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ABSTRACT

The benefits of overparameterization for the overall performance of modern ma-
chine learning (ML) models are well known. However, the effect of overparam-
eterization at a more granular level of data subgroups is less understood. Recent
empirical studies demonstrate encouraging results: (i) when groups are not known,
overparameterized models trained with empirical risk minimization (ERM) perform
better on minority groups; (ii) when groups are known, ERM on data subsampled
to equalize group sizes yields state-of-the-art worst-group-accuracy in the overpa-
rameterized regime. In this paper, we complement these empirical studies with a
theoretical investigation of the risk of overparameterized random feature models on
minority groups. In a setting in which the regression functions for the majority and
minority groups are different, we show that overparameterization always improves
minority group performance.

1 INTRODUCTION

Traditionally, the goal of machine learning (ML) is to optimize the average or overall performance
of ML models. The relentless pursuit of this goal eventually led to the development of deep neural
networks, which achieve state of the art performance in many application areas. A prominent trend in
the development of such modern ML models is overparameterization: the models are so complex
that they are capable of perfectly interpolating the data. There is a large body of work showing
overparameterization improves the performance of ML models in a variety of settings (e.g. ridgeless
least squares |[Hastie et al.| (2019), random feature models |Belkin et al.|(2019); Me1 and Montanari
(2019b)) and deep neural networks |[Nakkiran et al.[(2019)).

However, as ML models find their way into high-stakes decision-making processes, other aspects
of their performance (besides average performance) are coming under scrutiny. One aspect that is
particularly relevant to the fairness and safety of ML models is their performance on traditionally
disadvantaged demographic groups. There is a troubling line of work showing ML models that
perform well on average may perform poorly on minority groups of training examples. For example,
Buolamwini and Gebru| (2018)) show that commercial gender classification systems, despite achieving
low classification error on average, tend to misclassify dark-skinned people. In the same spirit, [Wilson
et al.|(2019) show that pedestrian detection models, despite performing admirably on average, have
trouble recognizing dark-skinned pedestrians.

The literature examines the effect of model size on the generalization error of the worst group. [Sagawa
et al.| (2020) find that increasing model size beyond the threshold of zero training error can have a
negative impact on test error for minority groups because the model learns spurious correlations.
They show that subsampling the majority groups is far more successful than upweighting the minority
groups in reducing worst-group error. [Pham et al|(2021)) conduct more extensive experiments to
investigate the influence of model size on worst-group error under various neural network architecture
and model parameter initialization configurations. They discover that increasing model size either
improves or does not harm the worst-group test performance across all settings. [Idrissi et al.| (2021)
recommend using simple methods, i.e. subsampling and reweighting for balanced classes or balanced
groups, before venturing into more complicated procedures. They suggest that newly developed
robust optimization approaches for worst-group error control (Sagawa et al.|[2019; [Liu et al.l 2021)
could be computationally demanding, and that there is no strong (statistically significant) evidence of
advantage over those simple methods.
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In this paper, we provide theoretical justification for the empirical results in [Sagawa et al.| (2020);
Pham et al.|(2021)); [Idrissi et al.| (2021)) by studying how overparameterization affects the performance
of ML models on minority groups in an idealized regression problem. Our investigation shows that
overparamaterization generally improves or stabilizes the performance of ML models on minority
groups. Our main contributions are:

1. we develop a simple two-group model for studying the effects of overparameterization on
(sub)groups. This model has parameters controlling signal strength, majority group fraction,
overparameterization ratio, discrepancy between the two groups, and error term variance that
display a rich set of possible effects.

2. we develop a comprehensive picture of the limiting risk of empirical risk minimization in a
high-dimensional asymptotic setting (see Sections [3).

3. we show that majority group subsampling provably improves minority group performance in the
overparameterized regime.

Some of the technical tools that we develop in the proofs may be of independent interest.

2 PROBLEM SETUP

2.1 DATA GENERATING PROCESS

Let X C R be the feature space and )V C R be the output space. To keep things simple, we consider
a two group setup. Let Py and P; be probability distributions on X x ). We consider P, and P; as
the distribution of samples from the minority and majority groups respectively. In the minority group,
the samples (x,y) € X x ) are distributed as

r~Px, ylz=p8z+e, e~ N(0,712), 2.1

where Py is the marginal distribution of the features, 5y € R4 is a vector of regression coefficients,
and 72 > 0 is the noise level. The normality of the error term in (2.1)) is not important; our theoretical
results remain valid even if the error term is non-Gaussian.

In the majority group, the marginal distribution of features is identical, but the conditional distribution
of the output is different:
yloe=pz+e e~ N(071?), (2.2)

where ; € R? is a vector of regression coefficients for the majority group. We note that this
difference between the majority and minority groups is a form of concept drift or posterior drift:
the marginal distribution of the feature is identical, but the conditional distribution of the output is
different. We focus on this setting because it not only simplifies our derivations, but also isolates the
effects of concept drift between subpopulations through the difference § £ 3; — f3o. If the covariate
distributions between the two groups are different, then an overparameterized model may be able to
distinguish between the two groups, thus effectively modeling the groups separately. In that sense, by
assuming that the covariates are equally distributed, we consider the worst case.

Let g; € {0,1} denote the group membership of the i-th training sample. The training data
{(xs, i, 9:) 1, consists of a mixture of samples from the majority and minority groups:
gi ~ Ber(m)

) 2.3)
(wi,y:) | gi ~ Py,

where m € [%, 1] is the (expected) proportion of samples from the majority group in the training data.
We denote n; as the sample size for majority group in the training data.

2.2 RANDOM FEATURE MODELS

Here, we consider a random feature regression model (Rahimi and Recht, 2007; |Montanari et al.,
2020)

f(z,a,0) = Zj\le aja(ejx/\/&) (2.4)
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where o(+) is a non-linear activation function and NN is the number of random features considered
in the model. The random feature model is similar to a two-layer neural network, but the weights
0;’s of the hidden layer are set at some (usually random) initial values. In other words, a random
feature model fits a linear regression model on the response y using the non-linear random features
0(9/?1:/ V/d)’s instead of the original features x;’s. This type of models has recently been used
Montanari et al.[(2020) to provide theoretical explanation for some of the behaviors seen in large
neural network models.

We note that at first we analyzed the usual linear regression model hoping to understand the effect of
overparameterization. Specifically, we considered the model

f(z,a)=a'x. (2.5)

However, we found that the linear model suffers in terms of prediction accuracy for minority group
in overparameterized regime. In particular, in the case of high signal-to-noise ratio, the prediction
accuracy for the minority group worsens with the overparameterization of the model. This is rather
unsatisfactory as the theoretical findings do not echo the empirical findings inLe Pham et al.| (2021)),
suggesting that a linear model is not adequate for understanding the deep learning phenomena in this
case. We point the readers to Appendix [A|for the theoretical analysis of overparameterezied linear
models.

2.3  TRAINING OF THE RANDOM FEATURE MODEL

We consider two ways in which a learner may fit the random feature model: empirical risk minimiza-
tion (ERM) that does not require group annotations; subsampling that does require group annotations.
The availability of group annotations is highly application dependant and there is a plethora of prior
works considering either of the scenarios (Hashimoto et al.,|[2018; |Zhai et al.,2021; |Pham et al., 2021}
Sagawa et al.,[2019; 2020 Idrissi et al., [2021).

2.3.1 EMPIRICAL RISK MINIMIZATION (ERM)

The most common way to fit a predictive model is to minimize the empirical risk on the training data:

N . n . n 2
@ € argmint 37 Ly, — f(xi,0,0)} = argmink 37 2y, = T a;0(6] 2:/Vd)}
aeRN acRN
(2.6)

where we recall that the weights ;s of the first layer are randomly assigned. The above optimization
(2:6) has a unique solution when the number of random features or neurons are less than the sample
size (N < n) and we call this regime as underparameterized. When the number of neurons is greater
than the sample size (N > n), which we call the overparameterized regime, G is not unique in (2.6)),

as there are multiple € RY that interpolate the training data, i.e., y; = Zévzl ajo(0] x;), i € [n],
resulting in a zero training error. In such a situation we set @ at a specific a € R which (1)
interpolates the training data and (2) has minimum ¢5-norm. This particular solution is known as
the minimum norm interpolant solution (Hastie et al.l 2019; [Montanari et al.,2020) and is formally

defined as
a € argmin{|al|2 : y; = Z;\le aja(ﬁ;rmi/\/a), icen)}=Z"2)ZTy, 2.7

where Z € RN with Z; ; = (0] x;/v/d) and AT is the Moore-Penrose inverse of A. The
minimum norm interpolant solution (2.7) has an alternative interpretation: it is the limiting solution
to the ridge regression problem at Vamshlng regularization strength,

A 1 1 N T 2 NA
a= /\1_1}m+a,\, ay € azgrrtmn{ Dy §{yi — ZFl ajo(0; ac,/\/g)} + 7} ) (2.8)
In fact the conclusion in (2.8)) continues to hold in the underparameterized (N < n) regime. Hence,
we combine the two regimes (N < n and N > n) and obtain the ERM solution as (2.8)). In|Hastie
et al. (2019) it is known as the ridgeless solution. Finally, having an estimator a of the parameter a in
the random feature model (2.4)), the response of an individual with feature vector  is predicted as:

j(@) = f(2,4,0) = X)L, a,0(0] x/Vd). 2.9)
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2.3.2 MAIJORITY GROUP SUBSAMPLING

It is known that a model trained by ERM often exhibits poor performance on minority groups (Sagawa
et al.}2019). One promising way to circumvent the issue is majority group subsampling: a randomly
drawn subset of training sample points are discarded from majority groups to match the sample sizes
for the majority and minority groups in the remaining training data. This emulates the effect of
reweighted-ERM, where the samples from minority groups are upweighted in the ERM.

In underparameterized case the reweighting is preferred over the subsampling due to its superior
statistical efficiency. On contrary, in the overparameterized case, reweighing may not have the
intended effect on the performance of minority groups (Byrd and Lipton, [2019), but subsampling
does (Sagawa et al.| 2020; [Idrissi et al., 2021). Thus we consider subsampling as a way of improving
performance in minority groups in overparameterized regime. We note that subsampling requires the
knowledge of the groups/sensitive attributes, so its applicability is limited to problems in which the
group identities are observed in the training data.

3 RANDOM FEATURE REGRESSION MODEL

In this paper we mainly focus on the minority group performance, which we measure as the mean
squared prediction error for the minority samples in the test data:

Ro(@) = Eonpy [{f(2,8,0) = B 2}?] = oy {1, 400 2/vVd) - B2}, 3.1

where z is independent of the training data, and is identically distributed as x;’s and for a generic
a by the notation E, we mean that the expectation is taken over the randomness in a. One may
alternatively study E, )~ p, [{ f (2, G, ©) — y}?] as the mean square prediction error for the minority
group, but for a fixed noise level 7 it has the same behavior as (3.1)), as suggested by the following:

E(-?C,y)NPo [{f(l', da 6) - y}Q} = EENPX [{f(xa &7 6) - B(—)rx}z} + 7—2'

A finite sample study of Ro(a) (3.1 is dif- Table 1: Table of notations
ficult, in this paper we study it’s limiting
behavior in high-dimensional asymptotic

. . - Notations Descriptions

setup. Specifically, recalling the notations
from Table|[l| we consider N/d — 11 > 0, n Total sample size
n/d — 1y > 0and ny/n — 7 € [1/2,1]. ng, N1 Sample-sizes in minority
The problem is underparameterized if v = and majority groups
Y1 /19 = limg, o {N/n} < 1 and overpa-

Lo N Number of neurons
rameterized if v > 1.

. d Covariate dimension
To study the minority risk we first decom- " N/d
pose it into several parts and study each of 1
them separately. The first decomposition V2 n/ d )
follows: y Overparameterization N/n
Lemma 3.1. We define the bias m Majority group proportion
B(5o,0,7) = Epopy[{Eelf(z,a,0)] — Bo, b1 Regression coefficients for
Bo x}2] and the variance ¥V (Bo,d,7) = minority and majority groups
E.~py [Var{ f(z,a,0)}], where 5 81— Bo
T .
€= (€1,...,€,) " arethe errors in the data 2 . .
T Noise variance

generating model, i.e. ¢; = y; — x;r Bg, and
Var, denotes the variance with respect to
€. The minority risk decomposes as

EmeX,e[{f(xv da 9) - 58—:6}2]

3.2
— B(Bo,5,7) + ¥ (Bo,6,7). G2

The proof is realized by decomposing the square in [f(z,a,0) — B4 z]®> = [{f(,4,0)] —
E.[f(z,a,0)]} +{E[f(z,a,0)] — B4 v}]?. We now provide an interpretation for the variance term.

The variance term Firstly we notice that the variance ¥ (5, 0, T) captures the average variance
of the prediction rule f(x, G, ©) in terms of the errors € in training data. To look closely we define
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Figure 1: Trends for bias and variance in the minority ERM risk for varying overparameterization .
Left: variances for varying ~. Middle: biases for different v and 8, where 0 is the angle between Sy
and /1. Here the majority group proportion 7 is set at 0.8. Right: biases for different 7’s and 7’s
when 6 is set at 180°. The solid lines are the theoretical predictions and the points with error-bars
represent the empirical predictions over 10 random runs.

z = o(0x/ \/ﬁ) as the random feature for a new covariates = and realize that the variance of the
predictor with respect to €, and thus ¥'(3y, 9, 7), do not depend on the values of 3 or , as shown in
the following display:

Var {f(x,4,0)} = Var{z"a} = Var {2 (2" 2)T 2"y} = Var {z" (2" 2)1Z €}

Hence we drop fy and ¢ from the notation and write the variance term as #'(7). Since ¢;’s have
variance 72 we realize that the exact dependence of the variance term with respect to 7 is the following:
¥ (1) = 2% (7 = 1). This also implies that the variance term ¥ (7) teases out the contribution of
data noise level T in the minority risk.

The bias term  We notice that the bias term (8, 6, T) in decomposition (3.2) is the average bias
in prediction for the minority group. We further notice that it does not depend on the noise level 7
(both E.[f(x,a,©)] and 3, = do not depend on 7) and denote it as %(/30, §) by dropping 7. Next, we
separate out the contributions of 5y and ¢ in the bias term via a decomposition. For the purpose we
recall, Z = {2 ; }ic[n],je[N] € R™*¥ is the matrix of random features and define the following (1)
X =[x],...2]]T is the covariate matrix in training data, (2) X is the covariate matrix consisting
only the samples from majority group, and (3) Z; is the random feature matrix for the majority group.
The decomposition for the bias term follows:

B(Bo,0) = Eonr [{(:1 (27T 2)'ZTX — "o} + {7 (27 2)' 2 X16)°
12272 Z2TX —x")Bod T X[ Z1(Z7 Z)12].
Next, we make some assumptions on 3y and § vectors:

Assumption 3.2. There exists some Fg, F5 > 0 and Fg s € R such that the following holds:
1Boll3 = F§. |6l = F§ and (B, 8) = Fjs.

Here, F3 and Fj are the /3 signal strengths of 8y and J. The decomposition in the next lemma
separates out the contributions of /3y and d in B(fy, 9).
Lemma 3.3. Define the followings: Bz = E,.py [||zT(ZTZ)TZTX v ||3/d], Bs =
Eop (|21 (27 2)7 27 X0 2] and G5 = 2Eamal(= (27 2) 27X — 27 )X] 20(27 2],
Then we have %(50, 6) = Fgﬁg + F52<%}5 + F/g,g(gg,(;

(3.3)

In Lemma we see that FZ Bs + Fj3 56,5 quantifies the contribution of the model misspecification
in the two-group model, and we call this misspecification error term. For the other terms in the
decomposition we utilize the results of Montanari et al.| (2020) who studied the effect of overpa-
rameterization on the overall performance (i.e., in a single group model), thus the misspecification
error term does not appear in their analysis. Our theoretical contribution in this paper is studying
the exact asymptotics of the misspecification error terms. Before we present the asymptotic results
we introduce some assumptions and definitions. First we make a distributional assumption on the
covariates x;’s and the random weights 6;’s which allow an easier analysis for the minority risk.

Assumption 3.4. We assume that {x;}7_, and {6, };V:I are iid Unif{S*~1(v/d)}, i.e., uniformly

over the surface of a d-dimensional Euclidean ball of radius \/d and centered at the origin.
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Next we assume that activation function o has some properties, which are satisfied by any commonly
used activation functions, e.g. ReLU and sigmoid activations.

Assumption 3.5. The activation function o : R — R is weakly differentiable with weak derivative
o' and for some constants co, c1 > 0 it holds |o(u)|, |0’ (u)] < coet®l.

Both assumptions[3.4]and 3.5 also appear in[Montanari et al.| (2020). Below we define some quantities
which we require to describe the asymptotic results.

Definition 3.6. 1. For the constants
po =E{o(G)}, p =E{Go(G)}, pI=E{o(G)*}—ui—pui, (3.4)

where the expectation is taken with respect to G ~ N(0, 1) we assume that 0 < pg, i1, frx < 00
and define & = 1/ .

2. Recall that N/d — 1 > 0,n/d — 13 > 0and ny/n — w € [1/2,1]. We set 1) = min{t)1, 12}
and define

_ (€= —1)2 44 P (e €2 1)
X 252 .

3. We furthermore define the following:

& ==X +3x1E + (Prr — 1 — o + 1)XPE0 — 22Xt - 3x%¢?
+ (1 + P2 — 3P1the + DX2E! + 202 + xP + 311hax€? — 1o,
EF = 1hax*E* — Pax®E + Y1hax€® — P1ipa,
& = X0 = 3xME 4 (1 — DX+ 2% 43X + (—n — DX — 2% — ).

Equipped with the assumptions and the definitions we’re now ready to state the asymptotics for
each of the terms in the minority group prediction errors. The following lemma, which states the
asymptotic results for %3 and ¥ (7), has been proven inMontanari et al.| (2020).

Lemma 3.7 (Theorem 5.7, Montanari et al| (2020)). Let the assumptions [3.2] B.4] and [3:3] hold.
Define B* = &7 /&5 and V* = &5 |6 where &, &7 and & are defined in Definition Then
the following hold:

limgso0 E[#p] = 2", limg,oc B[V (1)] = 7°7*,

where the expectation . is taken over {x;}}—,, {0}, o and 6.

Trend in the variance term We again recall that the variance term ¥ (7) teases out the contributions
of noise ¢ in the minority group prediction error. Here, the trend that we’re most interested in is the
effect of overparameterization: how does the asymptotic #™* behave as a function of v = 1 /15 =
limg_ 00 (N/n) when 9o = limg_,oo(n/d) is held fixed, and v > 1. Although it is difficult to
understand such trends from the mathematical definitions of #"* we notice in the Figure 1| (left) that
the variance decreases in overparameterized regime (y > 1) with increasing model size ().

Next we study the asymptotics of %5 and €3 ;s which, as discussed in lemma quantify the part
of the minority group prediction risk that comes from the model misspecification in the two group

model (2:3).

Lemma 3.8 (Misspecification error terms). Let the assumptions[3.2} 34 and[3:3] hold. Following the
definitions of * and V* in lemmawefurther define U5 = 8* — 1 + 2(x + 1), where x and 9
are defined in Definition[3.6] Then

Jim E[Bs] = A7 2 7(1 — 7)V* + 7203, Jim E[€ss] = My & 7(B* — 1+ V3)
—00 —00
where as in lemma the expectation I is is taken over {x;}"_,, {0;}X_,, Bo and §.

j=1

Below we describe the observed trends in the bias term in the minority risk.



Under review as a conference paper at ICLR 2023

Trends in the bias term Here, we study the asymptotic trend for the bias term %(fy, J). We see
from the bias decomposition in Lemma 3.3 and the term by term asymptotics in Lemmas [3.7)and
that the bias term asymptotically converges to F gﬂ* + FZM} + Fp 545 . We mainly study
the trend of this bias term in overparameterized regime with respect to the three parameters: (1) the
overparametrization parameter v, (2) the majority group proportion 7 and (3) the angle between the
vectors [ and 31, which is denoted by 6. The middle and right panels in Figure[I| give an overall
understanding of the trend of the bias term with respect to the aforementioned parameters. In both of
these figures we set || 31|, = ||So||, = 1. In the middle panel, we see that for a fixed angle 6, the bias
generally decreases with overparameterization. In contrast, for a fixed level of overparameterization
~, the bias increases as the angle 6 increases. This is not surprising as intuitively, as the angle 6
grows, the separation between 3y and (5, becomes more prominent. As a consequence, the accuracy
of the model worsens and that is being reflected in the plot of the bias term.

Similar trend can also be observed when the majority group proportion 7 varies for a fixed angle
0 (right most panel of Figure . Here we set 81 = —pfy, i.e., the angle § = 180°. As expected,
the bias increases with parameter 7 for a fixed  because of higher imbalance in the population.
Whereas, for a fixed 7, the bias decreases with increasing . Thus, in summary we can conclude
that overparameterization generally improves the worst group performance of the model for fixed
instances of # and 7.

The following theorem summarizes the asymptotic results in Lemmas [3.7] and [3.8] and states the
asymptotic for minority group prediction error.

Theorem 3.9. Let the assumptions[3.2} 3.4 and[3.5] hold. Following the definitions of *, V*, M}
and M3 in Lemmas|[3.7jand 3.8 we have the term by term asymptotics:
lim E[%s] = #*, lim E[¥ (7)] = 72¢*, lim E[Bs] = 47, and lim E[€s 5] = A5,
d—oo d—o0 d—o0

d—oo

and the minority group prediction error has the following asymptotic
E[Ro(a)] = FEE[%L?] + F}E[Bs] + Fp sE[65,6] + T°E[¥ (1 = 1)]
— F3B* + FR.M{ + Fo sy + 72V

A complete proof of the theorem is provided in Appendix [B]

Trend in minority group prediction error for ERM To understand the trends in minority group
prediction error we combine the trends in the bias and the variance terms. We again recall that we’re
interested in the effect of overparameterization, i.e. growing v when v > 1. In the discussions after
Lemmas[3.7)and [3.8] (and in Figure[T) we notice that both the bias and variance terms decrease or do
not increase with growing overparameterization for any choices of the majority group proportion 7
and the angle 6 between 3y and 3;. Since the minority risk decomposes to bias-+variance terms (3.2)),
we notice that similar trends hold for the overall minority risk. In other words, overparameterization
improves or does not harm the minority risk. These trends agree with the empirical findings in [Pham
et al.[|(2021)).

3.1 LIMITING RISK FOR MAJORITY GROUP SUBSAMPLING

Though overparameterization of ML models does not harm the minority risk for ERM, they generally
produce large minority risk [Pham et al.[(2021)). To improve the risk over minority group Sagawa et al.
(2020); Idrissi et al.[(2021)) recommend using majority group subsampling before fitting ERM and
show that they achieve state-of-the-art minority risks. Here, we complement their empirical finding
with a theoretical study on the minority risk for random feature models in the two group regression
setup (2.3). We recall from subsection [2.3.2] that subsampling discards a randomly chosen subsample
of size n1 — ng from the majority group (of size n1) to match the sample size (ng) of the minority
group, and then fits an ERM over the remaining sample points. Here, we repurpose the asymptotic
results for ERM (Theorem [3.9) to describe the asymptotic behavior for subsampling by carefully
reviewing the changes in the parameters 1, ¥o and 7. First we notice that the total sample size after
subsampling is ng = 2nq (both the majority and minority groups have sample size ng s = n1,s = ng)
which means the new majority sample proportion is ms = ng g/ng = 1/2. We further notice
that ¢, remains unchanged, i.e., ¥1 ¢ = 1 whereas ¢)o = limy_, ., n/d changes to 95 5 =
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Figure 2: Difference in minority risk between subsampling and ERM. Left: the differences in
minority risks for several values of € (the angle between 5 and (1) and overparameterzation -y,
where majority proportion 7 is set at 0.8. Right: the minority risk differences for several values of 7
and v when 6 is set at 180°.

limg 00 ng/d = limg_s 00 2n0/d = limgy00 2(no/n) X (n/d) = 2(1 — 7)1h2. The subsampling
setup is underparameterized when ng = 2ng > N or v = 1. 5/¥2.5 =7/(2% (1 — 7)) < 1 and
overparameterized when yg > 1. Rest of the setup in subsampling remains exactly the same as in
the ERM setup, and the results in Lemmas [3.7] [3.8] and Theorem [3.9]continue to hold with the new
parameters: ¥ g, Y2 g and 7g.

ERM vs subsampling We compare the asymptotic risks of ERM and majority group subsampling
in overparameterized setting. Figure [2|shows the trend of the error difference between subsampling
and ERM. Similar to the previous discussion, we denote by 6 the angle between 31 and S, and set
1B1]l5 = [|Boll, = 1. In the left panel, we fix the majority group parameter 7 = 0.8 and vary 6. It
is generally observed that subsampling improves the worst group performance over ERM, which is
consistent with the empirical findings in|[Sagawa et al.| (2020) and [Idrissi et al.| (2021). Moreover,
the improvement is prominent when the group regression coefficients are well separated, i.e., 6 is
large. Intuitively, when 6 is very large, the distinction between majority and minority groups is more
prominent. As a consequence, the effect of under representation on minority group becomes more
relevant, due to which the worst group performance of ERM is affected. Whereas, subsampling
alleviates this effect of under representation by homogenizing the group sizes. On the other hand,
the effect of under representation becomes less severe when 3y and f3; are close by, i.e., 6 is small.
In this case, we see subsampling does not improve the worst group performance significantly. In
fact, for larger values of v, subsampling performs slightly worse compared to ERM. This is again
not surprising, as for smaller separation, the population structure of the two groups becomes more
homogeneous. Thus, full sample ERM should deliver better performance compared to subsampling.

Similar trend is also observed in the right panel where we fix § = 180° and vary 7. Again,
improvement due to subsampling is most prominent for larger values of 7, which corresponds to
greater imbalance in the data. Unlike the previous case, the subsampling always helps in terms
of worst group performance but the improvement becomes less noticeable with decreasing 7 as
overparameterization grows.

4 RELATED WORK

Overparameterized ML models The benefits of overparameterization for average or overall
performance of ML models is well-studied. This phenomenon is known as “double descent”, and
it asserts that the (overall) risk of ML models is decreasing as model complexity increases past a
certain point. This behavior has been studied empirically (Advani and Saxe, 2017} Belkin et al.|[2018];
Nakkiran et al., 2019; |Yang et al.,[2020) and theoretically (Hastie et al.,[2019; Montanari et al., |2020;
Mei and Montanari, [2019b; Deng et al.|[2020). All these works focus on the average performance of
ML models, while we focus on the performance of ML models on minority groups. The most closely
related paper in this line of work is [Pham et al.|(2021)), where they empirically study the effect of
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model overparameterization on minority risk and find that the model overparamterization generally
helps or does not harm minority group performance.

Improving performance on minority groups There is a long line of work on improving the per-
formance of models on minority groups. There are methods based on reweighing/subsampling (Shi+
modairal 2000; |Cui et al.,|2019) and (group) distributionally robust optimization (DRO) (Hashimoto
et al.|, 2018} [Duchi et al.| [2020; [Sagawa et al., [2019). In the overparameterized regime, methods
based on reweighing are not very effective (Byrd and Lipton, [2019), while subsampling has been
empirically shown to improve performance on the minority groups (Sagawa et al.,|2020; Idrissi et al.
2021). Our theoretical results confirm the efficacy of subsampling for improving performance on the
minority groups and demonstrate that it benefits from overparameterization.

Group fairness literature proposes many definition of fairness (Chouldechova and Roth| 2018),
some of which require similar accuracy on the minority and majority groups (Hardt et al., |2016).
Methods for achieving group fairness typically perform ERM subject to some fairness constraints
(Agarwal et al.l 2018)). The interplay between these constraints and overparametrization is beyond
the scope of this work.

5 SUMMARY AND DISCUSSION

In this paper, we studied the performance of overparameterized ML models on minority groups. We
set up a two-group model and derived the limiting risk of random feature models in the minority group
(see Theorem [3.9). In our theoretical finding we generally see that overparameterzation improves
or does not harm the minority risk of ERM, which complements the findings in [Pham et al.| (2021]).
We also show theoretically that majority group subsampling is an effective way of improving the
performance of overparamterized models in minority groups. This confirms the empirical results
on subsampling overparameterized neural networks given in|Sagawa et al.|(2020) and [Idriss1 et al.
(2021)).

What about classification? We observe that the trend of
minority group generalization error in the random feature R T ey oo
regression model is qualitatively distinct from its classifi- 0=90"

cation counterpart (see Appendix [D|for the model details).
Figure [3|demonstrates that although overparameterization
always reduces the majority error, whether or not it ben-
efits the minority group depends on the angle between
the coefficients of the two groups: overparameterzation
helps the minority group generalization error if the angle
is acute, while it harms the minority error if the angle is e,
obtuse. This is different from those trends in Figure[I] The S——
disagreement can be explained in part by the fact that the o ' ' ' '
signal-to-noise ratio in classification problems is difficult ! ? 0 > ¢
to tune explicitly because the signal and noise are coupled
due to the model’s setup. The effect of overparametriza-
tion on minority groups under the random feature classi-
fication model is open to research by interested readers.
Recent developments of convex Gaussian min-max The-
orem (CGMT) and related techniques (Montanari et al.| lassificati del
2020% [Bosch et al, 2022) could be technically useful. classtcation model.
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Figure 3: Classification error against
overparamterization level +y of the
majority and minority group for various
angles 6 between the coefficients of two
groups under the random feature

Practical implications One of the main conclusion of this paper is that overparamaterization
generally helps or does not harm the worst group performance of ERM. In other words, using
overparametrized models is unlikely to magnify disparities across groups. However, we warn the
practitioners that overparametrization should not be confused with a method for improving the
minority group performance. Dedicated methods such as group distributionally robust optimization
(Sagawa et al.|[2019) and subsampling (Sagawa et al.|[2020; Idrissi et al.,2021) are far more effective.
In particular, subsampling improves worst-group performance and benefits from overparametrization
as demonstrated in prior empirical studies (Sagawa et al., 2020; [Idrissi et al.,[2021)) and in this paper.
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A RIDGELESS REGRESSION

Similar to Section [3] here we describe analysis the linear regression model in overparameterized
regime. The learner fits a linear model

fla) 2 6T

to the training data, where 3 € R is a vector of regression coefficients. We note that although the
linear model is well-specified for each group, it is misspecified for the mixture of two groups. The
learner fits a linear model to the training data in one of two ways: (1) empirical risk minimization
(ERM) and (2) subsampling.

A.1 MODEL FITTING

Empirical risk minimization (ERM) The most common way of fitting a linear model is ordinary
least squares (OLS):
n 1

BoLs € argmingcga+ >" | $(yi — T x;)? = argmingegaz ly — X B3,

11
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where the rows of X € R"™*? are the ;’s and the entries of y € R™ are the y;’s. We note that ERM
does not use the sensitive attribute (even during training), so it is suitable for problems in which the
training data does not include the sensitive attribute.

In the overparameterized case (n < d), BoLs is not well-defined because there are many linear models
that can interpolate the training data. In this case, we consider the minimum /s norm (min-norm)
linear model with zero training error:

Bunin € argmin{|| 8] | y = X8} = (XTX)TXTy.

where (X7 X)T denotes the Moore-Penrose pseudoinverse of X7 X. The min-norm least squares
estimator is also known as the ridgeless least squares estimator because Smin = limyy o B, Where

B € argming ga=~|ly — X B3 + A )13

We note that if X has full column rank (i.e. X7 X is non-singular), then Emin is equivalent to §OLS.

Majority group subsampling It is known that models trained by ERM may perform poorly on
minority groups |[Sagawa et al.|(2019). One promising way of improving performance on minority
groups is majority group subsampling—randomly discarding training samples from the majority group
until the two groups are equally represented in the remaining training data. This achieves an effect
similar to that of upweighing the loss on minority groups in the underparameterized regime.

In the underparameterized case (n > d), reweighing is more statistically efficient (it does not discard
training samples), so subsampling is rarely used. On the other hand, in the overparameterized case,
reweighing may not have the intended effect on the performance of overparameterized models in
minority groups Byrd and Lipton| (2019), but[Sagawa et al.|(2020) show that subsampling does. Thus
we also consider subsampling here as a way of improving performance in minority groups. We
note that reweighing requires knowledge of the sensitive attribute, so its applicability is limited to
problems in which the sensitive attribute is observed during training.

A.2 LIMITING RISK OF ERM AND SUBSAMPLING

We are concerned with the performance of the fitted models on the minority group. In this paper, we
measure performance on the minority group with the mean squared prediction error on a test sample
from the minority group:

Ro(B) 2 E[((B—Bo) 2)* | X] =E[(B—Bo) =(8 - Bo) | X]. (A.1)

We note that the definition of (AT)) is conditional on X; i.e. the expectation is with respect to the
error terms in the training data and the features of the test sample. Although it is hard to evaluate
Ry exactly for finite n and d, it is possible to approximate it with its limit in a high-dimensional
asymftotic setup. In this section, we consider an asymptotic setup in which n,d — oo in a way such
that & — v € (0,00). If v < 1, the problem is underparameterized; if v > 1, it is overparameterized.
To keep things simple, we first present our results in the special case of isotropic features. We start by
formally stating the assumptions on the distribution of the feature vector Px.

Assumption A.1. The feature vector x ~ Px has independent entries with zero mean, unit variance,
and finite 8 + € moment for some € > 0.

A.3 EMPIRICAL RISK MINIMIZATION

We start by decomposing the minority risk (A.T)) of the OLS estimator Bovs and the ridgeless least

squares estimator (3,,;,. Let ng and 17 be the number of training examples from the minority and the
majority groups respectively. Without loss of generality, we arrange the training samples so that the
first ng examples are those from the minority group:

<=5 e

12
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Lemma A.2 (ERM minority risk decomposition). Let E be either EOLS or Bmin. We have
Ro(g) = E[(B— 50)T(3— Bo)]
2 T
S T St T/ |Ongxd a2 T |Ongxd
= B3 (I = TLx)Bo + —Tr(E") +§ {{ o ] x/n}Eh{x [ " /n}s A2)
Ongxa] e
+25T{ [ ggfd} X/n}(zf)2250

where Ilx £ XTX is the projector onto ran(X ), § £ By — 1, and ¥ & LX T X is the sample
covariance matrix of the features in the training data.

Inductive bias We recognize the first term on the right side of (A.2)) as a squared bias term. This
term reflects the inductive bias of ridgeless least squares: it is orthogonal to ker(X), so it cannot
capture the part of 3y in ker(X). We note that this term is only non-zero in the overparameterized

regime: SoLs has no inductive bias.

Lemma A.3 (Hastie et al. (2019), Lemma 2). In addition to Assumption assume || Bo||3 = so for
all n, d. We have

BOT(Id_HX)BO = {80(1—%)}\/0asn,d—>oo, % — .

Variance The second term on the right side of (A.2) is a variance term. The limit of this term in the
high-dimensional asymptotic setting is known.

Lemma A.4 (Hastie et al|(2019), Theorem 1, Lemma 3). Under Assumption we have

2 e <1 d
7——Tr(ET) LS { 27 7 ® n,d — 0o, — = .
n
Approximation error The third and forth terms in (A.2)) reflects the approximation error of BoLs

and B, because the linear model is misspecified for the mixture of two groups. Unlike the inductive
bias and variance terms, this term does not appear in prior studies of the average/overall risk of the
ridgeless least squares estimator |Hastie et al.| (2019).

Lemma A.5. In addition to Assumption assume ||6]|2 = r and 57 By = cforalln, d. Asd — oo
we have

T Ty w2(1—27)
=~ r—— 4+ r——= <1
5T{ |:0n0 ><d:| X/n}(ET)Q{XT |:Ong><d:| /n}a p, { 1;7 7.‘.2(1,‘7_72) Y
! ' A treen 7>l

and

T OnOXdT Sh2S, P
5 {{ o ] X/n}(zT) $60 B en({1/7} A1)

Before moving on, we note that (the limit of) the approximation error term is the only term that
depends on the majority fraction 7. Though the inductive bias may increase at overparameterized
regime (y > 1) with growing v when the SNR (= ||30||3/7?) is large, we notice that the approxi-
mation error terms always decrease with growing overparameterization. In fact they tend to zero as
v — 00.

We plot the (the limit of) the minority risk prediction error (MSPE) in Figure 4] In both overparame-
terized and underparameterized regimes, the MSPE increases as 7 increases. This is expected: as the
fraction of training samples from the minority group decreases, we expect ERM to train a model that
aligns more closely with the regression function of the majority group.

We also notice that in the overparameterized regime (v > 1) when the SNR (|| 32]|3/72) is high the
MSPE increases with growing + if the two groups are aligned (the angle between 3y and 3; is 6 = 0).
This trend is also observed in |Hastie et al.|(2019).

13
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Figure 4: Minority group prediction error for the ridgeless least square ERM in the isotropic features
case. The left plot considers the setup with varying m when the angle between 3y and 3, is set at
6 = 180°. The right plot sets m = 0.8 and considers different values of 6. Here the SNR is set at

1Boll3/7 = 1I1[13/72 = 10.

A.4 INADEQUACIES OF RIDGELESS LEAST SQUARES

There is one notable disagreement between the asymptotic risk of the ridgeless least squares estimator
and the empirical practice Pham et al.|(2021)) in modern ML.: the risk of the ridgeless least squares
estimator increases as the overparameterization ratio v increases, while the accuracy of modern
ML models generally improves with overparameterization. This has led ML practitioner to train
overparameterized models whose risks exhibit a double-descent phenomenon Belkin et al.| (2018).
Inspecting the asymptotic risk of ridgeless least squares reveals the increase in risk (as ~y increases)
is due to the inductive bias term (see . For high SNR problems (sq > 72), the increase of the
inductive bias term dominates the decrease of the variance term (see[A.4), which leads the overall risk
to increase. This is a consequence of the fact that problem dimension (the dimension of the inputs)
and the degree of overparameterization are tied ridgeless least squares. In order to elucidate behavior
(in the risk) that more closely matches empirical observations, we study the random features models,
which allows us to keep the problem dimension fixed while increasing the overparameterization by
increasing the number of random features.

A.5 MAIJORITY GROUP SUBSAMPLING

We note that the (limiting) minority risk curve of majority group subsampling is the (limiting)
minority risk curve of ERM after a change of variables. Indeed, it is not hard to check that discarding
training sample from the majority group until the groups are balanced in the training data leads to
a reduction in total sample size by a factor of 2(1 — ) (recall 7 € [%, 1]). In other words, if the
(group imbalanced) training data consists of n samples, then the (group balanced) training data will

have 2(1 — =) training samples. In the n,d — oo, % — v limit, this is equivalent to increasing y
by a factor of ﬁ The limiting results in ERM can be reused with the following changes: under
subsampling (1) 7 changes to 1/2, (2) v changes to /(2 — 27), and (3) rest of the parameters for
the limit remains same.

In Figure[5] where we plot the differences between subsampling and ERM minority risk, we observe
that subsampling generally improves minority group performance over ERM. This aligns with the
empirical findings in|Sagawa et al.| (2020); Idrissi et al.|(2021)). The only instance when subsampling
has worse minority risk than ERM is when the angle between 3y and (3, is zero, i.e. By = (1. This
perfectly agrees with intuition; when there is no differnce between the distributions of the two groups
then subsampling discards some samples for majority group which are valuable in learning the
predictor for minority group, resulting an inferior predictor for minority group.

14
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Figure 5: Minority error differnce between subsampling and ERM for the ridgeless least square in
the isotropic features case. The left plot considers the setup with varying 7 when the angle between
Bo and f3; is set at @ = 180°. The right plot sets 7 at 0.8 and consider different values of 6. Here the
SNR is set at || 3o|3/7% = ||81]|3/7% = 5.

A.6 PROOFS OF LEMMAS AND
A.6.1 PROOF OF LEMMAI[AD]

Denoting U = (X T X/n)" X/n we note that the estimation error B — Bois

B\— Bo =U(XBo + {03"(?(1] d+¢€) —Fo=Ux —14)80+U {07}(’(?’1] 0 + Uk,

we have the following decomposition of ERM minority risk

-~

Ro(B)
:E[(B — Bo) (B - Bo)]

T
=K {(HX — Id),@o +U [Oys%fd:| 6+ Ue} {(HX — Id)ﬂo +U |:07}%;<d:| o+ U€}‘|

T
=By (llx — 1)y + B[ (U)TU +67 {O?fd} (U)U [O’S?fd} 5+

1 I
I

{(Hx —I)B+U {Oggfd] 5}T Ue] .

\%

.
0,
26" [ )g.fd} (U) " (Ilx — 14)Bo +2E

v

The term I is equal to 3y (Ix — I)[o because Ilx — I, is a projection matrix. By the linearity of
expectation and trace operator, the term Il is equal to

E[Ti(c"(U) Ue)] = Tr {iiTE[eJ]} = Tr{;iTTQIn} = %QTr(iT).

By properties of Moore—Penrose pseudoinverse, the term III and IV are equal to

T T
On S On On S S
5T{ [ )gfd] X/n}(ET)Q{XT [ )glxd} /n}5 and 25T{ [ )glxd} X/n}(zf)2250
respectively. The term V is 0 since E[e] = 0. Hence we complete the proof. ]
A.6.2 PROOF OF LEMMA

We first prove for the cross term that

A~ A~ T A~ A~
E[BJZ(zT)Q%XT(o,XIT)T(S] = %E[Tr{Z(ET)Q%XT(O,XIT)T}] : (A.3)
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To realize the above we notice that for any orthogonal matrix O it holds
~ ~r 0l & 1
E[5g £(51)° - XT(0, X)) 18] = Bl5; 050(£5)°~X5(0,X0,)"074]

where X is replaced by Xp = X O and the replacement in X changes the covariance matrix to io
and it’s Moore-Penrose inverse to ET Noticing that X = Xo, D Zo and ET ZTO we conclude

E[5] Oio@*ofgxs (0,X5,)7078] = E[8] oi@*)ﬁﬂo, x)ToTs).

We now let O to be uniformly distributed over the set of all d x d orthogonal matrices (distributed
according to Haar measure) which results in

B[5 OS5 X (0,X])T074) = BI{ SE X7 (0,X)70756] 0}
= B SE?XT(0,X]) (57 o/d)}]
To calculate the term
SR S XT(0,X]) Y] = SEI SE X X))

we notice that

SR SENC X XY =5 3 B SEN ]}

i=nop+1

and each of the terms Tr{ i(iT)Q(%xlxlT) are identically distributed. We appeal to exchangability
argument to conclude

where we notice that £3.1 is a projection matrix and conclude
o 1 ~n
—E[Tr{ 2(Z")2%}] = o E[Tr{ 3.

Ifd <nie v <1then S is invertible and and it holds S5t = I,. If d > n then there are exactly n
many non-zero eigen-values in £3' and it holds Tr{ X%} = n. Combining the results we obtain

—E[T{ 21} = {1/7} A1,
Now, to calculate the term
E[6{(0, X)) X/n}(ENHXT(0,X]) 0]

we first use similar argument to (A-3)) and obtain

B0, X)) X/n}(S{XT(0, XT)T 6] = ||5||§$E[Tr{¥(fﬁ)2¥}]
We rewrite
—E[Tr {X1 X5 >2X1;X1 H=mPFii+n(n—1)F
where we define 1 T T
BPRTES e
Fip2 éE[Tr{M@T)Q%}]'
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To calculate nF} ; we notice that

T T
n T1T] Qg T1T
nky = EE[TF{%(ET)Q%}]
Clafm o (512,

¥y n n

.
Denoting 24 as the L, convergence we notice that 2n 5 ie E[(||lz1]2/n — 7)2] — 0. We now

- =y (5122, -
calculate the convergence limit for =—==—~—. Noticing that

1 a 1
ﬁle(ET) zy = lim —z] (S + 2Iy) 2z,

z—=0+n

we write & + zI; = (z12] /n) + A., where A, = X, X_1/n + zI;. Using the Woodbery
decomposition

T 1 1 (xlxl /n)
+ A, =A;" —
{(z12, /n) } 1 -’11‘1 - 331

we obtain that
Lol AT %

(1 + ;inrAz $1)2

1+~
gxlT(E + 2l4) %z, =

In Lemma[A.6] we notice that

1 - <1 1 e <1
E[—2] A'z]) —» {177 7 [ x] A7z — (17,7)3 7 as d — oo.
n =1 7> R

1 1
var[—x{ A a],var[—x] A7%x1] =0
n n
which implies nF} ; converges to
0 v < 1

L 1—
7’LF1,1 4 ¥
{w(vl) v>1

Noticing that
~ 1 ~ ~ ~
fEHdEEW}:gEHdEQﬁFEH:nFM%wﬂn—DFm

we obtain the convergence of n(n — 1) F} 5 as

1—2v
<1
’I’L(’I’L — I)FLQ g 1;12 7
TG 1
which finally yields
1 X'X] arn X{ X
SB[ =LSn (S22 20 = By o~ 1 Fy

=<mnF1+ mn(n — 1)Fi 0
w2 (1—
Ly {1”7 + = <

s 772(7_2)
1t 5y 7>l

y—1
Lemma A.6. As z — 0+ and d — oo we have
1 —X <1
E[-a] AL 'z — {1? !
n

-1 ’}/>1’

[
oAzt o 1 7<)
and

1 1
var[=xz| A7 x),var[—x] A7%x1] — 0
n n

17
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Proof of Lemma([A-6] To prove the results about variances we first establish that for any symmetric

matrix B = ((b;;)) € R*? it holds

var(z] Bz1) < ¢Tr{B?},

T

for some ¢ > 0. Writing 21 = (uy,...,uq)' we see that

var(z| Bry) = var( 3, ; uiu;bij)

= E bijbricov(uuj, upuy)
i,5,k,l

Noticing that
cov(uiuy, upwy) = Eluujupwy] — Eluu, | Elugw]

we see that

1. If one of 4, j, k, [ is distinct from the others then cov(u;u;, upu;) = 0.

2. Ifi=jand k =l and i # k then

%

Efuujupu] — Eluu|Elugy] = Buiul] — Eui|E[u] =0.

3. If i = j = k = [ then cov(u;uj, upu;) = var(u?).
4. If{i=kandj=1landi # j}or {i =land j = k and i # j} then we have

Eluujury] — Eluu;)Elugwy] = var(u,uy) = var(ugusg) .

Gathering the terms we notice that
var(z| Bz) = Z var(u?)b?, + 2 Z by var(u;u;)
( i#]

< ch?j = cTr{B?},

0,J
where ¢ = 2{var(u?) V var(ujuz)}.

Using (A-4) we notice that

T (—j 1 & < 1 o
i —J - t 2« )23
Zhr(r)l var(z; A7z /n) = nzTr{(Zfl) b= nQTr{(E )} —=0.

We notice that ) ) )
T 1 ~
E[g.’]}‘l Az 13}1] = ETr{AZ 1} = ETI‘{ZT}
which appears in the variance term in Lemma[A.4] and we conclude that

— 7>1

1 L <1
E[—2, A]'z)] — { 17 7 as d — oo.
n
~y—1

To calculate

1 1 1 =
Blo] A7%m) = ~Tr{A%} = “Tr{(S1)*}

we consider case by case.

For v < 1 we see that

1
—>7/8—2qu,(3)

18
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The Stieltjes transformation of /4, is

54(2) :/xizduy(x)
:1_7_Z_V$;7_”2_M? 2 e C\[1 - 7,1+ A

For |z| <1— /%

53(2) = [ i (o)

1 1
—/;mdﬂv(x)
1 & x
= [ =3 /) dp (@)
k=0
Hence, we have
. d
zlir(r)li i(sv(z)) = E[1/X7].
Now,
12— /(I—7 -2 — 47z

=l-qy—z— (1472 +2% =2y =22+ 29z — dy2) /*

:1—7727((177)2+22—2272'yz)1/2
22— 22— 2yz (2% — 22 — 27y2)?
xlf'yfzf(lf'y)[lJr a—72 S — ) }, for z — 0—
22 —22—2vz  22(1 +~)?
xl—’y—z—(l—’y){l—i— STE —2(1_7)4], for z — 0—
_ Z2(147)? B 22 —4yz
2(1=7)*  2(1=9)
B 222y 2vz
(I=7)? 1-9v
which implies
1
s4(2) < g
! (1-=7)3 1-7

This establish that

For v > 1 we notice that

;%nﬂih2}=v2§g;%( (@)=*af%%§'

—Tr{ (£H? i Siz

i=1

:\*—‘

where s;’s are non-zero eigen-values of X T X/n. This is also equal to

722

’szll

where t; are the eigen-values of the invertible matrix X X ' /d. Hence we have

%Hﬁﬁﬁ:%%M(XU@2%+£h

L (51/4(2) = —

72 250+ dz (v—1)%"
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We combine the limits for v < 1 and v > 1 to write to write

1 T <1
E[—z, A %z] — (17)3 7 as d — o0.
" CEV R

B PROOF OF THEOREM

Before diving into the main proof we give a rough sketch of the whole proof. Essentially, the proof
has three major components.

1. In the first part, we establish the limiting risk where we treat 5y and § as uncorrelated random
variables. (Section[B.T)

2. In the second part of the proof we establish the necessary bias-variance decomposition under
orthogonality of the fixed parameters 3y and §. (Section

3. In the final part, we use the results of previous two parts to establish the limiting risk result for g
and 4 in general position. (Section[B.3|and [B.4)

B.1 LIMITING RISK FOR UNCORRELATED PARAMETERS

We start this section with some definitions of some important quantities.

Definition B.1. Let the functions v1, v : Cy — C_. be uniquely defined by the following conditions:
(i) v1, vo are analytic on C. (ii) For Im({) > 0, v1(C) and v2(C) satisfy the equations

2 —1
V1 =11 <—C—V2 75 = )

B 1 —€2V1V2
1
_ &
vy =11 ( C—n =D

(iii) (11(C), v2(C)) is the unique solution of these equations with

v (O] < b1 /Im(C), [va(Q)] < ¢2/Im(C) for Im(C) > C,

with a C' sufficiently large constant.
Let
X = v (i(12 ) 2) va (1102 N) /),

and
Ep(&,11, 02, A) = —x €0 + 3x N + (W12 — Y1 — P + 1)XPE0 — 2xP¢t - 3 3¢

+ (1 + o — 31ebe + 1)X2EH + 2x%E% + X + 31haxE€? — P1eha,
EL(E P12, A) = Y *E — ax®E? + Yr1yhax€® — Yitn,
E(E 1,12, A) = X°€° = XN+ (01 — DX + 207N + 37 4 (= — D - 2% — X2
We then define

& A

%ridge(€7wlvw2a)‘) = m7 (Bl)
& y y v>\

%idge(&vwlvw% )‘) = W (B2)

The quantities derived above can be easily derived numerically. But for our interest, we need to focus
on the limiting case when A — 0. It can be shown that when A — 0, the expressions of %,iqgc and
Vtidge reduces to the form of %* and #* defined in Lemmarespectively. For details we refer to
Section 5.2 in|Me1 and Montanari (2019a)).
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Now we are ready to present the proof of the main result. Recall that

2
n

N
. . 1 T NXA 2
a(A) == arg min, egy — Z Yi — Zajcf(@j zi/Vd) | + a4 lall3 -

i=1 j=1
By standard linear algebra it immediately follows that
1

Vd
where Z = ﬁa(X@T/\/a),de = Y and ¢y = 2. Also, define the square error loss
Rrr(7, X,0,)) := (27 By — f(x;a()\); ©))2, where x is a new feature point.

For brevity, we denote by T the tuple (X, ©, 5y, ). Recall that we are interested in the out-of-sample
risk ErE,[Rrr(x, X, ©, A)], where x is a new feature point from minority group. The main recipe
of our proof is the following:

a(A) (Z7Z + M1 apo.dln) 1 Z Ty, (B.3)

* We first do the bias-variance decomposition of the expected out-of-sample-risk.
* We analyze the bias and variance terms separately using techniques from random matrix theory.

* Finally, we obtain asymptotic limit of the expected risk by using the asymptotic limits of bias and
variance terms.

BIAS VARIANCE DECOMPOSITION

The expected risk at a new point  coming from the minority group can be decomposed into following
way:

ErE,[Rrr (2, X,0,))] = ErE {z" B — f(x;a()); ©)}>
- ]EFIEm{ [27 Bo — e f (3 a(N); @)]2} +ErE, Var, { f(z;3()); ©)} .

Bias term Variance term
B4
The above fact follows from Lemma [3.3] which basically uses the uncorrelatedness of 3y and §. Now
we define the matrix
U= (ZTZ + My az.aln) " (B.5)
In the next couple of sections we will study the asymptotic behavior of the bias and variance terms by
analyzing several terms involving . In order to obtain asymptotic limits of those terms, we will be
borrowing results of random matrix theory in Mei and Montanari (2019a).

DECOMPOSITION OF BIAS TERM

We focus the bias

B(6,)) = Ep]Ez{ [27 Bo — B f(x; a(N); @)]2}
. e o (B.6)
:EFEI{[QC By — o(Ox/Vd) ﬁ(xpz XBo + V2, Xla)] }

It turns out that it is rather difficult to directly analyze the bias term B(d, \). The main difficulty lies
in the fact that the terms involving Sy and ¢ are coupled in the bias term and poses main difficulty in
applying well known random matrix theory results directly. Hence, in order to decouple the terms we
look at the following decomposition:
B(8,\) = B(6,\) — B(0, \) + B(0, \)
—_— Y—
€] (1)

It is fairly simple to see that term (II) is only a function of 3y. Next, we will show that term (I) does
not contain By. To this end, We define the matrices U, U € RY*¥ as follows:

Uij = 0(0] x/vVd)o (0] x/Vd), Ui; = E(U;;) V(i j) € [N] x [N]. (B.7)
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Next, due to Assumption[3.2] it easily follows that
B(d,\) — B(0, )

=i, { [o 0 — 0@/ VA) 72 (02T X0 + w2 X))}

\/>
-t Lo

1 .
= ~ErE, (5TX1T 2000 Z] X16)

1 ~
— ~ErE, {Tr(XlTZl\I/U\IJZIX@ST)}

(B.8)

Fy T T
= ﬁE {Tr (X1 2wz, Xl)} .
Above display shows that term (I) does not contain /3. In the subsequent discussion, we will now

focus on obtaining the limits of term (I) and (II) separately.

Next, by the property of trace, we have the following:

Tr(X) Z,9UVZ] X)) = {( > aiz > U < > sz>}
1= n0+1 i=ng+1

= Z Z Tr \IJU\I!zjx TiZ; )

i=no+1j=no+1
ny

Z i ijoziTr (\IJU\IIZJ-ZZT)

i=no+1j=no+1

Z x] i Tr (\I/U\I/zzz;r) + Z x;-ra:iTr (\IJU\IlzjziT) .

i=no+1 no+1<i<j<n
(B.9)
Thus, by  exchangeability =~ of  the  terms  {Tr(QUVzz)}icn and
{x;raciTr (\IJU\I/ZJ‘ZZ»T)}nO+1Si<an we have
1
- {Tr(X{ Z29U9Z] X1)} =nif(1,1) +ni(n1 — 1) £(1,2), (B.10)

where f(i,7) = E{x]2;Tr (\I/U\I/ZJ z; )} /d? and 1 < i,j < 2. Hence, together with Equation
(B-8) and Equation (B.I0), it follows that

B(8,\) — B(0,\) = Fi{n1 f(1,1) + ni(n1 — 1) f(1,2)}. (B.11)

Furthermore, from Equation (8.10), Equation (8.25), Lemma 9.3 and Lemma 9.4 of Mei and Monta-
nari| (2019a), we get

6(07)‘) :%ridge(gawlal/Q?A/ﬂi)Fg +0d(1)7 (B]Z)

where PBriqge (€, V1,102, A / ©2) is defined as in Equation (B.I)). Thus, it only remains to calculate the
limit of B(d, A) — B(0, A) in order to obtain the limit of the bias term B(d, \).

ANALYSIS OF VARIANCE TERM

Now we briefly deffer the calculation of term (I) in Equation and shift our focus to variance
term. The reason behind this is that it is hard to directly calculate the limits of the quantities appearing
in the right hand side of Equation (B.IT). We obtain these limiting quantities with the help of the
limiting variance.
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Note that for the variance term, we have
V(A) = EpEwVare{f(x; a(N); @)}

— EpIEzVare{a(Gw/\/;i)Tld\I/ZTe}

= éEFEI [r{wivzT 7)) (B.13)
2

= SE{Tr (W2 2)}

= 63727

where iflg =K {Tr (\I' uvz'z ) } /d. Again by exchangeability argument, we have the following:

nf(1,1)=E {de Zz?xﬂr (\I/U\I/ZZZZT)}
i=1
- 1 n T T _
_E{d;Tr (VU 2z, )} (asz; x;/d=1) (B.14)
=E {;Tr (\IlU\I/ZTZ)}
=T;.

Thus, in the light of Equation (B.11)) and Equation (B.14), we reemphasize that it is essential to
understand the limiting behavior of f(4, j) in order to obtain the limit of expected out-of-sample risk.

OBTAINING LIMIT OF VARIANCE TERM:

To this end, we define the matrix A € RM*M '\ = N +n with parameters q = (s1, 82,t1,t2,p) €
RS in the following way:

A=A(q):=

sily +5Q ZT +pW'
Z +pW t11, + toH

where

looT 1 T H1 T
== H=-XXW=—7X0".
Q d@@ , ¥ , 7 S)

For ¢ € C,, we define the log-determinant of A as G(£,q) = [é M Log (Mi(A) — fIM)] Here

Log is the branch cut on the negative real axis and {\;(A)};c[as) denotes the eigenvalues of A in
non-increasing order.

Define the quantity
v 1
Vs = 8Tr(\IfU\IJZTZ).

From Equation (B.14), it trivially follows that E(\ifg) =nf(1,1). The key trick lies in replacing the
kernel matrix U by the matrix A = p2Q + p2Iy. By (Mei and Montanari, 2019a, Lemma 9.4), we

know that the asymptotic error incurred in the expected value of Wy by replacing U in place of A is
04(1). To elaborate, we first define

1
Uy = ETr(\I/A\I!ZTZ).
Then by (Mei and Montanaril |2019a, Lemma 9.4), we have
E[U3 — T3] = 04(1). (B.15)

Thus, instead of \Tlg, we will focus on W3. By (Mei and Montanari, 2019a, Proposition 8.2) we know
\113 = _H’Eashtl Gd(i(wleA)l/Q; 0) - M%asz,t1Gd(i(¢lw2)‘)l/2; 0) (B16)
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Also by (Me1 and Montanari, [2019a, Proposition 8.5), for any fixed v € R, we have the following:
lim E [[|V3Ga(iu; 0) - Vig(iu:0)]),, | =0. (B.17)

As U3 is a bi-linear form of Vng(i(d)le)\)l/Q; 0) (See Equation (B.T6)), together with (Mei and
Montanari, 2019al Equation (8.26)), it follows that

Jim B[ @y — Friage (€, 11,82, A 1) | = 0, (B.18)

where Yidge(€, 91, %2, \/p?) is as defined in Equation (B:2). Thus, both Equation (B:I3) and
Equation (B:T8) yields that

Jim B[V — Fhiage (&, v, v, M )| = 0. (B.19)
Hence, by Equation (B:13)) we get the following:
V(A) = Fridge (€, Y1, %2, M pZ) 7% + 0a(1). (B.20)

OBTAINING LIMIT OF BIAS TERM:

Now we revisit the term B(d, A) — B(0, A). We will study the terms n; f(1, 1) and nq(ny — 1) f(1,2)
in Equation (B-TT) separately.
First, we focus on the term n; f(1, 1). Equation (B:14), Equation (B.I5) and Equation (B:19) show

e nf(1,1) = Yiage(&, U1, 2, A p2) + 0a(1). (B.21)
Next, in order to understand the limiting behavior of f(1,2), we define
Uy = éTr (YUYZ'HZ), V= éTr (PATZHZ).
Again due to (Mei and Montanari, 2019a, Lemma 9.4), we have
E|W; — W3] = 04(1).

Hence, we only focus on Ws. A calculation similar to (B29) shows that
E(W3) = nf(1,1) + n(n — 1) f(1,2) + 0a(1). (B.22)

Let g(&; q) be the analytic function defined in (Mei and Montanari, 2019a, Equation (8.19)). Using
(Me1 and Montanari, [2019a), Proposition 8.5), we get

E(Ws) = —p130s,,6,9(i(4112 )% 0) =705, 1, g (i (101902 0) /25 0) 04 (1) = W5(E, 01,002, A, pia, 1) +o041.
This along with (B:21) and (B-22) show that

n(n - 1)f(17 2) = \Ilg(f? wla ¢27 )‘a Hoks Nl) - A//ridge(ga wlv ,(/)27 )‘//’(3) + Od(l)' (B23)
Thus, finally using Equation (B:TT), Equation (B:12) and the fact ny /n — , we conclude that

8(57 )\) = Fgﬂridge(& wla 7/}25 /\/ﬂz)+F<52 [ﬂ'(liﬂ-)q//ridge(gv ¢17 1/’27 )\/.u“i)+7r2\y§(€a 7/}1a QZ}Qa Av /’L4*7 Hl)]+0d(1)
(B.24)

Lastly, using Equation (B:20), Equation (B:24) and plugging the values in Equation (B.4) we get
lim Ex e g,/ Rrr(z, X, 0, )]
d— o0
= F} Briage (& 01,2, M 13) + FF[r(1 — ) Vridge (€, 1, b2, A pd) + 72 W5(E, 1,02, A, phay )]
+ 7V iage (&, V1, Vo, A p2).
(B.25)

RIDGELESS LIMIT

Finally, for ridgeless limit we need to take A\ — 0+ on both sides of Equation (B:23). Following
similar calculations as in the proof of (Mei and Montanari, 2019a, Theorem 5.7), or more specifically
using (Mei and Montanari, 2019a, Lemma 12.1), we ultimately get
. . _ 2 gp* 2 * 2y %
Aligl-&- dli)I{.lo EX7@)5075[RRF(.Z', X,0, )\)] = Fﬁ% + F[; ,/%1 + TV

This completes the proof.
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B.2 BIAS-VARIANCE DECOMPOSITION UNDER ORTHOGONALITY OF PARAMETERS

In this section we will demonstrate that the same bias-variance decomposition in Lemma|[3.3|continues
to hold rather weaker assumption than Assumption @rSpeciﬁcally, in thi section we only assume
the parameter vectors y and ¢ are orthogonal, i.e., 8y § = 0. The following Lemma shows that
under this orthogonality condition, the desired bias-variance decomposition still holds.

Lemma B.2. Define the followings: %Bg = Bupy ||z (Z72)1 27X — 2T ||3/d] and Bs =
Eompy [l27(Z7 2)1 2] X1|3/d]. Also assume that 3, 6 = 0. Then, we have % (B, ) = Fg,@g +
F2%;.

Proof. Similar to Equation (B.4), her also we have
B(B0,0) = Eonpy {(zT(Z72)1 27X — 2 ")Bo}* + {7 (27 2)' 2] X,6}°
+2z"(Z2T2) 27X —2")Bed "X 21 (2T Z) 7).

The only difference in Equation (B.4) compare to Equation (B:26) is that 3, and ¢ are now fixed
vectors in R instead of being random. To this end we define the space of d x d orthogonal matrices
as follows:

(B.26)

O(d):={0 R . 0T0=00" =1,}.
Now we consider the following change of variables for a matrix O € O(d):
X—X0"2X, 6~00"£0
Borr OBp = By, 0626, =
The key thing here is to note the following
Z25(X0"/Vd)/Vd=0a(XO" /Vd)/Vd=Z.

Thus, the expression of a()) in Equation (B.3) remains unchanged. Finally, due to distributional
assumption on x and Lemma we have 7 ~ Unif{S?'(/d)} for every O € O(d). Finally, note

that 2" By = " 3, which entails that Z(S3y, ) = (B, ) for all O € O(d), where
B(Bo.0) = Eanr [{(Z1(Z72)'Z2TX — 2730} +{z7(Z27 2)' 2] X16)°
+22"(Z" 2 ZTX —2")Bed ' X Z1(Z7 Z)17]

B.27
— Oz £ 7. ( )

This motivates us to consider the change of variables in Equation (B:27), when O is sampled from
Haar measure H, on O(d) and independent of X, ©,e. Also, note that due to Lemma and
Lemma the random vectors 5y and ¢ satisfy the setup of Section Thus the result follows
immediately by noting the fact that

'@(ﬂ()v 5) = EONHd ['@(/8_07 S)] = Fg'@ﬂ + F(Sz'@éa
where the last inequality follows from taking A — 0 in Equation (B:TT) and Equation (B.12).

B.3 LIMITING RISK FOR GENERAL Sy AND §

Unlike the previous section, this section studies the general property of the asymptotic risk Ry (a)
when the parameters Sy and § are in general position. Specifically, in this section we relax the
assumption that 37 & # 0. Thus, the only difficulty arise in analysing the cross-covariance term
2F,py (2T (ZT 21 ZTX)Vd — x7)Bod " X Z1(Z7 Z)t2/V/d] in Equation (3-3) as it does not
vanish under the absence of orthogonality assumption. Thus, essentially it boils down to showing the
results in Lemma[B3land Lemma 3.8

B.3.1 PROOF oF LEMMA[3.3]

We begin with proof of Lemma[3.3] We recall the right Equation (3:3), i.e,
B(B0,6) = Bonr {(: (27 2) 27X =270} +{z" (27 2)' 2] X,6}?
+22"(Z"2) 27X —x")pod ' X[ Z1(Z27 Z)12).
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Apart from the cross-correlation term, The first two-terms of the equation does not depend on the
interaction between (3, and J, To be precise, the first two terms are only the functions of [y and
0 individually and does not depend on the orthogonality of 8y and 4. Thus, an analysis similar to

Section [B.2]yields that
B(Bo,0) = F3Bs+ FiBs + 2" (2T 2)1ZTX —a")Bo0 " X\ Z1(Z7 Z)12].

Thus, it only remains to analyze the cross-covariance term
Ca6 2 2unpy (27 (2T 2)1 27X —2")B0d " X Z1(Z7 Z)12),

To get the desired form as in Lemma we again introduce that random variables (g, 8, X, X1, Z, Z;
and Z as in Section[B.2] Also, define the quantity

Cr5 2 e [(FT(Z72)1 27X — 3308 X[ Z1(Z7 2)12).

Following, a similar argument as in Section we have %55’5 = EONHd{‘fB’g}. Next, note that,

Cpo =2E[Te(X\ Z1(Z272)'2(z27(ZT2)T ZTX —27)Bob T )].
Thus condition on Z and Z and applying Lemma [C.2] the result follows, i.e.,
?375 = F35%3,. (B.28)

B.3.2 PROOF OF LEMMA[3.8]

Following the same arguments of Section [B.I]and Section it can be shown that the limiting
values of E[#3], E[%s] and E[¥ (7)] remains the same, i.e., the results of Lemma 3.7)and first part
of Lemma [3.8|remains true. Thus, it only remains to analyze the cross-covariance term

Cps 2 2upy (2 (Z272) 27X —2")Bod " X[ Z0(27 2)12],

to fully characterize the asymptotic risk asymptotically. To begin with, the vector ¢ can be written as
a direct sum of two components ¢; and do, where J5 is the orthogonal projection of § on span ({5 }).
In particular we have

§=061+0y, and 8 = (Iq— BofBy /llBoll*)d.
Thus, there exists & € R such that §; = uSy. Thus, ?3,5 can be decomposed in the following way:
Cp.5 =2Bumpy [{Bg X Z(Z7 Z) 22T (27 2)1 2] X1B0]) = 2uBumpy [{B X1 Z1(Z7 Z) 227 By

(1,1) (1,2)
Cg.5 Cp.5

+ 2B, py [(2T(ZT 2V ZTX — 2T)Boby X Z0(Z7 Z)12].

(2)
%&5

As By 62 = 0, following the arguments in Section we have Cﬁgg = 0. To analyze the terms

%élél) and %élél), we will gain analyze their corresponding ridge equivalents

2 ~
50 () = FNE” (/JJ XTzu0vz! Xlﬁo) ,

1,2 2

5P (0) = ﬁnzx (B4 X{ 71 Tua™ Bo)

where U and U are defined in Equation and Equation (B.7) respectively and u = v/dz. We
focus on these terms separately. To start with, by an application of exchangeability argument we note
that

2uF?
1,1 B T
E(%s (V) = —5 E [T {XT 20002, }]
= 2pF3[n f(1,1) + na(m = 1) £(1,2) + nona £(1,2)].
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Using Equation (B:2T)) and Equation (B:23) it can be deduced that

E(Cgﬁ(’}él) (A)) - Q,UF527T\I/§(€> 1/117 1/’27 >‘7 Mo :ul) + Od(l)' (B.29)
Let us denote by V' the matrix E(ux ). This shows that

2
E(¢455" () = 2B (] X{ 20V o)

Again by exchangeability argument we get

E(g457 ) = (5)- %E (66 X T 29V o).

Let use define T} := %E (Bg XTZWV ). By the arguments of Section 9.1 in Mei and Montanari
(2019a), we can also conclude that

FQ
Ty = 2 0,g(i(b11620) /% 0) + 0u(1),

the function is defined in (Mei and Montanari, 2019a, Equation (8.19)). Thus we have E(%B(if) \) =
,quwapg(i(z/leg)\)l/z; 0) + 04(1). This along with Equation (B29) yields the following:
5 . (1,1) (1,2)
E(C5,5) = im E(C5 5 (A) + E( 57 (M) + 0a(1)

= ;IE)I%) /*”TFE [2\113(57 1/11» ’(/}27 >\7 Hox s /'Ll) - 3p9(2(¢11/)2>\)1/2, 0)] + Od(]-)
— umF3 (B — 1+ W3) + oa(1).

Finally, by a simple algebra it follows that = % cos ¢g,5, where
(8,9)
FgFs )~

This shows that 3 = FjFs cos(¢ps) = By 0 = Fps5. Now recalling Equation (B:28) we have
limg, o E[€},5] = m(#* — 1 + ¥3). This finished teh proof of Lemma3.8]

$3,6 = arccos (

B.4 FINAL FORM OF LIMITING RISK

Finally, Gathering all the results from Section BT} [B.2and [B.3] we have

lim E(Ro(a)) = F38* + F;. M} + Fp .5 +7°V*.
d—ro0
with €* = w(%* — 1 + U3). This concludes the proof of Theorem (3.9

C UNIFORM DISTRIBUTION ON SPHERE AND HAAR MEASURE

In this section we will discuss some useful results related to Uniform distribution on sphere and the
Haar measure 4 on O(d).

Lemma C.1. Let U ~ Unif{S* 1 (v/d)} and O € O(d). Then OU ~ Unif{S*~*(/d)}. Also, if
O ~ Hg4 and is independent of U, then also OU ~ Unif{S?~1(+/d)}.

Proof. Note that U 4 VdG/ ||G||,, where G ~ N(0,1,). Next define G := OG. By property of

Gaussian random vector we have G % G. Now the result follows from the following:

ovdvals _ g G oa g G oay
1G]l [tel® 1G]l
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Next, let O ~ H4 be an independent random matrix from U. Thus conditional on O, we have
OU | O ~ Unif{S*1(Vd)}.
Thus, unconditionally we have OU ~ Unif{S%'(v/d)}. O

Lemma C.2. Let 3,6 € R? such that 876 = Fg, 6. Also, define the random vectors B8 =08 and
0 = 00, where O ~ H 4. Then the followings are true:

FB’(;
d

E(357)/ 81 = BG5T)/ 6] = gl

E(B6") = I,

Proof. Let O = (01,09,...,04)", 1., 0; is the ithrow of O. Let T = E(B6") = E(OBSTOT).

Also, by property of Haar measure, we have 110 2 O for any permutation matrix II. This shows that
{0;}4_, are exchangeable. As a consequence we have

d T T
E(OZ‘OZT) _ Zk:l Ii(okok) _ E(Od O) _ éﬂd foralli € [d]

Now we are equipped to compute matrix T. Note that
Ty = E(o] 85" 0;) = E{5 0;0] B} = 6" B/d = Fp4/d.
Also, for i # j, we similarly get

Tij = ]E{(sTOjOTﬁ}.

Now again by property of Haar measure we know O 4 (Ig — 2e;e] )O, where e; denotes the ith
canonical basis of R%. This implies that 0;0; % —o,0; . Using, this property of 4, we also get
E(ojo; ) = 0. Thus, we get T;; = 0 and this concludes the proof for uncorrelatedness.

Next, we define Vg := E(BBT). By a similar argument, it also follows that

Bl
(V)i = H 7 2N,

where A;; is the Kronecker delta function. The result for & can be shown following exactly the same
recipe. O

D RANDOM FEATURE CLASSIFICATION MODEL

In this section, we consider an overparameterized classification problem. We consider a two group
setup: g € {0, 1}. Without loss of generality, we assume 7 > % (so the g = 1 group is the majority
group). The data generating process of the training examples {(z;, y;)}7_, is

gi ~ Ber(m)
mmg%{+LWPﬂﬁ%ﬂM=@+ﬂﬁ&ﬂM=ﬂ
e —1, wp. 1= f(z] Bo)1{g: = 0} — f(z] B1)1{g: = 1}

where /3y, 81 € R are vectors of coefficients of the minority and majority groups respectively, and
f(t) = (1 + e %)~ is the sigmoid function.

) (D.1)

Consider a random feature classification model, that is, for a newly generated sample (2,41, Yn+1),
the classifier which predicts a label 4,41 for the new sample as

N
Y = sign Zajo (9;$n+1/‘/g) ,
j=1
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where o(+) is a non-linear activation function and NV is the number of random features considered
in the model. In the overparameterized setting (n < IN), we train the random feature classification
model by solving the following hard-margin SVM problem:

. {afgminaemv llall2 }
a € ’

subject to yizj a > 1,Yi € [n]

where z; = (2;1,...,zi,n) | with 2z j = 0(0] x;/V/d) fori € [n],j € [N].

We wish to study disparity between the asymptotic risks (i.e., test-time classification errors) of @ on
the minority and majority groups, that is, comparing

Ro(a) = E[l{gn+1 7é yn+1}|gn+1 = 0] and Rl(a) = E[l{gnJrl 7& yn+1}|gn+1 = 1]

asymptotically. Moreover, we consider a high-dimensional asymptotic regime such that

d— oo, N/d— 1 >0,n/d— 12 >0 and v =11/t :dlim {N/n} > 1.
—00

Therefore, v encodes the level of overparameterization.

In the simulation for Figure 3| we let o(-) be the ReLU activation function and 6; ; be IID standard
normal distributed. Moreover, we let 7 = 0.95, 89 = 10eq, 51 = 10cos(f)e; + 10sin(6)eq,
n = 400,d = 200, N = yn where e; and e, are the first two standard basis of R?. We tune
hyperparameters 6 € {0°,45°,90°,135°,180°} and v € {1,1.5,2,2.5,3,3.5,4,4.5,5,5.5,6}, then
report test errors averaged over 20 replicates.
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