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Abstract

SimCLR is a popular contrastive learning
method for vision tasks, renowned for its abil-
ity to pre-train neural networks to learn ef-
ficient representations. Despite its empiri-
cal effectiveness, the theoretical understand-
ing of SimCLR is still very limited, even in
the simplest learning scenarios. In this pa-
per, we introduce a theoretical case study
of SImCLR. Specifically, we consider train-
ing a two-layer convolutional neural network
(CNN) to learn a toy image data model
that has been considered in a series of re-
cent works. For this particular learning task,
we precisely characterize the label complexity
under which SimCLR pre-training followed
by supervised fine-tuning achieves approxi-
mately zero training loss and almost optimal
test loss. Notably, the label complexity for
SimCLR pre-training is far less demanding
compared to direct supervised training, es-
pecially when the signal-to-noise ratio in the
data is low. Our analysis sheds light on the
benefits of SImCLR in learning with fewer la-
bels.

1 INTRODUCTION

In recent years, self-supervised learning has emerged
as a promising machine learning paradigm. It offers a
way to pre-train meaningful representations from vast
amounts of unlabeled data, and benefits the follow-
ing supervised fine-tuning learning task without re-
quiring more labeled data. This is vital due to the
expense and time-consuming nature of obtaining high-
quality labeled data for supervised learning. Among
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the various self-supervised learning methods, SimCLR
(Chen et all [2020) algorithm has gained significant
attention due to its simplicity and remarkable perfor-
mance for vision tasks. SimCLR leverages the idea
of contrastive learning, where representations are pre-
trained by maximizing agreement between differently
augmented views of the same image while minimizing
agreement between views of different images. Com-
pared with purely supervised learning, this approach
has demonstrated exceptional capabilities in capturing
high-level semantic information and achieving state-of-
the-art results on downstream tasks.

While SimCLR has demonstrated great empirical suc-
cess, it remains relatively unclear why it works and
how the pre-training scheme helps improve the perfor-
mance in fine-tuning. Some recent papers have been
devoted to the theoretical understanding of SimCLR.
Tian et al.|(2020b) proposed a framework for the theo-
retical understanding of SimCLR method and demon-
strated that SimCLR amplifies initial random selectiv-
ities that vary across data samples. [Tan et al.| (2024)
theoretically showed that contrastive learning with the
standard InfoNCE loss is equivalent to spectral cluster-
ing on a similarity graph. For more general contrastive
learning methods, [Saunshi et al| (2019) introduced
a theoretical framework with latent classes, and pre-
sented the generalization bound to demonstrate prov-
ably good performance and reduced sample complexity
of downstream tasks. |Bansal et al.| (2021)) presented
a generalization bound for simple classifiers trained
on representations with arbitrary complexity given by
self-supervised training.

Another notable line of works considered studying
SimCLR. and related methods by precisely analyzing
its training process in simple and classic learning tasks.
Specifically, Ji et al.| (2023) theoretically analyzed con-
trastive learning of linear models on sub-Gaussian mix-
ture data, and established theoretical guarantees for
performance of the obtained linear model in down-
stream tasks. [Wen and Li (2021) studied a certain
type of Gaussian mixture data with latent structures
in the normal mean vectors, and established learning
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guarantees of a variant of SimCLR when training two-
layer neural networks. However, |Wen and Li| (2021))
only studied gradient descent with manually tuned
bias terms.

Inspired by a line of works by |Ji et al.| (2023); |[Wen
and Li| (2021)), this paper aims to perform a clean and
precise analysis of SimCLR in learning two-layer con-
volutional neural networks. We consider a case study
on a type of Gaussian mixture data that has been con-
sidered in a series of recent works (Cao et al.l 2022;
Jelassi and Lil 2022; [Kou et al.l |2023b)) to mimic im-
age data. Under certain conditions on the number
of labeled and unlabeled data and the signal-to-noise
ratio (SNR), we analyze SimCLR-based pre-training
followed by supervised fine-tuning, and establish con-
vergence as well as generalization guarantees of the
obtained two-layer CNNs. By comparing the results
with that for direct supervised learning in [Cao et al.
(2022), we demonstrate the benefits of SinCLR on
relaxing the label complexity to achieve good general-
ization.

The contributions of this paper are summarized as fol-
lows.

e We consider using CNNs given by SimCLR pre-
training and supervised fine-tuning to learn a certain
type of signal-noise data studied in recent works.
Under certain conditions on the amount of unlabeled
data and labeled data, we establish training loss con-
vergence guarantees as well as generalization guar-
antees for two-layer CNNs trained by SimCLR pre-
training and supervised fine-tuning. Specifically,
our results demonstrate that, although the training
losses in the pre-training and fine-tuning are both
highly non-convex, the training of the CNN will suc-
cessfully minimize the training loss. Moreover, al-
though we consider an over-parameterized setting
where the CNN overfits the training data, our re-
sults demonstrate that the CNN will achieve a small
test loss.

e The learning task we investigate is a standard toy
data model that has been studied by many recent
works (Cao et all 2022} |Jelassi and Li |2022} |Kou
et al.l |2023b). This enables an easy comparison be-
tween the theoretical guarantees of learning with
SimCLR pre-training and those without SimCLR
pre-training. In particular, |Cao et al.[(2022]) showed
that, direct supervised learning on the data model
can achieve small test loss if and (almost) only if the
condition n - SNRY = Q(1) holds7 where SNR is a
notion of the signal-to-noise ratio, n is the labeled
sample size, and ¢ is a constant related to the acti-

'Here the €(-) hides logarithmic factors.

vation function. In comparison, the labeled sample
size for SimCLR pre-training followed by supervised
fine-tuning is far less demanding: our results show
that when the unlabeled sample size ng and labeled
sample size n satisfy no-SNR? = Q(1), n = Q(1), the
obtained CNN can achieve small training and test
losses. Clearly, our analysis demonstrates the ad-
vantage of SImCLR in reducing labeled sample size
in learning tasks with low signal-to-noise ratio. Our
result serves as a concrete example where SimCLR-
based pre-training is provably helpful.

e In our theoretical analysis, we introduce many novel
analysis tools that enable the study of the SimCLR,
algorithm. In particular, we establish a key result
that, up to sufficiently many iterations, the Sim-
CLR pre-training updates can be characterized by
the power method based on a matrix defined by the
pre-training data and their augmentations. Notably,
although our analysis focuses on a very specific toy
data model, we believe similar results on the con-
nection between SimCLR and power method should
hold for more general settings. Therefore, this result
may be of independent interest. Moreover, all of our
analysis of the SImCLR algorithm should also hold
for the case where the data inputs are generated
from Gaussian mixtures. Therefore, a side product
of our analysis is the effectiveness guarantee of using
SimCLR to learn Gaussian mixtures.

Notation. || |2 denotes the £2-norm. || - ||z denotes
the Frobenius norm. [n] refers to the set {1,2,...,n}.
For two sequences {a,, } and {b, }, denote a,, = O(b,,) if
there exists some absolute constant C' > 0 and N > 0
such that |a,| < C|b,| holds for all n > N. Denote
an, = Q(by,) if there exist some absolute constant C > 0
and N > 0 such that |a,| > C|b,| holds for all n > N.
Denote a,, = O(b,,) if both a,, = O(b,,) and a,, = Q(b,,)
hold. O(-), Q(-), O(:) are used to omit the logarithmic
factors in these notations.

More related works are presented in Appendix

2 PROBLEM SETTING

This section presents the problem setup in this paper.
We first introduce the data model considered in this
paper, and then introduce the detailed setup for Sim-
CLR pre-training and supervised fine-tuning respec-
tively.

2.1 A data model for the case study

In this paper, we consider a simple binary classifica-
tion task. We consider a toy data model that has been
studied in a series of recent works (Cao et al., 2022;
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Jelassi and Li, 2022} [Kou et al., |2023b)). This paper
is motivated by |Cao et al. (2022)), which analyzed the
performance of direct supervised learning. To enable
a direct comparison between SimCLR, pre-training fol-
lowed by fine-tuning and direct supervised learning,
this paper adopts the same data model as |Cao et al.
(2022).

Definition 2.1. Let p € R? be a fized vector. Each
data point (x,y) is given in the format of x =
[x(WT x@TIT ¢ R Assume the data is generated
from the following distribution D:

1. The label y is generated as a Rademacher random
variable with y € {—1,1}.

2. A noise vector € is generated from the Gaussian
distribution N'(0,02 - (I— pp’ - lwll52).

3. One of the two patches xV %) generated and is
assigned as x() =y - p which represents the signal
patch, and the other patch is assigned as & which
represents the noise patch.

As is commented in |Cao et al. (2022)), the data distri-
bution in Definition [2.1] is motivated by image data,
where the data input consists of multiple patches, and
only some patches are directly related to its corre-
sponding label. Therefore, this data model is partic-
ularly suitable to study SimCLR, which is originally
proposed for vision tasks. The data input consists of
several patches, among which some are signal patches
and the rest are noise patches. Following the notation
given in|Cao et al.[(2022), we define the signal-to-noise
ratio (SNR) as SNR = ||u||/(0,V/d) since || €2 ~ 0,Vd
when dimension d is large.

2.2 Self-supervised pre-training with
SimCLR

We consider using SimCLR (Chen et al., 2020) to pre-
train a simple linear CNN on unlabeled data. The
linear CNN F(W, x) with output of dimension 2m is
defined as follows:

[F(W,x)], = (w,, x) + (w,,x?) 1 ec[2m],
where W = (wy, -+ ,Way,)| € R¥™Xd w, ¢
R?*1 r € [2m]. The linear CNN model defined above

is composed of a linear CNN layer with 2m convolu-
tion filters LinearConv(-) : R2¢ — R2™*2 and a fixed
linear projection head ProjHead(:) : R?™*2 — R2m
defined as follows:

[LinearConv(W, x)],., := (w,,xP)), r e [2m], p e [2],
ProjHead(Z) := Z[1 1]".

Then it is clear that

F(W,x) = ProjHead[LinearConv(W,x)].  (2.1)

Suppose that we are given an unlabeled dataset
Sunlabeled = {lere'trammg,...,ng)e'“ai“i“g}, where

?re‘training, i € [ng] are unlabeled data independently
generated from distribution D in Definition In
SimCLR, we train the linear CNN model F(W, x) as
follows: For each data point xP*"™ "™ & [ng], ap-
ply data augmentation to obtain an augmented data
point XPTUMNE - Consider an ideal setting that
xpretraining g generated from P(x|y = ;). Then
following Definition it holds that XPretramine —
[igl)T, )?EQ)T]T7 where one of ;(51)’ §52) is randomly as-
signed as y; - u while the other is assigned as E’l ~
N(0,02 - (T—pp™ -||pl|3?)). Within this setting, aug-
menting one of the inputs is equivalent to augmenting
both inputs.

e-traini Zpre-training -
Based on x["HE and xPTCTHNE e ng), define

the following similarity scores
sim; = <F(W Xpre-training) F(W ipre—training)>
Fiaia ) ] 9 s

3

simm/ _ <F(W, Xgrc-training)7 F(W, X?/rc—training) >,

for all i,i" € [ng] with ¢ # ¢/. Specifically, to maintain
clarity in our theoretical analysis, we adopt a simpli-
fied version of the standard SimCLR framework by
omitting similarity score normalization and excluding
complex, trainable projection heads.

The convolution filters w, € R? r € [2m] in the
SimCLR pre-training are initialized following Gaus-
sian distribution, namely w!” ~ N(0,00°1), 7 € [2m)].
The loss function of the pre-training stage on unla-
beled dataset is defined as

L(W) =

1 ilo < exp(sim; /7) )
ny & exp(sim;/7) + >, exp(sim; /7))

where 7 is a constant. 7 is the temperature parameter
in SimCLR (Chen et al.| 2020). In the pre-training
stage, gradient descent with learning rate 7 is used to
minimize the loss function L(W).

2.3 Supervised fine-tuning

Suppose that the labeled training dataset is given as
§ = {(metmivg ) | (xinetuming g )} where n
is the number of labeled data, and each data point
(xfinetuning oy i e [n] is generated from the dis-

tribution D in Definition The two-layer convo-
lutional neural network model is considered in the



Understanding the Benefits of SimCLR Pre-Training in Two-Layer Convolutional Neural Networks

fine-tuning stage, namely f(W,x) = F;1(W1,x) —
F_1(W_1,x), where for j € {+1,-1},

1 m
Fj(wj7x) = 7Z[U(<Wj,ﬁ @ )>) +U(<WJ TaX(2)>)]a

m
r=1

(2.2)
where m is the number of filters in F;; and F_; re-

spectively, o(z) = (max{0,z})? is the ReLU? activa-
tion function with ¢ > 2.

In this paper, we consider the initialization W(® of the
CNN given by the result of SimCLR, pre-training.
For the 2m filters w' %) ¢ [2m] obtained in the
pre-training stage, we randomly sample m filters out
of 2m filters and assign them to the initialization of
filters in Fq, and denote M C [2m] the collection
of these filters with |[M| = m. Correspondingly, the
rest m filters wi SmOR) o [2m] N M€ is assigned
to the initialization of filters in F_;. Therefore, the
initialization of the supervised fine-tuning is given as

{w,'(nTSimCLR),r c M},

(w7 e fml} = (wiTsmerm) e e},

{w&‘?,r e [m]} =

Clearly, the above procedure is equivalent to the prac-
tical implementations of SimCLR, where after pre-
training, we essentially remove the projection head
part of the model and attach another classifier to per-
form supervised fine-tuning.

The training of this convolutional neural network is
conducted by minimizing the empirical cross-entry loss
function, namely

ZE W Xﬁne tunlng)]’

where S denotes the training dataset in the fine-tuning
stage given by Definition and £(z) = log(l +
exp(—z)). Based on Definition the correspond-
ing true loss is defined as Lp(W) = E(x )~p L[y
fF(W,x)].

In the fine-tuning stage, based on the gradient descent
algorithm and the CNN structure defined in (2.2)),
the filters of the CNN w;,,,j € {—1,+1},7 € [m] is
trained according to the following gradient descent up-
dating rules

with
] T

wl) Ve, Ls(W®).  (23)

The two-stage training procedure is depicted in Fig-

ure [Tl

3 MAIN RESULT

In this section, we present the main learning guarantee
of the two-layer CNN given by SimCLR pre-training

and supervised fine-tuning. We first introduce several
assumptions on the number of unlabeled data samples
ng, the number of labeled data samples n, the dimen-
sion d, the number of convolutional filters m, Gaussian
initialization scale o(, and the learning rate 7.

Condition 3.1. Suppose that the following conditions
hold for the pre-training and fine-tuning stage,

1. The number of unlabeled training samples ng satis-
fies ng = Q(max{SNR ™2, 1}).

2. The number of labeled training samples n satisfies
n = Q(1).

8. The dimension d is sufficiently large: d >
~ —6 6q
Q(na=2SNR~ -2 - max{ny ', SNR™?} + n3).

4. The number of convolutional filters m satisfies m =

Q(log(1/96)).

5. Gaussian initialization  scale o9 for Sim-
CLR pre- training 18 sujﬁciently small:
oy < (mm{l d~'nT2SNR7 > | ell5 2}

min{1,SNR™!,SNR?}).

6. The learning rate satisfies that n
O(min {(o7d) ™", (0,Vd) 2, | ull3?}).

While Condition [3.1] gives a long list of conditions, we
remark that most of these assumptions are easy to sat-
isfy. In fact, the first two conditions in Condition
are the key conditions in this paper. The condition on
d is essentially assuming that the learning happens in a
sufficiently over-parameterized setting, which is com-
mon in a series of recent works (Chatterji and Long]
2021} |Cao et al.| [2021} |2022; |[Jelassi and Lil, 2022; |Koul
et al., 2023b)). The condition on the number of convo-
lutional filters m is mild as we only require m = Q(1).
Finally, the conditions on the initialization scale oy
and the learning rate 7 essentially just assume that
the optimization is appropriately set up, and can be
achieved by simply implementing a small enough ini-
tialization scale and a small enough learning rate.

The following Theorem [3.2]summarizes the main result
of this paper.

Theorem 3.2. Under Condition (3.1 [53, for any e >
0, if no - SNR? = O(1), then within TsimcLr =
ﬁ( ||l 2 ) itemtions of pre-training and T =
Oy~ 'may 177 |2 'm3|pl3 %) iterations
of fine- tumng, the obtamed network in the fine-tuning
stage satisfies that: there exists some 0 <t < T, such
that

1. The training loss converges to €, i.e., Lg(W®) <.
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SimCLR Pre-training
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Figure 1: Illustration of the SimCLR pre-training and supervised fine-tuning stages.

2. The trained CNN achieves a small test loss:
Lp(W®) < 6e + exp(—Q(n?)).

Theorem [3:2] presents the convergence and general-
ization guarantees of the two-layer CNN trained by
SimCLR pre-training with supervised fine-tuning. Ac-
cording to Theorem training loss convergence
and small generalization are guaranteed for the two-
layer CNNs when ny = Q(max{SNR™2,1} and n >
Q(log(1/9)) together with some other conditions listed
in Condition B.I] Here we comment that the case
where SNR = (1) is a very easy setting, as according
to |Cao et al.| (2022, Theorem 4.3), small test loss can
be achieved even if there is only €2(1) training data.
Therefore, we see that Condition [3.1] essentially re-
quires that ng - SNR? = Q(1) and n = Q(1).

To compare the results of SimCLR pre-training fol-
lowed by supervised fine-tuning with direct supervised
learning, we cite the following theoretical results for
direct supervised learning from (Cao et al.| (2022).
Theorem 3.3 (Theorems 4.3 and 4.4 in |Cao
et al.| (2022), bounds of direct supervised learn-
ing). For any ¢ > 0, let T = O ‘m -
nog @0 max{(o,Va) T ull; )+ n7tetnm?
max{(o,Vd) "2, ||ull5%}). Under Condition 4.2 in|Cao
et al| (2022), the following results hold:

1. If n - SNR? = (~2(1), then with probability at least
1 —d™ 1, there exists 0 <t < T such that:

(a) The training loss
Ls(W(t)) <e.

(b) The trained CNN achieves a small test loss:
Lp(w®) = 6¢ + exp(—n?).

converges to €, 1i.€.,

2. Ifn=1-SNR™? = Q(1), then with probability at least
1 —d™ 1, there exists 0 <t < T such that:

(a) The training loss
Lg(w®) <e.

converges to €, i.e.,

(b) The trained CNN has a constant order test
loss: Lp(w®) =0(1).

Theorem [3.3] above gives an upper bound on the test
loss under the condition n - SNR? = Q(1), while also
gives a lower bound on the test loss under the al-
most complementary condition n=! - SNR™¢ = Q(1).
Note that we have the condition that the supervised
sample size n = Q(1) in [Cao et al.| (2022, Condition
4.2). Therefore, Theorem demonstrates that for
direct supervised learning to achieve small test loss,
it is necessary to have a labeled sample size at least
n = Q(max{SNR™? 1}). This result also indicates
that the learning task is relatively challenging when
SNR « 1, as smaller SNR requires more labeled train-
ing data. Notably, Theorem also shows that when
n~1-SNR™? = (1), direct supervised learning with n
labeled data is guaranteed to result in constant level
test loss.

In comparison, Theorem [3:2] demonstrates that for
SimCLR pre-training combined with supervised fine-
tuning, as long as the unlabeled sample size ng is suf-
ficiently large (ng = Q(max{SNR™2,1})), n = Q(1)
labeled data suffice to lead to small test loss. As
previously mentioned, direct supervised learning re-
quires that the number of labeled training data sat-
isfies n = Q(max{SNR79,1}). Comparing these re-
sults, we can conclude that direct supervised learning
requires larger label dataset size to achieve small test
loss, especially in challenging tasks with low signal-
to-noise ratio. The clear difference between Theo-
rem [3.2] and Theorem 3.3 demonstrates the effective-
ness of SImCLR pre-training.

Remark 3.4 (Experiments). To demonstrate the
practical value of the theoretical results in this pa-
per, experiments on both synthetic datasets and real-
world datasets (MNIST, CIFAR-10) on different mod-
els (two-layer CNNs, simple ViTs, ResNet-18) are pro-
vided in Appendiz [Al Our theoretical results on the
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Table 1: The comparison of test accuracies between SimCLR pre-training with supervised fine-tuning and direct
supervised learning on CIFAR-10 with ResNet-18 backbone.

Label fraction (n,/50000) 1% 5% 10% 20% 35% 50%  100%
Test accuracies (SimCLR+ine-tuning) | 82.20% 87.10% 88.56% 89.56% 90.60% 91.36% 92.47%
Test accuracies (Supervised learning) | 32.67% 43.84% 50.68% 59.96% 66.62% 73.65% 81.15%

advantage of SimCLR pre-training and the results of
direct supervised learning in |Cao et al.| (2022) to-
gether indicate that when the signal-to-noise ratio is
low, SimCLR pre-training followed by supervised fine-
tuning may require far less labeled data compared with
direct supervised learning.  FExperiments in this pa-
per verify our theoretical insights: For example, ex-
periments on CIFAR-10 with ResNet-18 backbone in
Table |1 show that SimCLR pre-training followed by
supervised fine-tuning achieves a significantly higher
test accuracy than direct supervised learning with the
same labeled dataset size. These experiments verify
that our theoretical insights that SimCLR pre-training
can reduce the label complexity to achieve a high test
accuracy also hold in general practical scenarios. The
influence of different signal-to-noise ratio (SNR), un-
labeled sample size ng, and labeled sample size n on
the performance of SimCLR pre-training followed by
supervised fine-tuning is also shown through groups of
real-world datasets experiments. See Appendiz [4] for
more experimental results and details.

4 PROOF SKETCH

In this section, we discuss the key proof steps of The-
orem Our analysis heavily focuses on the pre-
training of the linear CNN with SimCLR. Therefore,
for the simplicity of the notation, we omit the super-
scripts of the data used for pre-training: we denote
by y1,...,Yn, the (unseen) labels of the pre-training
data, by &1, ...,&y, the noise patches in the data in-
puts, and denote by El, ey Eno the noise patches in the
augmented data inputs. On the other hand, the noise
patches in the labeled data inputs in the fine-tuning
stage are denoted as &, ... £, We also introduce the
following notations:
zi=yi-m+&, Zi=yi-p+&, i€][ng
The above notation is motivated by the observation
that the linear CNN we consider in the pre-training
stage is essentially a function of the summation of the
two patches of the data input. Further notice that z;,
Z;, i € [ng] defined above are essentially Gaussian mix-
ture data, and hence our proof is essentially based on
an analysis of the performance of SImCLR in learning
Gaussian mixtures.

A characterization of SimCLR pre-training by
power method. Our proof for SimCLR is based on
a key observation that the SimCLR updates of each
CNN filter is very similar to those of a power method
based on a matrix defined by the data. Specifically,
we have the following lemma.

Lemma 4.1. For any M > 0, suppose that ng =
Q(max{SNR?,1}), and

~ . 1 __4_ _4_ _4g_ _9
09 < O(min{l,d" "M~ a2na-2SNRa-2 - ||pu||5°}
-min{1,SNR™',SNR?}).

LetA = 30,

2
TLOT

Then for any TsimcLr Satisfying

~T |~ T T T
Z.,#(zizi +2z;2; —2,2; —2;Z; ).

[14 (1 — EsimoLr)[|A[|o] Simern
= 6(max{Mq%2n_q%ZSNR_$}),
with EsimCcLR = 5(maX{SNR71nal/2, no'}) as speci-

fied in Lemma [{.3, we have for t = 0,1,...TsimCLR,
the iterates of SimCLR satisfy

W$,t+1) _ Wg‘t) + (A + E(t))wg,t)

)

where O, ETsmoir) ¢ RIXD gre the ma-
trices whose columns and rows are in the
subspaces span{p, §1, . ,£~no, &1, €0} and

span{p ', €], ... ,5,—{0, ... ,5;{0} respectively, and

IEVl2 < o0 - [|Al2,

for allt=0,...,TsimcLr, where
7 Z"O 3
E(t) = 5 [e7R 1A (ZiZ; + Zi’ZiT
ngT “— £~
i=1 4/ #4
~T ~ T
—ZiZ; — Z;Z; )7

N - exp(simgfz?, /7) )

Q4

)

exp(sim” /1) + 30, exp(sim!’), /)

Lemma [4.1] gives an accurate characterization on how
the CNN filters are updated during the SIimCLR pre-
training. In particular, when the initialization scale o
is small, Lemmal[£.]implies that each convolutional fil-
ter is approximately updated according to the formula
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w,(«tH) = I+ A)wﬁ”, which is essentially a power

method in learning the leading eigenvector of the ma-
trix (I + A), which is also the leading eigenvector of
the matrix A.

Spectral analysis of the matrix A. According
to Lemma SimCLR may approximately align the
CNN filters along the leading direction of the matrix
A, and the convergence rate depends on the eigen-
value gap between the largest eigenvalue and the sec-
ond largest eigenvalue. Motivated by this, the follow-
ing lemma on the spectral decomposition of A is given.
Lemma 4.2. Let A be the matriz defined in
Lemma and let N\;, v;, i € [d] be the eigen-
values and eigenvectors of A respectively, where \;,
i = 1,...,d are in decreasing order. Suppose that
d > ng, ng - SNR? = Q(1), and Condition hold.
Then there exists

Esimorr = O(max{SNR'ng /% ng'}) = o(1),

such that the following results hold:

o The first eigenvalue of A is significantly larger than
the rest:

2
A1 > (1 — Esimorr) - %’HHH%
2
A1 < (14 Esimcrr) - 77’”#”3,
n 2
< 1 .
I?Zaéx)\z =7 ||/Jf||25$1mCLR7

o The leading eigenvector of A aligns well with p: De-
note by Py, =1 — pp'/||p|3 the projection matriz
onto span{u}L. Then it holds that

[(vi, )| > (1= Enerr) - #el2,
HP,LLV1H2 < &SimCLR-

Lemma gives a tight estimation on the eigenval-
ues and eigenvectors of the matrix A, with a focus on
the gap between the leading eigenvalue and the rest,
and the relation between the leading eigenvector and
the signal vector p. According to Lemma[4.2] we can
see that if the unlabeled sample size ng is sufficiently
large, the leading eigenvalue and leading eigenvector
will both be controlled by the signal p, indicating that
SimCLR can help enhance signal learning.

Signal learning guarantee of SimCLR pre-
training. Based on Lemmas[4.1]and [4.2] the following
key theorem on the signal learning guarantee of Sim-
CLR pre-training is derived.

Theorem 4.3. Let A be defined in Lemma [4.1. For
any M > 0, suppose that ng = (maX{SNR_2 1},
oo < O(mln{n0 ,ny SNR ™2, M~ - 77.nT2SNR7 2 3)),

d > ﬁ(MqG%2 . na?SNR a2 - max{ngy ', SNR™?}).
Then with
TsimcLR
B Fog[QSS(W) log(dn) log(md)]"
a log[1 + (1 — EsimeLr) - [|Al2]

iterations, SimCLR gives CNN weights W(TS‘“‘CLR) re
[2m] that can be decomposed as

n
wilsmern) = w3+ ) o €1/ 11E1]3,

i=1

where wi- is perpendicular to p and e ,ﬁﬁf More-

over, it holds that

o There exist disjoint index sets TV, I~ C [2m] with
|Z*| = |Z~| = 2m/5 such that

minier 18/ log2/1) M

MaX,c(2m],icln] |Pr, /|72 = pSNR?’

minyeg (1012 o (2/) .M
maXyec[2m],i€[n] |pr,il?2 ~ nSNR?’

o All wilsmerr) . ¢ [2m] are bounded:

1 SNR%/ 12
max w2 < e [ve] < o2/
SNR%/ 42
[21211?)1(6 [pril < 16m?2/4—2nq"

In Theorem the decomposition

n
wlTsmern) — wib oy /||l + > - €8 /1€813
=1

is inspired by the “signal-noise decomposition” pro-
posed in |Cao et al. (2022)), where the authors have
demonstrated that such a decomposition can be very
helpful for the analysis of supervised fine-tuning. The-
orem [4.3| demonstrates that there exist at least O(m)
filters whose “signal coefficients” -, are relatively large
compared with the “noise coeflicients” p,; of all the
2m filters. This result makes good preparation for our
analysis of the downstream task. Notably, as we have
discussed, Theorem can also serve as a theoretical
guarantee for the setting of SImCLR pre-training on
Gaussian mixture data, and hence we believe that the
result of Theorem and its proof may be of inde-
pendent interest.

Analysis of supervised fine-tuning. We can
now analyze the supervised fine-tuning of the non-
linear CNN where the initial CNN weights are from
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SimCLR. pre-training. We remind the readers that
the nonlinear CNN model has second layer weights
fixed as +1/m and —1/m, and define F1(W1,x),
F_1(W_1,x) in so that the CNN can be writ-
ten as f(W,x) = F 1 (W4q,x) — F_1(W_y,x). With
filters wi SmCtr) g ¢ [2m] obtained by SimCLR pre-
training, randomly sample m filters and assign them
to the initialization of filters in F;;, and denote M C
[2m] the collection of these filters with |[M| = m. In
addition, the rest m filters wl™5™C®) 1 ¢ [2m] 0 M©
are randomly assigned to the initialization of filters
in F_q. This random assignment procedure directly

derives Lemma [£.4]

Lemma 4.4. For any index sets T, 7~ C [2m]
with |[ZT] = |Z7| = 2m/5, with probability at least
1 —2-Cm/5=1 there exist . € It and r_ € T,
such that rp € M and r— € M°.

Lemma[4:4)is a straightforward result on random sam-
pling. Following this result, we can see that with high
probability, there exists a filter in ZT whose second
layer parameter is assigned as +1 for fine-tuning, and
there also exists a filter in Z— whose second layer pa-
rameter is assigned as —1 for fine-tuning. With this
result, we further give the following main theorem on
the learning guarantees in the supervised fine-tuning
stage.

Theorem 4.5. Suppose that supervised fine-tuning
starts with initialization Wf) and W(_O) where the
convolution filters have decomposition

n
0 . £ £
wl = wh w3+ p - €8/1EM1
=1

for j € {£1} and r € [m]. Moreover, suppose that
the coefficients ~v;,’s and pjr;’s satisfy the following
properties:

o There exist ro,r_ € [m] such that

Vi, / 1082/ v < log(d) >

max; r pj,r’i|q—2 nSNR2
WZI?T,/IOg(2/7—1,r,) B Q( log(d) )
max; i |pjril?” nSNR? /)’
o All wilsimerr) . o [2m] are bounded:
1 ~ /SNRY472
L - ) e —
max|lwj; o < =, max|y;,| < 0( oy )
~ /SNR¥472
max [pjr.if < 0(m2/q_2>~

Let vo = min{y41,r,,Y-1,,_}. For any e > 0, let
~ _ —(g—2 — 1 _
T = 6 myy |l + n e m3|uly?), then

ifn= 6(min{(a§d)_17 (op\/a)_Q, \|u||§2}), with prob-
ability at least 1 — d~', there exists 0 < t < T such
that:

1. The training loss converges to €, i.e., Lg(W®) <.

2. The trained CNN achieves a small test loss
Lp(W®) < 6e + exp(—Q(n?)).

Theorem starts with an assumption on the proper-
ties of the “signal-noise decompositions” of the initial
weights for fine-tuning. This analysis is inspired by
Cao et al.| (2022) where the signal-noise decomposi-
tion is proposed. However, compared with [Cao et al.
(2022) where the analysis focuses on training starting
from random Gaussian initialization, Theorem is
in fact more general — w(.f)r)’s are not necessarily ran-
domly generated. In fact, by direct calculations, we
can verify that if w;-?g’s are all randomly generated
from Gaussian distribution, then verifying the condi-
tions in Theorem will recover the condition that
n-SNR? = (1) in |Cao et al. (2022) which guarantees
benign overfitting. Therefore, Theorem covers the

result of benign overfitting in |Cao et al.| (2022).

Now it is clear that combining Theorem [4.3]
Lemma [£.4] and Theorem [£.5] will immediately lead to
Theorem [3.2] Therefore, our proof is finished.

5 CONCLUSION

In this paper, a case study on the benefits of SimCLR
pre-training method for supervised fine-tuning is inves-
tigated. Based on a toy image data model for binary
classification problems, we theoretically analyze how
SimCLR pre-training based on unlabeled data benefits
fine-tuning in training two-layer over-parameterized
CNNs. Under mild conditions on the labeled and unla-
beled dataset size and the signal-to-noise ratio (SNR),
the training loss convergence and small test loss are
guaranteed, while direct supervised learning requires
more labeled data to achieve small training and test
losses. Our work demonstrates the provable advantage
of SImCLR pre-training in fine-tuning stage, which re-
duces labeled dataset size to achieve a small test loss.

This paper focuses on the benefits of the popular
SimCLR pre-training method for fine-tuning training.
Apart from the SimCLR method for vision tasks, other
contrastive learning (or self-supervised learning) meth-
ods could also be investigated. A more general ques-
tion is: How does the pre-training of representations
influence the performance of fine-tuning in the over-
parameterized models? More complex models and var-
ious fine-tuning training processes could be analyzed,
including single-task supervised learning or multi-task
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learning. Future works could explore the aforemen-
tioned directions.
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A EXPERIMENTS

This section presents the synthetic-data experiments and real-world data experiments to back up theoretical
results and demonstrate the practical value of our theory.

We train our models on NVIDIA RTX 4090 GPUs.

A.1 Experiments on CNN model

Synthetic-data experiments. The synthetic dataset is generated following the data model in Definition
with the dimension d = 400, o, = 2, ||p||2 = 10. The training of the two-layer CNN model follows the two-stage
(SimCLR pre-training followed by supervised fine-tuning) training procedure as depicted in Figure |1} Here, the
number of filters is set as m = 40 with ReLU? activation function. The number of unlabeled data in the SimCLR
pre-training stage is ng = 250 and the number of labeled data in the fine-tuning stage is n = 40. The test loss
is calculated using 400 test data points.

In parallel, we also conduct the training of the two-layer CNN model (2.2) through direct-supervised learning
on n = 40 labeled data for comparison, and all the conditions of the labeled dataset are same as its SimCLR
pre-training counterpart. The results on synthetic-data experiments are presented in Figure

5 200 200 500 500 1000 0a O 200 400 600 800 1000

0.6940 1 0.34

Test Loss
Test Loss

0.6935

0.6930 0.0
o 200 400 600 800 1000 0 200 400 600 800 1000
Epoch Epoch

(a) Direct supervised learning (b) SimCLR pre-training with supervised fine-tuning

Figure 2: Synthetic-data experiments: Under same conditions on labeled sample size, SInCLR pre-training
combined with supervised fine-tuning (ng = 250, n = 40) achieves a much smaller test loss than direct supervised
learning (n = 40).

Real-data experiments on MNIST dataset. Real-world data experiments on MNIST dataset (LeCun et al.|
1998)) are also conducted. Following the data model in Deﬁnition a binary classification problem is considered,
where the signal p is originated from MNIST dataset with the size of 28 x 28. In the data model, the dimension
is set as d = 28-28 = 784, and o, = 200. Figure 3| presents the signals and dataset in the real-data experiments.

We train a two-layer CNN model with the number of filters m = 16, and the activation function is ReLU®. The
training of the CNN model follows the two-stage training procedure as depicted in the Figure [I} The training
losses and the test losses of SimCLR pre-training followed by supervised fine-tuning are compared with its direct
supervised learning counterpart. The comparison is made under the same labeled dataset size, where the number
of labeled data in the fine-tuning stage as well as in the direct supervised learning counterpart is n = 40 and the
number of unlabeled data in the SImCLR pre-training stage is ng = 200. The test losses are calculated using
400 test data points. The results are presented in Figure 4} Figure [4] essentially presents an extreme case where
SimCLR pre-training with supervised fine-tuning and direct supervised learning result in significantly different
performances on noisy MNIST images despite of the same labeled dataset size.
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(a) Signals originated from MNIST

Figure 3: Signals and the dataset in real-data experiments. The signals are originated from MNIST dataset.
Following the data model in Definition [2.1] noise is added to the signals and obtain the dataset used in the
training.
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(a) Direct supervised learning (b) SimCLR pre-training with supervised fine-tuning

Figure 4: Real-data experiments: Under same labeled dataset size (n = 40), SimCLR pre-training combined with
supervised fine-tuning (ng = 200, n = 40) achieves much smaller test loss than direct supervised learning.

In the following part, we conduct large-scale experiments on both synthetic-data and real-data (MNIST) datasets.
The basic data and model settings are the same as above experiments, while large-scale unlabeled datasets are
used in the following experiments.

Large-scale synthetic-data experiments. The synthetic dataset is generated following the data model in
Definition with the dimension d = 400, o, = 4, |p|]2 = 10. The training of the two-layer CNN model
follows the two-stage (SimCLR pre-training followed by supervised fine-tuning) training procedure as depicted
in Figure Here, the number of filters is set as m = 40 with ReLU?® activation function. The number of
unlabeled data in the SimCLR pre-training stage is ng = 100000 and the number of labeled data in the fine-
tuning stage is n = 250. The test accuracy is calculated using 400 test data points. In parallel, we also conduct
the training of the two-layer CNN model through direct supervised learning on n = 250 labeled data for
comparison, and all the conditions of the labeled dataset are same as its SimCLR, pre-training counterpart. The
results on synthetic-data experiments are presented in Figure

Large-scale real-data experiments on MINIST dataset. Large-scale real-world data experiments on MNIST
dataset (LeCun et al.|[1998) are also conducted. Following the data model in Deﬁnition a binary classification
problem is considered, where the signal p is originated from MNIST dataset with the size of 28 x 28. In the
data model, the dimension is set as d = 28 - 28 = 784, and the scale of the noise o, = 2. All signals originated
from MNSIT dataset are normalized to have same norm ||p||2 = 20. We train a two-layer CNN model with the
number of filters m = 16, and the activation function is ReLU?, and follows the two-stage training procedure
of the CNN as depicted in the Figure [l The training losses and the test accuracies of SimCLR pre-training
followed by supervised fine-tuning are compared with its direct supervised learning counterpart. The comparison
is made under the same labeled dataset size. The number of unlabeled data in the SimCLR, pre-training stage is
ng = 13800, and the number of labeled data in the fine-tuning stage as well as in the direct supervised learning
counterpart is n = 40. The test accuracy is calculated using 400 test data points. The results are presented in
Figure[6] Figure [0] essentially presents an extreme case where SimCLR pre-training with supervised fine-tuning
and direct supervised learning result in significantly different performances on noisy MNIST images despite of
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Figure 5: Large-scale synthetic-data experiments: Under the same labeled dataset size, SimCLR pre-training
combined with supervised fine-tuning (no = 100000,n = 250) achieves much higher test accuracy than direct

supervised learning (n = 250).

the same labeled dataset size.
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Figure 6: Large-scale real-data experiments: Under the same labeled dataset size (n = 40), SimCLR pre-training
combined with supervised fine-tuning (no = 13800, n = 40) achieves significantly higher test accuracy than direct

supervised learning.

We also conduct several groups of real-data experiments of SimCLR pre-training and followed by supervised
fine-tuning with different values of signal-to-noise ratio (SNR), unlabeled sample size ng, and labeled sample
size n, and compare their performance (test accuracies) on the supervised fine-tuning stage. These groups of
experiments are conducted to see how the test accuracies of the fine-tuning stage vary with different values
of ng,SNR,n. The corresponding comparison of results for ng, SNR,n are presented in Figures [7} [§ and [J]

respectively.

e The unlabeled dataset size ng: Figure [7] presents the performance of experiments with different unlabeled
pre-training dataset size ng. While all other conditions remain the same, it is shown that experiments with
larger unlabeled pre-training dataset size ng achieves a better test accuracy.

e Signal-to-noise ratio (SNR): Figure [8 shows that under same labeled dataset size and unlabeled dataset size,
for the experiments with smaller SNR in data samples, the training performance is worser. For experiment
with smaller SNR, it requires more (labeled or unlabeled) data to achieve a good test performance.

e The labeled sample size n: Figure[Jshows that, in the SimCLR pre-training followed by supervised fine-tuning,
given a satisfactory number of unlabeled data ng, the condition on the labeled dataset size n to achieve a high
test accuracy is mild. This is accordance with the condition and the theoretical results presented in Condition

3.1 and Theorem [3.2]
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Figure 7: Training performance comparison for different unlabeled pre-training dataset size ng: the test ac-
curacies in the supervised fine-tuning stage for the experiments with different unlabeled data size ng (ng =
500, 1000, 2000, 8000, 13800). All experiments are conducted with same labeled dataset size n = 40 for super-
vised learning and same SNR.
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Figure 8: Training performance comparison for different SNR: the test accuracies in the supervised fine-tuning
stage for the experiments with different SNR. All experiments are conducted with ng = 13800 unlabeled pre-
training data and n = 40 labeled supervised learning data, and same scale of signal ||u||2 = 20. Different noise
scale o, are selected and this leads to different SNR.

Summary of experiment results. The experiments above present typical cases where SimCLR, pre-training
followed by supervised fine-tuning achieves a much smaller test loss, while direct supervised learning achieves a
larger test loss under the same labeled dataset size. Both synthetic-data and real-world data experiments match
our theoretical results and demonstrate that SImCLR pre-training could relax the requirement of labeled sample
size to achieve a small test loss.

A.2 Experiments on simple Vision Transformers (ViT)

In this paper, it is theoretically proved that SimCLR pre-training advantages the supervised fine-tuning on CNN
models. In the following section, we verify through empirical experiments that this result also holds true for
other models.

Real-data experiments on simple Vision Transformers (ViT). Real-data experiments based on images of
digit 0 and 1 in the MNIST dataset (LeCun et al[1998) are conducted on simple Vision Transformers. Following
the data model in Definition[2.I] we consider the case where clean MNIST images are treated as “signal patches”
and are hidden among other “noise patches”. Therefore, the dimension for signal and noise patches is set as
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Figure 9: Training performance comparison for different size of labeled data n: the test accuracies in the super-
vised fine-tuning stage for the experiments with different labeled data size n (n = 5,10, 20, 40). All experiments
are conducted with ng = 13800 unlabeled data for pre-training and same SNR (same signal scale ||p]|2 = 20 and
noise o, = 4).

d = 28 - 28 = 784 according to the size of MNIST images, and we set the standard deviation of the Gaussian
noises to be o, = 5. All images from MNIST dataset are normalized to have same norm |||z = 20.

The training procedure involves first pre-training on unlabeled data to minimize the SimCLR loss, and then the
model initialized by SimCLR pre-training is fine-tuned on labeled data to minimize the cross-entropy loss. The
model f(X) : RXP — R™ is defined as follows:

f(X) = VX - Softmax((KX) " (QX)) - 1,,,

where the input X € R?*P, p is number of patches, the input is given as X = (x(V),...,x(®)) € R¥*P where
x() € R¥*! j=1,... p are images patches, and only one of the patches is a normalized MNIST image, while
the other patches are Gaussian noises (corresponding to the noise patch in our data model in Definition .
Softmax(-) refers to the column-wise Softmax function. The parameter matrices V € R™*4 K, Q € R**4 vector
1, =(1,...,1)T € RP*! is a constant vector of all ones. In the pre-training stage, f(X) and its augmented pair
f ()~() is trained under the SimCLR loss, where X refers to the augmented data pair of X following the data
augmentation in Section [2.2]

In the follow-up supervised fine-tuning stage, the model g(X) : R¥*? — R is fine-tuned by the cross-entropy loss
£(z) =log(1 + exp(—=z)), where g(X) is derived based on the f(X) initialized by the pre-training stage,

9(X) = a,, - o(f(X)), (A1)

where a,,, = (a1,...,a,)" € R™ is a constant vector with entry a;,i € [m] random sampled from {—1,1} with
probability 1/2, o(-) is the ReLU? activation function with ¢ > 2. Here, we select m = 40, k = 2,p = 2 in the
model setting.

The training losses and the test accuracies of SImCLR pre-training followed by supervised fine-tuning are com-
pared with its direct supervised learning counterpart on simple ViTs defined in . The comparison is made
under the same number of labeled data and same other conditions, where the number of unlabeled data in the
SimCLR pre-training stage is ny = 128000 and the number of labeled data in the fine-tuning stage as well as in
the direct supervised learning counterpart is n = 64. The test accuracy is calculated using 400 test data points.

The results are presented in Figure Figure[10|essentially presents an extreme case where with the same labeled
dataset, SImCLR pre-training followed by supervised fine-tuning achieves a significantly better test performance
than direct supervised learning on the simple ViT models. It demonstrates that the phenomenon that SimCLR
pre-training advantages the fine-tuning theoretically proved in this paper on two-layer CNNs can also be observed
in empirical experiments on other models such as Vision Transformers.
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Figure 10: Real-data experiments on simple ViTs: the training losses and test accuracies comparison in the
supervised learning stage for direct supervised learning and SimCLR pre-training with supervised fine-tuning.
Under the same labeled dataset size (n = 64), SInCLR pre-training combined with supervised fine-tuning
(nop = 128000, n = 64) achieves much higher test accuracy than direct supervised learning on simple ViTs.

A.3 Experiments on ResNet-18 on CIFAR-10 dataset

In this section, we conduct experiments on CIFAR-10 dataset (Krizhevsky, 2009)) to show our theoretical insights
also hold for practical scenarios and vision benchmark. We select ResNet-18 (He et al., [2016) as the backbone

with linear output layer.

We train the model with SimCLR pre-training followed by supervised fine-tuning, and compare the test accuracy
with that of direct supervised learning on this model under the same labeled sample size. During the supervised
learning stage, we only use a fraction of the whole labeled training dataset (whole CIFAR-10 training dataset
size of 50000) for the training, and evaluate their test accuracy on the entire CIFAR-10 test dataset. Stochastic
gradient descent (SGD) optimizer is used in the training, and the initial learning rates are set at 0.1 with
cosine annealing. The performance comparison under different label fractions in the supervised learning stage is
presented in Table [I] in Section

From Table[l] it is shown that under the same labeled dataset size, SImCLR pre-training achieves a much higher
test accuracy than direct supervised learning on ResNet-18 on CIFAR-10 dataset, particularly when the label
fraction is small. This indicates that SIimCLR pre-training is more effective than directly supervised learning.
This experiment demonstrates that our theoretical insights that SimCLR reduce the label complexity to achieve
high test accuracy also hold for more general scenarios.

B RELATED WORK

Self-supervised Learning. Self-supervised learning has won great success in application and has covered
many important fields of machine learning, for example, natural language processing (Mikolov et al., 2013} [De-
vlin et al., [2019)), and computer vision (Chen et al., 2020). As one of the important methods for vision tasks,
contrastive learning began with learning the latent variable of the data (Carreira-Perpinan and Hinton, |2005]).
Cole et al.| (2022)) investigated the factors that improve the performance of contrastive learning, but the analysis
was still from an empirical aspect. From a theoretical perspective, some works have also been done to understand
contrastive learning. Wang and Isola| (2020) identified alignment and uniformity as two important properties
concerned with contrastive loss, and proved that contrastive loss optimizes these properties asymptotically. In-
formation theory was also introduced to establish theoretical framework that explains why contrastive learning
works (T'sai et al.| [2020; [Tian et al.l |2020al). |Shwartz Ziv and LeCunl (2024) examined different self-supervised
learning methods from the information-theoretic aspect and proposed a unified framework that includes them
as information-theoretic learning problems. Tian et al| (2020b) proposed a framework for the theoretical under-
standing of SImCLR self-supervised learning method and demonstrated that the updates of SimCLR capture
variations across data points. [HaoChen et al.|(2021)) considered a spectral contrastive loss and performed spectral
clustering on the population augmentation graph, but the applicability of this spectral contrastive loss is limited.
Tan et al.|(2024]) extended the idea of [HaoChen et al. (2021) to general loss functions by showing the equiva-
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lence between InfoNCE loss and spectral clustering. Furthermore, Tan et al.| (2024) also extended this to more
general settings, including multi-modal scenarios. However, the aforementioned papers focused on the analysis
of contrastive learning and do not analyze how contrastive learning influences the performance of the following
fine-tuning stage. Bansal et al.| (2021) presented a new upper bound of the generalization gap of classifiers by
performing self-supervised training to learn representations, followed by fitting a simple classifier such as linear
classifier to the labels.

Feature Learning Theory of Neural Networks. There are a series of works that provide theoretical
foundations for feature learning theory of neural networks. |[Frei et al.| (2022) considered the benign overfitting
phenomenon in two-layer neural networks with smoothed leaky ReLU activations when both model and learning
dynamics are nonlinear. |Cao et al.| (2022)) analyzed the benign overfitting that appeared in the supervised learning
of two-layer convolutional neural networks, and showed arbitrary small training and test loss can be achieved
under certain conditions on SNR, but the analysis was based on specified initialization distribution. Without
requiring the smoothness of the activation function, Kou et al.| (2023b) focused on benign overfitting of two-layer
ReLU convolutional neural networks with label-flipping noise. They showed that, under mild conditions, the
neural networks can achieve near-zero training loss and Bayes optimal test risk. Xu et al. (2024) demonstrated
that benign overfitting and grokking provably appeared in the feature learning of two-layer ReLLU neural networks
trained by gradient descent on non-linearly separable data distribution. [Meng et al.[(2024) analyzed one category
of XOR-type classification tasks with label-flipping noises, showing two-layer ReLU convolutional neural networks
can achieve near Bayes-optimal accuracy. [Kou et al.| (2023a) investigated a semi-supervised learning method that
combines pre-training with linear probing for two-layer neural networks, and found the semi-supervised approach
achieves nearly zero test loss. However, how self-supervised learning improves the training of neural networks
remains largely unexplored.

C PROOFS FOR SimCLR PRE-TRAINING

C.1 Proofs of lemmas in Section [

C.1.1 Proof of Lemma [4.]]

In this section, the following Lemma is introduced to prove Lemma [4.1

Lemma C.1. For any 6 > 0, with probability at least 1 — 5, a union bound for ||&||2 and ||&]2, i € [no] is

do? — Cyo2y/dlog(dng/8) < ||&ll5 < do? + Cao2y/dlog(4ne/)

— ~ 112 —
do? — Cyo2y/dlog(4no /) < ‘51» < do?+ Cao2y/dlog(4no/3)

where Cy is an absolute constant that does not depend on other variables.

Based on the Lemma the proof of Lemma [4.1] is presented as follows.

Proof of Lemma[.1 By direct calculation, we have

no

1 : . : .
Vw, L(W) = e i; softmax; - i/%éi exp(sim; i/ /7 — sim; /7) - (Vw,sim; i — Vi, sim;),
where
softmax; = exp(simi/7)
;=

exp(simi/T) —+ Zi'#i eXp(Simiﬁi//T) )

. ~T | =~ T
Vw,sim; = (2;Z; +2;z; ) Wy,

T

. T
Vw,sim; i = (22 + 2y2; ) - Wy



Understanding the Benefits of SimCLR Pre-Training in Two-Layer Convolutional Neural Networks

Reorganize terms then gives

1 &
Vw, L(W) = g Z Z softmax; - exp(sim; /7 — sim; /7) + (Vw,sim; iy — Vi, sim;)
i=1 i/

n .
=1 ZOZ xp(sim i /7) (2izy + 202, — 2.2 — 22 )W
noT exp( 145 i/ 4y 144 14 r

Simi/T) —+ Zi”;ﬁi exp(simi7i//7')

i=1 £
Now define
no 1 (t)
_ n no - exp(sim, ;, /7) ~T
:(t) = —E ( - (t) L . (t) -1 . (Ziz;l’— + Zi’Z;r — Z;Z; - Zizz—'r)'
0T D1 iz \exp(simy/7) + 37, exp(sim; ; /7T)

Then by gradient descent update rule, we have
WD Z wl) | (A + 50 )w®.
Moreover, by the definition of W and the fact that A, E*) are both symmetric matrices, we also have
Wt =W L WA +20). (C.1)

By the definition of TgijmcLr and the assumption that Esimcrr < 1/2, for ¢ < TgimcLr we have

[1+ (1 Esimerr) - [|A]2]" < max {288Mqi2 L08(2/00)72 - /log(dn) - /log(md) 2}.

ni2SNR 72

This inequality further implies that

1+og
(14 (1+00)- |All2)" < [14 (1 — Esimorr) - |Allg] ~Fsmeir’
< [1+ (1= EsimeLr) - ||A||2]2t
1 2
log(2/0g) =2 - \/log(dn) - 1/1 d
<max{288Mqi2- o8(2/70) 1\/0g( 7;’) Viog(m )72} (C.2)
na-2SNR -2

forallt =0,1,...,TsimcLr, Where the first inequality follows by the fact that 1+a < (14 b)“/b foralla > b >0,
and the second inequality follows by the assumption that Egimcrr < 1/4 and o9 < 1/4.

In the following, we utilize (C.2) to prove the upper bound ||[E® ||y < o¢ - ||A||2 by induction. To do so, we first
check the bound at ¢ = 0. We have

ng - exp(simgz),/T)

12O, < 7 max

—1/- HZZ'Z;-/F + zi/ZiT — 27 — ZiZiTHQ

T i exp(siml(»o)/T) + D i exp(simz(-g),/T)
- (0)
2 ng - exp(sim; ), /7 _
LU 0 exp(sinm, y/7) 1]zl + )
laz . (0) ;o (0)
T #i | exp(sim; /T)Jrzi//#ieXP(Slmi,y/T)

ng - exp(simz(-g), /7)

exp(simgo)/T) D i exp(simgg),/T)

3n
= (lell3 + 202d) - max

— 1], C.3
- i1 (C.3)

where the last inequality follows by Lemma which implies that [|& |2, & |3 < 2072d with probability at least
1 — d~3. Moreover, by definition, we have

. 0 ~ ~
sim” | = [(W Oz, WOZ) | < [[WO |2 [|z,]|2 - |[Zil2 < 2[[W )2 - (||pl|2 + 202d),

for all i € [ng]. Since W(® is a random matrix whose entries are independently generated from N(0,07), with
probability at least 1 — d~3, we have

||W(0)H§ < 'US (d+mno) <2 - Ugd,
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where ¢; is an absolute constant. Therefore, we have
[sim”| < ¢z - ofd - (||ul3 +207d)
for all i € [ng], where ¢ is an absolute constant. With exactly the same proof, we also have
. (0
[sim | < 2 W3- (|ll3 +205d) < 5 - od - ([al)3 + 207d)

for all i,i’ € [n] with i # i’, where c3 is an absolute constant. Now by the assumption that og < O(7/2.d~1/2.
min{||p)5 ", 0, 1d=1/2}), we have |sim§0)|, |sim§g)/| < 7/4. Since |exp(z) — 1| < 2|z| for all z < 1, we have

lexp(sim” /7) — 1] < 2[sim{”) /7| < ¢4 - 02 - (||p]|3 + 202d) < 1/2, (C.4)

|exp(siml(.g-),/7) -1 < 2|Sim§g),/7| <cs-o2d-(|pl3+ 2012)d) <1/2 (C.5)

for all i,i’ € [n] with i # 4/, where ¢4, c5 are absolute constants. Therefore, for all i,i’ € [n] with i # ¢/, we have
ng - exp(siml(-?i), /T)

exp(sim{” /7) + Y, exp(sim{) /7)

- no - [eXp(SimE’Oi)//T) —1) N no .

- exp(simgo) JT)+ 2 i s exp(simz(-?i),/r) exp(siml(-o)/T) + D i exp(siml(»?i),/r)

_ ng - [exp(simg’oi), /7)—1] N 1— eXp(SimEO)/T) + Zi,,#[l - exp(simg?i), /7))
~ lexp(sim”/7) + X, 4, exp(sim(S) /) exp(sim{” /7) + 32 ; exp(simy) /7)
_|mo [exp(siml(-g)/ /7) —1] 1- GXp(Siml(-O)/T) + D il — exp(simgg), /7)]

- ng/2 no/2

< cs - opd - (|pl3 + 207d),

where cg is an absolute constant, and the first inequality above follows the triangle inequality, the third inequality

applies (C.4) and (C.5)) to the denominators, and the last inequality applies (C.4]) and (C.5) to the numerators.
Plugging the bound above into (C.3) then gives

— Cr1 N
IE@l2 < —= - o3d - (I3 +207d)* < o0~ - |3

2
<00+ (1= Esumerr) - - [ul3 < 00 - Az, (C.6)

where c7 is an absolute constant, and the second inequality follows by the assumption that oo < O(d~! - [|p]|3 -
min{|| |5 ?, (02d)~?}), the third inequality is by the assumption that Esimcrr < 1/2, and the last inequality is

by (1 — Esimerr) - 22 - ||pl3 < |A[l2 in Lemma Now let us suppose that there exists tg < TsimcLr — 1 such
that for t =0, ..., tp, it holds that

2Dz < og - [|A]l2.
Then we have
1A +ED|2 < (1 +00) - [|A]|2,
for all t =0,...,t5. Then by , we have
Wty < W5 - T4 A + By
< [WE g (14 A2 + [EE))
(1+ (1+00) - |All2) - W5

INIA

IN

(L4 (L+00) - [All2) " - WD

1 2

1 log(2 =2 . /] -4/l

gmax{Qgquz. 0g(2/00) I\/S(l’\i({d? \/°g<md),2} - O(00Vd), (C.7)
na—2 -2
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where the last inequality follows by . The rest of the proof follows almost the same derivation as the bound
for |2 ||5. We have

ngp - exp(31m(t°+1)/7')

1,3

1BV, < 2 max 1 - |lziz) + 2oz, — 22 — 7z, |2

T Qi eXp(Slm(t0+1)/T) Y. v exp(smlgtf,ﬂ)/ )
(to+1)
2 ng - exp(sim; ;" 7 /7) _
< max o=y - i = 1 - (lzillollzer 2 + 12l [1%112)
T Jexp(simy T/ T) 4+ 30 exp(simg T /T)

ng - exp(sun fott )/ )

7,1/

exp(sim{* ™ /7) 4+ 32,4, exp(sim ™ /7)

3n
= (13 + 2072d) - max

£/

— 1|, (C.8)

where the last inequality follows by Lemma which implies that |2, [|&]2 < 2072d with probability at least
1 — d—3. Moreover, by definition, we have

jsim{ V| = [(W0TDz, WEHDZ)| < [WEED|E . |z]|5 - [Zi]]> < 2 WIS ([l + 207d)

for all i € [ng]. By (C.7)), we have

1 4
log(2 =2 . y/log(dn) - /1 d
WD 2 < max { 2ssarsts . 18R/ Viogldn) - log(md) |- 2
na2SNR72

Therefore, we have

4
log(2 log(dn) 1 d)
|smr1(t0+1 | < max 288 M 77 . 08(2/70) 7 \/ og(dn) - v/log(m 29 -0(02d - (|p]|3 + 202d))
nT2 SNR 7 0 2

for all i € [ng]. With exactly the same proof, we also have

4
log(2 log(dn) 1 d
sim{*D)] < max { 28807 . OB/ ? - vlog(dn) - log(md) - O(o3d - (||} + 202d))
n72SNR72
for all ¢,/ € [n] with i« # . Now by the assumption that oo = min{288Mql2
—2

log(2/0) 77 v log(dn Vlog(md) ,2 O(TY2.d= 2. min{|| |5, o, td” 1/21) we have |51m( 0+1)| |si m(to+1 | < 7/4.
nia— 2SNR‘I 2
Since | exp(z) — 1| < 2|z| for all z < 1, we have

|exp(sim{" ) /7) — 1] < 2Jsim{" Y /7|

4
log(2 log(dn) 1 d)
< max | 2ssar7ts . 0B/ TE - ylogldn) - log(md) ) LT g (e 4 902a))
na2SNR7>
<1/2, (C.9)
and
|eXp(51m§ 20,+1 /T)—1| < 2|51m§t20,+1 /7]
4
log(2 log(dn) 1 d
< max{zngqi 08(2/00)72 - log(dn) - /log(m ),2} - O(%d - (||} + 202d))
anzSNRCI*2
<1/2 (C.10)
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for all 4,7 € [n] with ¢ # /. Therefore, for all i,4’ € [n] with ¢ # i’, we have

ngp - exp(slmZ Z/H)/T)
exp(snn( o+1) /7') +>. it exp(snnl 2/+1)/T)
0 - [exp(simyy ™ /) — 1]

exp(snn(toJr )/T) + D i exp(snn(t“_ )/T)

1,4/

ng
-1
exp(51m(t°+ )/T) +> o exp(snn(t”'|r )/T) |

7,3/

1 — exp(sim{" " /1) + 2, ;[ — exp(sim{") /7)]
exp(sun( 0+1)/T) + D iz exp(sun( o+h) /7')

1,4/

<

_|_

no - [exp(sim's ™ /) — 1]

exp(sun( D+1)/7’) + D iz exp(s1m§ f,H /T)

1- exp(s1m( ot1) /7') + D il — exp(snng ffH)/T)]
n0/2

+

IA

ng - [eXp(SHn ,H)/T) 1]
77,0/2

log(2 1 1
< max {288Mql 0g(2/00) T2 \/S;ngn ) /log(md) } -O(o3d - (||pll3 + 207d)),
na—=2 q

<

where the first inequality follows by triangle 1nequahty, the third inequality applies (C.9) and - to the
denominators, and the last inequality applies (C.9)) and - to the numerators. Pluggmg the bound above

into (C.8)) then gives

4
[Zt+D)||, < max{288Mql log(2/a¢) 72 \/IOg dn) - /log(md) } o

-0 24 . 24 9524)2
na2SNR72 — - O(ogd- (|lullz + 20,d)°)

2n
<oo- ||M||2 < oo (1 — EsimcLr) - — 1l < oo - || All2,

where the second inequality follows by the assumption that oy < min{288M 2

log(2/0) 72 Vlog(dn V1og(md) } - O(d™t - min{||u||;4,(012,d)_2} - |l][3), the third inequality is by the

na- 2SNR‘Z 2

assumption that Esimcrr < 1/2, and the last inequality is by (1 — EsimcLr) - 27” ellz < A2 in Lemma
Therefore, by induction, we conclude that

IEV]l2 < o0 - [|A ]2

forall t =0,...,TsimcLr- This finishes the proof. O

C.1.2 Proof of Lemma [4.2]

In this section, the following Lemma is introduced to prove Lemma

Lemma C.2. Let A be the matriz defined in Lemma and define Ag = % g — () up’, A=
0
A — Ay. Then it holds that

1
N

log(9/9) 1og<9/6>}

|A[]; <|O(SNR™ - ng') + O(SNR™ - —) + O(SNR™2 - 15 1)

+ O(SNR™?) - max {

et 4 1
Based on the Lemma we give the following proof of Lemma
Proof of Lemma@ Consider & = Ag = 2L [nZ — (X0, v)? up’, £ = A, and denote A\, > --- > )\d,

nUT
~

:\\1 > > :\\d, Xl > > /\d the eigenvalues of matrix 3, 2 and A = X — ¥ respectively. By Lemma
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have

1A <|OENR - ns) + OENR - ——) + G(SNR2 - 1) + c5 - SNR2 . 12809/0) 2wl

9/6)| m
V7o o

Denote

- log(9/8
)+ O(SNR2 - =) + e - SNR2 . 108(9/9).

—O(SNR~! . n=YY 4+ O(SNR-! .
U=0(SNR™! - ng') + O(SNR = -

then by assumption we have U = O(SNR™! . n&l/z) and U < 1/2. Then we have

A2 [[Aolla = A2

2
2n o
=L n3<2yi> Nsl3 1Al
0 i=1

2n 210g23
> 20 (1= 2B g - e
0
2log(2/8) U\ 27 9
> (1= - ).z A1
> (1- 22T g (1)

where the second inequality is by [Y 1% vi| < 1/2ng log(2/6) in Lemma and the last inequality is by

Lemma [C.2] This proves the lower bound of A;. Similarly, for the upper bound, we have that
A< A Al < ZNulZ + 1Al = 2+ U) - 1) C.12
1< [[Aollz +lIAllz < —llpllz + [Allz = 2 +U) - — - llullz, (C.12)

where the second inequality is by A; = % [nZ — (0 v)?] Ikl < 22||p|3 and the upper bound of [|A|l; in
Lemma [C2]

By the variant of Davis-Kahan Theorem (Theorem 1 in|Yu et al.| (2015))), we have that

. >-3
sin@(vl,vl) S HA7”2
A2 — A1
@ 12— X2
| A1
(@) A2
= s — 1Al
_ 1
3/ All2 -1
(i) U
< — 1
<, (C.13)

where (i) is by X2 = 0 based on the definition of %, and (44) is by the lower bound of A; in (C.11)), and (i) is
by the upper bound of ||A||z in Lemma Since v1 = p by the definition of Ay, denote g = (1/||p|])ps, it
follows that

1-2U

T (C.14)

(vi,8) = cosO(p,vi) > 1 —sin® O(p, vy) >

where without loss of generality, we assume (v1, 1) > 0, and the second inequality is by (C.13]). Therefore,

) = ot ) = =g el (€15
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Moreover, by definition, we also have

IPEviE = [[ve = (vi, i) - ]|
= 172<V1,“> <V17H>2
=1- <V17/1>2

- [ 1-2U r
(1-U)?

U2(U? — 4U + 2)
(1-0)*

< 3207,

where the first inequality follows by (C.14)), and the second inequality follows by assumption that 0 < U < 1/2.
Therefore, we have

IPivi]e <4v2-U. (C.16)
Finally, we prove the upper bound of max;> A;. Since we have
IA = Xivivy [la < [|A = Aglla + [[Ag = Aiviv] [l
= A2+ [MART = Xav] + XAV — Mviv] +Aviv] = vy
< [|Aflz+ 2)\1||# —vil2 + [|All2

(i) V2U
2U -~ 2
THqu + HuH -0

<2U+ W)n 12, (C.17)

where <'> s by =il = 13-+ V18 2001, =20 — (1, ) < 21— (=3f] = 2U2/< ~ U)? based on
and \; = ? 3 — (X, vi)?] w3 < 2:7||;4||2, and the bound of ||A|| in Lemma

Now, combining the conclusions in (C.11)), (C.12), (C.15)), (C.16), and (C.17)), we see that by setting Esimcrr =
O(U + ny* log(2/4)) = O(max{SNR'n 1/2 ng'}), all the conclusions in Lemma u hold. O

IN

C.1.3 Proof of Theorem [4.3

In this section, the following Lemmas and are introduced to prove Theorem

Lemma C.3. Let A be the matriz defined in Lemma and let A, v;, i € [d] be the eigenvalues and eigenvectors
of A respectively. Suppose that d > Q(log(2mng/d)), m = Qlog(1/5)). Then with probability at least 1 — 0, it
holds that

(W), v;)| < /2log(16m/6) - &

for allr € [2m] and all i € [d]. Moreover, there exist disjoint index sets T+, 7~ C [2m] with |Z7| =|Z| = 2m/5
such that

(Wi vi) > 00/2 forallr €I%, (W% vi) < —00/2 forallr eI

Lemma C.4. Let A be the matriz defined in Lemma and let \;, v;, © € [d] be the eigenvalues and eigenvectors
of A respectively. Let Z be any symmetric matriz with |E||2 < o+ ||All2, and let A, V;, @ € [d] be the eigenvalues

and eigenvectors of A + E respectively. Suppose that EsimcrLr < 1/4 and o9 < 1/4. Then the following results
hold:

o [N —Xi| <oo-||All2, i € [n)].

o [(vi,v1)| >1—40d.
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o [(v1,Vi)| < 4o, i > 2.

o Let PL =1—vyv], then [Py vq||2 < 4oy.
Therefore, based on the Lemmas [C4 and the proof of Theorem [4.3]is presented as follows.

Proof of Theorem[{.3 Denote

Xcol = Span{u’vglv cee 7€noa£13 DR 7€n0}a Xrow = span{u—r,ﬂ—? oo 757—[0751—7 oo 752—0}'

Moreover let eq,.. e2n0+1 be a set of orthogonal bases in X, and let o = /|| pll2, Py = ZZQZ‘{H ee,,

2no+1 T
X R E —Vivy.

By Lemma 4.1} for t =0,...,TsimcLr, we have

wit — w4 (A +ED)w | with |E||z < o9 - [|All2,

where the columns and rows of E®) are in X.; and Xeow respectively. By definition, it is clear that the columns
and rows of A are also in X., and X,o, respectively. Therefore, we see that the rank of A + Z® is at most
2n0+1. Denote by A\, .. /\SQOH and v, .. vt

respectively. Since vg ) and vg ) are both the first eigenvector of A + Z®), without loss of generality, we can

assume that (v§ ),v1> >0 for all t > 0.

By Lemma [C.3] there exist disjoint index sets Z+,Z~ C [2m] with |Z*| = |Z~| = 2m/5 such that

the first 2n9+1 eigenvalues and eigenvectors of A+Z*)

(w9 v1) > 0¢/2 forall re Tt (w9 vi) < —00/2 forallreZ™. (C.18)

Note that [Py, wr )||2 is essentially the Euclidean norm of a (2ng)-dimensional Gaussian random vector with

independent entries from N'(0,03). Therefore, by Bernstein’s inequality, with probability at least 1 — d=2, w
have

nooy < [Py Vi go)Hg < 4ngog
for all » € [2m]. Therefore, we have
90 - vno < [Py, w(O|ly < 200 - \/no. (C.19)
Similarly, with probability at least 1 — d~2, we also have
PR w?ll2 < dog - v/ng. (C.20)

In the following, we use induction to prove the following results:

(vi,w) >0, reTt, (C.21)
<V17 7(“t)> > \/7 ||PX V1 'E‘t)”Qv S I+v (C22)
IPx ., w2 > oo - (vi,wh), r € [2m]. (C.23)

We first check that (C.21)), (C.22)) and (C.23) hold for ¢ = 0. We see that (C.21]) directly follows by (C.18). By
(C.18]), we have

(vi,w) > 00/2 > 205 - /g = /oo - [P, w15

for all r € ZT, where the second inequality follows by the assumption that oo < 1/(16ng), and the third inequality
follows by (C.19)). Similarly, we have

IP% 3, wll2 = 00 - /Mg 2 400/* - /iig 2 /30 - [Paw 2 = /55 - (vi, wi”)
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for all » € [2m], where the first inequality follows by (C.19), the second inequality follows by the assumption
that o9 < 1/16, and the third inequality follows by (C.20)). Thus, we have verified all the induction hypotheses

at t = 0.

Now suppose that (C.21)), (C.22)) and (C.23)) hold for all ¢ = 0,1,...,ty, where t9 < TsimcrLr — 1. Then by
Lemma for t =0,...,TsimcLR, We have

WD) = wit) 4 (A £ ZO)wld).

Then for t =0,...,tg and r € ZT, we have

(Wit vi) = (wi) vi) + v (A + ED)w?
2no+1
= Z A t)vTv t)v(t wt)

2np+1
= (w®, vy) + APV vV Tw® 4 Z AD YTy Oy 0T )

2no+1
:<w£t),V1>+)\§t)vlTvgt) OTp wt) 4+ Z /\(tv V()V() Pyw®
=2
_ <W£t)7vl>+)\(1t)v1Tvgt)v§t) (P}( v +Viv] ) (t)

2ng+1
SRR

=14+ ) - WO v)+ L+ L+ I3+, (C.24)
where the fourth equality follows by the fact that vl?0 € Xeo1, and
L= ADyTviy(Ty VlTW =M1 (Wi vy),
Iy = )\( )vl v§t)v§t) lwﬁt),

2no+1
Z A t)vTv(t)v( v VlTw(t)

2n0+1
Iy = Z Agt)vjvgt)vgt)TPj‘f,vlwgt).

i=2
We give upper bounds of |11, |I2], |I3] and |I4]. By the induction hypothesis that v w wi) >0, we have
I > (1—00) A (1—403)? - (W vi) = Ay (Wi vy)
> (1—200) - A+ (W vi) = A - (wi) vy)
—200A; - (W vy),

V

where the first inequality follows by Lemma Similarly, we also
L < (LT+00) A (Wi vi) = A - (wi vi) < oghy - (wif)vy).

Therefore, we conclude that

11| < 200A1 - (W vy). (C.25)
Let PJ- =I—wvyv{. Then for I, by the property of project matrices, we have P v = =P PJA; v, » and therefore

112 = AV v (P, vi)) TP, wiY)|
< (1+00)A1 - oo - [Px v, wi|l2
< 8001 - [P, w2

S 8\/% . /\1 . <Wr ,V1>7 (026)
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where the first inequality follows by Lemma [C.4] and the third inequality follows by the induction hypothesis.
For I3, we have

2no+1

1< ST O P v w O

EsimCLR 2
< ong - | ——2mCLR Ay - 1602 - (w®)
= o (2(1 — ESimCLR) 70 1+ 160g - (w, %, va)

< ngoghs - (Wi, vi), (C.27)

where in the second inequality we use Lemmas [£.2] and [C.4] and the last inequality follows by the assumption
that o9, EsimcLr < 1/64. Finally for I, we have

2no+1

S A0 vl VT

=2

14

IN

Py, Wil
2

2ng+1
<\ ST AP v vz Py, WO

g im
sfano-(s CLR +Uo>')\1'400 1P, WO
2(1 — EsimcLRr)

< /o - ooA - [Pxy, w2

<\/Tl00'0 )\1 < (t) V1> (028)
where the second inequality follows by the fact that vl(t), 1 = 2,...,2n9 + 1 are mutually orthogonal unit

vectors, the third inequality follows by Lemmas [£.2] and [C.4] the fourth inequality follows by the assumption
that o, EsimcLr < 1/64, and the fifth inequality follows by the induction hypothesis.

Now plugging (C.25)), (C.26)), (C.27)) and ( into , we obtain
[14 (1 —2y/ngoo)A] - (W, vy) < <w7<f+1>,v1> [14 (14 2ynoo0)A] - (w®, vy) (C.29)

for all t =0,...,tp and r € ZT, where we use the assumption that oo < 1/(8n2) and oo < 1/512.

Moreover, for t = 0,...,%y and r € [2m], we also have
Py, wit) =Py, wl + Py, (A +ED)wD
2ng+1
_ P}(’Vl (t) + )\(t) P - (t)vgt)TW(t + PJ_ < Z )\(t (t) (t)T> £t)
=Py, W+ s+ I+ I + Iy, (C.30)
where

Iy = )\(t) PX - (t)vg) PL  w®
I6 = )\gt) : PJ)E',Vl (t)v:(L

2no+1 t
(t
PX ,V1 ( Z )‘ ) ( )P(#,VIWS}S),

2TLO+1
Iz = Pi,,vl ( Z )\Et)vgt)vgt)—r)vlv?wg.t).
i=2
For I, we have

I5] < (1+ ) - 1603 - ||PX Wz
< 320,03 - [Py, w2, (C31)
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where the first inequality follows by Lemma[C.4l For I, we have
[Is] < (14 00) A1 - dog - (W, vy)
< 8Aiogp - <W7(«t),V1>

S 8)\1\/0'0 . ||P£{»,V1W7(.t)H2, (032)

where the first inequality follows by Lemma and the third inequality follows by the induction hypothesis.
For I, we have

t
[I7] < max |X] - [P o, w2

EsimCLR 1
< | AP (t)
- (2(1 — &£SimCLR) oo 1P Wl
2
< 3 EsimCLR " AL P% v, w2, (C.33)

where the second inequality follows by Lemmas and [C-4] and the third inequality follows by the assumption
that EsimcLr < 1/16 and 09 < EsimcLr/16. For I, we have

2no+1
S AP v v v
=2

2ng+1

< Z )\Etp . <V1,v£t)>2 . (Wﬁt),vﬁ
i—2

| 7s]

IA

: <W£’t) y V1 >
2

g im
<Vng - [ ——2mOLR 4 50} A 4oy - (W vy)
2(1 — &simcLR)

< Vo - Moo - (Wi, vy)
< Voo - A [Py, wiPlo, (C.34)

where the second inequality follows by the fact that vz(t), t = 2,...,2n9 + 1 are mutually orthogonal unit
vectors, the third inequality follows by Lemmas and the fourth inequality follows by the assumption
that 0g, EsimcLr < 1/64, and the fifth inequality follows by the induction hypothesis. Now combining (C.30]),

C.31)), (C.32)), (C.33), and (C.34)) gives

5 5
(1= Sesmernds ) - 1Pk, Wl < [Py, w2 < (14 Seamenhs ) - Phy w0l (C35)

forallt =0,...,% and r € [2m], where we use the assumption that oy < 3, cr.r/(64n0) and o < EsimorLr/16.

Now by (C.29) and (C.35)), we have

(Wit vy o 1+ (1 —=2ynooo) M (Wi vy) S (Wi vy

> . > >
IPL ., wio )y = 14 (5/6) - Esmon - A [Ph, wi |y~ [[PE,, w2

00,

for all r € ZF, where the second inequality follows by the assumption that o¢g < €3 cr/(64n0). This verifies
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the induction hypothesis (C.22)) at t = tq + 1. Moreover, by (C.29) and (C.35)), we also have

<W$to+1) V1> ||P W(to+1)||2
to+1 to+1
[Py, Wi Ve~ [Pg ., w2
_ [+ At ooM] - [Pawi 2
T (1 - 5EsimcLrAL/6) - [Py, wi 15
Pyw! (to)
<[4+ (1+ EsimcLr)M] - [P 0'1
IIPlewr ll2
P 0)
< [1 + (1 4 5SimCLR))\1]t° . M
HPXVIWT ll2
L+ESinoLR g, ||PXW£°>||2

S [1 + (1 - 8S1mCLR))\1] 1-€3imCLR
”PX ler ||2

P

Ol

. Pyw
<1+ (1 + EsimoLr) Ay Bimern [P
”PX ,V1 W

for all r € [2m], where the second inequality follows by Lemmam the third inequality follows by the assumption
that 0y < EsimcLr/64, and the fifth inequality follows by the fact that 1 +a < (14 b)*/® for all @ > b > 0. Now
by the definition of TsimcrLr, we know that

[1+ (1 — Esimerr) M| ™" < max {288Mqi log(2/c0) " \/log dn) - \/log(md) }

ni2SNR 72

Therefore, we have

(i) v < max J 28807t . 108(2/00) T \/log dn) - \/log(md) | = [Paw O)Hz
(to+1) o
Py, wr n2SNR 7 [Pz v, wr |2
< max 4 28807t . 108(2/00) 72 - log(dn) - Vlog(md) | oo - v/
nq*r" SNR‘J* oo \/%

<oyt

for all r € [2m], where the second inequality follows by (C.19) and (C.20)), and the last inequality follows by the
assumption that oy < O(M_ﬁ naz SNR72). This verifies the induction hypothesis (C.23) at ¢ = to + 1.

Based on the discussion above, by induction, we conclude that (C.21)), (C.22), (C.23), (C.29)), and (C.35]) hold

forallt=0,...,TsimcLr. In other words, we can conclude that:
[1+ (1 = 2y/nogo)M] - (wi), vi) < (Wi vi) < [L+ (14 2y/mgoo) M) - (wi), va) (C.36)
forallt=0,...,TsimcLr and r € ZT, and
(1 - Zt‘fsimCLR)u) Py, w2 < [Pg,, Wiy < (1 + ZESimCLRM) IP% v, w2 (C.37)

for all t =0,...,TsimcLr and 7 € [2m]. Moreover, by Lemma and the fact that the columns and rows of A,
2® are in Xeg and Xeow respectively, we also have

Pyw(*) = 14+ A+ E0Pyw®
forall t =0,...,TsimcLr and all » € [2m]. Therefore, by Lemmas and we have

IPaw{ V|2 < (1+(1+00)M) - [Pawi”] (C.38)
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forallt =0,...,TsimcLr and all € [2m]. By (C.18)) and (C.36]), we have

<W£TSimCLR)7V1> > [1 + (1 _ Qm))\l]TsimCLR . <W£O),V1>
> [1+ (1 — 2y/ngog) A\ T8imCrr . g /2 (C.39)

for all r € ZT. Moreover, by (C.19)) and (C.37)), we also have

5 TS]mCLR
Py Vi wiTsimern)|l, < (1 + GSSimCLR)q) ||P% i w® |l

5 TSimCLR
< (1 + 658imCLR/\1) 200 - y/Ng (C.40)

for all r € [2m]. In addition, by (C.38), it holds that
[P awTsmer)|ly < [P aw |y <A(1+ (1+ 09)A1) 5m - 0g - \/ng (C.41)

forall t =0,...,TsimcLr and all r € [2m], where the last inequality above is by (C.20]).
Now denote fr = pu/|| |2, and Py; =T — fain". Then for all r € I, we have

<W£T3imCLR)7ﬂ> W(T51mCLR PX[J/>
(emern) (P o, +vivy )
(Fsmeun), (1 P) )+ (wiomenn), P ) + (wiTomen) ) - (v, )

(TsimcLR) pL v )+ <W(TS"UCLR)7V1> (vi, 1)

(
= (wy
= (w,
= (wy ;

> —IIPX,WWﬁTS"“CLR)Hz + (wlsmert) vy - (1 = Esimorr); (C.42)
where the first inequality follows by Lemma Moreover, we also have

[1 + (1 — QM)Al]TSimCLR . 0'0/2 > 1

.1 1 — Esim . \y|¥BimcLr
20’0\/710 . (1 + 5ESijLR)\1/6)TSimCLR - 4‘/n0 [ +( S CLR) 1]

1
1 log(2 =2 . ./] 1
> ! -max { 288M 72 - 08(2/00) 72 \/og dn) \/Ogmd
o nT2SNR72
1
>
- 400\/7T0
> 2,

where the third inequality is by the o¢ < 6(M_Ti2 T SNRTL), and the last inequality is by g < 1/(64ng).
Therefore, by (C.39) and (C.40)), we have

HPX (TSunCLR)” < (TsimcLR) V1>/4
sV1 r ) 1)

and hence by (C.42)), we have
<W£TSimCLR)7N> — < (TSunCLR) > ||“||2
> (wilsmern) ) -l /4

> [1 + (1 — 2«/77,00'0))\1]TS““CLR - 00 - H[,LHQ/S, (043)
for all r € Z7, where the last inequality follows by (C.39). In addition, since the update only happens in the

(TsimcLr) _ (I

subspace X, which is spanned by the data, we have (I — Py )wy -P X)ano). Moreover, we have

[PjovwiTomet) g = (=P 4+ Py, +vavy — i i)

< [|X = Pr)wimern)||; 4 ||(Py v, TViv{ — pp Tyw(TsimeLr) ||,
< A= Pa)w® s + [Ph ,, wiTsmern) |, 1 [(vyv] — gl ywTmen)],  (C.4d)
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where the last inequality follows by the fact that (I — P X)Wﬁo) is a centered spherical Gaussian random vector

with standard deviation bounded by oy, and by Gaussian tail bound, with probability at least 1 — d =2,
11— Pa)w® 5 < dop - \/dlog(md), (C.45)
for all r € [2m]. Moreover, we have

Irv] = paTywTomen) |, < vy — o] wifsmesmy 4 (v, — ) Tw{Tmess)]

= w{Tame) 1) vy — fll +[(v) — )T wTomenn)|

< (wiTBmer) vy} - lvi = il + |(vi = ) vy - v wiTsmenn)|
Fl(vs = )P wiTomeun)

< {wfTmcsn), 1) vy = s + (w5 i) vy )Tl
+ v = Bl - [P, wiTsmern],

< (V2 EsimeLr + Edmerr) - (WTBmerr) )
+ V2 Esimerr - [[P3 , wiEmern) |

< 2ESimCLR <W(T51mCLR,) Vi) + ||Pf\; v1W(TSimCLR)||

< 2EsimeLr - [[Paw{T5met) |y 4 [Py, wiTsmern) |, (C.46)

Plugging (C.46)) and (C.45)) into (C.44) gives

||PIJ;W7(ATSimCLR)||2 < 4oy - /dlog(md) + 2ESimCLR - HPXW’S‘TSimCLR ” + 2||PX v1W£TSiIIlCLR)||2.

Therefore, we have that for r € ZT and 7’ € [2m],

<W(TSimCLR) u) < (TSimCLR,)7N>
||PLW(?S1mCLR)|| - dlog md + 2E5imCLR - ||PXW(TSJmCLR H + 2||PX - 5T81mCLR,)||2
TsimcLR TSimCLR Tsim
- 1 . <W£ Si CLR)7“> < (Tsi CLR)’N> <W( 5 CLR),H>
-3 400 - /dlog(md) 2Esimerr - [Pawl ™|, 2|Py W wi mern)|,

By (C.39)), we have

fwi o) ) L (1= 2y/mpm) MO -l

dlog(md) 4/dlog(md)
S+ (- EsimcLr) A1) TSmO | pllo - oy
B dlog(md)
_ 1+ (1— 5SimCLR))\1]TS‘mCLR -SNR - 0,
log(md)
g, I T
na—2SNRa—2

where the first inequality is by the assumption that op < EsimcLr/(4n0), and the second inequality is by the
definition of TsimcLr, Which implies that

log(2/0¢) a2 \/log dn) - \/log( md

[1+ (1 — Esimenr) ] Tmors > 28807 -
na— 2SNRQ 2
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By (C.41)) and (C.43)), we have
< (Ts,imcLR)7 U> - [1 + (1 -9 /T()O—O))\l]TSimCLR o0 - HN”2/8
285imeLn - [[Paw 5|, 8simork - (1 + (14 00)Ar)Tsimerr - oq - /ng

[1+ (1 —2y/ngog) A1 smerr - | ul,
64€simcLr - (1 + (14 o) Ap)Tsimerr - /ng

> [l el
- 64gSlmCLR . (1 + (1 + Uo)Al)TSixnCLR . \/TT()
2l
Z A‘T .
64€simeLRr * (14 (1 — EsimoLr ) A1) T Fsimorn 75 /ng
2]l

>
~ 64Esimorr - (1 + (1 — EsimeLr ) A1 )2 simerr %’

where the second inequality follows by the assumption that og < 1/(4ng), the third inequality follows by the
fact that 1 4+a < (1 + b)%? for all @ > b > 0, and the fourth inequality follows by the assumption that
00, EsimeLr < 1/4. Now by the definition of TsimcLr, we know that

14+ (1~ Esmern)\]™smemn < max { 28875 - 2B/ 72 \/ log(dn) - /log( (md) H 1
na— 2SNRq 2

Therefore, by the assumption that

x/8 ni2SNRa-2

EsimcLr < i ,
64 - 288272 /ng - M 10g(2/00)q 2 - log(dn)? - log(md)
we have
TSim
(i) ) m
2Esimorg - [[Paw  omer™) |y T 64€simorr (14 (1 = EsimoLr) A1 )?Tsimern  /ng

o SNR - oy, - Vd
B 64EsimcLr (1 + (1 — EgimeLr ) A1) TsimeLr | /ng

1
> 1Mo, - 1°g(2/ao>«s;-R log(dn)
na—-2 q—2

Finally, by (C.39) and (C.40]), we also have

< (TSimCLR.)7 “> > [1 + (1 — ZW))\l]TsimCLR . ||/1'H2

2[PL W, T8 i (14 SEgmornhn)
o [+ (1= Esmenr) M 5o -y
- 8v/no
_+(d- EsimcLr) A1) T8meLr . SNR - ap\/ﬁ
8v/10
1
>TOMizg, - log(2/0q) 72 - /log(dn)
- : ni2SNR 72 ’

where the second inequality follows by the assumption that og < €3, 1r/(64n0), and the last inequality follows
by the choice of Tsimcrr which implies that

log(2 log(dn) 1 d
[1 + (]_ — gsimCLR))\l]TSimCLR' > 288M‘1% Og( /00 \/ Og Tl \/ Og(m )
ni2SNR o2

Vo log(2/00) 77 - \/log(dn)
nT2SNR72 - /d ’

> 576 M 72
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where the second inequality follows by the assumption that d > 4ng. Therefore, we conclude that for r € Z
and ' € [2m], we have
<W(TSimCLR)
S

log(2/00) 72 - /log(dn)
n72SNR7?

)

(TsimcLR) H
’ 2

>UM7 20, -
(T = g™ /| pel|3)w,:

, (C.47)

(TsimcLR)
r! .

Now for any 7’ € [2m], consider the following decomposition for w

n
TSim
wismem) = by o/l o €8/ 153,

i=1
where w; is perpendicular to p and &5, ... &€&, Then we directly have

Ny = <W£TSixxJCLR),H> (C.48)

for all r € ZT. Note that Wi,TS““CLR') is independent of &£, i € [n]. For any i € [n], considering the randomness
of £ft (TsimcLR) Sft>
r’ A

', we see that (w is a Gaussian random variable with mean zero and standard deviation

i,TS‘mCLR)||2. Therefore, by Gaussian tail bound and union bound, with probability at least 1 — d~2, we

(w5 €8] < 8o, - lwy ™ - /log(dn).
Now denote E = [£1,...,&,], D = diag(||€®52, 1€X152, - .-, 1€%152), pr = [prr 1, -- -5 prrn] T- Then we have
Tsim T Tsim T
lwi S TR | = [lw S T — T /|| 3 E o

< 80y - | — pp /||l 3w, - \/log (dn).

By definition, we have

Womerr) ) =3 i (6 &) N2

i=1

(w

and
Ew(5=c0) — ETEDp,..

Moreover, we have

_ 1 9, _
|[(ETE) 1]1’j| _ @ . |[(I+O'p 207V RTE — I)) 1]ij|
p
1 - -2 3—1 T k
== I+) (I-0,%d" E'E)
p k=1 ij

. {3/(2agd), if i = j, (C.49)

1/(2no2d), ifi# j,
where the last inequality follows by the fact that (I — o, 24~ .ETE)* is an n x n matrix whose entries are
bounded by é(d_l/ 2) according to Lemma Therefore, we have

[l < [D7H(ETE) ™ Bwy o

— — TsimCLR
<D oo - ETE) |0 - [Bwl=mes)
3 2

Tsim
Sopd =80y - (L= T/l 3w - /log(dn)
p

=240, - |1 — pp /||l 3)w TS - \log(dn) (C.50)

IA
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for all ' € [2m], where the third inequality follows by (C.49) and Lemma Therefore, combining (C.47]),
C.48) and (C.50)), we have

LS wi ) ) . M2 log(1/a0) 7
ol = 20y N~ ups® [l Bw o - logldm) ~ nisSNRe:

for all € ZT and all ' € [2m]. By (C.39), it is clear that v, > 20 for all » € Z*. This further implies that

_1 _1
7r/10g(2/7%)q72 > M2
~ pi2zSNR2

for all r € T and all 7/ € [2m]. With exactly the same proof, we can also show that

—/log(=2/7,) 72 _ M7= 21og<1/ao>q 2
|pr i ~  p72SNR7:E

for all r € T~ and all ' € [2m).
Finally, for all » € [2m], by Lemma we have

WD Z wl | (A 4 50)wd
fort =0,...,TsimcLr- Therefore, we have

w2 < [lwiTsme|,
< (L4 (L+09) - Ag)TBmert - [[wi?y

1+ 0'0) . /\1)TSimCLR - 200 - \/E
1+oq

+(
<1+
< (14 (1 = Esimorr) - At) Fmein L 950 - V/d
< (14 (1 = Esimerr) - A1) T5mOr - 204 - Vd

where the fourth inequality follows by the assumption that og, EsimcLr < 1/4. Now by the definition of TsimcLR,
we know that

[+ (1 = Esimorr) M) TEmerR < max { 288M 72 - log(2/00) 72 \/ log(dn) - y/log( md .
na- 2SNRQ

Therefore, we have

A
si=

log(2 log(dn) - 1/1 d
||W#||2§200-\/&-max{zgqu1 0g(2/a0) "2 \/Og n) - /log(md) }

na2SNR72
where we implement the assumption that op < d~*/?n~!/4 and

d—1/2p1 nﬁSNRﬁ
5T6M T2 log(2/a0)72 - \/log(dn) \/log(md).

O'Q<

This finishes the proof. O

C.2 Proofs of lemmas in Appendix
C.2.1 Proof of Lemma

Proof of Lemma[C71 Since &;,i € [no] i.i.d follows V(0,02 - (I— pp” - ||p]l3?)), thus €12 is sub-exponential
random variable with

2], <Tao?,
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where C is an absolute constant. By Bernstein inequality, with the probability of at least 1 — g/ (2ng) we have

that
- 2oy diog(ans/5) < & - \C[ dlog(4no/3),

where ¢ is also an absolute constant, and it is equivalent to

do? — Coo2y/dlog(dng/8) < ||&]I3 < do? + Cao2y/dlog(4ng/5),

where Cs is an absolute constant that does not depend on other variables. Similarly, we could obtain that with
the probability of at least 1 — &/(2ng),

do? — Cro2y/dlog(dng/0) < ||&]I3 < do? + Cao?\/dlog(4no/),
Apply a union bound for ||&2, ||&]|2, i € [no] finishes the proof of this lemma. O

C.3 Proofs of lemmas in Appendix
C.3.1 Proof of Lemma

In this section, the following Lemma and [C.7] are introduced to prove Lemma
Lemma C.5. Suppose that 5> 0, then with probability at least 1 — g,

2001 2 ~
13 gl < g os2/5)

Proof of Lemma[C.3. Since y;,i € [no] independent and identically follow Bernoulli distribution, then by Ho-
effding inequality, with the probability of at least 1 — d, we have

2001 2 ~
sl <0 2 log(2/6
I;noyzl_ - 0g(2/6)

Lemma C.6. For any 5> 0, with probability at least 1 — g, it holds that

ng
dnoo,, — Cingoy dlog(2/8) < Z{i < dngo} 4+ Cingoy, dlog(2/9)

ng
dnoa —C’lnoa dlog(2/5) Zyi& <dn00 +C’1noa dlog(2/6)

dnoa —Clnoa dlog(2/5) < Zyzé <dnoa +C’1noa dlog(2/6)

where Cy is an absolute constant that does not depend on other variables.

Proof of Lemma[C.6 Since &;,i € [no] Li.d follows V(0,02 (I—pp” - ||pa][3?)), therefore Y1) & ~ N(0, ngo? -
(I—pp’ - [|p)5?), thus |30, 1||2 is sub-exponential random variable with

no
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where C; is an absolute constant. By Bernstein inequality, with the probability of at least 1 — § we have

—C\;noa \/dlog(2/6) < —dnoa < \C[noa \/dlog(2/9),

where c is also an absolute constant, and it is equivalent to

dnoa —C’lnoo 1/ dlog( 2/5 Z&

where C is an absolute constant, which does not depend on other variables. Notice that similar results could
2
9 ~
be proved for |31 &[], and HZ:L:‘)I yi&i , O

<dnoo +C’1n00 dlog(2/6),

Lemma C.7. For any 5> 0, with probability at least 1 — g, it holds that

s&ﬁmm{dmwéﬁmwa}

o no

no

LS (6l &)

i=1

2

where C3 is an absolute constant.

Proof of Lemma[C.7. Within this proof, we denote function

1 &8 ~
M= - ;@isf +&&)),
and
g(a) = a'Ma,
for all a € R?. By Lemma 5.2 in Vershynin (2010), there exists a 1/4-net A/ covering the d-dimensional unit
sphere S~! with M| < 9. Then for any a € S%~!, there exists @ € A/ C S¢~! such that [|a — al[» < 1/4.

Now for any fixed ay € NV, with direct calculation we have

9@0) = — S (@0, &) - (8o, &),

n
0=

Since ||all2 = 1, (a9, &), (Ao, é) are independent N (0, 0,,) random variables, ¢ = 1,...,ng. Therefore, by Lemma
5.14 in |Vershynin| (2010), (ap,&;) - (29, &;) is sub-exponential with

(@0, &) - (@0, &)y, < c1- 0y,

where ¢y is an absolute constant. Then by Bernstein-type inequality (Proposition 5.16 in [Vershynin| (2010))),
with probability at least 1 — 974§, we have

no

|ﬁm{;2®@uww

=1
smﬁmw{ﬂﬂwymwm}

no No

< 2010 max{ log(gd/5)7 IOg(gd/g) }

o no

Since the above conclusion holds for arbitrary ag € A/, by union bound, with probability at least 1 — § we have

19(8)] < 26102 -max{ log(gd/g) log(gd/g) } < 90107 - max{ dlog(9/g) dlog(Q/g) }

no no no no




Understanding the Benefits of SimCLR Pre-Training in Two-Layer Convolutional Neural Networks

for all @ € N'. Now for any a € S¢~1, there exists a € A such that ||[a — al| < 1/4, and hence

l9(a)l < lg(@)+g(a) — 9(a)]
=|9(@)|+]a"Ma—a' Ma|

dlog(9/0) dlog(9/8)

no ’ No

< 2610'12) - max { } +]a"Ma —a'Ma| + |a' Ma — a' Ma3|

dlog(9/0) dlog(9/4)
no ’ o

< 201(7; -max{ } +]a"M(a—2a)| +|(a—a) Ma

By Cauchy-Schwarz inequality, we have

la’M(a—a)| < VaT™M \/a a)"TM(a—a) =+/g(a)-|la—alz-+g(a—2a),
|(a—a)'Ma| <Va™™M \/a a)"TM(a—a) =+/g(@)-|la—alz-+g(a—2a).

Therefore, we further have

o n

+V9(@) - [la-alz-Vg(a-a)

- 201012).%)({ dlog(9/9) dlog(9/9) } + 1 supgla) + + - supg(a)

|g<a>|<2cm§~max{ 21o8(/2) dl‘)gg/‘s}w a4l Vola=3)

no Un) 4 4

S { dlog(9/3) dlog(9/6~)}+ 1

=2 . .
10, o , o 5 sgp g(a)

for all a € S4~!. Taking a supremum then gives

dlog(9/8) dlog(9/0)
Uun) ’ no

1
}—I— — -supg(a).
2 a

sup [g(a)| < 2c107 -max{
a

Therefore, we conclude that

dlog(9/3) dlog(9/3) }

su a)| < 4e¢y0? - max
ap|g( )| < 4o P { o ) o

This finishes the proof.

Based on Lemmas [C.5] [C.6] and [C.7] the following Lemma [C.2]is proved.
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Proof of Lemma[C.3. The matrix A defined in Lemma [£.1] can be written and simplified in the following way.

~T ~
E E ZZ/—’_ZZ/Z — 2,7, —ziz;r)

i=14'#£q

77722 iy — D" +ys (€l +&rp’) + v (gl +&in")
i= 11’751
i€+ EpT el &)+ EE) +EET — 6 — &)

no

)
:_% 222%%—1 i +2Zyz &) +QZ% Zél

i=14'#q i'=1 i'=1
no ~T " no
—(no—1) Z(yiuéi +yikip') — (no+1) Z(yiuéf +yilipn')
i=1 =1

L) no

+ Z g &) + et Zlmo —1EE - Z}(no —1)ée]
% { [Q(Z yi)* —2ng| pp" +2(3 yz‘)ﬂ(z &))"+ 2(2 yi)(z §i)p
3 =1 3 3 )

(no —1) Z vi€) + O _vi€u'] — (no+1) Z vi€) "+ O _vi&)n']
=1 i=1
2(2 &)(Z &) — 22525 S (no—D&& =S (no— DEET }
i=1 =1 i=1

i=1

Then by definition, we have

A=-— Z (A — Ag— As+ Ay — Ay — Ag),
0

where

A = 2(2 yi)p’(zo 5% + 2 Zyz Z&z )

/=1 i'=1

Ay = (ng— 1) Zyzéz (; vi€)n'],
Az = (no+1)] Zyz& (izol yikin'],
A= 2(21 s»@; &)
As ﬁi& i

=
Ao =(no-1)S &&" +(mo - 1@&25.

i=1

Thus, ||A1]|2 can be bounded as follows,

Z Yi Z 52’

i=1 i'=1

<4v2no - ||z - O(Up\/nod), (C.51)

[AL]2 <4 allz -
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where the second inequality is by [>°1°, y;| < 1/2ng log(2/8) in Lemma and |00, 1||2 < dngo} +

clnoa dlog(2/5) in Lemma Also, Ay, Az, Ay are handled similarly as A, namely

i=1 2

<2(no — 1) - |llz - O(o,v/nod),

[Azllz <2(ng — 1) - [[p]2 -

where the second inequality is by HZ:L:"l ylé

2 =
, < dngo? + cingony/dlog(2/6) in Lemma

[Aszllz <2(ng +1) - [[p]2 - &i

<2(no +1) - [|lpll2 - (Up\/ nod)v

where the second inequality is by [|> 12, yZEzH2 < dngoy + cingoy dlog(2/6) in Lemma

A4 = 20 &) _&)"
i=1 i=1 2
<20(02nod),

where the second inequality is by [|>"1°, sz < dngo} + cingoy 2, /dlog(2/6) in Lemma

For Ajs, by Theorem 5.39 in [Vershynin| (2010)), with probability at least 1 — (5~, we have that

3

=1

|As]l2 =2

2

1 =\ 1 ~
§2012) (\/&4— cav/no + \—E : 10g(2/5)> < 6012] (d +c2ng + . 10g(2/5)) ,
4 4

(C.52)

(C.53)

(C.54)

(C.55)

where ¢4 is an absolute constant. The bound for ||Ag||2 is already proved in Lemma Therefore, by (C.51)),
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C.52), (C.53)), (C.54), (C.55), and Lemma set § = §/6, with probability at least 1 — §, we have

S n
[All2 = [ = X2 Soo- [[[A1ll2 + [[Azll2 + Azl + [[Agllz + [[As]]2 + [[Ag]l2]
0

< {4llav i - Oloy /o) + 20 — Dl - Oloy/nod)

+2(no 4 1)|| ]l - O(opv/nod) + 26(012]n0d) + 607 (d +cing + —5 10g(2/(5)>

\/a

2 o { dlog(9/3) dlog(9/6) H

+ c3ngo
0vp ng = mo

<|4v3pl" - OlopViny )+2||u|2‘1'5(0p\/3\/%)

1 = 1 _9 = _ _9 = _
+ 20" Olo,Va—z) + 2l - Olofng ) + sl - Olofng )

+030'2d||p,||22.max{ log(9/9) log(9/5)}

A070), o8O0 ) 2,
~ 1 ~
<|O(SNR™ - ng') + O(SNR™' - —) + O(SNR™? - ng *
( )+ 0( \/n—o) +0( ng )
log(9/5) log(9/5
+03.SNR2.maX{ 089/0) logt9) )} 2l
dno o T
where SNR = ||p/|2/(0,V/d), and Z||p|)3 is the lower bound of A1 proved in Lemma O

C.4 Proofs of lemmas in Appendix
C.4.1 Proof of Lemma

With a proof similar to Lemma B.3 in|Cao et al.| (2022), we have the following Lemma Although the proof
is almost the same as in |Cao et al.| (2022)), since the results are presented in different forms, for self-consistency,
we still present the proof of this Lemma [C.3]

Proof of Lemma[C.3. Since v is a unit vector, for each r € [2m], j - <w§,0),vj> is a Gaussian random variable
with mean zero and variance o3. Therefore, by Gaussian tail bound and union bound, with probability at least
1-4/2,

[(w(®,v;)| < \/2log(16mno/d) - oo (C.56)

for all r € [2m] and j € [d]. This proves the first part of the result. For the second part of the result, we note that
P(<W£O),V1> > 00/2) = Pzun0,1)(Z > 1/2) > 0.3 is an absolute constant. Therefore, binary random variables

]l{(wr , V1) > 00/2}, r € [2m] are independent Bernoulli(p) random variables with constant 0.3 < p < 0.5. By
Hoeffding’s inequality, with probability at least 1 — /4,

Z]l{ ) vi) > 00/2} — 2mp| < \/2m1og(8/9).
Therefore, with probability at least 1 — /4,

Z]l{ ) vi) > 00/2} > 2mp — \/2mlog(8/8) > 2m/5,
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where the last inequality holds by the assumption that m = ﬁ(l) The inequality above implies that there exist
distinet r, ..., T;m/f) € [2m] such that <W7(n0),V1> > 0g/2 for all 7 € {r], ... ,r;m/S}.

With exactly the same proof, we also have that, with probability at least 1 — §/4, there exist distinct
TLsee s Tomys € [2m] such that <w£,0),v1> < —0p/2 for all r € {ry,... ,rz_m/5}. It is also clear that as long
as the sets {r],..., ’I“;—m/5} and {ry,... ,r;m/5} exist, they must be disjoint. Therefore, applying a union bound
finishes the proof. O

C.4.2 Proof of Lemma

Proof of Lemma[CZ. The first conclusion that |\; — Xi| < 00+ ||All2, i € [n] directly follows by Weyl’s theorem
and the assumption that E is symmetric and ||E]|2 < g¢ - || A]|2-

For the second result, we have
A —(A+E):
A2 — M|
ap - /\1
T (1—00)A — A2
go - )\1

T (- o0 — gy

sin 9(61, Vl)

where the first inequality follows by the variant of Davis-Kahan Theorem (Theorem 1 in [Yu et al.| (2015)), the
second inequality follows by the first conclusion of is lemma (which has been proved above) and the assumption
that ||Z]|2 < 09-A1, the third inequality follows by Lemma and the fourth inequality follows by the assumption
that EsimcLr < 1/4 and 09 < 1/4. Then we have

[(vi,v1)| = \/1 — sin? 0(vi,v1) > \/1 — 402 >1— 408.
This proves the second conclusion. For the last result, for ¢ = 2,...,d, since v; is perpendicular to v, we have
(v, Vi) = [(vi, (L= V1] + V19 Vi)
= [{vi, (T =v1¥{ Vi)
<@ =19 )vall
=+/1—(vq,v1)?

<4/1—(1-406})?

= /803 — 1604

"

< 2

IN
S
q

o

To prove the last inequality, we have
IX=vavi V]2 = \/||61 = (V1,v1) Vi3
= \/]. — 2<61,V1>2 + <61,V1>2
= \/ 1-— <61,V1>2

1—(1—40})?

;

IN

IN
W
S)

[e=}

This finishes the proof. O
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D PROOFS FOR SUPERVISED FINE-TUNING

In this section, the training process of the fine-tuning stage is investigated. We first present the basic setting
and the decomposition of coefficients.

The initialization W (9 of the fine-tuning stage is derived by the pre-training stage, and will be fine-tuned in the
following stage based on the CNN model (2.2). It can be directly decomposed as

0
W = wih |5 u+§jp] &2 - € (D.1)

where Wer is a component of W)

max;,, [|[w3,|l2 < 1/n by Theorem |4

In the fine-tuning stage, based on the gradient descent algorithm and the CNN structure defined in (2.2), the
updating rules of w;,,j € {—1,+1},r € [m] is given as

pcrpcndlcular with (w T,,u) = 0, <wj;,§i> = 0,7 € [n], and we have

S =W =V, Ls(W)
= will = L300 o (W) €) - juik — —Zﬁ'(t o' ((wi) yim)) - s,
i=1

where £ = ¢'[y; - F(W®), x;)].
(*)
Wi

and p(t) such that

3,7,

The convolution filters w
(®)

r € [m], j € {+1,—1} can be decomposed into the following format. There exist

unique coefficient ~;

wi) = wh 4+ )5 u+zpm I&ll5% - &, t>0. (D.2)

(®)

Ty

If further decompose p;
wit)

JT‘

into pEtzl = pgtil ]l(pgtzl > 0), p(ﬂ)a,z = Pﬁz ]l(pgtlZ < 0), then the decomposition of

can be converted into

. t t —
wit) = w4yl el M+Zp§3wll&l\2 a+2,w l€ilz? - &, t>o0. (D.3)

Based on the updating rules (2.3) and decomposition of W', the updating rules of coefficients

Jsr?
® =@ ()

Virs Pyris ;. ; AT€ a8 follows

Y P ) # 0, (D.4)
1 n

Vi =r = Zé’“’ (w0 ) - el (D5)

—(t+1) _ () n /(t) .

Pjri pjT’,'L_%E’L U(< ]r’ >) ||£’L||2 ]l(yl_j)7 (D6)

P = p0 o 0o (Wl g)) - 613 - 1y = ) (D.7)

Zgryi 4,7 nm
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It follows that by substitute ( 52,% M), (W T,ﬁl in (D.5)-(D.7), we have,
0 S0 0 g

Vi s P P2
1
) =30 = LS 0 o) -
1=1
) _ @ N ~ o (&&) 2
Pri =i~ o 0 QL p e ) &l
ir=1 v

_(t+1) _ (¢ n t —~ (&, &) i, € :
A0 =gl - 0 o3, ) 5 (B8 e, ),

nm g3 (1€ ||2
p(t+1) o p(t) + i . El(t) . O_/(i p(t) £Z u{’t + Z E’L 3 Z ) HEZH . ]]_(yZ = —]) (D8)
TR RO DLt v P DL i

The coefficients initialization (D.4) is determined by the pre-training stage, which is given in (D.1]), while the
one-step updating rules for the coefficients are not influenced by the initialization.

Denote T* = 1~ 'poly (e, ||ul5 *, d_lap_2, n, m,d) the maximum admissible iterations.

Based on the result of pre-training stage in Theorem [£.3] it is easy to verify that the following assumptions hold.

Assumption D.1 (Assumptions on the scale of initialization). Assume the following equations hold,
—4mi log(T*) < —Cy <1\ < 4m log(T™*)
0<p *(0) ; < dm log(T™)

2
0> p(O) > —6dnm M

Pivi 2 g log(T™)

for allr € [m], j € {£1} and all i € [n], where Cy is constant such that 0 < Cy < Am log(T™).

Assumption D.2 (Assumptions on the initialization of ). There exists at least one index r1 € [m] such that

(0) (© )

Y.m = Y0, and there exists at least one index ry € [m] such that v ., > ~yo. Furthermore, we require that

nm@(ﬁ%}«%ﬁm@ﬂ (D.9)
JT

D.1 Proof of Theorem [4.5|

In this section, in order to prove Theorem [£.5] the following Lemma [D-3}|D.0| are introduced to analyze the signal
learning in the fine-tuning stage. Two stages of the signal learning as well as the population loss are analyzed
here.

D.1.1 First stage of signal learning
Lemma D.3. Under the same conditions as Theorem[[.5, in particular if the SNR satisfies that

4log(2 1512
SNR? > H108(2/70)8 45 (D.10)
Cinyd

where C; = O(1) is a positive constant, there exists time

_ log(2/70)8m
Cingyd 2\ mll3
such that

mgxyﬁl) > 2, forj e {£1}. (D.11)

108031 < 2po, for all j € {£1},r € [m],i € [n],0 <t < T, (D.12)

where po = max,r; | )
po = G,y 1Pjrils
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D.1.2 second stage of signal learning

Based on the result of First Stage (Section|D.1.1)) in Lemma at the beginning of the second stage, we have
the following properties,

e max, 'y](-?) >2, je{xl}.

T
o max; . |o7})] < 2po.

The learned feature 'y(? will not get worse, i.e., for t > T}, we have that 'yj(t:r b > vj(tr), and therefore max, 'yj(-fr > 2.
Now we choose W* as follows:
* . 2 .
Wi, = W]»LT + 2gmlog(2q/e) - j - W, je{+1,-1}, r € Im]. (D.13)
2

Based on the above definition of W*, we have the following Lemma [D-4]
Lemma D.4. Under the same conditions as Theorem we have that [[WT) — W*|[p < O(m3/2||ull3") +
O(nmpo(opV/d)™1).

s WD —w |13
Lemma D.5. Under the same conditions as Theorem let T = T, + LiFJ = T +

2ne
O(m3n~te Y| ul52). Then we have max; . ; |p§til\ <dpg for all Ty <t < T. Besides,

W W
2¢—1)nt—T1+1) 2g-—1

t

1

- (s)
t—T1+1S;LS(W ) <

for all'Ty <t <T, and we can find an iteration with training loss smaller than € within T iterations.

D.1.3 Population loss

In this section, the bound of the test loss is presented. For a new data point (x,y) drawn from the same
distribution as training data generated from. Without loss of generality, we assume that the data point has the
following structure: the first patch is the signal patch and the second patch is the noise patch, i.e., x = [y, £].

Lemma D.6. Let T the same as defined in Lemma in Second Stage (Section . Under the same
conditions as Theorem for any 0 < t < T with Ls(W®) < L it holds that Lp(W®) < 6- Lg(W®) +
exp(—§3(n?)).

Then, based on the above lemmas, we provide a simplified version of the proof for Theorem

Proof of Theorem [/.5. For the first result in Theorem[£.5] based on the result of the pre-training stage in Theorem
[4:3] we have that the conditions of Lemma [D.3] hold. The result of First Stage signal learning in Lemma [D.3]
hold. Then, we could define W* as (D.13)), and by Lemma we have

W) — W[ < O(m*?|| )3 ") + O(nmpo(o,Vd) ).

It follows that for any e > 0, choose T' =T} + 6(m3n’1e*1||p,||272)7 by Lemma we have that

T

1 VV(Tl) — W* 2
- E LS(VV(S)) < H ”F € < 3¢ < e.
T_T1+13:T1 2¢—1n(T-T1+1) 2¢—172¢—1

Therefore, there exists some 77 < t < T with LS(W(t)) < €. This completes the proof of the first result. Then
combine this with Lemma the second result of Theorem [4.5]is given by

Lp(W®") <6 Ls(W®) + exp(~Q(n?)).
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D.2 Proof of lemmas in Section [D.1]
D.2.1 Proof of Lemma [D.3]

To prove Lemma we first introduce the following Lemma and
Lemma D.7. Suppose that § > 0 and n > Q(log(1/9)) Then with probability at least 1 — 6,

Hicn]:yi=1}, Hieln]:y =1} =n/4

The following Lemma provides an estimate of the norm of &; and a bound of their inner products between
each other.

Lemma D.8. Suppose that § > 0 and d = Q(log(4n/0)). Then with probability at least 1 — 4,

opd/2 < ||&ll5 < 307d/2,

|(&i,€)| < 207 - v/dlog(4n?/5),

for all i,i’ € [n].
Lemma D.9. Under Condition suppose (D.16)), (D.17)) and (D.18)) hold at iteration t. Then

1 2
<W(t) £l> < 39nm s log(4n /(5)

9.8 < T tog(T),

for all r € [m] and j # y;. Since by Assumption max{ffyj(or)} < Cy, we further have that Fj(Wﬁt),xi) =
Jsr ’

O(1).

Lemma D.10. Under Condition suppose (D.16)), (D.17) and (D.18|) hold at iteration t. Then

(Wi i) =),
log(4n?/é
(w0 < 20 + 32 [PEELD oy )
forallr € [m], j =y andi € [n]. If max{fy](»tr),ﬁ;tzi} = O(1), we further have that Fj(W§t),xi) =0(1).
7,70 ’ 7

Based on the above Lemma [D.7} and we could prove the Lemma now.

Proof of Lemma[D.3 Let

1
T = (D.14)

2nq 2.7 . q—1,4—2"
nmgpd 8 pO

We first prove the second conclusion (D:12). Define ¥ = max; . ; |p§t31| = maxjyr,i{ﬁg-fi’i, —p®M 1. We use

—7,7,7
induction to show that

O (D.15)

for all 0 < t < T;'. By definition, clearly we have U0 = py. Now suppose that there exists some T < T;" such
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that (D.15) holds for 0 < t <7 — 1. Then by we have

P+ S\I/(t)+max{n 1O o gt (&, &) + 5 u®. [¢€ir, &)l .|£i||2}
jri  nm 2231 NE1EE 221 1113 ’

() i ) . £z7€z>‘ ) 112
<0 +mex{ 5 o (ZW ez ) Il

- L (t) s &Y e 2

i £
-1
/dlog(4n2/3) !
<y M4 Q) . 952
<y +nm 2d/2 U 20'pd
< (t) nq 4\1,(15 2d
<w® ¢ (g0 g
<\Il(t)—|—ﬂ (8p0) 202d
nm

where the second inequality is by |£;(t)| < 1, the third inequality is due to Lemma the fourth inequality
follows by the condition that d > 16n? log(4n?/d) in Condition and the last inequality follows by the induction
hypothesis (D.15]). Taking a telescoping sum over t =0,1,...,7 — 1 then gives

) <y ¢ 74 (8p0)q_1 . ngd
nm
< po+ Tj - (8p0) " - 202d

nm
< 2007

where the second inequality follows by T<T " in our induction hypothesis. Therefore, by induction, we prove
that W®) < 2p, for all t < T}

To prove the first conclusion (D.11]), without loss of generality, consider j = 1 first (similar ideas for the proof
of j = —1). Denote by Ty, the last time for ¢ in [0,7}] satisfying that max, 'ylf) < 2. Then for t < Ti 1,

max;;, 7"1{|p]trz|} = (POUQd) = O(1) and max, 'yl) < 2. Therefore, by Lemma m and we know that
F_ (W( 1, Xi), FH(WJF%,XZ) = O(1) for all ¢ with y; = 1. Thus, there exists a positive constant C; such that
— ;(f) > (1 for all 4 with y; = 1.

Since (D.11) focuses on the max, 'yﬁl, we only need to consider the training dynamic of max, 'yﬁl, which is
positive at time ¢t = 0 by Assumption By , for positive fﬁ 3“ and t < T7,; we have

(t+1) _ g'(t) ( (t) 2
Yi,r ,r i Z ’er) [ ee]l2

177
2 Z ’er | alf3-

yi=1

Denote A® = max, 7@,, o is defined in Assumption with max, ’Y§ 2 > 70 = 0. Then we have

Cin
A+ 5 (@) 1, TCA®Y )2
> 40+ 052 (A

> A 4 DRI Cl??‘I”N”Q (A(t )q 1

{ 0177Q||H||2 (A(o )q 2} A®

( Cﬂ?Q% ||N||2> i)
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where the second inequality is by the lower bound on the number of positive data in Lemma [D.7], the third
inequality is due to the fact that A®) is an increasing sequence, and the last inequality follows by A(©) =

max, <W§ T),, ) > 7. Therefore, the sequence A® will exponentially grow and we have that

2\t q—2 2
A® > 4O 01771170 |l p2l13 > A exp Cingg H“’”Qt > 7o exp Cingvg ||N||2t
4m 8m 8m

where the second inequality is due to the fact that 1 + z > exp(z/2) for z < 2 and our condition of 7

O(mq1v, Sl Q)HuHQ ) in Condition and the last inequality follows by A(®) = max, fyi?r). Therefore, A®) =

max, 7% 2, will reach 2 within

IN

_ log(2/70)8m
Cingyd 2|3

iterations.

We can next verify the value of T} and T;" follow the following relationship

log(2 8 1
o ol é’_Y(;) m2 = 4ng 2 1pa= 2 _T1+/2’
Cingyg “llmllz — Shopd-8171pg
where the inequality holds due to our SNR condition in (D.10). Therefore, by the definition of T; ;, we have
Thw<Th < Tfr /2, where we use the non-decreasing property of . The proof for j = —1 is similar, and we can
prove that max, 'y( 1.-1) >2whileTh,_; <T) < T1+/2, which completes the proof. O

D.2.2 Proof of Lemma [D.4]

Before proving the Lemma [D.4] we first show the following Proposition which shows that the coefficients

'VJ( 2’ﬁ§t7)~ i p(t)yi will stay a reasonable scale during the training period 0 < ¢t < T™*.

Proposition D.11. Under Condition which indicates that 16m4/ W < 0.5, if Assumption holds,
then for 0 <t < T*, we have that

—4m7 log(T*) <7\ < 41" < 4m log(T™), (D.16)

0 <7 . < 4ms log(T* D.17

S P S AMA og(T™), (D.17)
log(4n2/0)

0> p" > —64nms log(T™) > —4m 7 log(T™), (D-18)

=j,ri d
for allr € [m], j € {£1} and i € [n].

Then, based on Proposition and Lemma we could prove the following Lemma,

Proof of Lemma([D.4} We have

(Tl |(T1)‘
’Y F _
W) W p < T4 J.r J.r 2 m3/?log(1/e 1
| Ir = Z\Iullz ]Z”nszug ]Z”nsqu 81/l

< O(ml|p|~") + O(nmpo(opVd) ™) + O(m*? log(1/€)) | ull; !
< O(m®?||pll3") + O(nmpo(0,Vd) ™),

where the first inequality is by our decomposition of W(1) and the definition of W*, the second inequality is
by Proposition [D.11] and Lemma [D.3] O
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D.2.3 Proof of Lemma [D.5|

In this section, Lemma [D.12] is presented first, then Lemma and are proved before finally proving
Lemma[D.5] Based on Proposition [D.11] the following Lemma [D.12]introduces some important properties of the
training loss function for 0 < ¢ < T™*.

Lemma D.12. Under Condition for 0 <t <T*, the following result holds,

IVLs(WO)|[3 < O(max{||p3,05d}) Ls(WH).
Lemma D.13. Under the same conditions as Theorem we have that y; (V f(W®, x;), W*) > ¢22%log(2q/¢)
foralli € n] and Ty <t <T*.

Proof of Lemma[D.13, Recall that f(W®,x;) = (1/m)Y", j-[o((w §)y ) +o((w ]T,&))] and the definition
of W* in (D.13]), we have

<Vf(W(t) Xz W* = Z o J T7 Yi b )<N7jW Z o J r7 ylﬁ'i,jw}f7r>
— ZU Wi i) 2gm log(2q/e) (D.19)

where the second equality holds because (u,jw},) = 2gmlog(2q/e), (vi&i,jw;,) = 0 by (u,jwj;,> =
0, (yi&,jwj;) = 0 in the definition of W* (D.13).

Next we will give a bound for the inner-product term in (D.19). By Lemma and the initialization and
non-decreasing property of ’yj(tT), in Second Stage (Section 7 we have that for j = y;

mfux( §Z,yzu> = m?X'yj(-? > 2. (D.20)

Plug (D.20) into (D.19) can we obtain

v (VWY x:), W) > ¢*2log(2q/€)
This completes the proof. O
Lemma D.14. Under the same conditions as Theorem [[.5, we have that
WO = W% — WD — W3 > (2g — 1)nLs(WY) —ne
forallTy <t <T*.

Proof of Lemma[D.1j Here we assume the neural network is ¢ homogeneous, namely (Vf(W®) x;), W®) =
qaf(W® x;), thus we have

WO — W2 — [WEHD — w2
= 2(VLs(W®) W — W*) — ?|[VLs(WD)]||3,

77 *
= Zﬁ gy fOWD, x;) =y (VF WD, x;), W] — 2| VLs(W D)%

lqys f(W x;) — ¢*2%10g(2q/€)] — n*|[VLs (WD) ||%

I\/
S
N\

| \/

FW® %)) — €(g271og(2q/€))] — n*||VLs(W D)3

Y

2(]772
2 Z (5 F WD %)) — ¢/ (20)] — 1P|V Ls (WD) 2

> (2 — )nLs(W) — e,
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where the first inequality is by Lemma the second and third inequality is due to the convexity of the
cross entropy function and the property of loss function, and the last inequality is by Lemma and by

n < O((min{llul;2 (o3vd)2}) in Condition O
Based on the above lemmas, the proof of Lemma is presented as follows.

Proof of Lemma[D-5 By Lemma for any t € [Ty, T], we have that for s <t
W — W[ — [[WETD — W3 > (2 — 1)nLs (W) — e

holds. Taking a summation, we obtain that

t

Z LS(W(S ) < ”W(Tl) - VV*”2 +ne(t —T1 +1)
= (2¢—1)n

(D.21)

for all Ty < ¢ < T. Dividing (¢ — T} + 1) on both side of (D.21)) gives that

1 W) — W2 €
- Lg( (s) P )
pTﬁlZ W) < G-+ T 2¢-1

W W3

Then we can take t =T where T =T} + P J and have that

2ne
T (T1) _ W2
; Z L (W(S)) < W W ”F € < 3¢ <e
T_T1+15=T1 2q—1(T-T1+1) 2¢—17" 291

where we use the fact that ¢ > 2 and the choice of T'. Since the mean is smaller than €, we can conclude that
there exist T <t < T such that Lg(W®) < ¢

: ® : _ W W% |
Secondly, we will prove that max; . ;[p;; ;| < 4po for all ¢ € [T1,T]. Plugging 7' = T + g — | into
(D.21) gives that
- (s) W™ — W3 5 5o -1,2 2 2 -2
> Ls(we) < = IE Gt ul?) + Ot VD), (D22
S:Tl

where the inequality is due to [W(™) — W*|p < O(m3/?||ull31) + O(nmpo(opv/d)~") in Lemma Define
) = max; i (f)7.|. We will use induction to prove W) < 4p, for all t € [T1,T). At t =Ty, by the properties
at the beginning of Second Stage (Section ) we have ¥(T1) < 2p). Now suppose that there exists Te [T1,T]

such that U(®) < 4p, for all t € [Tl,f 1]. Then we prove it also holds for t = T: For t € [Ty, T — 1], by -,
we have

g+ < g 4 max {77 . |£;(t)| . <2 Z ot [ ’£Z>|> ‘ ||£1’||g}

7,75 nm ||£z ||2
\I;(t)+max{n.|€;(t)|~al 2@<t>+22w<t)~7‘<£i/’€§>| ~||€w||§}
jri | nm oy &ir1l3
-1
dno? - \/dlog(4n?]5 !
< g 1 nq max|€/(t| 94 no, : og(4n?/é) Cp® -20127d
nm o2d/2

<w® 4 = i max|€/(t)| (4- \I/(t))qfl '20’2d,
nm
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where the second inequality is due to Lemma and the last inequality follows by the assumption that
d > 1024n2log(4n?/6) in Condition [3.1] Taking a telescoping sum over t = T1,...,T — 1, we have that
@ gy, M @15
\II T < \IJ T e ' S 2 . q—1
< + > max | 0(o7d) - (2po)
S:Tl
(i) nq T-1
< w4 %4q*12q0§d(2p0)q*1 Z mlauxéz(s)
s=T1
(#i7) T-1
< UM 4 pgm~t497 1214 2d(2p0) -1 Z Ls(W®)

s=T1
(iv) -
< T 4 O(gm?49 129SNR™2) - (2) 77

< 2pg + O(qm*47"27(2p0)" *SNR™?) - 29

(v)
< 2po + po + po

= 4po,

where (i) is by out induction hypothesis that ¥ < 4p0 for t € [Iy,T — 1], (ii) is by |¢/| < £, (iii) is by
max; () < 3,00 = nLg(W®), (iv) is due to Y274 Ls(W®) < ST Lo(W)) = O(n~tm3|lul3%) +
O(n~tn%*m?p (Up\/g)_z) in (D-22), (v) is by the condition for SNR : SNR2 > Q(2qm2497124(2py)772) =
Q(2gm2169~1p p?7%) and py < O((%qnzm)_%) obtained from Theorem This completes the induction. O

D.2.4 Proof of Lemma [D.6|

We first present the following Lemma which shows the bound of < Wi §1>
Lemma D.15. Under C’ondition suppose (D.16f), (D.17) and (D.18)) hold at iteration t. Then

log(4n2/§ loo(4n2 /8
o0, 32mmi[FEEO) hog ) < (wl8) ) < 9+ 320m [ PEUEL) og(r), 2y,
_ 1 [log(4n?/6 ) _ log(4n2/6 o~
p\)  — 32nm % og(T*) < (wi), &) < pY) . + 32nm7 % log(T™*), j = y;

for allr € [m], j € {£1} and i € [n].

We then prove the following two lemmas before proving Lemma

Lemma D.16. Under the same conditions as Theorem we have that max; , |<W§t2,£1>| < 1/2 for all 0 <
t <T, where T is defined in Lemma in Second Stage (Section .

Proof of Lemma[D.16 We can get the upper bound of the inner products between the parameter and the noise
as follows:

log(4n2/9)

Am log(T*
pi ~4mi log(T™)

t t
[(wi) &) < p |+ 8n

(i1) log(4n2/§

< 4po +8n % dm log(T™)
(iid)

<'1/2

for all j € {£1}, r € [m] and ¢ € [n], where (i) is by Lemma (ii) is by max; ,; |p§t22| < 4pp in Lemma
and (iii) is due to the condition 8ny/ W dma log(T*) < 1/4 in Condition |3.1/and the result py < 1/16 in
Theorem O
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The following Lemma provides the upper bound for max; , l(wgtz, £)], where £ is from the test population.

Lemma D.17. Under the same conditions as Theorem with probability at least 1 — 4mT - exp(—2(n?)), we
have that max; , |(w JT,£>| <1/2 forall0<t<T.

Proof of Lemma[D-17 Define w(t) (t) -~ fyj(f) H”‘Q, then we have (w 52, Yy = (w 5727 ). Since w(t)
Wi+ 0y 00 I&illy® - &, we have
®) 1 2wl ¢ _1P0
HW ll2 < ||er||2 +4np0m - llerllQ _l_O(o_p\/E)v (D23)

where the inequality is due to the bound for pJ 7o and [|&;]l2.

By (D.23), max;,, ||w ||2 < max; , ||W Iz + Cg ”po , where Cy = O(1). Clearly <~;t2,£> is a Gaussian distri-

bution with mean zero and standard deviation smaller than max; , |w,|l2 + CQ "” Y. Therefore, the probability
is bounded by

& ) > < - !
P06 2 1/2) <2exp T 2])

10 o, [[ws [l + (e, W 2)

1
<2exp| —
B p< 8[m+202p0+n ])
Vd

<2exp ( — Q(nz)),

where the second inequality is by the assumption max; ||w l2 < 1/n, the third inequality is by po < O(v/d/n?)
in Theorem [I.3] Applying a union bound over j,r,t completes the proof. O

Based on Lemmas and we now prove Lemma,

Proof of Lemma[D-6 Let event £ to be the event that Lemma holds. Then we can divide Lp(W®) into
two parts:

E[¢(yf(WP,x))] = E[L(E)¢(yf (W, x))] + E[L(E)(yf (WD, x))]. (D.24)

I, Iz

In the following analysis, we bound I; and I, respectively.
Bounding I: Denote I; = {i|ly; = j}, j = £1. Since we have

Ls(W®) = % Dy f WD xi)) + > ya fWD xi0)) | < i

T el
thus, Zi’el,» E(yi/f(W(t),xi,)) < 1, j=+1. It follows that for j = +1, we have
o <l
17,] 2 Z yir f i’))_mz_l
i€l J

where the last inequality is by Lemma Therefore, there must exist one (x;,y;) with y = y; € I, such that

C(yi f(W® %)) < ‘Iﬁ Zi,e% (yi f(W® x;)) < 1, which implies that y; f(W®,x;) > 0. Therefore, we have
Jo

that

exp(—yif (W, x;)) %) 2log (1 + exp(—yif (W, x,))) = 2£(y; f (W), x;)) < 2Ls(W®), (D.25)
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where (i) is by z < 2log(1 + z), for z < 1 and here we have exp(—y; f(W® x;)) < 1. If event £ holds, we have
that

|yf<w<t>,x>—yif<w<t>,xi>|<%Z (wi) &) + mZa<<w§f275>>

Jr

72 (1/2) + 20(1/2)

Jr

1, (D.26)

| A

IN

where the second inequality is by max; , |( ﬁ, )] < 1/2 in Lemma and max; , |<W§t3,€1>| < 1/2 in
Lemma [D.16] Thus, we have that
I < E[L(E) exp(—yf (W, x))]
< e E[1(€) exp(—yif (W, x;))]
< 2¢-E[L(€)Ls (W),
where the first inequality is by the property of cross-entropy loss that £(z) < exp(—=z) for all z, the second

inequality is by —yf(W®, x) < 1—1,; f(W® x;) in (D.26), and the third inequality is by exp(—y: f(W®, x;)) <
2Ls(W®) in (D:25)). Dropping the event in the expectation gives I; < 6Lg(W®).

Bounding I>: Next we bound the second term I5. We choose an arbitrary training data (x;,y:;) such that
yi = y. Then we have

(yf (WD, %)) = log(1 + exp(—yFs (W, %)) + y P (W, x)))

<log(1+ exp(F,y(VV(fgl7 x)))
<1+ F_, (WY x)

1 1
=1+ 3 oW+ > o((wi.€)
j=—y,r€[m)| j=—y,r€[m)]
1 1
< Ldmilog(T) + — 37 o((wj). )
j=—y,re[m]
< 1+ 4mi log(T*) + O((npooy, 'd=#)")) €], (D.27)

where the first inequality is due to Fy(W(t),x) > 0, the second inequality is by the property of cross-
entropy loss, i.e., log(l + exp(z)) < 1+ z for all z > 0, the third inequality is by Lemma and (D.9)) in

. . t t 0
poptin B 16, LT pripio O 00) < 4 B ool < Ao
maxj +{0, (— %or) } < 4ma log(T*), and the last inequality is by (D.23), we have (%Et}ﬁ@ = (w jr’§>
||~ ||2 1€l < O(npoa td== )||§||2 Then we further have that

IN A

I < VE[L(E9)] - \/E[f(yf(W@%X))z}

< VBE) - \/[1 + 4m log(T*)]2 + O(n2po20y 21d-0)E € |27
< exp[~Q(n?) + polylog(n)]
< exp(~§3n?)),

where the first inequality is by Cauchy-Schwartz inequality, the second inequality is by (D.27]), the third inequality
is by Lemma the definition of &, and the result pg < 1/16 in Theorem

Plugging the bounds of Iy, I> into (D.24) completes the proof. O
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D.3 Proof of lemmas in Section [D.2]

In this section, we prove the lemmas used in the proof of Section |I7T_25[ These lemmas are mainly concerned with
the properties of data and the basic properties of the coefficients Yo pﬁ i pt

=j,ri

We first prove the following Lemmas [D.7] and [D-8] which are related to the data distribution.

Proof of Lemma[D.7 Since y; follow Rademache distribution, then by Hoeffding’s inequality, with probability
at least 1 —§/2,

>ty =1} - 5| < Venlog(4/0).
=1

By our assumption n > Q(log(1/4)), it follows that
{i€ln) iy =1} =Y Uy =1} = 5 — /2nlog{#/3) > 7.
i=1

Same result could be obtained for |{i € [n] : y; = —1}|. Apply a union bound finishes the proof of this lemma. O

Proof of Lemma[D.8 Since &;,i € [n] i.i.d follows V(0,02 - (I— pp - [|p]|3?)), the proof follows exactly same
proof as Lemma By Bernstein inequality, with the probability of at least 1 — §/(2n), we have that

daz - Cag dlog(4/8) < ||&|3 < dag + C’Uﬁ dlog(4n/é),

where C is an absolute constant that does not depend on other variables. By assumption d = Q(log(4n/J)), it
follows that

opd/2 < ||&ll5 < 30pd/2

For the second result, by Bernstein inequality, for all ¢,i’ € [n] with ¢ # ¢/, with the probability of at least
1 —6/(2n?), we have that

(&, &) < 202 - /dlog(4n2]5).

Apply a union bound for finishes the proof of this lemma. O

We then prove a series of lemmas that will be used in the proof of Proposition [D-11] by induction.
Lemma D.18. For anyt > 0, it holds that ( Ez,u) =7- 'yjr for all r € [m], j € {£1}.

Proof of Lemma[D.18 For any t > 0, we have that

t _
WOy =52+ 3P el - (€ +Z¢Mmmﬂam
=1 i'=1

=57,

where the equality is by our orthogonal assumption of £ and . O

Proof of Lemma[D.15 For j # y;, we have pgzl =0 and

]7"751 Zp],rz ||£’L ||2 <€l 9 Z> ‘ (t) H£Z ||2 <£l 9 l>

Jrz’
=1
llog n2/5 log 4n log(4n?/6) . .
Zl ]rz Z'pgg“z’ 27)"7,

log( n?/é)

< p(t) + 32nma y

-log(T™),



Han Zhang, Yuan Cao

() | < Am log(T™*) in

where the second inequality is by Lemma and the last inequality is by |p] i1 1P i

(D-17).

For y; = j, we have that Bg,tzi =0 and

]7"7 ,z:lp e ||£’L ||2 <€i’7€i> + - Etl Z/Hgl ||2 <£l B z>
<50 L4 log(4n?/9) () 4 log( 4n log(4n?/6) o

p] T d Jord! *J"'Z/

log(4 n2/5)

p§31 + 32nm 7

og(T™),

where the first inequality is by Lemma [D.7| and the second mequahty is by \pj M,| |pj”,| < 4ma log(T*)
in (D.17). Similarly, we can show that <Wj7r,£i> > B§t7)~7; — 32nm \/log (4n?/0)/d - log(T*) and (WE?,&} >
ﬁgtl i — 32nme log(4n?/6)/d - log(T*). This completes the proof. O

Proof of Lemma[D.9 For j # y;, by Lemma we have that

(0)

’ , ity () >0
i =gy = I 02)
Y. otherwise

Also, we have

2 2
(wi), z>_g§t2i+32nm%\/w-log(T %\/log 20 og(1), (D.29)

where the first inequality is by Lemma and the second inequality is due to B§t3i < 0. Thus, we can get that

B W x) = S fo(wl?, - ) + o (w1 )

r=1
2 q
J,r
= 0(1),

where the first inequality is by (D.28), (D.29) and the last line is by Condition which implies
128nm%\/ % -log(T*) <1 and _%('tr) < max{0, —’y](-or)} < Cj in Assumption O
’ Jr ’

Proof of Lemma[D.10, For j = y;, we have that
(Wil an) =), (D-30)
where the equality is by Lemma We also have that

(w! (t) )< <t> 4 32nmt log(4n?/0)

where the inequality is by Lemma If max{'yj i p(t) .} = O(1), we have the following bound

YR

Fj<W§-”,xi>=%Z[a<< O+ ol €]

r=1

1 2 1
< 2-3%max ’y(),p() ,32nm M log(T™)
G 7, Pgri d

=0(1),
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where the first inequality is by (D.30)), , and the last line is by maxj,m{’y](-?,ﬁg-?,’i} = O(1) and Condi-

tion which implies 128nm%\/ W log(T*) < 1. O

Now, we prove the Proposition by induction.

Proof of Proposition[D.11. By Assumption the results in Proposition hold at ¢ = 0. Suppose that
there exists T' < T such that the results in Proposition hold for all time 0 <t < T — 1, we aim to prove

Proposition also hold for t =T.

1. Proof of (D.18) holds for t =T, i.e., p{) > —64nm%\/ % Jog(T*) for t =T, r € [m], j € {£1} and

=j,ryi
i € [n]:

Notice that B;tii = 0, for j = y;. Therefore, we only need to consider the case that j # ;. When

—64nmy/ W log(T™) < Bﬁ;l) < —32nm%\/ W -log(T™), by Lemma [D.15| we have that
T_ 7 1 1 4n2/6
(win V&) < plTb 4 32nma\/% log(T*) < 0,

and thus by (D.7),
@) — T-0 ¢ T T e T=D ey iy = i€ ]2
Bjﬂ«,iiﬁj’r’i +nm Ei U(<wj,7' 7£1>) ]l(yl* .7)”51”2
_ @
=J,Tsi

L 2
> —64nma4/ M -log(T™),

where the last inequality is by induction hypothesis. When —64nm%\/w - log(T*) <
1

—32nma W log(T™) < Bﬁ-?}l) <0, by Lemma [D.15 we have that

o = log(4n2 log(4n2
(Wit &) §B§€;1)+32nm%1/w~log(T*) < 32nmi Mdog(T*), (D.32)

thus we have that

M) = T 4 M T= e T=D) ey g — )12
Bj’m-_ﬁj’m' +nm Kl 0(<W],r ?£’L>) Il(y’b ])||£l||2

1 [log(4n?/d) * n 3opd 1 [log(4n?/4) *
> — gy —— . - — gy ——"L 7.
> —32nm 7 log(T™) e 32nm g log(T™)
1 2 302d 1 2
> 39ty 18U oa ey = 3T (ot J10BUNR0) oy
d nm 2 d

L 2
> —64nma4/ M -log(T™),

where we use Z;(T_l) > —1 and ||&]]2 < %af,d, and (D.32) in the first inequality, the second inequality is

by 32nméE / W -log(T*) < 1 in Condition , and the third inequality is by n = O(nm/(qo’d)) in
Condition
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2. The proof of upper bound of ﬁ;tll in (D.17)) holds for ¢ = T: We have

/(t) 1
7] = ® ®
1+ exp{yi ’ [F+1(W+17 Xi) — Ffl(w—bxi)]}
< exp{—y; - [F41 (W), x;) — F_i (W, x,)]}
< exp{—F,, (W, x;) + Co}

< exp{—% ST lo(w! i) + o (W €0)] + Co)l. (D.33)

r'=1

where the second inequality is due to Lemma holds, there exists constant Cy such that Fy (W§-t)7 x;) <
50, j= —yi, and the third inequality is by the definition of F},. Moreover, recall the update rule of ’y(-t) and

2,7
7y in (D-6) and (D7),
(t+1) _ (t) E : /(t) o'( (t) 2
,yj T J,T nm é jr’yl >)||H’||23

_(t+1 n .
A = piiz—%-ﬁé‘“‘a’« wil), &) 10 = ) &3

Assume there exists ﬁgtz ;> 2m log(T™*) for some t € [0,7%], if this does not hold, p(t) < 2m log(T*) <

7,7yt
dma log(T*) holds for all t € [0,7], which indicates (D.17) holds. Thus, denote ¢;,; to be the last time
t <T* that p(t) < 2ma log(T™*). Then we have that

R

— r,i T’ J,7r,i T,
=gl = T ) ot () ) Ay = )16l

nm
I
n /(t) iy )
= Y O (w0 1w = ). (D.34)
by i<t<T

Iz

We first bound I; as follows,

log(4n2/§ -t
|11|<qn—1m‘1n<p§t;“)+32nm L(Z;/) lg(T*)) gagd
§q2qn*1m*177[4m% log(T*)]qflogd

<m' log(T"),

where the first inequality is by Lemmas and [D.15] the second inequality is by 32nm%\/ W .

log(T*) < 2ma log(T*) and p§ 21 < 2mu log(T™), the last inequality is by n < nm/{Gq[4mq log(T*)]* 20 2d}
in Condition 311

We then give a bound for Ip. For ¢;,; <t < T and y; = J, we can lower bound ( 7, i) as follows,

, [log(4n2
(wil), &) > P}, — 32nm L(g/&) log(T™)
2
> 2m log(T*) — 32nm M log(T™)

> m log(T™),

where the first inequality is by Lemma the second inequality is by ﬁg 31 > 2mi log(T*) due to

the definition of ¢;,;, the last inequality is by 32nm%\/ W log(T™) < mi log(T*). Similarly, for
tiri <t< T and y; = j, we can also upper bound <W§t2, &) as follows,
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log(4n?/d)

(wi') &) <p\), + 8nm y - 4log(T¥)

log(4n?/6)

< dms log(T™) + 32nme 7

~log(T™)
1
< 8mi4 log(T™),

where the first inequality is by Lemma the second inequality is by induction hypothesis ﬁ(»t)

7M. —

Ams log(T*), the last inequality is by 32nm%\/ W log(T*) < me log(T*). Thus, plugging the upper

and lower bounds of (WE?, &) into I gives

Ll= 37 6o ((wil) &) - 1w = ) &l3
tj,r,i<t<T
n 1 .
< Y —ep(—o(wi ) + Co) - o (W) €0) - T = )II6ll3
tj i <t<T
eéf’nT* (4m% log(T%))4 1 3
< — q *\\q—1log—12 2
< T exp( e )a(Am log(T7))" 127 ond
(4m @ log(T*))?

< 0.25T" exp(— ) Ama log(T™)

m - 44
= 0.25T" exp(—log(T™)?) - Ama log(T™)

< m log(T"),

where the first inequality is by (D.33)), the second inequality is by Lemma - and upper and lower bound
of (w (t),E ) given above, the thlrd 1nequahty is by n = O(nm/{ecﬂ 2q+2[4mq log(T™*)]9202d}) in Condi-
tion and the last inequality is due to the fact that log(7T*)? > log(T*). Plugging the bound of Iy, I»

into |i completes the proof for ﬁgtil

. Similarly, we can prove 'y(o) <~ (t) < 4ma log(T™) in (D.16]). By |’y] | < 4ma log(T*) in Assumptlonand

7](? is increasing, we have 'y( ) < 7(-72 naturally holds. Therefore, we only need to prove 7j(7)= < dma log(T™)

holds for all 0 < ¢ < T™*: Assume there exists ’yj(tz > 2m log(T*) for some ¢ € [0, T*], if this does not hold,

'VJ(? < 2m log(T™*) < dma log(T*) holds for all ¢ € [0,7*] indicates (D.16) holds. Thus, denote ;. to be

the last time ¢ < T that 'yj(tr) < 2ma log(T™*) hold. Then we have that

T t]’!‘ n - /t~7‘,r 77‘
WD =) = LSO o (w0 i) -
i=1

I

77 n
= D o6 o (wi ) -l (D.35)
i=1

T r<t<T

)

We first bound I] as follows,

1 - q-1 _ 1 g 1 "
11 < o tmtng (357)" a3 < gm~tnzm? log(1) [l < m# log(T™),

where the first inequality is by Lemma m and |D.10} the second inequality is by 'y](»if”) < oma log(T™*), the
last inequality is by 7 < m - 2973 /{q[4m7 log(T*)]?7?||p||3} in Condition
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We then bound I}, we have

L= Y L.

10O] - o' (W yap)) - (a3

-

tjri<t<T =1
'{] n
/ t -
-y L. ST o' (W) ya)) - Ly = 3)llwsl3
typi<t<T i=1
+Z|€"”| (w5 yan)) - 1y # )l|ml3
’,7 .
- > L. Z 1601 ' ((wiid i) - Ly = ) sl (D-36)
tjyrﬁi<t<T i=1

where the third equality is by (w 2, Yilh) = fyj(tr) < 0 in Lemma For t;,; <t < T, we upper bound

(W ysa), j = yi (namely <w§,3,r,yzu>> as

-

(Wi i) = yi - g7 = A < dm log(T)

where the equality is by Lemma[D.10} the second inequality is by induction hypothesis fy < Am log(T™).
7 r

For i, <t< T and y; = j, we can also lower bound ( 5 Z, yip) (namely (wg(h)r, yip)) as follows,

(Wi i) = yi -7 =) > 2mi log(T)

where the inequality by 7](2

( 52, y;p) and the lower bound of (Wj(tg,ylu> when y; = j into |I5] (D.36) gives

> 2m log(T*) due to the definition of %V]r Thus, plugging the upper bound of

n
L= E O] o (WSl o) - Ui = ) - w3
nm

thL<t<T
n W ~ (0 . )
< > - ZeXP wi L yim)) + Co) - o (WS yim)) - L(ys = 5) - || ll3
by <t<T
Cop > 4m’s log(T*))4 :
e "n (4ms log(T™)) L *\\g—1 2
<& exp(—w gam? os(T) "

1
(4ma log(T™))1 1 .
W -4ma lOg(T )

< 0.25T* exp ( — log(T™)?) - dms log(T™)
< mi log(T*),

< 0.25T™ exp ( —

where the ﬁrst inequality is by (D.33)), the second inequality is by the upper bound of ( r, y; i) and the lower
bound 0f< Wi yzu> (y; = j) given aubove7 the third inequality is by n < O(m/{4eCO [4mq log(T*)]772(|[13})

in Condition 3.1} and the last inequality is due to the fact that log(7*)? > log(7™). Plugging the bound of
I, I, into 1] completes the proof for ’yj(tz
Therefore, Proposition holds for ¢ = T, which completes the induction. O
Finally, the following Lemma which is based on Proposition is proved.

Proof of Lemma[D.13 Firstly, we prove that
— (g f (W, x0)) - [IVF (WD, x) |5 = O(max{||ulf3, opd}). (D.37)
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Without loss of generality, we suppose that y; = 1 and x; = [, &;]. Then we have that

1
IV W )| < — 3

7,r

t t
Za (Wi )l + — Zo (Wi €N)1€12

[ (W), u)) e+ o' (W), €)1

2

(¢—1)/q
| s, 20,v)

<2 {FH(W(Q, X;)
. (¢—1)/q
2 [F_mvv(i,xi)} x| allo, 20,v/d}

}(ql)/q

< 2q{ [FH(WS?,XZ) + [1+4ms log<T*>]‘q‘”/"} mac{]| ]2, 20, v/},

where the first and second inequalities are by triangle inequality, the third inequality is by Jensen’s inequality and
Lemma The last inequality is by Lemma ie., L > ey rem] O’(<Wj(-7t7)n, yp)) < L > i——yreim) (= ’Y](ty),) <
L > jm—yreim) O(— 7](2) < max; {0, (— 'yj(or)) < Am log(T™*), therefore, F,l(W(f)l,xi) <1+44ma log(T*) by
Lemma Denote A = F+1(W(+)1, x;), then we have A > 0. Thus,

— 0 (g f(WD, %)) - [VF(WD, %)%

2
< —0(A—1—4m’ log(T")) -4q2{A<q—1>/q + [+ 4mi log(1)] Y/ } max{ | ]2, 20, V)2
2
4PO(A— 1 — dmi 1og(T*)){A<q1>/q + [1 4 4m log(T™)] (‘1”/‘1} - max{ || l|2, 402d}
< { max —4¢*0 (2 — 1 — Am log(T*)){z\9~V/a ¢ [1+ dma log(T™)] (q_l)/q}Q} -max{ |3, 407d}
i)

2 O (maxc{|ul}3, o3d)).

—

where (i) is by max,>o —4¢?¢'(z — 1 — dms log(T*)) (29~ V/2 4 [1 + dms log(T*)]((Fl)/q)2 < o0 because ¢ has
an exponentially decaying tail. Now we can upper bound the gradient norm ||V Lg(W®)|| as follows,

VLW < [ 2300 (s (W) 97 W )

< [i Z /- Omax{ |3, o2} (5. f (WO, x»)r

< O(max{|wlB,o2d}) -+ 3"~ (5 S (W, )

i=1
< O(max{|ull3, o5d}) Ls (W),

where the first inequality is by triangle inequality, the second inequality is by (D.37)), the third inequality is by
Cauchy-Schwartz inequality and the last inequality is due to the property of the cross entropy loss —¢' < ¢. O
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