907 (61)
j=1

for any i € S.

Combining , , and , we arrive at
Elllrs e (1) ~ FOI7] < (14 DEles(t) — 20)IP]+ (L4 7)o”E[IVFE(0)I] + 90707

Using induction, we obtain the following relation holding for any 0 < k < 7:

T—1
Ellzis(t) = #0)I2] < {1+ )0’V S (@(1)]*] + 9a%0? }
h=0
which further implies
B losate) — 2)17] < {1+ BV o)) + 9020} LA

Using the relation ||V f(Z(¢))||* < 2L(f(Z(t)) — f(z*)) from Assumption [1]and the convex property of f;(z),
we can obtain

E[||xi7k(t) - ;z(t)\ﬂ <1272 La2E[f(z(t)) — f(a*)] + 27720,

which completes the proof. O

Next we proceed to prove Corollary 5. From the update rule in Algorithm [2] we have

a N 7-—1
(t+1) = Nz gj(@jn(t
j=1h=0
which further implies
|1Z(¢ + 1) — 2*|* — |2(2) — 2"
N 7-—1 N 7-—1
=—20(— ZZg] zjn(t)), z; (k) — z*) +a2||—ZZgJ xR ()% (62)

j 1 h=0 j=1h=0

For the term —2a(+ Z] 1 Zh 095 (@jn(t)), xi(kT) — *) in , we have

20 [(1 33 01w (0), ilhr) — )
j=1h=0
N 7-1 20 N 7-1
ZZ (2" =23 (0), V(@i ®)| + 55 D2 S E[(ain(h) = 2(6), V(@i (®).
j=1 h=0 ]:1h=0
Using the convexity of f;(x) and Assumptlon' we arrive at
N 7-—1
—2aE[ ZZgj zjn(t)), z; kT)—x}]
7=1h=0
20{ N 7—1 . 20{ N 7—1 B L
< YD B[S — Sl )] + 5 D0 Y E|fil@ia(®) = £E®) + Flain(t) - 20)?
j=1h=0 j=1h=0
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which further implies

1 N 17-1
—2aE|( 32 9@ (®), wilkr) — )]
j=1h=0
ol N 7-1
<207E|f(z%) = FED)] + 55 30D E[lwia(t) - 1) (63)
j=1 h=0
From Lemma [6] we have
Ell|lz;n(t) — (t)|°] < 127°La”E[f(2(t)) — f(2")] + 2770’0 (64)
forl1<h<rT.
Combining and (64), yields
1 N 7-1
—204E[ N;Z:%g] zjn(t)), z(t) — m*ﬁ
<2a7E [ Fa*) — f(ge(m} + 1273 L2QBE[f(3(t)) — f(z*)] + 2772 Lado?
When the stepsize satisfies 0 < 67aL < 1, we have
1 N 7-1
j=1h=0
<2a7E[f(a") - f@(t))} + 22 LaB[f(3(1)) - f(")] + 9%alo?. (65)
For the term o?||+ Zjvzl Z;;é g;i(zjn(0))]?* in , we have
N 7-1
o5 2 ssesao]
j=1h=0
1 N 7-1 1 N 17-1
<20?| & 33 {os ) — g, }|| + 202 S gsan)|| (66)
j=1h=0 j=1h=0

Using the smoothness conditon in Assumption (1| and the inequality || Zle ai||* <k Zle lla;||?, we have

HNZZ%%h - steon |

3TL2 2 2 3ra? S 2
ZZHm 20+ 5= 30D ||s@in() = Vhi(ain )|
=1 h= j=1h=0
3702 on _ _ 2
+ S |AGE®) - gi@w)| (67)
j=1h=0
From (67) and the property of stochastic gradient, we have
N 7—1 N -1
1 _ 6Ta’L?
sl 55 fosar- o] 2L S el st
j=1h=0 J=1h=0



Under review as submission to TMLR

Plugging the inequality in Lemma |§| into leads to

2| 5 otesatt) ~a)
=1 h=0
<72r'L3a 4E[ f(@(t) — f(zM)] + 16213 L2’ 0? + 1207207, (69)

For the term ||& ZJ LS8 gi (k)% in . we have

N 17-—1

2042||*ZZQJ I* < 4a - legg a(t)) = V@) + 4?72V (2 (1))

j=1h=0

Using Lemma [6] and the property of stochastic gradients, we have

N 7—1

20°E[ ||— Z Zgj ] < 40?720 + 82 LE[f(z(t)) — f(x*)]. (70)

jlhO

Combining , , and , we have

[HN Zg] wjn(t H ] < (1271 L% + 822 L)E[f(E(t)) — f(2*)] + 162r3L2a’0? + 162720
Ly

When the stepsize satisfies 0 < 67aL < 1, we have

[HN 3 Zgy zjn(t H } < 1072La2E[f( (t) — f(z")] + 925027202, (71)

Combining , , and , we have

E[||z(t + 1) — 2*|]?] — B[|2(t) — 2*||*] < (2a1 — 1272 La®)E[f(z*) — f(2(t))] + 34720 (72)
When the stepsize satisfies 0 < a < 127 7, we have at — 1272La? > 0. Plugging the preceding inequality into
. yileds
XT: [ . s < lai(V) —a*|? | 347%02 ,
= Z(t x o”.
T P - atT ot

Moreover, using the stepsize condition 0 < o < min1<j<N{—L1, , 71217L} and the convexity of f(x), we can
- = J
obtain

Blr(L 3 a0)] - ) < EOEE g0

t=1

for any ¢ € §, which completes the proof.
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