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ABSTRACT

In federated learning, the support of partial client participation offers a flexible
training strategy, but it deteriorates the model training efficiency. In this paper, we
propose a framework FedAMD to improve the convergence property and maintain
flexibility. The core idea is anchor sampling, which disjoints the partial participants
into anchor and miner groups. Each client in the anchor group aims at the local
bullseye with the gradient computation using a large batch. Guided by the bullseyes,
clients in the miner group steer multiple near-optimal local updates using small
batches and update the global model. With the joint efforts from both groups,
FedAMD is able to accelerate the training process as well as improve the model
performance. Measured by e-approximation and compared to the state-of-the-art
first-order methods, FedAMD achieves the convergence by up to O(1/¢) fewer
communication rounds under non-convex objectives. In specific, we achieve a
linear convergence rate under PL conditions. Empirical studies on real-world
datasets validate the effectiveness of FedAMD and demonstrate the superiority
of our proposed algorithm: Not only does it considerably save computation and
communication costs, but also the test accuracy significantly improves.

1 INTRODUCTION

Federated learning (FL) (Konecny et al., 2015; 2016; McMabhan et al., 2017) has attained an increasing
interest over the past few years. As a distributed training paradigm, it enables a group of clients
to collaboratively train a global model from decentralized data under the orchestration of a central
server. By this means, sensitive privacy is basically protected because the raw data are not shared
across the clients. Due to the unreliable network connection and the rapid proliferation of FL clients,
it is infeasible to require all clients to be simultaneously involved in the training. To address the issue,
recent works (Li et al., 2019b; Philippenko & Dieuleveut, 2020; Gorbunov et al., 2021a; Karimireddy
et al., 2020b; Yang et al., 2020; Li et al., 2020; Eichner et al., 2019; Yan et al., 2020; Ruan et al.,
2021; Gu et al., 2021; Lai et al., 2021) introduce a practical setting where merely a portion of clients
participates in the training. The partial-client scenario effectively avoids the network congestion at
the FL server and significantly shortens the idle time as compared to traditional large-scale machine
learning (Zinkevich et al., 2010; Bottou, 2010; Dean et al., 2012; Bottou et al., 2018).

However, a model trained with partial client participation is much worse than the one trained with full
client participation (Yang et al., 2020). This phenomenon is account for two reasons, namely, data
heterogeneity (a.k.a. non-i.i.d. data) and the lack of inactive clients’ updates. With data heterogeneity,
the optimal model is subject to the local data distribution, and therefore, the local updates on the
clients’ models greatly deviate from the update towards optimal global parameters (Karimireddy
et al., 2020b; Malinovskiy et al., 2020; Pathak & Wainwright, 2020; Wang et al., 2020; 2021; Mitra
et al., 2021; Rothchild et al., 2020; Zhao et al., 2018; Wu et al., 2021). FedAvg (McMahan et al.,
2017; Li et al., 2019b; Yu et al., 2019a;b; Stich, 2018), for example, is less likely to follow a correct
update towards the global minimizer because the model aggregation on the active clients critically
deviates from the aggregation on the full clients, an expected direction towards global minimizer
(Yang et al., 2020).

As a family of practical solutions to data heterogeneity, variance reduced techniques (Karimireddy
et al., 2020b; Gorbunov et al., 2021a; Wu et al., 2021; Gorbunov et al., 2021b; Liang et al., 2019;
Shamir et al., 2014; Li et al., 2019a; 2021b; Karimireddy et al., 2020a; Murata & Suzuki, 2021)
achieve an improved convergence rate when compared to FedAvg. With multiple local updates, each
client corrects the SGD steps with reference to an estimated global target, which is synchronized at
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Partial

Convexity Method Clients Communication Rounds
Minibatch SGD (Wang & Srebro, 2019) X T+
FedAvg (Yang et al., 2020) v K+l
SCAFFOLD (Karimireddy et al., 2020b) 4 #12 + (%)2/ 3 1
Non-convex BVR-L-SGD (Murata & Suzuki, 2021) X b 4 L
VR-MARINA(Gorbunov et al., 2021a) X W + 1((725 + %
FedAMD (Sequential) (Corollary 1) v %
FedAMD (Constant) (Corollary 2) v %
Minibatch SGD* (Woodworth et al., 2020b) X M(‘I;KE + TIL log uie
N FedAvg (Karimireddy et al., 2020a) v/ 7“::5 K +7\/W +7; log 1
(or *E{;;r?;iﬂgﬁvex) SCAFFOLD* (Karimireddy et al., 2020b) v e + (M 4+ 1) log A
VR-MARINA (Gorbunov et al., 2021a) x (357 + e + &) log

P 1 M M 1
Fed AMD (Constant) (Corollary 3) v (4+ 45+ %) 10!

Table 1: Number of communication rounds that achieve E [|[VF (iout)H; < ¢ for non-convex
objectives (or EF (&,,:) — Fix < e for PL condition or strongly-convex with the parameter of ;). We
optimize an online scenario and set the small batch size to 1. The symbol v or X for "Partial Clients"
is determined by the following footnote 1.

the beginning of every round. Although, in each transmission round, variance-reduced algorithms
require the communication overhead twice as more as FedAvg, their improved performances are
likely to eliminate the cost increments. Recent studies (Gorbunov et al., 2021a; Murata & Suzuki,
2021; Tyurin & Richtérik, 2022; Zhao et al., 2021) have demonstrated great potential using large
batches under full client participation'. Measured by e-approximation, MARINA (Gorbunov et al.,
2021a), for instance, realizes O(1/M el/ 2) faster while using large batches, where M indicates the
number of clients.

However, none of the prior studies address the drawbacks of using large batches. Typically, a large
batch update involves several gradient computations compared to a small batch update. This increases
the burden of FL clients, especially on IoT devices like smartphones, because their hardware hardly
accommodates all samples in a large batch simultaneously. Instead, they must partition the large batch
into several small batches to obtain the final gradient. Furthermore, regarding the critical convergent
differences between various participation modes, the effect of using large batches under partial client
participation cannot be affirmative. BVR-L-SGD (Murata & Suzuki, 2021) and FedPAGE (Zhao
et al., 2021) claim that they can work under partial client participation, but they require all clients’
participation when the algorithms come to the synchronization using a large batch.

Motivated by the observation above, we propose a framework named FedAMD under federated
learning with anchor sampling that disjoints the partial participants into two groups, i.e., anchor and
miner group. In the anchor group, clients (a.k.a. anchors) compute the gradient using a large batch
cached in the server to estimate the global orientation. In the miner group, clients (a.k.a. miners)
perform multiple updates corrected according to the previous and the current local parameters and the
last local update volume. The objective for the latter group is twofold. First, multiple local updates
without serious deviation can effectively accelerate the training process. Second, we update the global
model using the local models from the latter group only. Since anchor sampling disjoints the clients
with time-varying probability, we separately consider constant and sequential probability settings.

Contributions. We summarize our contributions as follows:

Algorithmically, we propose a unified federated learning framework FedAMD that identifies a
participant as an anchor or a miner. Clients in the anchor group aim to obtain the bullseyes of their
local data with a large batch, while the miners target to accelerate the training with multiple local
updates using small batches.

Theoretically, we establish the convergence rate for FedAMD under non-convex objectives under
both constant and sequential probability settings. To the best of our knowledge, this is the first
work to analyze the effectiveness of large batches under partial client participation. Our theoretical

'In this paper, partial client participation refers to the case where only a portion of clients take part at every
round during the entire training.
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results indicate that, with the proper setting for the probability, FedAMD can achieve a convergence
rate of O(%) under non-convex objective, and linear convergence under Polyak-tojasiewicz (PL)
condition (Polyak, 1963; Lojasiewicz, 1963). Comprehensive comparisons with previous works are

presented in Table 1.

Empirically, we conduct extensive experiments to compare FedAMD with the most representative
approaches. The numerical results provide evidence of the superiority of our proposed algorithm.
Achieving the same test accuracy, FedAMD utilizes less computational power metered by the
cumulative gradient complexity.

2 RELATED WORK

In this section, we discuss the state-of-the-art works that are strongly relevant to our research. A more
comprehensive review is provided in Appendix A.

Mini-batch SGD vs. Local SGD. Distributed optimization is required to train large-scale deep
learning systems. Local SGD (also known as FedAvg) (Stich, 2018; Dieuleveut & Patel, 2019;
Haddadpour et al., 2019; Haddadpour & Mahdavi, 2019) performs multiple (i.e., K > 1) local
updates with K small batches, while mini-batch SGD computes the gradients averaged by K small
batches (Woodworth et al., 2020b;a) (or a large batches (Shallue et al., 2019; You et al., 2018; Goyal
etal., 2017)) on a given model. There has been a long discussion on which one is better (Lin et al.,
2019; Woodworth et al., 2020a;b; Yun et al., 2021), but no existing work considers how to disjoint
the nodes such that both can be trained at the same time.

Variance Reduction in FL. The variance-reduced techniques have critically driven the advent of FL
algorithms (Karimireddy et al., 2020b; Wu et al., 2021; Liang et al., 2019; Karimireddy et al., 2020a;
Murata & Suzuki, 2021; Mitra et al., 2021) by correcting each local computed gradient with respect
to the estimated global orientation. However, a concern is addressed on how to attain an accurate
global orientation to mitigate the update drift from the global model. Roughly, the estimation lies in
two types, namely, precalculated and cached. The former methods (Murata & Suzuki, 2021; Mitra
et al., 2021) required precalculation typically require full worker participation, which is infeasible for
federated learning settings. As for the global orientation estimated by cached information, existing
approaches (Karimireddy et al., 2020b; Wu et al., 2021; Liang et al., 2019; Karimireddy et al., 2020a)
utilize small batches, which derives a biased estimation and misleads the training. This work explores
the effectiveness of large-batch estimation for the global orientation under partial client participation.

3 FEDAMD

In this section, we comprehensively describe the technical details of FedAMD, a federated learning
framework with anchor sampling. In specific, it disjoints the active participants into the anchor group
and the miner group with time-varying probabilities. The pseudo-code is illustrated in Algorithm 1.

Problem Formulation. In an FL system with a total of M clients, the objective function is
formalized as

. 1
min F(x) = 57 > Fn(x) (1)
me[M]

where we define [M] for a set of M clients. F,,(-) indicates the local expected loss function for
client m, which is unbiased estimated by empirical loss f;,,(-) using a random realization B,,, from
the local training data D,,, i.e., Eg, ~p,, fm (X, Bm) = Fp,(x). We denote n by the size of a client’s
local dataset, i.e., |D,,,| = n for all m € [M], and n can be infinite large in the streaming/online
cases. I, represents the minimum loss for Equation (1).

Algorithm Description. In FedAMD, a global model is initialized with arbitrary parameters

%o € R?. By distributing the model to all clients (Line 1), clients m € [M] are required to generate a

b-sample batch B,,, o and compute the gradient vém) (Line 3). Then, clients send v(()m) to the server

(Line 4), and server caches these gradients and span them as a matrix vy = {v(()m)} m (Line 6).
me[M

After the initialization steps above, the algorithm comes to the model training (Line 7-27). At the
beginning of each round ¢, the server randomly picks an A-client subset .4 from M clients (Line
8). Since each client is independently selected without replacement, under the setting of Equation
(1), clients have an equal chance to be selected with the probability of %. Subsequently, the server
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Algorithm 1 FedAMD
Input: local learning rate 7;, global learning rate 75, minibatch size b, b’ < b, local updates K,
probability {p; € [0, 1]};>0, initial model .

1: Communicate the initial model &, with all clients m € [M]

2: for m € [M] in parallel do

3: =V fm (Zo, Bm,o) using By, o ~ Dy, with the size of b

4: Communicate v(()m) with the server

5: end for

6: Initialize caching gradient vy = {v(m)}

g8 0 0 me[M]

7: fort =0,1,2,... do

8: Sample clients A C [M]

9: Communicate the model &; and the caching gradient §; = avg(v;) with clients i € A
10: Initialize subsequent caching gradient vy = v

11: for i € A in parallel do

12: if Bernoulli(p;) == 1 then

13: o) =V f; (&, By,) using B;; ~ D; with the size of b

14: Communicate vt(le with the server and indicate the update of caching gradient
15: else ) ) )

16: Initialize ng)_l = 2\') = &, 9{') = G

17: for k£ =0, . —1do

18: Generate random realization B3; ;.1 ~ D; with the size of b/

19: gt(11+1 gtk Vi (wtk 1B, >+Vfi (wtk’sz)

. (@) (@) (@)

20: Typo1 = Lige — M Gg k1
21: end for
22: Aa:t =& — a:g(
23: Communicate Aa:,(5 with the server and indicate the update of the model
24: end if
25: end for ,
26: Ty = &y — s - avg(Axy) where Ax, aggregates Amgl) where client ¢ updates model
27: end for

distributes the global model x; to the clients in the set A, accompanying the global bullseye (i.e., the
averaged caching gradient) g; = M Zme[ M) vO (Lme 9). With the probability of p, client i € A

is classified for the anchor group (Line 13—14) or the miner group (Line 16-23), and different groups
have different objectives and focus on different tasks.

Anchor group (Line 13-14). Clients in this group target to discover the bullseyes based on their
local data distribution. According to Line 12, client ¢ € A has the probability of p; to become a
member of this group. Then, the client utilizes a large batch B; ; with b samples to obtain the gradient
Ugl (Line 13). Therefore, following the gradient Ut(21 can find an optimal or near-optimal solution
for client 7. Next, the client pushes the gradient to the server and updates the caching gradient (Line
14). In view that some clients do not participate in the anchor group for obtaining the bullseyes at
round ¢, the server spontaneously inherits their previous calculation from v, (Line 10). As a result,
g: in Line 9 indicates an approximate orientation towards global optimal parameters, which directs

the local update in the miner group and affects the final global update. Besides, vt(i)l influences the
training from round ¢ + 1 up to the next time when client ¢ is a member of anchor group.

Miner group (Line 16-23). Guided by the global bullseye, clients in the miner group perform
multiple local updates and finally drive the update of the global model. First, client 7 initializes the
model with ; and the target direction with g; (Line 16). Ideally, in the subsequent K updates (Line
17), client ¢ update the model with the gradient V F' (wi%) fork € {0,..., K —1}. This is impractical
because clients cannot access all others’ training sets to compute the noise-free gradients. Instead,
the client at k-th iteration generates a b’-sample realization B/  (Line 18) and calculates the update

gt( I)H-l via a variance-reduced technique, i.e., gt(i%H gt k -V (m% 1 B;’k) +Vfi (:ciz,)g, BZ k)
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(Line 19). The update gt(z,)c 41 18 approximate to VF’ (wgli) for two reasons: (i) the first term is used
to estimate the global update because gt(l()) stores the global bullseye; and (ii) the rest terms remove
the perturbation of data heterogeneity and reflect the true update at a:l(kz,)C Therefore, the local model
update follows ccil,)C 11 = mill)c - - gt(llz 41 (Line 20). After K local updates, the model changes

on client ¢ is Aw,(f) =Ty — wg( Then, the client transmits Awgi) to the server for the purpose of

global model update.

The proposed approach possesses threefold advantages when compared to SCAFFOLD (Karimireddy
et al., 2020b) and FedLin (Mitra et al., 2021) using a consistent correction term, i.e., gy — vt(z). Firstly,
it is a memory-efficient approach that is unnecessary to maintain the obsolete gradient. Secondly, it
dynamically calibrates the local updates subject to the local model. Although BVR-L-SGD (Murata
& Suzuki, 2021) also achieves such a functionality, it requires all clients to jointly obtain the global
direction at the beginning of each round, leading to considerable training time. As for FedAMD,
here comes the third advantage that avoids the precalculation on a global bullseye under partial-client
scenarios. To the best of our knowledge, this is the first work to achieve dynamic calibration under
partial-client scenarios.

Server (Line 14 and Line 26). Therefore, after the separate local training on the participants,
the server merges the model changes from the miner group into Az, (Line 26) and updates the
caching gradients from the anchor group (Line 14). It is noted that the size of Ax; (a.k.a. |Ax;|)
can be within the range between 0 and A. When the size is 0, £;11 = &;, or otherwise, ;1 =
1 —ns >, Axy/|Axy| (Line 26). The reason why we solely use the changes from the miner group is
that clients perform multiple local updates regulated by the global target such that the model changes
walk towards the global optimal solution. While directly incorporating the new gradients from the
anchor group, the global model has a degraded performance because they perform a single update
that aims to find out the local bullseye deviated from the global target. Implicitly, clients in the miner
group take in the update of caching gradients at iteration £ = 0 to update the local model, which will
affect the next global parameters.

Previous Algorithms as Special Cases. The probabilities can vary among the rounds that disjoint
the participants into the anchor group and the miner group. By setting A = M, and the probability
{p:} following the sequence of {1,0,1,0,...}, FedAMD reduces to distributed minibatch SGD
(K =1) or BVR-L-SGD (K > 1). Therefore, Fed AMD subsumes the existing algorithms and takes
partial client participation into consideration. To obtain the best performance, we should tune the
settings of {p;} and K. However, accounting for the generality of FedAMD, it faces substantial
additional hurdles in its convergence analysis, which is one of our main contributions, as detailed in
the following section.

Discussion on Communication Overhead. As the anchors are not necessary to obtain the averaged
caching gradient (i.e., §;) at t-th round, the centralized server solely distributes g; to the miners.
Compared to FedAvg, the proposed algorithm requires (1 — p;)/2 more communication costs, but it
achieves convergence with at least O(%) less communication rounds (see Table 1). Therefore, from
the perspective of model training progress, FedAMD is more communication efficient than FedAvg.

Discussion on Massive-Client Settings. A typical example of this scenario is cross-device FL
(Kairouz et al., 2019). In this setting, it is not a wise option for the server to preserve all the caching
gradients for clients. Therefore, the clients retain their caching gradients while the server keeps their
average. Firstly, at ¢-th round, client ¢ € [M] copies their caching gradient to (¢ + 1)-th round, i.e.,
v&)l = vt(z). For the client ¢ in the anchor group, they will follow Line 13 in Algorithm 1 to update
v&)l and push /\EZ) = vf(fgl — vt(’) to the server. After the server receives the updates of all local
caching gradients, it performs v, 11 = vy + % > A+, where A\; aggregates /\gl) where client 7 is in
anchor group.

4 THEORETICAL ANALYSIS

In this section, we analyze the convergence rate of FedAMD under non-convex objectives with respect
to e-approximation, i.e., minsg(ry | VF (:Et)Hg < e. Specifically, when it comes to PL condition,
e-approximation refers to F'(Z) — F'(x.) < e. In the following discussion, we particularly highlight
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the setting of {p;} to obtain the best performance. Before showing the convergence result, we
make the following assumptions, where the first two assumptions have been widely used in machine
learning studies (Karimireddy et al., 2020b; Li et al., 2020), while the last one has been adopted in
some recent works (Gorbunov et al., 2021a; Tyurin & Richtarik, 2022; Murata & Suzuki, 2021).

Assumption 1 (L-smooth). The local objective functions are Lipschitz smooth: For all v, v € R?,
[VEi(v) = VFi(v)ll2 < Lljv = vf|2, Vi € [M].

Assumption 2 (Bounded Noise). For all v € RY, there exists a scalar o > 0 such that

2
Egp, |V fi(v, B) — VE,)|3 < %' Vi € [M].

Assumption 3 (Average L-smooth). Forall v,v € RY, there exists a scalar L, > 0 such that
L2

(Vfi(v, B) = V£i(9, B)) = (VE(v) = VE@)I; < 13

lv =23, Vie[M].

Es~p;

Remark. Assumption 3 definitely provides a tighter bound for the patterns of variance reduction. In
fact, solely with Assumption 2, the term Eg.p, ||(V fi(v,B) — V f;(9,B)) — (VF;(v) — VFl(T}))”;
can be bounded by a constant. Therefore, we can easily obtain the coefficient for ||v — ¥ ||§, which
could be with the same structure as the constant in RHS of Assumption 2. Furthermore, if the loss
function is Lipschitz smooth, e.g., cross-entropy loss (Tewari & Chaudhuri, 2015), we can derive a
similar structure as presented in Assumption 3.

4.1 SEQUENTIAL PROBABILITY SETTINGS

As mentioned in Section 3, a recursive pattern appeared in the probability sequence {p; € {0,1}}:>0
can reduce FedAMD to the existing works. We assume that the caching gradient updates every
7(> 2) rounds, such that
1, tmod7 ==
bt = .
0, Otherwise

We derive the following results under sequential probability settings. The corresponding proof is
provided in Appendix D.

Theorem 1. Suppose that Assumption 1, 2 and 3 hold. Let the local updates K > 1, the minibatch

size b = min (%, n) and b’ < b. Additionally, the settings for the local learning rate n;, and the

global learning rate 15 satisfy the following two constraints: (1) nsn = ﬁ (1 + 21\;‘[ T)_l; and

2v6KL’> 4V3L,

mingepy [|VF (&) ||§ < ¢, the number of communication rounds T performed by FedAMD is

2MT T 1
rof(2) £ )

where we treat VF (&) — F. and L as constants.

. V' /K L Lo .
(2) m < min < L / ) Then, to find an e-approximation of non-convex objectives, i.e.,

Discussion on the selection of 7. According to Theorem 1, we notice that 7 = 2 achieves

mingep [|VF (&) |3 < e with the fewest communication rounds. The following corollary discloses
the relation between computation overhead and the value of 7.

Corollary 1. Under the setting of Theorem 1, FedAMD computes O (@ + %W) gradients and
consumes a communication overhead of O (JZ—GT) during the model training.

Remark. FedAMD requires an increasing computation and communication cost as 7 gets larger.
Therefore, 7 = 2 possesses the most outstanding performance in the sequential probability settings.
In this case, FedAMD requires the communication rounds of O (%), the communication overhead

of O (%) , and the computation cost of O (‘:—22 + @) while optimizing an online scenario where
the size of local dataset is infinity large.
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Comparison with BVR-L-SGD. As discussed in Section 3, FedAMD reduces to BVR-L-SGD
(Murata & Suzuki, 2021) when 7 = 2 and all clients participate in the training. In this case, Theorem
1 shows a total of T = O(1/€) communication rounds is needed. This result coincides with the
complexity of BVR-L-SGD in Table 1 by the setting that (1) nM < %, and 2) K > y/n/M. In
other words, we theoretically prove that BVR-L-SGD still achieves min ¢y | VF (Z¢) Hg < e with
T = O(1/e) in a looser constraint. As for computation overhead, our proposed method requires

O (% + M), which is less than BVR-L-SGD (i.e., O (% + MK 1 1)),

4.2 CONSTANT PROBABILITY SETTINGS

Apparently, when we set the constant probability as 1, all participants are in the anchor group such
that the model cannot be updated. Likewise, when the constant probability is 0, all participants are
in the miner group such that the global target cannot be updated, leading to degraded performance.
Therefore, we manually define a constant p € (0, 1) such that {p; = p};>o. In this section, we
derive the following results with partial client participation. Detailed proof is provided in Appendix
E. Specifically, Appendix E.2 and Appendix E.3 proves the convergence rate for Theorem 2 and
Theorem 3, respectively.

Theorem 2. Suppose that Assumption 1, 2 and 3 hold. Let the local updates K > max (1, %)

0_2

the minibatch size b = min (—6, n) and b’ < b, the local learning rate 1; = IVeKL’
2v6

learning rate n, = —=7——. Then, to find an e-approximation of non-convex objectives, i.e.,
1+ “p V 1-p

1 and the global

min.ep [|[VF () ||g < ¢, the number of communication rounds T performed by FedAMD is

rooft(l
e\1—-p4 Apy/1 —pA

where we treat VF (Zo) — Fy and L as constants.

With the constant probability p approaching 0 or 1, Theorem 2 shows that FedAMD requires a
significant number of communication rounds. Hence, there is an optimal p such that FedAMD
achieves convergence with the fewest communication rounds. In view that M > A, the number of

communication rounds is dominated by O ( M . 1> . Based on this observation, the following

Apy/1—pA €
corollary provides the settings for the constant probability p that leads to the optimal convergence
result. Based on the value of p, we further refine the settings for other parameters. The following
corollary takes ' = 1 into consideration, i.e., the small batch size is 1.

1/A
. 1. 1 2
Corollary 2. Suppose that Assumption 1, 2 and 3 hold. Let the constant probabilityp = (m) ,

2
where c is a constant greater than or equal to 1, the local updates K > max (1, QLL;) the mini-

batch size b = min (%,n) and b = 1, the local learning rate 1, = m, and the global

2v6A
A+3Mc*

minsep [|[VF () ||§ < e. Therefore, the number of total samples called by all clients (i.e., cumula-

M

learning rate n; = Then, after the communication rounds of T = O (E) we have

. . . . 2 . . . . .
tive gradient complexity) is O (‘2—2 + %) when it optimizes an online scenario.

Discussion on the effectiveness of c.  When ¢ = 1, we can obtain the minimum value for the term

(p 1-— pA> with the constant p devised in Corollary 2. As the number of participants (i.e., A)
gets larger, the optimal p increases as well and tends to be 1, indicating that most participants are in
the anchor group. When we optimize an online scenario, the anchors compute a gradient with massive
samples. As a result, the computation overhead of a single round is not acceptable. By deducting
the anchor sampling probability to its 1/¢, FedAMD consumes up to (¢ — 1)/c less computation
overhead, while its convergence performance remains.

Comparison with FedAvg. As a classical algorithm, FedAvg (Yang et al., 2020) requires
O (£ + 1) communication rounds to achieve min;¢ 7y | VF (&;) H; < ¢ with the total computation
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consumption of O (If—; + ATK) Apparently, FedAMD needs O(%) fewer communication rounds.

As mentioned in Section 3, FedAMD consumes (1 — p)/2 more communication overhead than
FedAvg. As € is close to 0, the total communication overhead for FedAMD is far less than the cost of
FedAvg. As for computation overhead, (Yang et al., 2020) implicitly assumes that K > o2, Fed AMD
is more communication friendly than FedAvg.

In addition to the generalized non-convex objectives, we investigate the convergence rate of the PL
condition, a special case under non-convex objectives. The following assumption describes this case:

Assumption 4 (PL Condition (Karimi et al., 2016)). The objective function F' satisfies the PL
condition when there exists a scalar | > 0 such that

IVF(@)ll3 > 21 (F(v) - F.), VoeR?

Under PL condition, the rest of the section draws the convergence performance of FedAMD with
partial client participation.

Theorem 3. Suppose that Assumption 1, 2, 3 and 4 hold. Let the local updates K > max (1, %)
the minibatch size b = min (ﬁis’ n) and b < b, the local learning rate n; = 2\/6%’ and the

2v6LAp 2v/6

_pA 16 ML
Mpu(1—p#)> 1+MTP

condition, i.e., F(Z7) — F(x.) < ¢, the number of communication rounds T performed by FedAMD

IA)
1 M Mu(l —pA)) 1>
T=0 1+ + log —
<M(1 —p4) < pAp Ap &

where we treat VF (&) — Fy and L as constants.

global learning rate s = min > Then, to find an e-approximation of PL

Similar to Theorem 2, the number of communication rounds of FedAMD is mainly occupied by
0] (W + %p) . According to such an approximation, we provide a mathematical expression
for the setting of p in Corollary 3. Subsequently, we adjust the value of the hyper-parameters such
that we can obtain the best result for Theorem 3.

Corollary 3. Suppose that Assumption 1, 2, 3 and 4 hold. Let the constant probability p =

1/A
2
% <(1 + ’;‘:}) — (‘3:21) + H—A2 , Where c is a constant greater than or equal to 1, the local

2
updates K > max <17 ZLL;), the minibatch size b = min (M‘—;, n) and b’ = 1, the local learning

-1
rate n; = m, and the global learning rate ns = min (‘ﬁﬁfﬂ\/@ (1 + %) ) Then,

after the communication rounds of T = O ((% + %A + %) log %), we have F(Z7) — F(x,) < e

Therefore, the number of total samples called by all clients (i.e., cumulative gradient complexity) is

O ((% + M—NQI + M) (#;6 + K) log %) when it optimizes an online scenario.
Remark. When c = 1, the probability p for anchor sampling approaches 100% as the number
of participants is increasing. Likewise, it is necessary to use ¢ > 1 to reduce the computation
consumption of each round. Besides, FedAMD achieves a linear convergence under PL conditions.
In view that strongly-convex objectives possess a looser setting than PL conditions, FedAMD can
also achieve linear convergence under strongly-convex objectives.

5 EXPERIMENTS

This section presents the experiments of our proposed approach and other existing baselines that are
most relative to this work. We also investigate the effectiveness of probability {p; }+>0. Account for
the limited space, numerical analysis on other factors like the number of local updates are presented
in the supplementary materials.
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Figure 1: Comparison of different probability settings using test accuracy against the communication
rounds for FedAMD.

Test Accuracy (%)
Test Accuracy (%)
Test Accuracy (%)

Method 20 clients 40 clients 100 clients

Grad. Comm. Round Acc. Grad. Comm. Round Acc. Grad. Comm. Round Acc.
BVR-L-SGD 101.9  853.9 310 77.0 177.4 14923 275 78.6 463.8  3908.7 291 78.0
FedAvg 40.8  566.9 318 76.4 78.3  1087.5 305 76.7 186.9 2594.5 291 77.0
FedPAGE 148.6 16704 271 79.2 164.3  1622.4 203 80.6 525.5 45403 339 717.1
SCAFFOLD 475  1318.6 370 75.9 914 25378 356 76.0 250.9  6966.0 391 75.1
Fed AMD (constant) 35.5 489.8 259 80.6 55.0 776.3 209 82.3 1539 2147.8 229 834

FedAMD (sequential) 40.2 4753 213 79.5 804  904.5 190 808 253.8 2998.8 269 787

Table 2: Comparison among baselines in terms of cumulative gradient complexity (x10° samples),
communication costs (x32 Mbits), and rounds reaching the accuracy of 75%, and the final accuracy
(%) after 400 rounds. Bold: The best result in each column; underline: The best result of the baselines
in each column; [taly: The results that Fed AMD outperforms all baselines in each column.

Experimental setup. We train a convolutional neural network LeNet-5 (LeCun et al., 2015; 1989)
(non-convex) using Fashion MNIST (Xiao et al., 2017) which consists of 10 classes that equally
disjoint the training set of 60K samples and the test set of 10K samples. We conduct the experiments
with a total of 100 clients. To simulate the non-i.i.d. features, each client holds the data from 2
classes with a total of 600 samples, and each label is held by 20 clients. Let the number of local
updates K be 10, the mini-batch size b’ be 64 and b be 600. For different experiments, unless some
hyper-parameters have been defined, we leverage the best setting (e.g., learning rate) to obtain the
best results. All the numerical results in this section represent the average performance of three
experiments using different random seeds. More empirical results are put in Appendix F.
Effectiveness of probability {p, };>o. Figure 1 demonstrates the performance of various probability
settings under the scenarios of different participants. In Figure 1a with 20 clients, both sequential
probability setting and constant probability setting achieve the best performance. In Figure 1b and
1c, where 40 and 100 clients are selected in each round, constant probability setting outperforms
sequential probability setting. In all three scenarios, with sequential probability settings, the pattern
of {0,0, 1} has a much worse performance than the pattern of {0, 1}. This empirically validates
Theorem 1 for the best setting 7 = 2 in terms of communication complexity. Similarly, with constant
probability settings, the best performance is achieved when p approximates or equals optimal, which
validates the statement in Corollary 2.

Comparison with the state-of-the-art works. Table 2 compares FedAMD with the existing works
under partial/full client participation. At first glance, Fed AMD outperforms other baselines because
the texts in bold are all appeared in FedAMD. With 20-client participation, our proposed method
surpasses four baselines all aroundness. As for 40-client participation, FedAMD with constant
probability saves at least 30% computation and communication cost, and the final accuracy realizes
up to 6% improvement. In terms of the training with full client participation, FedAMD requires
10%—-20% fewer communication rounds, and its final accuracy has significant improvement, i.e.,
within the range of 0.7%-8.3%. Also, it is well noted that BVR-L-SGD has a similar performance
as Fed AMD using sequential probability in terms of communication rounds and test accuracy, but
the former needs more computation and communication overhead. This is because BVR-L-SGD
computes the bullseye using multiple b’-size batches rather than a large batch.

6 CONCLUSION

In this work, we investigate a federated learning framework FedAMD that disjoints the partial
participants into anchor and miner groups. We provide the convergence analysis of our proposed
algorithm for constant and sequential probability settings. Under the partial-client scenario, FedAMD
achieves sublinear speedup under non-convex objectives and linear speedup under the PL condition.
To the best of our knowledge, this is the first work to analyze the effectiveness of large batches
under partial client participation. Experimental results demonstrate that FedAMD is superior to
state-of-the-art works. It is interesting to explore anchor sampling in the other scenarios of FL, e.g.,
arbitrary device unavailability.
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A RELATED WORK

Mini-batch SGD vs. Local SGD. Distributed optimization is required to train large-scale deep
learning systems. Local SGD (also known as FedAvg) (Stich, 2018; Dieuleveut & Patel, 2019;
Haddadpour et al., 2019; Haddadpour & Mahdavi, 2019) performs multiple (i.e., K > 1) local
updates with K small batches, while mini-batch SGD computes the gradients averaged by K small
batches (Woodworth et al., 2020b;a) (or a large batches (Shallue et al., 2019; You et al., 2018; Goyal
etal., 2017)) on a given model. There has been a long discussion on which one is better (Lin et al.,
2019; Woodworth et al., 2020a;b; Yun et al., 2021), but no existing work considers how to disjoint
the nodes such that both can be trained at the same time.

Federated Learning. FL was proposed to ensure data privacy and security (Kairouz et al., 2019),
and now it has become a hot field in the distributed system (Yuan & Ma, 2020; Shamsian et al., 2021;
Zhang et al., 2021; Avdiukhin & Kasiviswanathan, 2021; Yuan et al., 2021; Diao et al., 2020; Blum
etal., 2021). The FL training methods in the past few years usually require all trainers to participate in
each training session (Kairouz et al., 2019), but this is obviously impractical when facing the increase
in FL clients. To enhance the systems’ feasibility, this work assumes that a fixed number of clients
are sampled at each round, which is widely adopted in (Li et al., 2019b; Philippenko & Dieuleveut,
2020; Gorbunov et al., 2021a; Karimireddy et al., 2020b; Yang et al., 2020; Li et al., 2020; Eichner
etal., 2019; Ruan et al., 2021). Therefore, the server collects the data from this participation every
synchronization to update the model parameters (Li et al., 2019b; Philippenko & Dieuleveut, 2020;
Gorbunov et al., 2021a; Karimireddy et al., 2020b; Yang et al., 2020; Li et al., 2020; Eichner et al.,
2019; Yan et al., 2020; Ruan et al., 2021; Lai et al., 2021; Gu et al., 2021).

Variance Reduction in Finite-sum Problems. Variance reduction techniques (Johnson & Zhang,
2013; Defazio et al., 2014; Nguyen et al., 2017; Li et al., 2021a; Lan & Zhou, 2018a;b; Allen-Zhu
& Hazan, 2016; Reddi et al., 2016; Lei et al., 2017; Zhou et al., 2018; Horvath & Richtarik, 2019;
Horvith et al., 2020; Fang et al., 2018; Wang et al., 2018; Li, 2019; Roux et al., 2012; Lian et al.,
2017; Zhang et al., 2016) was once proposed for traditional centralized machine learning to optimize
finite-sum problems (Bietti & Mairal, 2017; Bottou & Cun, 2003; Robbins & Monro, 1951) by
mitigating the estimation gap between small-batch (Bottou, 2012; Ghadimi et al., 2016; Khaled &
Richtarik, 2020) and large-batch (Nesterov, 2003; Ruder, 2016; Mason et al., 1999). SGD randomly
samples a small-batch and computes the gradient in order to approach the optimal solution. Since
the data are generally noisy, an insufficiently large batch results in convergence rate degradation. By
utilizing all data in every update, GD can remove the noise affecting the training process. However, it
is time-consuming because the period for a single GD step can implement multiple SGD updates.
Based on the trade-off, variance-reduced methods periodically perform GD steps while correcting
SGD updates with reference to the most recent GD steps.

Variance Reduction in FL. The variance-reduced techniques have critically driven the advent of FL
algorithms (Karimireddy et al., 2020b; Wu et al., 2021; Liang et al., 2019; Karimireddy et al., 2020a;
Murata & Suzuki, 2021; Mitra et al., 2021) by correcting each local computed gradient with respect
to the estimated global orientation. However, a concern is addressed on how to attain an accurate
global orientation to mitigate the update drift from the global model. Roughly, the estimation lies in
two types, namely, precalculated and cached. The former methods (Murata & Suzuki, 2021; Mitra
et al., 2021) required precalculation typically require full worker participation, which is infeasible for
federated learning settings. As for the global orientation estimated by cached information, existing
approaches (Karimireddy et al., 2020b; Wu et al., 2021; Liang et al., 2019; Karimireddy et al., 2020a)
utilize small batches, which derives a biased estimation and misleads the training. This work explores
the effectiveness of large-batch estimation for the global orientation under partial client participation.
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B USEFUL LEMMAS

Prior to giving detailed proofs of the theorems, we cover some technical lemmas in this section, and
all of them are valid in general cases.

Lemma 1. Let ¢ = {cy,...,5,} be the set of random variables in R**?. Every element in ¢ is
independent with others. Fori € {1,...,a}, the value for ; follows the setting below:

I 2 probability = q
710, otherwise

@

where q is a constant real number between 0 and 1, i.e., g € [0, 1]. Let | - | indicate the length of a set,
e \ {0} represent a set in which an element is in € but not 0. Then, there is a probability of (1 — q)*
for e\ {0}| =0, let avg(e) be the averaged result with the exception of zero vectors, i.e.,

avg(e) = W Z?:1 gi, le\{0} #0
0, e\ {0} =0

Then, the following formulas hold for E (avg(e)) and its second norm E ||avg(e) H;

3

E(avg(s)) = (1= (1 )" Ze“ Elavg@) < (1= (1-9)) = Y Jleilly - &)

Proof. When ¢ = 0, the formulas in Equation 4 obviously hold because E (avg(e)) = 0 and
E ||cwg(€)||§ =0. Asforg = 1 since avg(e) = L 370 . e;, we leverage Cauchy-Schwarz inequality
and get E |lavg(e )||2 = |1y, le <iye lleill? 3» Which is consistent with the formulas in

Equation 4. In addition to the precedmg cases, we consider some general cases for the probability ¢
within 0 and 1, i.e., ¢ € (0, 1).

Firstly, we show the proof details for E (avg(e)). For all ¢ in {1,...,a}, given that ; is not a zero
vector, the coefficient of e; is based on the binomial distribution on how many non-zero elements in
the set {e1,...,6;—1} U{€ix1,-..,q}. Therefore, with the probability ¢ that ¢; is equal to e;, the
coefficient of e; in the expected form is

1 a—1\ .1 1 fa-1 1
Z. e 1—q)®
qf- <a1>q Fet g ( 0 )( q)
—_——

(a—1) non-zero elements 0 non-zero element

Then, the coefficient of éei can be expressed and simplified for

a (a—1\ .1 a (a—1 1

2. a e 1—q)® 5
q(a ( 1>q +toot g <0>( q) > ©)

a _

q(() -+(1>(1—q)“ 1) ©®)
a a
1—gq)* ! 7
(Yoot (St - 0
1-—

(I-q)* ®)

where Equation (7) follows

(g)_a (a—l)x---x(a—ﬂ+1)_a(g:i

5 G () eze

and Equation (8) follows

(¢+(1-q)" = (Z)q“+-~-+ (g)(l—q)a-

Thus, the equation E (avg(e)) = (1 — (1 — ¢)*) - £ 37, e; holds.
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Secondly, we provide the analysis for E |Javg(e) HS Based on the definition for avg(e) in Equation
(3), we discuss the case |¢ \ {0}] # 0. By means of Cauchy-Schwarz inequality, we can obtain the
following inequality:

2
- , e
|€\{0}|Z€z - |f\{0}|i7;0€’ - |€\{ 5 ;mlleznz |€\{0H Zusznz ©)
Therefore,
e\{0 Z’L lllgl” ’ ‘g\{OH#O
|lavg(e )|| _{ \{ H 2 PRSI (10)

Apparently, Equation (10) is very similar to Equation (3) in terms of the expression. As a result, we
can adopt the same proof framework in the analysis of E (avg(g)). Then, we can directly draw a

conclusion E [|lavg(e)||3 < (1 — (1 —q)*) - £ 320 [les]f5- O

a
Lemma 2. Lete = {cy,...,&,} be the set of random variables in R? with the number of a. These

random variables are not necessarily independent. We can suppose that B [¢;] = e;, and the variance
is bounded as E {H& —e; ||§} < 0. After that we can get

+ a?0? (11

If we make another suppose that the conditional mean of these random variables is
Eleilei—1,...,&1] = e;, and the variables {e; — e;} form a martingale difference sequence, and the

bound of the variance is E ||e; — e; ||§} < o2 So we can make a much tighter bound

+ 2a0? (12)

Proof. For any random variable X, E [X?] = (E[X — E[X 1)? + (E[X])? implying

2

- +E —e; (13)
2
Expanding above expression using relaxed triangle inequality:
a 2]
Zai—ei <GZE[H€Z—€1H } < a’0? (14)
i=1 2

For the second statement, e; depends on [g;_1, ..., e1]. Thus we choose to use a relaxed triangle

inequality
a 2 a 2 a 2
el | 2D el +2E||D - (15)
=1 2 =1 2 =1 2
then we use a much tighter expansion and we can get:
a 2 a 2
D ei—e ZZE[(Ei—ei)T(Ej—ej)} =Y E||D ai—el | <ac® 16
i=1 2 i, i i=1 2

When {¢; — ¢, } form a martingale difference sequence, the cross terms will have zero means.  [J
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Lemma 3. Suppose there is a sequence {y; € Rd}tzo satisfying a recursive function y;y1 =

y: — nAyy, where ) > 0 is a constant and Ay, € R? is a vector. Given a L-smooth function G, the
following inequality holds for any n and Ayy:

' 2 1 L 2, 1 2
Glons) < Glon) = L IVGIE = (57— 5 ) oo = el + 55 1ws = /TG
a7
where ' > 0 can be any constant.
Proof. Since G is a L-smooth function, for any v, v € RY, the following inequality holds:
1 _
oG t(v —
G(1) = Gv) + / w0 =v) (18)
0 ot
1
=G(v)+/ VG +t(v—v)) - (v—wv)dt (19)
0

=G() 4+ VG(v)(o —v) + /O (VG(v+t(t —v)) — G(v)) - (v —v)dt (20)
< G(v) + VG(v)(v —v) + /0 L|[t(® — v)||2/|v — v||2dt 1)
< O) + VO)(E —v) + o — vl 22)

Based on the conclusion on L-smooth drawn from Equation (22), we derive Equation (17) step by
step:

L
G (ye+1) < G (y) + (VG (Yt) s Ye+1 — ye) + 3 llyesrr — yt”; (23)
L
=G (ye) + (VG (y) , —mAys) + 5 Y1 — yt||§ (24)
_ n / L 2
=G (y) — p M'VG (), Ay) + 3 et — vells (25)
/ / L

=G () — 5 (119G GOl + 180l ~ 189~ 0'VG 1) + 5 e — wil;
(26)

— ) - "Tve - (2 = B s — il 2L 1Ay — VG @)1

2 2 2,,7,'7/ 2 2 277/ 2
(27)

where Equation (26) is in accordance with (o, 8) = § (a2 + 4% — (a— 6)2), and Equation (27)
2 2
follows [|Aye[l; = 5 [[ye+1 — well>- O
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C PRELIMINARY FOR FEDAMD
Algorithm 1 describes FedAMD in details. The objective in this part is to find the recursive function
for the sequence of models, i.e., {Z; }+>0. As mentioned in Line 26 in Algorithm 1, let Az, aggregate

A:cii) where client ¢ updates model, then the difference between &, and Z; follows the recursive
function written as

Tpp1 = Ty — 15 - avg(Awmy) (28)
where avg() is same as defined in Lemma 1. As we know, the length of Ax; changes over rounds but

does not exceed the number of participants, i.e., Em) isin Az,

A:cgm) can be expressed as

K-l K—1
(m) _ m) s m) (m) (m)
Aw = (m& K- xt) - Z (m§ k+1 — Ty k+1) = Z MY k41 (29)

= k=0

where the last equal sign is according to Line 20 in Algorithm 1. Next, with the recursive formula in
Line 19, we have

ngTZZrl = ngTZ) me (mgz)fl’ B’,m k) + vfm ( t k)’ Bm k) (30)
k
=50 = Y Vi (20018 ) + Z Vi (200 B) - (1)
k=0
Then, Equation (29) can be rewritten as
K-1 k K-1 k

Az{™ =K —m > 3V (201 Bl )+ S 3 Vi (287.B) 6

k=0 k=0 k=0 k=0

D PROOFS UNDER SEQUENTIAL PROBABILISTIC SETTINGS

D.1 PRELIMINARY

Lemma 4. Suppose that Assumption 1, 2 and 3 hold. Let the local learning rate satisfy m; <
min ( ! 1 ﬁ) With FedAMD, Z H (m) E'Z) 1H represents the sum of the

2V3KL’ 2v/3L2
second norm of every iteration’s difference. Therefore, the bound for such a summation in the
expected form should be

—1
S|l | < oK g - VE @3+ 6K IVF @) 33
k=0

Proof. According to Equation (31), the update at (k — 1)-th iteration is

k—1
7572) - mi,z) 1 = 777lgt(7;:) - 777l (gt - vam (mgml{) 17 ) Z vfm (wt K)7B7n K))
k=0

(34)
To find the bound for the expected value of its second norm, the analysis is presented as follows:

E ol - <3, 39
k—1 / , 2
:TIZQE gt_zvfm (mgn;) 1 mm)—i_zvfm(wtn’ mn) (36)
k=0 2
< 307 ||ge — VF (&)|[5 + 307 [|[VF <mt>||2
2
+ 392E Zwm (sc“ . M) Zme (mt " B, ) (37)
2
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2

k—1
=3¢ g = VF @)l3 + 302 IVF @) 3 + 307E | Y (VFw (2f7)) = VE (7))
k=0 2
k—1 2
+ 3R Vi (2™ B, )= Vi (2™, B, ) = VE, (™ )+ VE, (=™
P 3 (9 (#0000 Bre) = Wb (4B ) = 9 (=200) + 95 (=127)) |
(38)
2 2 m)||?
< 307 1130 = VF (@)l + 307 [VF (@)l + 307 —xl|,
k—1 / 2
+ 37712E Z (vfm (J/‘g? 178 ) - vfm (mf 5)76 ) — VE, (mtm’{) 1) +VE, (a:i?))
k=0 (39) 2
< 302 g — VF @) + 32 IVF (@)]3 + 307 K L* ZE |y — ||
+ 30 ZE\ =, - ol (40)

where Equation (37) is based on Cauchy-Schwarz inequality; Equation (38) is based on the variance
expansion on the third term of Equation (37); Equation (39) is based on Cauchy-Schwarz inequality
and Assumption 1 on the third term of Equation (38); Equation (40) is based on Lemma 2 and
Assumption 3 on the fourth term of Equation (39).

Therefore, by summing Equation (40) for k = 1, ..., K, we have
- m) ||
Z’wtk Ly g 1H Z‘

_ 3 L2\ = || m m
< 3K (g — VF @)3 + 307K |IVF (@0)]3 + 30K (KLQ + ) > E |2l — ol
k=0

(m) 2
Tik _wtk 1”2 (41)

b 2
(42)

Obviously, according to the setting of the local learning rate in the description above, the inequality
2

3K (K L? + 7 ) < % holds. Therefore, we can easily obtain the bound for the sum of the second

norm of every iteration’s difference, which is consistent with Equation (33). ]

D.2 FULL CLIENT PARTICIPATION

Theorem 4. Suppose that Assumption 1, 2 and 3 hold, and all clients participate in the training,
i.e., A = M. Let the local updates K > 1, and the local learning rate n; and the global learning

rate ng be nsn; = m, where 1; < min < SUCRL’ 4”}/;(). Therefore, the convergence rate
of FedAMD for non-convex objectives should be
1427 o2
VF —_— O 1lpcnr— 43

iy 97 @)l < 0 (7202) +0 (1 77 ) @)
where we treat F(&o) — F, and L as constants.
Proof. Whenp; =1, accordmg to Algorithm 1, there is no model update between two consecutive
rounds, i.e., Tyy1 = L.
Next, we consider the case when p; = 0. Based on Lemma 3, we have

N - s K 1 L
BF (@) - F@) <~ 225 vp (s >||§—(

. _2VYEWR L — 22
< s~ 5 ) Bl - &
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(Az) — KV (&) (44)

2n K
Knowing that when p; = 0 and all clients involve in the training,

K-1 k

avg(Axy) =mK g — - Z SN Vim (wﬁ? ’ ;M)

me[M]k 0 k=0
K-1 k

B D Vi (B (45)

me[M] k=0 k=0

we have the bound for E ||avg(Ax) — i KV F (&) Hg according to the following derivation:

E|lavg(Ax:) — mKVF (21)|3 (46)
2
K-1 k
—E|mK (i — VF (&) + L Z(Vf (:c m g )—Vf (w“”) B ))
M m t.w m t,k—1~m,K
me[M] k=0 k=0 9
47

< 27K |G — VF (&)

R E ) UM RIS
mE[M] k=0 r=0

2

B

K-1

— 22K || — VF @0)])3 + 2B | 1 i(wm (217) =V (211

mE[M ] k=0 k=0

(=)

2
K-

H

M=

+2E ﬂ > (me (wgfﬁ)ﬁ;@,m) —Vm (wﬁ”,? B, ) ~VF,, (mﬁ’z ) +VE, (wy? 1))
mE[M]

(49)

k=

<
x
I
<

2

MK L2 A

~ ~ 2 m

:27712[(2 |G — VF ()5 + ZM E E E EH‘UEH —:1:& m) 1H2
=

me[M]
+2E |5 3 ¥ 1zk:(me (247 Bru) = Vi (241, Be) = Vo (202)) + VF (272))
me[M] k=0 k=0
(50)
K-1

k
22K L2 T
<K g~ VF @)+ = 3 Y Y keE ol —al, |
mée[M] k=0 =0
K-1 k

P S Yy el el &b

me[M] k=0 k=0

2’]7 K L m 2
< 2PK? g, — VF (@) |3 + =15~ Z ZE\wik’—m Al
| 2PKLZ e
DY ZEHM —a (52)
me[M] k=0

- - L2 - - -
< PK? g - VF @0l + 1201 (5 + K212 ) (I - VF @l + IVF (@0)1)
(53)

22



Under review as a conference paper at ICLR 2023

where Equation (48) follows (a + 3)% < 2a? + 2/3%; Equation (49) is based on variance expansion;
Equation (50) is based on Cauchy-Schwarz inequality and Assumption 1; Equation (51) is based on
Lemma 2 and Assumption 3; Equation (53) is based on Lemma 4. According to the constraints on
the local learning rate, we can further simplify Equation (53) as

N ~ N K
E [lavg(Am;) — KV (&)||2 < 47 K> |§e — VF (@)]|? + 2

@)5. (54

Plugging Equation (54) into Equation (44), we have

- - 77771K 2 1 L . -2
BF (@) - F(@) <= 205 [VF @l - (g - 5 ) E o - @il

+ 2nsmK 1Ge — VF (2|5 (55)

Let A(t) indicate the most recent round where py () = 1 and A(t) # t. It is noted that recursively
using A(+) can achieve the value of 0, i.e., A(A(...A(¢))) = 0 By summing Equation (55) from A(t)
———

multiple A
tot — 1, we have
t—1
EF (&) — F (Za0) = Y (EF(Zg41) — F()) (56)
9=A(t)
t—1 t—1
nsm I ~ N2 1 L - -2
<-2UE S WP (5or-5) X Eldea -l
O=A(t)+1 0=A(t)+1
t—1
+2K Y Ellge— VF (&0)]5 - (57)
0=A(t)+1
The bound for the last term of Equation (57) is
E|go — VF (2o)ll5 = E ||ga@) — VF (ie)Hi (58)
=E||ga) — VF (#a0) |l +E[IVF (@a0) - VF @)]; 59
<E||gae) — VF (@) |l; + L2E |0 — 2a00) 5 (60)
6—1
<Ellgae) = VF (@r0) |z + 177 30 Blg=n -@=l; 6D
==A(0)
<Appenpyp T LT S Els i - o= (62)
==A(0)

where Equation (59) is based on the variance expansion; Equation (60) is based on Assumption 1;
Equation (61) is according to Cauchy-Schwarz inequality and § — A(#) < 7; Equation (62) follows
Assumption 2. Based on the definition of A(-), for all # € {A(¢) +1,...,¢t — 1}, A(§) = A(?).
Therefore, with Equation (62), Equation (57) can be further simplified as:

EF (&) — F (€;)) (63)
t—1 t—1
nsm K SN2 1 L - -2
< IE N 9R ) - (%WQ) S Eflge - alf
0=A(t)+1 0=A()+1
t—1 0—1

K (t— A(E) = 1) - Lpepy o i +2n5anL T YY) El#za —asly (64)
O=A(t)+1E=A(0)

nem K t—1 o 1 I ) t—1 ) e
< - 4 Z IVE (2o)ll5 — W 9 2nemK LoT Z E [[@g+1 — Zoll;

0=A(t)+1 0=A(t)+1
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2

g
+ 2nsm K (t - A(t) - 1) ! 1{b<n}m (65)
Since nsn; = m, Equation (65) can be further simplified as
nemK o?
EF(CEt> - F (jA(t)> <- - Z ||VF (fie)Hg + 277577lK(?f - A(t) - 1) : 1{b<n}m
O=A(t)+1
(66)

Therefore, based on the equation above, by summing up all ¢ € {T'+ 1, A(T + 1),...,7}, we can
obtain the following inequality:
F, — F(&) < EF(Z141) — F(&o) (67)

nsm i S N o?
S-T > IVF @)+ 2K (T - [T/7])- Lo<n} 373 (68)

t=0;t mod 7=0
Thus, we have

T

1 -2 o _AF(@o) — F) o
— D VF < +8 1gpen 69
- LT/TJ t=0;t mod 7=0 ” (wt)||2 B nsan( |_T/ J) o< }Mb ( )

By using the settings of the local learning rate and the global learning rate in the description, we can
obtain the desired result. O

D.3 PARTIAL CLIENT PARTICIPATION
Theorem 5. Suppose that Assumption 1, 2 and 3 hold. Let the local updates K > 1, and the

—1
QMT) , where m; <

local learning rate n; and the global learning rate ngs be nsn = ﬁ (1 +

min 3 fK T 4”}/;{). Therefore, the convergence rate of FedAMD for non-convex objectives
should be

1 2M T o2
min [VF @) < 0 (T_ — <1 + 2 )) L0 <1{b<”}Mb) (70)

where we treat F'(Zo) — Fi and L as constants.

Proof. Whenp; =1, accordlng to Algorithm 1, there is no model update between two consecutive
rounds, i.e., Ty41 = T4.

Next, we consider the case when p; = 0. Based on Lemma 3, we have

B _ s K 1 L B B
EF(Z441) — F(2¢) < — LU 771 IVF (25 — (W - 2) E || #41 — &2

(Awy) — i KVF (&) (71)

2n K
Knowing that when p; = 0 and a set of clients A involve in the training,

K-1 k

avg(Al’t) :angt Z Z vam (wt K— 17 m K)

ze.Ak 0 k=0

K-1 k
T % Z Z Z me <m1(57z)7B7n K,) ) (72)

i€A k=0 r=0
we have the bound for E ||avg(Ax:) — i KV F (&) H; according to the following derivation:

E |avg(Azy) — i KVF ()] (73)
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2

K—-1 k
—E |k (3~ VF (20) + S (Vi (2 8) — Vi (2018 | 4
i€A k=0 k=0 2
< 207 K2 ||g: — VF (&)l3
m K—-1 k 2
l Z /
+ 28| %Y (Vi (2l BLL) — Vi (@1 BL) ) (75)
zEAk 0 k=0 2
K—-1 k 2
= 92K ||g — VF (&)]? + 2E || 2 Z(VF»( ) VE; (as” ))
m gt t)llo A i t,r—1
i€ A k=0 k=0 2
K—-1 k
m ! (1)
+2E | 23" Z(sz (mt,{,sm)—wi (:ct’ﬁfl,l’)’ ) VE, (wm)+VF(
i€A k=0 k=0
(76)
o2 K2 K-1 k ) 5
= 2PK2 |G~ VF @I} + 23 > Yk Efal — 2 |
i€A k=0 k=0
K-1 k
Ul ! (#)
+2E | % > (Vi (260 Blw) = Vi (@1.B.) = VE; (2f) + VF ()
€A k=0 k=0
(77)
K-1 k
MK L 2
< 2K g~ VF @)l3 + Z =Y > Sk E el — 2, |
i€A k=0 k=0
2772 K-1 k Lg ; ; 2
+ > ZE|ell -2l | (78)
€A k=0 k=0
2 KL2 K—-1 k 9
= 27K g~ VF @)+ 2 3 Y > kEfaf) — ol |
me[M] k=0 k=0
277[ K-1 k 2
MDD KR @)
mE [M] k=0 k=0
MmPKPL? m 2
<2mPK? g — VF ()5 + IT Z ZEHmik)_wgk)IH
me[M] k=0
L KLy (m) |?
L S S afoly ot )

me[M] k=0

. - L - - .
< 2PK?||ge — VF (&) + 120/ K* (Ab’ + KZLQ) <||9t — VF (&) + HVF(a:t)Hg)
(81)
where Equation (75) follows (a + 3)? < 2a2 + 23%; Equation (76) is based on variance expansion;
Equation (77) is based on Cauchy-Schwarz inequality and Assumption 1; Equation (78) is based on
Lemma 2 and Assumption 3; Equation (79) is based on the setting of client selection, where each

client is selected with a probability of A/M; Equation (81) is based on Lemma 4. According to the
constraints on the local learning rate, we can further simplify Equation (81) as

B K
E avg(Azy) — mEKVF (&)|2 < 47K | — VF (&) + X

@)l (82

Plugging Equation (82) into Equation (71), we have
EF(&141) — F(24) (83)
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773771K 2 1 L - ~ 2 - N
< - BUEIVF @01} - (5~ 5 ) Bl - @3+ 2nKE g - VF (@)
(84)
773771[( 2 1 L . -2
= F _ _S\g _
IVF @I - (g — 5 ) Bl - a1l
+ 20K (E 3 — EGill3 + E[EG: — VF (2)]3) (85)
nsmK 2 1 L . ~ 2 o?
< - F _ ~2\E — M - 1 gy ——
< -2 0P @)1} - (5 — 5 ) Bl - @l + 20K - Lo 775
+ 20 KE||Eg — VF (2,)]3 (86)

where Equation (85) is based on variance expansion, and Equation (86) is based on Assumption 2.
By summing Equation (86) for all ¢ € {0,...,T}, we have

T
F. = F(@o) SEF(Zr1) — F(®) = ) (BF(@111) — F(24)) (87)
t=0
T T
nsm I -2 1 L . 02
<2 S W@l (5o -3) > Elaw -l
t=0;t mod 7=0 t=0;t mod 7=0
T 2
~ ~ 2 g
+ommk Y EIBG — VE @)l + 20mK (T = T/7]) Ly 3 G8)

t=0;t mod 7=0

Let A(t) indicate the most recent round where py ) = 1 and A(t) # ¢. It is noted that recursively
using A(+) can achieve the value of 0, i.e., A(A(...A(t))) = 0.
———

multiple A

To find the bound for Z?:O;t nod r—o E |EG: — VF (&,)||3, the first step is to provide the bound
for E |Eg: — VF (&) ||§ When p; = 1, a client updates the caching gradient with a probability
of A/M, and therefore, Eg; = (1 — £) Ega) + 4 VF (&:). Based on this fact, the bound for
E |[Eg; — VF (&;)|/3 can be derived as follows:

E[Eg — VF (mf)Hz =E HEQA(t) —VF (&, ||2 (89)
AN ) ) e
—F H <1 - M) E (Graw) = VE (@aw)) + (VF (Baw) = VF (@) (90)
2
A ~ M

[t/7)1 Lt/7)-6
A M _ . 2 M _ ~ 2
: Z (1 - ) AL E e = 2|, - FLE [Ea — &, 62

2
where Equation (91) follows (o + )2 < (1 + %) a? + (14+7)p% — (%a—&- ﬁﬁ) <
(1 + %) a?+ (1+v)B%and v = MT’A. With Equation (92), we sumup all t € {1,...,T}
and obtain the following result:

T

S E|Eg — VF ()3 (93)

t=0

Tt Lt/7]-0
A M = - 2 M ~ o
S t=0 g (1 B M) ' XLg]E HZB()T - w(9+1)7||2 + XIP]E ||wA(t) — :BtHQ

(94)
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[T/7]-1 T
M(M A) 2 ~ 2 M 2 ~ ~ 2
< g ——g LB @0r = Esnye [l + 5 L ; [ INO (95)
| T/7|—-1 (0+1)7—1
M(M - A
<y MO e S Ejas, - el
6=0 E=01+1
T t—1
LM, 3 _
+ L (- > lE=a — =l (%)
t=0 E_A(t)+1
T-1 T-1
M(M — A) N N M 5 N
<—0 L7 > El@ - &+ ZL27-2 > El@qa & O7)
t=0;t mod 7=0 t=0;t mod 7=0

where Equation (95) follows that forall @ € {0,..., |T/7] — 1}, the coefficient for &L L? includes

(1 - %) (1 _ AylT/rl= and each of them has a maximum of 7 ¢s, meaning that the upper

M
bound of the coefﬁment should be

A AN LT/T1=0 M A
T<<1M>+...+<1M> <T- 2A(1M); (98)

Equation (96) follows Cauchy-Schwarz inequality.
Plugging Equation (97) back to Equation (88), we have:

T
~ nsan ~
F.—F(@)<—=2— > |VF@)I;
t=0;t mod 7=0

T
1 L ) 2M2 ) o,
_ (2nsmK 5 — KL T > El@e — &l

t=0;t mod 7=0

2

o
+ 2778an (T - \_T/TJ) ' 1{b<n}m 99)
Since nym = =5 (1+ 2%7)71, 277;71,K — L pmKL*? %2 > 0 such that the term

Z?:O;tmod reo El|@ig1 — &||> can be omitted in Equation (99). Hence, we can easily obtain
the following inequality:

T

1 o 4(F(&) - F.) 2
T=(T/7] tzo;t;m:ollw(wtﬂbs R TS ey (00

By using the settings of the local learning rate and the global learning rate in the description, we can
obtain the desired result. O
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E PROOFS UNDER CONSTANT PROBABILISTIC SETTINGS
E.1 PRELIMINARY

Lemma 5. Suppose that Assumption 1 holds, and p, € (0,1). Let G be the definition of Line 9
of Algorithm 1, i.e., the average of the caching gradients. Therefore, the recursive expression for
{§t}1>0 in the expected form is

= i) B + s VF @), 130

Furthermore, when t > 0 we can obtain the following inequality:

- . A . . M - -
E|Eg — VF (&)]5 < (1— pi—1 ) E|Eji—1 — VF (@1)|5+—— L*E || — &1
M Api-1
(102)
As fort = 0, we have E |Eg, — VF (&,)||5 = 0.

Proof. According to the definition of Line 9 of Algorithm 1, gy 41 = avg (vi41) = 37 Zme[ M vgfl)

Hence, for each element in v¢y 1, i.€., vt(fl) , where m € [M], they have a probability of (1 — —pt)

to retain the previous value, or otherwise update as anchor clients using large batches. Thus, the

expected value for Evt( +1) is:

m A - A m
Eo{™) = 1P BV fon (&0, Bon)) + (1 - Mpt> - Eo{™ (103)
A . A m
= 3Pt VEn (@) + (1 - Mpt) - Eo{™ (104)
Therefore, we have
- m - A -
Ejiy1 = Z Eol™) = Zp, - VF (&) + (1 - Mpt> - Eg (105)

It is worth noting that Egy = VF (&) as it is initialized at the beginning of the training, i.e., Line 2 —
4 in Algorithm 1. Therefore, E |[Eg, — VF (&[5 = 0.

Next, we find the recursive bound for E |[Eg:+1 — VF (£¢41) ||§

E|[Eger1 — VF (&4 (106)
A ~ ~ ~ ~ 2
2
Ap; A N e
< ot _ = _
M- A ~ _
+ (14 M BIVE @) - VF @ (108)
t
A i i M ~ i
< (1= 30 BB - VF @Ol + - 1%E [0 — &l (109)

2
where Equation (108) follows (o + 8)? < (1 + %) a? + (1+7)8% - (%a + ﬂﬁ) <
(1 + %) a? + (1 + ~) 42, and Equation (109) follows Assumption 1. O

Lemma 6. Suppose that Assumption 1, 2 and 3 hold. Let the local learning rate satisfy n; <

min <2IKL 2f1L2./> With FedAMD, "1, ‘ (m)

2
Ty — wgn;ll H represents the sum of the
’ 2
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second norm of every iteration’s difference. Therefore, the bound for such a summation in the
expected form should be

K-1

S ey
k=0

2
—alil||] < 2 () [Egi — VF (@360 (K-+1) [V P (@)

Mb
(110)

Proof. According to Equation (31), the update at (k — 1)-th iteration is

wz(:lz)_mz(tk) 1= _mg)gk) = <gt0 vam (a:m 1B ) vam ("Bm ) m/{))

(111)
To find the bound for the expected value of its second norm, the analysis is presented as follows:

E[efy) — | (112)
2
= 7E||g: - Zme(a:m ’ m)+Zme(wm, Box) (113)
2
k—1 / 2
k=0 2
2
+ 1P E ||Eg — ZVF (2i2,) + ZVF (=i7) (114)
2
PIONER S SERY,
-« (m) (m) i
+n?E || Eg, — VEn (2 ) = VFy (2 (115)
- 5 (o5 s22) - (o)
2 k—1 1,2
=17 (1{b<n}](}b+zbi’ a) —a) 1H >
k=0
k—1 2
+PE |Eg, — VF (&) + VF (&) + Z (VF,,L (sct " ) +VE, (a;gj’;)_l)) (116)
2
TR R
+ 307 - [Bg, — VF (@) + 302 |V F (@) H2+3mKZL2 et 2D a)
2
= 0P L{pen) 377 + 307 - EIEG: — VF (@)[3 + 307 | VF (@)
+ 37 (KL2+)ZE‘th — (™ le (118)

where Equation (114) is based on the variance expansion on the first term of Equation (113); Equation
(117) is based on Cauchy-Schwarz inequality.

Therefore, by summing Equation (118) for k =1,..., K, we have
K1 ( 2 K 2
EY [of% —alid | < YB|feiy — il (119)
k=0 k=0

2
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2
g ~ ~ ~
<R + 11y 1+ 3K + 1) gy — VF (@) + 307 (K + 1) |[VF ()3

L2 K-1 2

+ 32K <KL2 n b/) SE H (m) :cgj};LHQ (120)
k=0

Obviously, according to the setting of the local learning rate in the description above, the inequality

3K <K L%+ %f’) < % holds. Therefore, we can easily obtain the bound for the sum of the second

norm of every iteration’s difference, which is consistent with Equation (110). O

E.2 PROOFS FOR NON-CONVEX OBJECTIVES

The following lemma provides a recursive expression on EF (£;41) — F (&;) for time-varying
probability settings.

Lemma 7. Suppose that Assumption 1, 2 and 3 hold, and the time-varying probability sequence {p; €

VK

(0,1)}i>0. Let the local updates K > 1, and the local learning rate n; < min (2\[KL 2VaL.

With the model training using FedAMD, the recursive function between F (&yy1) and F (&) in
expected form is

- - nsmK A 2 1 LY, . -2
EF (3111) = F (&) < =2 (1= (p0) )||VF<wt>||2—(W—2) [T

+ ok (1= (p)") [Ege — VF (@3
2
A (2
+ 30K (1= (p)") Lpen 37 (121)

Proof. According to Lemma 4, we have:
EF (Zt41) — F (@) (122)

nsan 1 L ~ ~ 112
< - IVF (&)5 - (W - 2) [®e11 — 2|5 + o K

IKVF(@)Hg
(123)

When |Az;| = 0, the probability will be (1 — ¢)*, and when |Ax;| # 0, the probability will be 1 —
(1 — q)”. Next, we find the bound for the third term of Equation (123), i.e., E||Az; — m KV F (%) ||§
By Lemma 1, we have the following derivation:

E|Az, — mKVE (2,)|; (124)

M
1 2 -
<(1-)") 77 D E HAwt ~mKVF @) + )" InkVF @) 129)

1 M 2
= (1= ") 57 (IE Hm;(m) EAz m’H +E HEAm(m) — nKVF (:i;t)Hz)
+ (p) K | VF (&)]I3 (126)
where Equation (126) follows variance equation. To find the bound for Equation (126), we first

2
analyze its first term, i.e., E HAm,(fm) - ]ETA:cEm) H . According to Section C, we have:
2

2
E ngm _EAz{™ H2 (127)
K-1 2
< 2P KE |13 — Egill3 + 207 22 |lefw - 2l | (128)
k:O
2 L; o? 2L =\ 12 =\ (12
<o (142t 5 ) Loeny g + 120K (IIlEgt VF(wt)HQJrIIVF(wt)\b)
(129)
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where Equation (129) follows Lemma 6. According to the local learning rate setting in the description,
we have

2

E|az™ — Az < an2k? 11500 o (130)
t g = m {b<n} b
4 2L2 ~ 2 ~ 2
+ 120/ K222 (g — VF @) |3+ IVF @)I}) (13D

After finding the bound for the first term of Equation (126), we now give the bound for its second
2

term, i.e., E H]EA;I:,E’”) —mKVF (it)H :
2

2
EH]EM?’” — WKVF (:Tct)Hz (132)
K-1 &k 2
—E|nK (g~ VF @) +m Y > (VE (a) = VF (27,)) (133)
k=0 k=0 2
K—1 k 2
< 2P K2 [Eg, — VF (&) + 207 Z( w (202)) = V. (2l0),)) (134)
k=0 k=0 2
K—-1 k 2
< 27K |Ege — VF (@)]13 + 202K 12 Y " k||l — al) (135)
k=0 k=0 2
K—1
_ K(K -1 m m) ||?
< 2P K2 |Ege — VF (&) +2m2K%L2 3 ng,g —am) 1H2 (136)

2
g ~ ~ ~
UKL Ay g + 200K (14307 K2 L?) (|Bgy — VF (&) + 60/ KL |V F (&)

(137)
where Equation (134) follows (a + 8)? < 2a? + 232; Equation (135) follows Cauchy—Schwarz

inequality and Assumption 1; Equation (137) is based on Lemma 6. Then, according to the setting
for the local learning rate in the description above, we can further simplify Equation (137):

2
~ 2
Agpeny D + 4P K? |Egy — VF (24)]);

+ 60 K*L* |V F (2)] (138)

]EHEAw(m) —nKVF (&) * < ontKAL?

Plugging Equation (131) and Equation (138) back to Equation (126), we can primarily obtain the
inequality below:

02

E|Az, — K VE ()3 < 207 K> (1 — (p0)") (24 WKL) Ly
FapK? (1- (p)") <1+3m 22 ) leg - vF @0

2L
+6n' K 1PtA)<

+ ()" P K* |VF (&)

With the setting described in the Lemma, we have:

+K2L2) IVE@E)E (139)

(140)

2

~ g
E||Az, —mKVF @)]; < 607K (1= (0)") Locnr 175
+ 8K (1 - (o)) [Egi — VF (@)

212 s
ot i (1 ") (52 + K222) IVF @05 a4
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+ (p) K2 |V ()] (142)

Therefore, according to the upper bound analyzed in the previous inequalities, Equation (123) can be
reformulated as

EF (@111) — F (%) (143)
nsm K A 2L7 - 1 LY, .
<= (1-00") (1 — 6? ( o L) JIVE @I~ (5 — 5 ) 18— il
A - ~ 2 A o?
+anK (1= (00)") [EG — VF @)3+ 30K (1= (00") Lpcnr 177 (144)
By means of the setting in the description above, we can obtain the desired conclusion. O

Theorem 6. Suppose that Assumption 1, 2 and 3 hold. Let the local updates K > 1, and the
-1
local learning rate n; and the global learning rate ns be nsn; = ﬁ (1 + % 1- pA) , where

1 VU /K

7 < min ( SVGKL’ 1V3L. > Therefore, the convergence rate of FedAMD for non-convex objectives
should be
1

1 o2
i F(&,)|? < — 1
min IVFE (z)||; <O (T (1—pA Ap\/17>> ( {b<n}Mb>

where we treat F(Z) — F. and L as constants.

(145)

Proof. With Lemma 5 and Lemma 7, we can find the following recursive function under the constant
probability settings:

dnemK (1 —p*) M

EF (Zi41) + e E|[EGis1 — VF (&41)]]7 (146)
_ . AngqK (1—pMM_ 5 K N
<EF(z;) + (Ap ) E|Eg — VF (&) — 1 Zl (1-p*) |IVF (20)|5
1 L dpoquK((Q—-p*)M M , - -
— _Z_ 12 E —
(21737,”[( 9 Ap Ap ||wt+1 thQ
A o?
K (L —p™) Lipeny— 147
+ 3nsmK (1 —p?) 1< ISV (147)

Since nsn = (1 + 5 \/ 1-— pA) _1, we have:
dnemK (1—p*) M
Ap
dnemK (1 —pt) M
Ap

F, <EF (&) < EF (&1) + E|Egr — VF (&) (148)

<EF (Zr-1) + E|Egr_1 — VF (&7_1)|?

2

(1= p) [VF @712 +3namK (1—p*) Lipeny~—=  (149)
Mb

dnemK (1-p*) M
Ap

T— 2

g
ZHVF &) + 30 KT (1= p*) Lpcny 377 (150)
t=0

o nsm K
4

< F (@) + EgGo — VF (&)]5

nban

According to Lemma 5, ||Ego — VF (Z0) ||§ = 0. Therefore, based on the derivation above, we can
attain the following inequality'

4(F(i0) ~F) o2
— F(z _—— 1 — 151
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By using the settings of the local learning rate and the global learning rate in the description, we can
obtain the desired result. O

E.3 PROOFS FOR PL CONDITION
Theorem 7. Suppose that Assumption 1, 2, 3 and 4 hold. Let the local updates K > 1, and the

local learning rate m; and the global learning rate ns be nsn; = min <MK:(‘pr) , KL(1+116M ) )
WAp

where 1; < min ( 3 \/ElK T 4V;;:/LI: > Therefore, the convergence rate of FedAMD for PL condition

should be
T
1 Ap 1 -
EF (Z7) — F. < [ 1 - -pK (1 —p*) min : (F (o) — F4)
i) MEp=pY)" K (14 1901)
1 o?
O= 1pen— 152
’ (u o }Mb) o

Proof. With Lemma 7, we have the recursive function on the time-varying probability settings under
PL condition:

EF (&41) — F (&) (153)

nsm K A - 1 LY, . N
I (L ") IVF @0l (5 — 5 ) e - @il

IN

2

~ ~ g
+ ok (1= ()" ) I1Bg = VF @05+ 3nemk (1= (o)) Lpamy 77y (154
pnsm K A . 1 Ly, - -2
<R (1 )) (F (@0~ ) - (e = 5 ) [ - &l

2
~ ~ g
+ gk (1= ()" ) I1Bg = VF @05 +3nemk (1= (p)") Lpamy 77y (155)

According to the description, we consider the probability p; = p and have:

EF (#141) — F. (156)

pnsm K . 1 Ly, . 2
< (125 (1)) (@) - )~ (e — ) s —

2
~ ~ g
+dnamK (1 —p*)E|Eg, — VF (2,)|3 + 3nsmK (1 —p?) Len) 37 (157)

: A
Since NsMi S WM’ we have:

N 8 e B}
EF (Z441) — F\ + ;E |Egis1 — VF (Ze41)|3 (158)

s K % 8 a T
< (1 — % (1 —pA)> <F () — Fi + ;E |Eg: — VF (wt)lg)

1 L 8M N 9 o2
Namr "2 am” - sk (1= p™) Lipany 772 159
(2nsmK > udp )”wtﬂ Zilly +3nsmK (1= ") Lpany 375 (159

. . . 1 .
According to the description 7,7; < KE(1+ I 7) we have:

N N 8 i N
EF (Z441) — F, <EF (&,41) — F\ + ;E |Egis1 — VF (Ze41)]3 (160)
K 3 8 i 3
< (11225 () (P (@) - B+ BB - VF @0IR)
2

g
+ 3nsmK (1 —p?) Lo<ny 37 (161)
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t+1
< (1= e p) @0 - F)

K !
+ <1+~--+ (1 - % (1 —pA)> >3nsmK(1 —p") 1{b<n}%

t+1 2
pnsmi i< A N 6 o
=(1-=—=(1- —F)+ ~1pcn
(1 5 (1-p )) (F (z0) — F¥) + L < g

(162)

(163)

By using the settings of the local learning rate and the global learning rate in the description, we can

obtain the desired result.
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F ADDITIONAL EXPERIMENTS

In the main text, we have analyzed some experimental results in Section 5. In this part, we conduct
more thorough experiments by setting different numbers of local updates and different secondary
mini-batch sizes.

F.1 DETAILED EXPERIMENTAL SETUP

Training on Fashion MNIST. In Section 5, the experiment conducts on Fashion MNIST (Xiao
et al., 2017), an image classification task to categorize a 28 x28 greyscale image into 10 labels
(including T-shirt/top, Trouser, Pullover, Dress, Coat, Sandal, Shirt, Sneaker, Bag, Ankle boot). In
the training dataset, each class owns 6K samples. Then, we follow the setting of (Kone¢ny et al.,
2016; Li et al., 2019b) and partition the dataset into 100 clients (M = 100) such that each client
holds two classes with a total of 600 samples. By this means, we simulate the heterogeneous data
setting. To obtain a recognizable model on the images in the test dataset, we utilize a convolutional
neural network structure LeNet-5 (LeCun et al., 1989; 2015). Below comprehensively presents the
structure of LeNet-5 on Fashion MNIST:

Table 3: Details for LeNet-5 on Fashion-MNIST.

Layer Output Shape Trainable Parameters Activation Hyperparameters
Input (1, 28, 28) 0
Conv2d (6,24,24) 156 ReLLU kernel size=5
MaxPool2d 6,12, 12) 0 kernel size=2
Conv2d (16, 8, 8) 2416 RelLU kernel size=5
MaxPool2d (16,4, 4) 0 kernel size=2
Flatten 256 0
Dense 120 30840 RelLU
Dense 84 10164 RelLU
Dense 10 850 softmax

Training on EMNIST digits. In addition to Fashion MNIST, we utilize one more dataset EMNIST
(Cohen et al., 2017) digits to further assess our approach efficiency. This task is to recognize 10
handwritten digits with a total of 240K training samples and 40K test samples. Similar to Fashion
MNIST, we equally disjoint the dataset into 100 clients (M = 100), and each client possesses two
classes. The model is trained with a 2-layer MLP (Yue et al., 2022), i.e.,

Table 4: Details for 2-layer MLP on EMNIST digits.

Layer Output Shape Trainable Parameters Activation Hyperparameters

Input (1, 28, 28) 0
Flatten 784 0
Dense 100 78500 ReLU
Dense 10 1010 softmax

Validation metrics. The training loss is calculated by the clients who perform local SGD on the
average loss of all iterations. As for the test accuracy, the server utilizes the entire test dataset after the
global model updates. The gradient complexity is the sum of all samples used for gradient calculation
by all clients throughout the training. The communication overhead is measured by the transmission
between the server and the clients.

Miscellaneous. Our simulation experiment runs on Ubuntu 18.04 with Intel(R) Xeon(R) Gold 6254
CPU, NVIDIA RTX A6000 GPU, and CUDA 11.2. Our code is implemented using Python and
PyTorch v.1.12.1. Clients are picked randomly and uniformly, without replacement in one round but
with replacement in subsequent rounds. For each baseline, the local learning (7;) rate picks the best
one from the set {0.1,0.03,0.02,0.01,0.008,0.005}, while the global learning rate (1) is selected
from the set {1.0,0.8,0.1}. Without the annotation, we implicitly assume Fashion MNIST follows
these settings: small minibatch size b’ = 64, large minibatch size b = full, and the number of local
updates K = 10. As for EMNIST, we suppose the anchor nodes utilize the entire dataset for the
caching gradient, i.e., b = full, and the number of participants in each round is 20, i.e., A = 20.
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Besides, to make BVR-L-SGD (Murata & Suzuki, 2021) compatible with partial participation in FL
training, we only use sampled clients to compute the full gradients of local objectives instead of using
all clients.

F.2 MORE NUMERICAL RESULTS ON FASHION MNIST

In addition to the empirical results in Section 5, we evaluate the performance of FedAMD by using
different large minibatch b settings. Then, considering the number of local updates K, we assess the
performance of the algorithm under various probability settings and compare it with other baselines.

F.2.1 COMPARISON AMONG VARIOUS HYPER-PARAMETER SETTINGS

The setting of large mini-batch b. Figure 2 — 4 depict the performance of FedAMD under constant
probability p = 0.9, optimal constant probability, and optimal sequential probability, respectively,
when the algorithm uses different bs. Overall, b = full always outperform b = 256 and b = 64.
Although there is no distinct difference between b = 256 and b = 64 in terms of final test accuracy
and training loss, b = 256 is easier to attain a lower training loss during the training.
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Figure 2: Comparison of test accuracy and training loss against the communication rounds for
FedAMD with constant p = 0.9.
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Figure 3: Comparison of test accuracy and training loss against the communication rounds for
FedAMD with optimal constant probability p.
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Figure 4: Comparison of test accuracy and training loss against the communication rounds for
FedAMD with sequential {0, 1}.

Number of local updates K. Figure 5 — 7 present the performance of FedAMD under the setting
of K =10, K = 20, and K = 5, respectively. In Section 5, we present the results under K = 10
(Figure 5), which manifests that: (I) The setting {0, 1} is the most efficient performance under the
sequential probability setting; (I) The setting near the optimal probability can attain the best result
under the constant probability settings. In this part, we verify whether these two statements still hold
in two more examples. As for K = 20 and K = b5, it can provide the best performance when the
constant probability is set to be near the theoretical optimal one. However, statement (I) does not
always hold in both settings. Specifically, when all clients participate in the training, {0, 0, 1} even
outperforms {0, 1}. A possible reason is that {0, 0, 1} has more rounds to update the global model
while the caching gradient does not significantly change compared to the situation running for one
more round.
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Figure 5: Comparison of different probability settings using training loss and test accuracy against
the communication rounds for Fed AMD by setting K = 10.
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Figure 6: Comparison of different probability settings using training loss and test accuracy against
the communication rounds for Fed AMD by setting K = 20.
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Figure 7: Comparison of different probability settings using training loss and test accuracy against
the communication rounds for FedAMD by setting K = 5.

F.2.2 COMPARISON AMONG VARIOUS BASELINES

In Section 5, we present the comparison in a tabular format. Then, in this part, we visualize the
training progress as well as introduce more results under different K's with the help of Figure 8.
In specific, Figure 8a — 8f are summarized into Table 2, while the rest explore the efficiency of
FedAMD under more scenarios. As described in Table 2 and the first six figures, when K = 10,
the conclusions we can draw include: (I) the final test accuracy of FedAMD exceeds that of the
baselines; (II) FedAMD is able to attain an accurate model with less communication and computation
consumption. Next, we evaluate the performance of FedAMD when K = 20 and K = 5.

* K = 20 (Figure 8g — 81): In this case, the gradient computation of a miner is around twice as
that of an anchor. Therefore, FedAMD may consume less computation overhead than FedAvg and
SCAFFOLD. In terms of final test accuracy, these baselines achieve similar results in all cases,
while FedAMD achieves the performance with less computation overhead.

e K = 5 (Figure 8m - 8r): FedAMD eventually achieves the best accuracy compared to the existing

works. Additionally, we can obtain a well-performed model with less computational consumption.
These two phenomena are in support of the statements mentioned above.
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Figure 8: Comparison of different algorithms using test accuracy against the communication rounds
and training loss against gradient complexity.
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F.3 NUMERICAL RESULTS ON EMNIST DIGITS

In this section, Figure 9 analyzes our algorithm with one more dataset, i.e., EMNIST. In the first

three figures, we evaluate different probability settings. As for the rest of the figures, we compare
FedAMD with other baselines.

With regards to different probability settings (Figure 9a — 9c), we are still able to draw two conclusions
as stated in Appendix F.2.1. As for the comparison among different algorithms, our proposed

algorithm is able to outperform the state-of-the-art works when we take the test accuracy and the
computation overhead into joint consideration.
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Figure 9: Comparison of different baselines and probability settings using test accuracy against
communication rounds and gradient complexity, respectively.
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