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Abstract

In federated learning, it is common to assume that clients are always available to
participate in training, which may not be feasible with user devices in practice.
Recent works analyze federated learning under more realistic participation patterns,
such as cyclic client availability or arbitrary participation. However, all such works
either require strong assumptions (e.g., all clients participate almost surely within
a bounded window), do not achieve linear speedup and reduced communication
rounds, or are not applicable in the general non-convex setting. In this work, we
focus on nonconvex optimization and consider participation patterns in which
the chance of participation over a fixed window of rounds is equal among all
clients, which includes cyclic client availability as a special case. Under this
setting, we propose a new algorithm, named Amplified SCAFFOLD, and prove
that it achieves linear speedup, reduced communication, and resilience to data
heterogeneity simultaneously. In particular, for cyclic participation, our algorithm
is proved to enjoy O(e~2) communication rounds to find an e-stationary point in
the non-convex stochastic setting. In contrast, the prior work under the same setting
requires O(x2e~*) communication rounds, where x denotes the data heterogeneity.
Therefore, our algorithm significantly reduces communication rounds due to better
dependency in terms of € and . Our analysis relies on a fine-grained treatment
of the nested dependence between client participation and errors in the control
variates, which results in tighter guarantees than previous work. We also provide
experimental results with (1) synthetic data and (2) real-world data with a large
number of clients (N = 250), demonstrating the effectiveness of our algorithm
under periodic client participation.

1 Introduction

Federated learning (FL) [27, 21} [16, 53] is a distributed learning paradigm that emphasizes client
privacy [28} 41, 29], limited communication [19}125]], and data heterogeneity across clients [[17}155]].
FL has attracted attention in recent years due to the ability to leverage data and compute from user
devices while respecting privacy [49, 9]. For large-scale FL, it is common to limit the number of
simultaneously participating devices, and many works do so by assuming that a random subset of
clients can be sampled independently at each round [27, 13,150, 22} 138]]. However, this pattern of client
participation is not always practical. If clients are user devices like mobile phones, they may not
have 24/7 availability due to low battery or bad internet connection [[15[31]]. In particular, if client
availability is correlated with geographical location (e.g. mobile phones charging at night), then
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Table 1: Communication and computation complexity of various methods to find an e-stationary point
for L-smooth, non-convex objectives. N: number of clients, : data heterogeneity sup,, |V fi(x) —
Vf(x)|| < k. S: number of participating clients per round, K: number of groups for cyclic
participation. See Section [3.2)for a description of each participation pattern. We say that an algorithm
exhibits reduced communication if its dependence in terms of ¢ is strictly smaller than O(e~%).
Derivation of complexities for Amplified FedAvg can be found in Appendix[C]

Setting Commun_ication Iterat_ion Reduged ' Unaffected _by
Complexity (R) Complexity (2I) Communication Heterogeneity
i.i.d. Participation (.S)
FedAvg [17] %:f 1- )+ @ ASLEZ2 X X
SCAFFOLD [I7] AL (M) ALe” v v
Amplified FedAvg [39] ALNK® (1 _ Sy 4 ALis® Alg® X X
Amplified SCAFFOLD (ours) ALY AL v v
Regularized Participation (P, p)
Amplified FedAvg [39) ALPis"+o? ALpe® v X
Amplified SCAFFOLD (ours) % AL%;"Z v v
Cyclic Participation (K, S)
Amplified FedAvg [39] ALN (1 SE) 4 ALEee ALe? x x
Amplified SCAFFOLD (ours) ALK N AL v v

client availability follows a cyclic pattern [54]. Therefore, it remains an important open question to
design federated optimization algorithms with provable efficiency under non-i.i.d client participation.

Several works have investigated optimization in FL under non-i.i.d. client participation [[10, 2, (8] 139,
46]. However, to the best of our knowledge, no existing algorithm in a non-i.i.d. participation setting
provably exhibits reduced communication cost, linear speedup with respect to the number of clients,
and resilience to client data heterogeneity for general non-convex optimization.

In this work, we consider FL under an arbitrary participation framework [39], where client partici-
pation during each round is a random variable with potentially unknown distribution. We focus on
client participation patterns that are periodic, in the sense that all clients are expected to participate
with equal frequency over a window of multiple training rounds.

For this setting, we propose Amplified SCAFFOLD, an optimization algorithm for FL under periodic
client participation. Amplified SCAFFOLD utilizes (a) amplified updates across participation periods
and (b) control variates computed across entire participation periods, to eliminate the effect of data
heterogeneity even under non-i.i.d. participation. We show that Amplified SCAFFOLD exhibits
significantly reduced communication cost, linear speedup, and is unaffected by client data hetero-
geneity. To the best of our knowledge, this is the first result demonstrating reduced communication
or resilience to data heterogeneity without assuming i.i.d. participation. The complexity of Am-
plified SCAFFOLD is compared against baselines in Table[I} For cyclic participation, Amplified
SCAFFOLD improves the previous best communication cost from O(k%e~%) to O(e~2).

The main challenges of achieving these properties are (1) simultaneously handling randomness from
stochastic gradients and non-i.i.d. participation; and (2) controlling the error of control variates
under non-i.i.d. participation. Previous work in this setting [39] performs an in-expectation analysis,
by taking expectation only over randomness from stochastic gradients; this avoids (1) but cannot
leverage properties of the participation pattern to reduce communication. We present a tighter analysis
that addresses (1) by taking expectation over both client participation and the stochastic gradients
throughout the analysis, and carefully treating the trajectory variables which depend on both sources
of randomness. We address (2) by recursively bounding the control variate errors, which involves a
non-uniform average of non-uniform averages of error terms resulting from non-i.i.d. participation.
We show that this nested non-uniform average can be bounded using mild regularity conditions on
the participation pattern.

Our contributions are summarized below.



* We introduce Amplified SCAFFOLD, an optimization algorithm for federated learning under
non-i.i.d. client participation. Our convergence analysis demonstrates its computational
and communication efficiency: Amplified SCAFFOLD exhibits reduced communication,
linear speedup, and is unaffected by data heterogeneity. These guarantees are achieved with
a tighter analysis than used in previous work [39]], with a fine-grained treatment of the two
sources of randomness: client participation and stochastic gradients. In the case of cyclic
participation, we reduce the previous best communication cost of O(k%e~%) to O(e~2).

» Experimental results show that Amplified SCAFFOLD converges faster than baselines on
both synthetic and real-world problems under realistic non-i.i.d. client participation patterns.
We also include an ablation study which demonstrates the robustness of our algorithm to
changes in data heterogeneity, the number of participating clients per round, and the number
of client groups in cyclic participation.

The paper is outlined as follows. We discuss related work in Section 2] and Section[3|provides a formal
specification of the optimization problem. Amplified SCAFFOLD is introduced and theoretically
analyzed in Sectiond] and we provide experiments in Section[5] We conclude with Section [6]

2 Related Work

Federated Optimization. FedAvg [27] characterizes partial client participation and local updates
in each round. FedAvg was analyzed in the full participation setting [35} 37,150, 1511 143|142} |18 [12].
Other federated optimization algorithms aim to improve communication efficiency [32, |52]] and
tackle data heterogeneity [22| [17]. The analysis of FL optimization algorithms typically either
assumes full client participation or partial client participation where clients are sampled uniformly
randomly [47} 38}, [17, 23| |43} [1]]. [30] provides lower bounds for distributed stochastic, smooth
optimization with intermittent communication and non-convex objectives, both in the full and partial
participation settings. They also include algorithms employing variance reduction which match (or
closely match) lower bounds in the full and partial participation settings. However, none of the works
above are applicable for general participation patterns such as periodic participation.

Client Participation. Cyclic data sampling was considered for stochastic convex optimization in [10]],
where they propose “pluralistic" solutions instead of learning a single model for all clients. There
is a recent line of work considering various participation patterns, including client selection [11} 4}
33]] biased participation [34, 16l [7], independent participation across rounds [[17, 22| 23], unbiased
participation [36} |13], bounded rounds of unavailability [46, |14} 48], asynchronous participation [24,
2l|, cyclic participation [8], and arbitrary participation [39, 40]. However, none of these works enjoy
linear speedup, reduced communication rounds, and resilience to data heterogeneity under the general
setting of non-convex objectives and periodic client participation. Concurrent work [44]] considers
non-stationary client participation under the condition that for every client and every round, the
probability of participation is bounded away from zero; for this setting, they propose an algorithm
with linear speedup and dependence on gradient dissimilarity for non-convex, Lipschitz objectives.

See Appendix [Ffor a detailed discussion comparing our results with a small number of closely related
baselines.

3 Problem Setup

We consider a federated learning problem with N clients, with the overall objective

| N
Inin, {f(ﬂf) = N;fi(x)}7

where each f; : R? — R is the local objective of one client. We consider the stochastic optimization
problem, so that f;(x) = E¢p, [F(2; )], and the optimization algorithm can access F;(x; ¢) and
VF;(x;¢) for individual values of £&. We make the following assumptions about the objectives:
Assumption 1. (a) f(xzo) — mingcga f(x) < A. (b) Each f; is L-smooth, ie., ||V fi(x) —
Vi) < Lz — y|| for all xz,y € R (c) The stochastic gradient has variance o2, i.e.,
Ecp, [[VF:(@:€) - Vi(@)|?] < o* for all @ € R,




Since each f; may be non-convex, we consider the problem of finding an e-stationary point of f, that
is, a point x € RY such that |V f(z)|| < .

3.1 Participation Framework

We consider a federated learning framework consisting of R rounds. For any round € {0,..., R—1}
and client i € [IN], the availability of client i at round r is a random variable g;., following the arbitrary
participation framework of [39]. If ¢g; = 0, then client ¢ may not participate during round ¢. For
example, under the conventional i.i.d. sampling of clients, at each round r a subset of clients S, C [N]
is sampled uniformly without replacement, and the weights are set as ¢ = @

For some P € N, let Q,, be the filtration generated by {¢’. : ro < r < ro+ P,i € [N]}, let Q be
the filtration generated by Qy, ..., Qr_p, and let G be the filtration generated by {5}0_’ 0 r<

R,0 < k < I1,i € [N]}, where ff;’ & 18 the random sampling of the stochastic gradient of round r,
step k, client .. We make the following assumptions about the participation distribution.

Assumption 2. For all r € {0,...,R — 1}: (a) Zfil ¢ = 1 and Zf\;l(q,ﬁ)Q < p2

(b) The distribution of {q.} is unbiased across clients over every window of P rounds, i.e.,

Eg,, [+ Zf}”j;ﬁp Y4i] = 1/N for every m < R/P and i € [N]. (c) Each client has a non-
(m+1)P—1 i>
r=mP

zero probability of being sampled over every window of P rounds, i.e., Pg, ( >
0) > Dsample for every m < R/P and i € [N]. (d) Q and G are independent.

For each round, Assumption la) enforces that the participation weights ¢'. are normahzed tosumto 1,
and characterizes the spread of participation weights across clients with the constant p2. Assumption
[2b) requires that the set of rounds can be partitioned into windows of length P within which clients
are expected to participate with equal frequency. Lastly, Assumption [2Jc) enforces that within each
window, for each client the probability of being sampled is nonzero. Conventional i.i.d client sampling
satisfies Assumptionwith p=S"12 P =1, and pumpe = S/N.

An important difference from conventional i.i.d. participation is that here, client participation is
not necessarily independent across rounds. Accordingly, we emphasize that the expectation and
probability in Assumptions [2[(b)-(c) are taken only over Q,,,. Therefore, the mean participation
weight in Assumption [2[b) may itself be a random variable if client participation at some rounds is
dependent on the outcome of participation in previous rounds. Similarly, the sampling probability
in Assumption [2(c) may be a random variable. For the participation patterns considered in the next
section, Assumption [2]is satisfied even when client sampling is not independent across rounds.

3.2 Specific Participation Patterns

Regularized Participation We say that client participation is regularized [39] if G. o = 1{[ almost
surely for all 7 and ¢, where g;, is defined on Line 18 of Algorithm 1 as the participation of client ¢
averaged over rounds 7, . . ro + P — 1. In this case, Assumptlonlls satisfied with pgmple = 1,

while P and p? are parameters of the participation pattern. Regularized participation is a relatively
strong constraint, since every client must participate within each window, which may not be practical.
However, it is flexible in that there is no constraint on how clients participate within each window.
Regularized participation was also considered for strongly convex objectives [26].

Cyclic Participation Following the CyCP framework [8]], IV clients are partitioned into K equally
sized subsets, and at round r only clients in group (r mod K ) may participate. S clients are sampled
without replacement from group (r mod K ), for whom the participation weight is ¢ = 1/.S. All other
clients are assigned ¢’ = 0. Cyclic participation satisfies Assumpt10nw1th P=K,p=28"12
and pgmple = SK/N. Notice that i.i.d. client sampling is the special case where K=1.

Cyclic participation can model a situation where each client group is available at a different time of
day. For example, if client devices are mobile phones, then clients are available for participation at
night, when phones are charging, likely to have internet connection, and otherwise idle. If devices are
spread across the globe, then client groups are naturally formed by time zones. Cyclic participation
is less stringent than regularized participation since not all clients are required to participate within
each window. FedAvg was analyzed under cyclic participation for PL objectives [8]], although this
analysis is not applicable in our setting, which uses general non-convex objectives.



Algorithm 1 Amplified SCAFFOLD
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4 Algorithm and Analysis

In this section, we present Amplified SCAFFOLD, our algorithm to solve the FL problem described
in Section[3] Pseudocode for Amplified SCAFFOLD is shown in Algorithm 1. The main components
of the Amplified SCAFFOLD algorithm are (1) amplified updates and (2) long-range control variates.

4.1 Algorithm Overview

To deal with the non-stationarity of client availability, Amplified SCAFFOLD performs amplified
updates based on information accumulated over a window of P rounds. In Algorithm 1, the variable
u holds a weighted average of local updates to client models, weighted by client participation.
Every P rounds, the global model is updated in the direction w scaled by the amplification factor ~.
Informally, the direction w includes information from all clients with equal representation, according
to Assumption [2b). Similar amplified updates are used in Amplified FedAvg [39].

Control variates for heterogeneous federated learning were first introduced by SCAFFOLD [17]].
However, SCAFFOLD-style control variates are updated every time a client participates, which may
not be appropriate under periodic availability. For example, under non-i.i.d. participation control
variates for different clients would be updated with different frequencies, so that some clients may
have consistently less accurate control variates than others. Informally, this may lead to a bias in
which some clients’ objective is underweighted relative to others. To deal with this issue, Amplified
SCAFFOLD updates control variates based on information accumulated over a window of P rounds,
which enforces equal representation of all clients in expectation, according to Assumption [2(b).

Comparison with [17,39] Although the two algorithmic components of Amplified SCAFFOLD
individually appear in previous work [[17,139], we emphasize that our complexity results cannot be
achieved by simply combining the analyses of these two works. The analysis of [39] requires ¢ ~*
communication cost due to their treatment of the randomness in client participation. Here, we present



a tighter analysis with ¢ ~2 cost from a more fine-grained treatment of the two sources of randomness
(stochastic gradients and client sampling). See Section[4.4]for more details on our approach.

4.2 Main Results

Let & = &,,p, where m is sampled uniformly from {0, ..., R/P—1},andletry € {0, P, ..., R/P}.
Denote wi, = + Z;V=1 % Zgoztf*l ¢'ql and v} =g’ — %. Informally, wi represents
the "non-uniformity" of the client sampling distribution. We also consider a variable Afno that
depends only on the client sampling distribution and characterizes the sample size from which G7,  is
computed. See Appendix [A.T]for further discussion of these quantities. We consider convergence
under the following conditions, which are satisfied by several participation patterns of interest.

) 224
Efwy, ] < w for all 7 and 4, (1)
al 2
E [Z (vi) A,’m] < p? forall ro and 1, )
i=1
Theorem 1. Suppose that Assumptions[I|and 2| hold, and that Equation[I|and Equation 2| hold. If
yn < 6’32’”?}, andn < 67%, then Algorithm 1 satisfies

E[IVf(@)]*] < O (WAIR T (yLe? + P L2IP) 02) |

Corollary 1. Forany e > 0and I > 1, there exist choices of -y and n) such that E[||V f (2) ||?] < O(€?)
aslongas R > O (ALI%?R + ALE )

Dsample € 2

The complexity of Amplified SCAFFOLD has several important properties:

Reduced Communication By choosing I = O(Ap?0?pgmple P~ ¢~ 2), Amplified SCAFFOLD has
communication complexity R = (’)(LPpS_a;]p]ee_Q), which improves upon the e~# complexity of
parallel SGD. We are not aware of any existing work that achieves this communication reduction for
non-convex federated optimization with periodic participation.

Unaffected by Heterogeneity The iterations RI and the number of communications R are unaffected
by heterogeneity, which is not achieved for periodic participation by any existing work [39, [8]].

Linear Speedup The number of iterations RI = O(ALp?a?e~*) will exhibit linear speedup in the
number of clients through the term p?, depending on the client participation pattern.

4.3 Application to Participation Patterns

The results from Section 4.2] apply under any participation pattern that satisfies Assumption [2]
Equation|l} and Equation [2} and below we discuss the participation patterns discussed in Section
The complexity of Amplified SCAFFOLD for each participation pattern are shown in Table[T] and
these results can be obtained by plugging p?, P, and Dsample into Corollary |1} together with a choice
of I as described in Sectiond.2] The derivations of each result below are given in Appendix [B]

Regularized Participation Recall that regularized participation satisfies Assumptiong]with Dsample =
1, and P, p? are parameters of the participation pattern. Also, under regularized participation,
w} = q., = 1/N almost surely, so that E[w!, ] = 1/N < P?/N and v} = 0. Therefore Equation

and Equationare satisfied. Plugging psample = 1 into Corollaryyields
R=0 (LPefz) , RI=0 (AL[)20'2674) .

In this setting, our algorithm exhibits reduced communication and resilience to heterogeneity. To our
knowledge, the only existing algorithm with theoretical guarantees for non-convex problems under
regularized participation is Amplified FedAvg [39]. However, as seen in Table[T] the communication
complexity of Amplified FedAvg has order ¢ ~* in terms of ¢ and suffers from a 2 dependence.



Cyclic Participation Recall that cyclic participation satisfies A_ssump_tionwith P=K,p=5"12
and pomple = S/N. Also, E[w}, ] = S/N? < P?/N and E[(v},)?AL ] = p?, so that Equationand
Equation 2 are satisfied. Based on the above parameter values, the resulting complexities are

LK (N ALo?
r-0(*5(5)) m-o(%F).

Again, Amplified SCAFFOLD achieves reduced communication, linear speedup, and resilience to
heterogeneity. Amplified FedAvg [39] is the only existing algorithm with theoretical guarantees in
this setting, but it fails to achieve resilience to heterogeneity or reduce communication cost outside of
the trivial case of full participation (K = 1,5 = N). Also, even for the setting of PL-functions, the
convergence rate of FedAvg under cyclic participation from [8]] does not demonstrate an improvement
with respect to the number of local steps. See Appendix [F for further discussion of their results.

Recall that i.i.d. participation is a special case of cyclic participation with X = 1. In this case, Am-
plified FedAvg fails to recover the reduced communication usually achieved under i.i.d. participation,
such as by SCAFFOLD [17]. In fact, Amplified FedAvg fails to recover the communication cost of
FedAvg under i.i.d. participation, requiring an additional factor of LN. The larger communication
cost of Amplified FedAvg is a result of its convergence analysis, which does not leverage the property
of unbiased participation (Assumption b)) during the analysis, and requires P = O(e~2) in order
to converge (see Appendix [C] for more details). In contrast, Amplified SCAFFOLD succeeds in
recovering the results of SCAFFOLD under i.i.d. participation, with only a slightly worse dependence
of R on N/S. This difference in the order of % is due to a potential small issue in the analysis of

SCAFFOLD, which we intentionally avoided by accepting a slightly worse dependence on % We
provide a detailed discussion of the N/S dependence in Appendix E}

4.4 Proof Sketch

The main challenges for demonstrating convergence are (1) simultaneously handling randomness
from stochastic gradients and non-i.i.d. client sampling, and (2) controlling error of control variates
under non-i.i.d. client sampling. Previous work [39]] subverts (1) by conditioning on Q throughout
the entire analysis. However, this eliminates the possibility of utilizing the condition E[g/, ] = 1/N,

and ultimately incurs a dependence on the data heterogeneity (see the term K (P) in Theorem 3.1 of
[39]). Instead, we take expectation over both sources of randomness throughout the analysis, which
requires a careful treatment of each iterate’s dependence, and enables communication reduction.
For (2), previous analysis of federated algorithms with control variates [[17] recursively bounds the
error of control variates between consecutive rounds. However, this recursion crucially depends on
i.i.d. client participation. We extend this analysis to our setting, establishing a recursion over the
control variate error between consecutive windows of P rounds. Establishing this recursion under
non-i.i.d. participation involves a non-uniform average of non-uniform averages of error terms, which
we handle by invoking the regularity conditions stated in Equation|l{and Equation

Using smoothness of f, the objective function decrease f(&,+p) — f(&r,) is upper bounded by
(VF(@ro)s Trgrp — &ry) + 2| @ g p — &y, |- Letting &, = va:l gixl. ), be a weighted average
of local models, the sum of the previous inner product and quadratic terms can be bounded by
—ynIP||V f(Z,)||?, plus standard noise terms, the additional “drift" terms

N
Dr,k = Zq:‘ H:E?ﬂk - jnkHz Mr,k = ||a_:r,k: - 1_:1‘0||2a
=1

and control variate errors C}, = ||V fi(Z,,) — GL. ||°. D, captures the distance between local
client models, while M, ; captures the distance from local models to the previous global model &, .
Taking conditional expectation D, = E[Dr,k|Q] and M, ;, = ]E[Mnk|Q], Lemmabounds the
drift terms by establishing and unrolling a mutually recurrent relation between D,.;, and M,. ;.. The
resulting bound involves a non-uniform average over the control variate errors: Zf\il qf;IE[C,fO |9].



Denoting the average control variate error Cy,, = Zi\; C! , we want to bound E[C} 4 p] in terms

of E[C,]. Cyy+p can be decomposed into drift terms, but the result is a non-uniform average:

ro+P—11-1
> Y G Dk + M)
s=ro k=0

Since the bound for each M; j, + D; j, from Lemma 1 involves a non-uniform average over C’ﬁo, the

resulting bound of C,, 4 p involves a non-uniform average of non-uniform averages of Cﬁo, instead of
the uniform average C..,. The regularity conditions in Equation T|and Equation [2]allow us to bound
this nested non-uniform average by a uniform average, which finishes the recursion.

Putting everything together, we obtain the descent inequality
E(fro+p] < Elfyo] = I PE [|V f (@) %] + 301 P(ynLp? +1° L*IP)o?,

where f,, := f(&y,1p)+P(ro+ P) and ® is a potential function that depends on the control variate
errors. Theorem|T]is then obtained by averaging over 7 and isolating the gradient.

5 Experiments

We experimentally validate our algorithm for non-i.i.d client participation under three settings:
minimizing a synthetic function, logistic regression for Fashion-MNISTE] [45]], and training a CNN
for CIFAR-10 [20]. We also include an ablation study on Fashion-MNIST, to investigate how each
algorithm is affected by changes in data heterogeneity, the number of participating clients, and the
number of client groups in cyclic participation.

5.1 Setup

All of our experiments utilize a non-i.i.d. client participation pattern similar to cyclic participation
(discussed in Section . We partition the total set of IV clients into K equally sized subsets, and at
each training round only a single client group is available for participation. In our experiments, the
available group does not change every round; instead, each group is available for g rounds at a time.
Under this pattern, Assumptionis satisfied with P = gK. We refer to g as the availability time.

We evaluate five algorithms: FedAvg [27], FedProx [22], SCAFFOLD [17], Amplified FedAvg
[39]], and Amplified SCAFFOLD (ours). We tune each algorithm’s parameters by grid search,
including learning rate 7, amplification rate v, and FedProx’s . The search ranges and tuned
values can be found in Appendix [D] All experiments were run on a single node with eight
NVIDIA A6000 GPUs. Code is available at the following repository: https://github.com/
Mingruiliu-ML-Lab/FL-under-Periodic-Participation

Synthetic We evaluate each algorithm’s convergence on a difficult objective based on a lower bound
for FedAvg [43]]. The objective maps R* to R, is convex, and is parameterized by a smoothness L,
stochastic gradient variance o2, and heterogeneity &, so that it satisfies Assumptionby construction.
The complete definition of the objective can be found in Appendix [D] Since there are only two distinct
local objectives, we set the number of clients N = 2 and the number of sampled clients S = 1, and
the number of groups K = 2. All other settings can be found in Appendix ﬂ

Fashion-MNIST and CIFAR-10 We evaluate each algorithm for training an image classifier, using
logistic regression for Fashion-MNIST and a two-layer CNN for CIFAR-10. To simulate heteroge-
neous data in federated learning, we use a common protocol [17,|39], to partition each dataset into
client datasets according to a data similarity parameter s. This protocol is detailed in Appendix
Following [39], we set the number of clients N = 250, data similarity s = 5%, and the number of
sampled clients per round S = 10. For client participation, we set the number of groups K = 5,
so that each group contains clients that have majority label from two different classes. We run all
baselines with 5 different random seeds and report the mean results with error bars in Section[5.2](the
radius of each error bar is 1 standard deviation). All other settings can be found in Appendix

Additional experimental results are provided in Appendix[E] where we compare against extra baselines
(FedAdam [32]], FedYogi [32], FedAvg-M [3]], and Amplified FedAvg with FedProx regularization),
and evaluate training under another non-i.i.d. client participation pattern.

'Fashion-MNIST is licensed under the MIT License.
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Figure 1: Results for synthetic objective and CIFAR-10. Left: Amplified SCAFFOLD and SCAF-
FOLD both converge to the global minimum, but Amplified SCAFFOLD converges significantly
faster. Right: Amplified SCAFFOLD converges to the best solution by a significant margin. Note
that in both cases, the curves for FedAvg and FedProx are nearly overlapping.

5.2 Main Results

Results for the synthetic experiment and CIFAR-10 are shown in Figure[I] and results for Fashion-
MNIST are shown in Figure[2] We make the following observations:

Amplified SCAFFOLD converges the fastest. In all three settings, Amplified SCAFFOLD reaches
the best overall solution among all algorithms (by all metrics) and requires the fewest communication
rounds. In the synthetic experiment, Amplified SCAFFOLD requires 800 communication rounds
to reach an objective value of 0.2, while SCAFFOLD requires 1900 rounds, and both FedAvg and
Amplified FedAvg require 4800 rounds to reach the same objective value.

Amplified FedAvg is comparable to FedAvg. Amplified FedAvg shows slight improvement over
FedAvg for the synthetic experiment and for Fashion-MNIST. Only for CIFAR-10 is Amplified
FedAvg significantly faster than FedAvg, but there it also exhibits a reduction in stability. The under-
whelming experimental performance of Amplified FedAvg corroborates our discussion from Section
B3} Amplified FedAvg requires many communication rounds and suffers from data heterogeneity.

Contrary to our findings, the original evaluation of Amplified FedAvg [39] showed a significant
improvement over FedAvg. One explanation is that the original evaluation employed pretraining
using FedAvg, so that each algorithm was evaluated only for fine-tuning. Our experiments suggest
that Amplified FedAvg may have limited improvement over FedAvg when training from scratch.

SCAFFOLD beats Amplified FedAvg. Despite a lack of theoretical guarantees under non-i.i.d. par-
ticipation, SCAFFOLD outperforms Amplified FedAvg in all settings. This suggests that SCAFFOLD
may have reasonable performance under some non-i.i.d. participation patterns. For the synthetic
objective and CIFAR-10, SCAFFOLD is still significantly slower than Amplified SCAFFOLD.

5.3 Ablation Study

To understand how each algorithm’s performance is affected by data heterogeneity, the number of
participating clients, and the number of client groups, we perform an ablation study on Fashion-
MNIST. First, we fix the data similarity s = 5% and number of groups K = 5 while varying the
number of participating clients (.S) over {5, 15,20, 25}. Next, we fix S = 10, K = 5 while varying
the similarity s over {2.5%, 10%, 33%, 100%}. Lastly, we fix s = 5%, S = 10 while varying
the number of client groups K € {2,4,6,8}. In each of these 12 scenarios, we evaluate all five
algorithms using the same settings as detailed in Section[3] We train with three random seeds for

each algorithm, and report the average results in Figure 2] (right).

Amplified SCAFFOLD reaches the best solution in all settings. Similarly to Section[5.2] Amplified
SCAFFOLD consistently reaches the best solution in terms of both training loss and testing accuracy.
While our theoretical results provide guarantees for optimization, these experiments show that
Amplified SCAFFOLD also exhibits superior generalization in a variety of settings.

Robustness to data heterogeneity. When changing from completely homogeneous data (s = 100%)
to extremely heterogeneous data (s = 2.5%), the test accuracy of Amplified SCAFFOLD exhibits a
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Figure 2: Results for Fashion MNIST and ablation study. Left: Amplified SCAFFOLD reaches the
best solution, but SCAFFOLD is competitive. Other baselines are much slower. Right: Amplified
SCAFFOLD is robust to changes in data heterogeneity, number of participating clients, and number
of client groups.

very small decrease from 84.6% to 84.45%, so that our algorithm behaves nearly identically with
homogeneous data as with extremely heterogeneous data. All baselines suffer a larger decrease when
transitioning from homogeneous data to heterogeneous data.

Robustness to number of participating clients. The number of participating clients has a smaller
effect on performance than data heterogeneity, but some degradation happens in the extreme case
S = 5. In particular, SCAFFOLD has competitive performance with large S > 15, but its test
accuracy drops off significantly compared to Amplified SCAFFOLD in the case S = 5.

Robustness to number of client groups. As K increases, FedAvg and Amplified FedAvg get worse,
while SCAFFOLD and Amplified SCAFFOLD maintain performance. It makes intuitive sense for
an algorithm to degrade as K increases, since a larger K means that the participation is in some
sense “further” from i.i.d. participation. Still, Amplified SCAFFOLD (and SCAFFOLD) are able
to maintain performance even as K increases. While the worst-case communication complexity of
Amplified SCAFFOLD (listed in Table 1) actually increases with K, these experiments demonstrate
that in practice, Amplified SCAFFOLD can maintain performance as K increases.

6 Conclusion

We propose Amplified SCAFFOLD, an optimization algorithm for federated learning under periodic
client participation, and prove that it exhibits reduced communication cost, linear speedup, and is un-
affected by data heterogeneity. We also show that Amplified SCAFFOLD experimentally outperforms
baselines on standard benchmarks under non-i.i.d. client participation, and that the performance of
our algorithm is robust to changes in data heterogeneity and the number of participating clients.

Limitations While our analysis covers a general class of participation patterns, it may not cover
some participation patterns that appear in practice. Our framework requires that all clients have an
equal chance of participation across well-defined windows of time that are known to the algorithm
implementer, which may not always hold. One such practical situation is where clients may freely
join or leave the federated learning process during training. Extending our algorithm and guarantees
for this situation would require a reformulation of the optimization problem, and possibly additional
assumptions about the participation structure. We leave such analysis for future work.
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A Proof of Theorem (1]

A.1 Preliminary Definitions

Let G, denote the filtration generated by {¢; ;. : 0 < k < I — 1,7 € [N]}, that is, by the randomness
in the stochastic gradients during round 7. Also, let Q,, denote the filtration generated by {q’. : 79 <
r <ro+ P,i € [N]}, that is, the randomness in client sampling between rounds ¢ and ro + P — 1
(inclusive). Also, let G denote the filtration generated by Go U Gy U ... U Gr_1 and Q denote the
filtration generated by Qp U Qp U ... U Qr_p. Similarly, let G.,. denote the filtration generated by
GoUG1U...UG,_; and Q.,, denote the filtration generated by Qo U Qp U... U Q, _p. Lastly,
denote E,,[-] = E[-|Q.ry, Giro -

In order to analyze the control variate errors (i.e., |V fi(Zr,) — G% ||), we introduce notation to

refer to the iterates whose stochastic gradients were used to construct Gﬁ.o. These iterates are exactly
the iterates during the most recent window before ry in which client ¢+ was sampled, i.e., where

sz+1P Y¢i > 0.Foreachr € {ro,ro+1,...,ro+P—1}, k€ {0,...,I—1},andi € [N],

s=mP
let
r ifg. >0
ti(r) = A
(r) {ti(r -P) ifg, =0
with the initialization ¢;(r) = 0 for all » € {—P, ..., —1}. Then denote

Y = w;i(r),k
. = qii(r)
;,k = gt:(r) k

i P-1 _; :
Also, denote z! = Z:O:TO z%. Then we can rewrite

ro—1 I—1
1 0

G, =——— Z ZéZVFi(yé,mC;k)-

Pz I
ro—P% s=pg—P k=0

Define

N
Ty = Z 4Ty
=1
N
Dr,k = q'r‘ |:||a:'r‘k mT‘kH ’Q:|
=1
My =E |[Z0 — :zmnz\g}

’I‘ol - >

Som g X Yl alld

s=rog—P k=0 TO_
P-1
]l{qm>0} s

T DI T S

j=1 S=To
i =t
UTO - QT‘O N
To— 1 2
Ai _ P Zs ro— ( )
ro

1 yro—1 i .
P Zs ro—P Zs
As discussed in the main body, &, is a weighted average over local client models, weighted according

to client participation. D, and M, ;, are the drift terms described in the proof sketch of Section
In the proof sketch, we also informally discuss the control variate error C}, = ||V f;(Z,,) — G}, ||*
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This error is closely related to the term S}, defined above, since E [HV fi(@r,) — E[GL |Q)] ||2 ’ Q} =
L? Sy, i

The quantities w’ o vr and AL 7 arise in our proof from the use of control variates under non-i.i.d.
client participation. As discussed in the proof sketch (Section[4.4), bounding the errors introduced by
control variates involves a non-uniform average of non-uniform averages of error terms. This nested

non-uniform average can be bounded by a uniform average as long as the term wio is not too large,
which is exactly the requirement stated in Equation (1| On the other hand, the term Aio arises while
bounding the variance of the update || Z,,+p — T
correction Gio is computed. When the client sampling distribution is closer to uniform, then each
client may participate frequently during each window of P rounds, and the effective sample size used
to compute each control variate is large. In this case, the variance of the update ||Z,+p — &, || will be
smaller, since larger sample size implies smaller variance. For general client sampling distributions,
A};O describes the reduction of variance of one component of the update (i.e. Gio) due to the sampling
of stochastic gradients during the previous window of P rounds. In our analysis, the variance of the
update ||Z,,4 p — &y, || can be bounded in terms of the variance of G, , which in turn depends on
Ai The condition in Equationessentially enforces that clients participate sufficiently uniformly, so

that the variance of Gl can be bounded. We note that both Equatlon and Equation I are satisfied
by i.i.d. participation, regularlzed participation, and cyclic participation.

Finally, for ease of exposition, one clarification must be made about the conditional expectation E[-| Q]
as it appears in, for example, M, ;.. The filtration Q contains randomness from every round from 0 to
R — 1, but the expression of which we are taking expectation may only depend on randomness for
a smaller subset rounds. For example, in M,. , the expression ||Z,. ;. — Z.,||? only depends on the
randomness up to round r < rg + P, so that

E [Hq_’nk - jro”2|Q] =K [Hjnk - :Ero||2‘Q:m+P] .

In several places throughout the proof, we will replace E[-|Q] by E[-| Q..+ p] in similar situations.

A.2 Proofs

Lemma 1. Ifn < o775 and B, [¢8 ] = &, then

Dyt My < 1080212 PPE [V £ (0, )|1°| @] + (75071 + 65721 Pp?) o*

N
1
+1097°L°1°P* > <qm N) Sy +36772L2122qr i 3)
=1 i=1
and
ro+P—-11-1
S > Dkt Mr,k)] < 10872 I°P°E [||Vf(:i:m)\|2} + (750 I*P + 650° I P?p?) o*
r=rg k=0
N
+ 254n2L213P3 Z . )
Proof. Denote
To— 1
G,zro = Z val ys k
s=ro—P

_ 1 _.
Gry = Z Gi,
=1

Also, denote g/, = VF(xl ;¢! ,) — GL + G, and g, = Vfi(xl,) — Gi + G,,. GL isthe
analogue of G, that depends on deterministic gradients V fz(y; &) instead of stochastic gradients.
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, R
Variance of wupdates We first compute the errors E[ 9y — g;’k’ Q] and
. . . 2
E {HZf\il qr (gﬁk - g;’k) H ‘Q} , which will be needed in several places.
) ro—1 I-1 2
Elle, -G lle] =E|| s X YA (VAWML - VAE)| |2
s=ro—P k=0
(1’) To— 1 I—-1
> Pz Z ZZE[HVF ysk7<sk) Vfi( ysk H ‘ }
*P s=ro—P k=0
To— 1 I—-1
< pz 72 D e
- s=rog—P k=0
=, ®)

where (i) uses Jensen’s inequality. Therefore

E[ugik—giknﬂg]
= E [|(VF(@h €0 - Viil@ly) = (G, = Gi,) + (G = Gy [°|Q)
< 3E [|\VFi<m;,k;s:,k> - Vhilwi)|’|] + 3E |6, - 6P| ]
+3E || Gy, — G| Q]

= 3B || VFi(@hi &) - Vi’ Q] +3E[|I6L, - 64| Q]
1 < i

N2 (-G |
=3B || VFi(l &) - Vi’ Q] + 3B (|6, - 64, Q]

+3— iE[HGi -, l°|e]
N 2 15

<902, (6)
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wh

2

where the last line uses Equation[5} Also

2

Z q (gik - gik)

N
E
i=1

QI

qu VE (@ 56h0) - Vhilwiy) = (Gh, = Gi) + (G, — Gry))

B N 2 2
< 3E ZCIﬁ (vFi(wi,Mf:;,k) - sz(w;k)) + 3E [ Q]
=1
) 2
+3E [ qu ro ro Q
N 2 2
=3E [ > a (VEi(xh ;6 ,) — Vil ) ] +3E [ Q]
i=1
N 2
+3E[ Z;(Gi’o_éio) Q
321@[11% VE (@) 360) = Vi(h) ] }+3ZE[||qT R clare
=1
2
+3;E HN(Ggo -G )| |2

3%( [HVF i €l — Vi rkH‘ }*32 @)’ [HG%*C’%”Q‘Q}
+3—ZE[HG él’|e]

<63 () 430
1
2 2
6 3—
<o* (607 + 3
(i)
< 9p20?,

(N

ere (%) uses the fact that stochastic gradient noise is independent across each client, and (i7) uses
> L1
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One-step recursive bound for D, ;, Forany k > 0,

N N 4 2
Dy g1 = Z GE ||| k1 — Z Qx| [
i=1 j=1
- 2
N N . .
= Z 4B | l|le x —ngry, — Z gy =gy |9
i=1 Jj=1
- o
N N . . N . -
= Z ¢, E w;,k - Z qimi,k -n gi,k - Z Qﬁgf«,k Q
i=1 j=1 =1
- 5|
N N ] ) N
= Z ¢ E | ||lx; ) — Z @) —n| G — Z 497 1 Q
i=1 =1 =1
(- 2 =
N N , ]
+ 7 Z ¢ E |||(grk — Grp) + Z a9, — g1 |9
i=1 =1
2
(0 v NS N
=Y GE |2 - > dal,—n g - Y dal, || |2] + 3600
=1 Jj=1 Jj=1
N N ?
(ii) 1 . - o
< (1 + )\) Z G E |||z, — Z gz, 19
1/ =1 =1
- 2
N N _
+7(1+ M) Y GE |||gh, — > algl || (2] +36n°0”
i1 j=1
) 2
1 ST | IR N
- (1 T Al) Drg+m°(1+ M) > ¢ |||gh, — > dgl,|| |Q] +36n°0%,  ®)
i=1 =1
where (7) uses
2
N . .
E (g —ain)+ Y il —a)]| |2
j=1
2
. . 2 N R .
<2E {Hg,’«k —gill ‘Q} +2E Z%(Qi,k -g.)| |9
=1
. . 2 N . . . 2
<55 [Jot. salF[e] 23w Jofs - [|e]
j=1

(a)
< 3602,
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(a) uses Equation@ and (4¢) uses Young’s inequality. Focusing on the second term of Equation

2 2

N
ZqﬂE ok — qugrk Q| => ¢E || di(gi,—a.)| |
i=1 j=1

e o el

) . _ .2
WE [Hw zh4) = Gi, = Vij(wl,) + G,

—~
.
=

IA ;
™M= L
Q

Mz

@
Il
—

~
Il

grk grk
=1

IA
M=
SN

Mz

|

z;l ];1 )
ST ES e (m[uvﬁ o) -G ]Q}HE[HWJ REre) QD
i=1 j=1
N
= 1Y GE[|Vhilt) - G2

1=1

where (i) uses Jensen’s inequality. Using the decomposition

Vi) — Gry = (V@) = VIi(@1) + (Vi @rk) = VIi(@,)) + (V@) - Gy,
we have

N N 2
DG ||ge — Y @l |Q
i=1 j=1
< 4%% (3]E [Hsz‘(a:i,k) — Vfi(a_:r,k)HﬂQ} +3E [vai(fﬁr,k) - Vfi(iro)||2‘9}
=1
+ 8[|V Aten) - G0 )
<12L22q1E[erk | ‘Q} +12L22q [|:z:r;~c Ty | ‘Q}

SO WH(IESEAE

N ro—1 - 2
= 120D, + 1202 My + 123 ¢'E | |V fil®r,) — 5o P 7 D Zz Viilyin)| |Q
i=1 L s=ro—P k=0
N [ ro—1 I-1 2
_ 2 2 i (i
=12L°D,j, + 12L Mr,k+1QZqTIE Pzro ; ZP];)Z (Vfil@s,) sz(ys,k))| Q
S=T0o

N ro—1 —
< 12L2Dr,k+12L2Mnk —&—122(]7{ (PZ’ Oz: ZZ E [vaz :I:m vfz ysk H ‘Q}>

i=1 TU*P s=ro—P k=0

To— 1 —
<12L2D, + 12L% M., + 12L22q, < — Y Zz E [@, - yi,k||2’QD

=1 ST()Pk‘O

2 2 2 i Qi
S 12L Dr,k + 12L Mr,k + 12L qusrg
i=1
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Plugging back into Equation [§]

1
Dy g1 < <1 + "

> Dr,k + 12772L2(1 +/\1) < r.k +M7"k +Zq'r T0 ) +3677202
1

1=1

N

1 .

<1 + /\7 + 127]2-[/2(1 + Al)) Dr,k: + 12772-[/2(1 + >‘1) <MT-,]€ + § :q?l”S?Z”()) + 367’20—2'
1 ‘

Now choose A\; = 2/, sothat 1 < % and

1
1202 L% (1 4 \y) < 1892 L%\ < 36n°L21 < 37

where we used the condition 7 < This yields the following recursive bound on D;. j41:

_1
60LIP"

N
1 o
Dyjy1 < <1 + 1) Dy + 1877 L2 IM, i + 1877 L1 Y~ qL.Sk, + 36n°0”. ©)

i=1

One-step recursive bound for )M, ; Forany k > 0,

My pyr =E E Gy 1 — Tro || |Q

- N ) -
=E||Y g, — 2, —nY_ a9, |2

=1 i=1

- N 9 - N 9
<E qu Ty = ® — 0> aigigl| |2 TR || digl, —giy)| |2
i=1 =1
T 2
(Z) 2,22
nzqrgrk +97°p
( ) 2 2
i 1
< <1+/\)IE Q| + (1 + A)E gl Q| +9nPpte”
2
2

1
<<1+A>MT’k+n 1+>\2 -|—977222

2

1 N
<(1++ Mr7k+n2(1+A2)ZqiE[ g4l*|Q] +9n2%0%, (10)

Az i=1
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where ( ) uses Equatlonl "7|and (i7) uses Young’s inequality. Focusing on the second term in Equa-
tion

N . . 2

> e [lgi.l|o]

- qu “sz rk) G, Jré“’Hz’Q}

= iq;E[H(vaz(w:’k) = Vi@ k) + (VEil@rg) = Vfil@r,))
i=1

°

<55 GE [V Al - Vil \Q}+5Zq 1V 5@ 1) = V(@001 | Q]
=1

+ (Vfil@ry) = GL) + (Gry = V(@) + VI (Z,)|

+ 52% IV £i@n0) = G2, || @] + 5B [||Gr, — VS (@n)II| @] + 5B IV £(@10)I1P| Q)

N
<5123 giE [l i~ 2eel*|Q] 45223 6l [ — .| ]
=1 i=1

N ro—1 I—1
+5Z<Qﬁ+;]>E vfi(a_:m)_lgzi Z szfz ysk
i=1 TO*P

s=ro—P k=0

Q] +5E (|9 £(2,)I| €]
< 5L?D,. +5L*M,,

N . 1 1 ro—1 I—1 ) .
+5; (%‘FN)]E I > 2o(Vfi(@ry) = VI i(Ysr)

< 5L2Dr kTt 5L2Mr k

+5Z(qr )11: D E [V fil@n) - Vi)’ Q] + 5E[IV £(@r)I1?| €]

s=ro—P k=0

Q] + 5B [V (@)

N
o . -
< 5L2Dy . + 5L*M,y, + 5L2 Y (q; n N> Si 4 5E [HVf(wm)HZ‘Q} .
=1

Plugging back into Equation [T0f

N
1 1 ,
M, < (14— )M p+50°L2(1+ X)) | Dy + M, P4 — s
,k+1_( +/\2) g+ 5 L7 (1 + 2)( Kt Mg+ <QT+N> m)

i=1
+ 5021+ A)E [ IV £(@r,) 2| Q] + 992202

2712 272
(1+/\+577L(1+>\2)> M;.jo 4+ 51" L7 (1 + Ag) < rk+Z(qr > )
5721+ A)E [V (@) I| Q] + 97070,

Now choose Ay = 21 P, so that 1 < 22 = and

15 1 1
52 L2 (1 4+ Xo) < —n2L%X\o < 1502 L2IP < 15L%IP <
WL+ Ae) < LAz < 15y = 720212P2 = 2IP’
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where we used the condition 7 < ﬁ. This yields the following recursive bound on M, j41:

N
1 R
< 2712 2712 7 7
M, 1 < (1 + 1P> M, 1, + 150> L*IPD, , + 150 L*IP ;:1 (qr + ) St
+15n21PE[HVf Zro) || ‘Q} +9n?p*o?. (11)

Note that the same argument can be used to bound M, in terms of M, _; ;_; with the same
recurrence relation.

Unrolling the recursion For 0 <¢ < IP,letr, =19+ |t/I] and k; =t — [t/I]| = I. Then let
di = Dy, , and my = M,, j,. Also, let

qu = 180 L%I
g2 = 15n>L2IP

N
ay = 18772LZIZ qf.Sf.O + 3600

=1
N
1
by = 1572 L2IPY <q; + N) Si 415021 PE [HVf )| ‘Q] + 92202
=1

Then Equation [9]and Equation [[1]imply the following mutually recursive relation over d; and m:

d _ 0 kt = O
t= (14 7)di—1 + @mi—1 + ay,_, otherwise

my = (1 + IP) my—1+ qadi—1 + br,_,, (12)
where dyg = mo = 0. We will unroll this recurrence, showing a bound for m; and d; in terms of the

following quantities. Forany 0 < ¢ < IP —1land 0 < s < ry, let j(s,t) = min{l,¢ — sI} and
0(s,t) = max{0,t — (s + 1)I}. For any s,t, if kt;1 = 0, define

as 41 = 0.

Otherwise, define

1 1 j(s,t) 1 £(s,t)
s = |1+ = P 1+ — -1 1+ —
Qg 41 Oé,t( +I>+Q1 ( +IP> ( +IP>

t—sI—2 i
+ 4192 Z ( )as,t1i-

Also, define

k ki—2
qs 1 ¢ 1
Bs,t-{-lzﬁs,t(l_"m)+1{S:’rt}P<<1+I> >+qIQ2§<1+ )Bstlz
1 t—slI—1 %
77Z)s,ii+1 = F ZO ( ) s t—i
—1
¢s7t+1 :PZ <1+ ) Bst 2

under the 1n1t1a1 COHdlthHS
¢skr=0foralls < Pands <k < P
aspr =0foralls < Pands <k <P
Y1 = 0foralls < P
Bs,s1 =0forall s < P.
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Now we can unroll the recurrence in Equation[I2] by proving the following statements by induction
ont:

a
I
VRS
/~
=
_|_

~

k Ty Tt
1 t
) - 1) artI + Q1IZ ¢s,tas + Izas,tbs (13)

s=0 s=0

Tt 1 j(s,t) 1 £(s,t) Tt
my < IPZ (1 + I.P) -1 (1 + HD) + q2ws,t bs + IPZﬂs,ta& (14)

s=0

Equation|13|and Equation (14| hold for the base case ¢t = 0, since dy = my = 0. Now suppose that
Equation [I3]and Equation [I4]hold for some ¢ < I P, and we will show that they hold for ¢ + 1. We
consider two cases: k; 11 # 0 and k; 11 = 0.

In the first case, 111 = 74, i.€., step ¢ + 1 is in the same round as step ¢, and k¢;1 = k¢ + 1. Using
Equation[T2]together with the inductive hypothesis:

ke Tt Tt
1 1
dt+1 S (1 + I) (((1 + I) - 1) artI + quZ¢s,tas + Izas,tbs>
s=0 s=0
T¢ 1 7(s,t) 1 £(s,t) T
+QI P (1 + HD) -1 (1 + IP) +q2ws,t bs +IPZBs,tas +a'rt

s=0

kel 1 1 - 1
< (1+ ) —(1+I>+I artl+q112(<1+I>¢s,t+Pﬁs,t>as

s=0

1 1 \/60 1\ st
(1 + I) Qg t + q1P <1 + IP) —1 (1 + I.P) + Q1Q2P¢s,t bs

(4) ki+1 Tt Tt
< <(1 + -1 a’T'tI + Q1IZ ¢s,t+1as + Izas,t+1bs

s=0 s=0
(21) 1 kit Tt+1 T4l

s=0 s=0
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where (i) uses the fact that ¢5 111 = (1 + %) ¢s.t + Pps, and the definitions of ag 141, 95+, and
(i4) uses kty1 = k¢ + 1 and r411 = 7. Similarly,

1 j(s,t) 1 £(s,t) Tt
mt+1 S (1 + > <]PZ (((1 + ) -1 (1 + IP> + q2'(/}s,t bs + IPZﬁs,tas
s=0

<< - —1)anl+qllz¢stas+12astb> b

s=0

Z ( (( 1 7(s,t) ) 1 L(s,t)+1
1+ ) (1 + )

—~ IP

1{s= 1 1 1 b
+ {S_{rt}ﬁ (<+ )¢St+P ))s

ky

+IPZ<(1+)6st+ﬂ{s—rt} <<1+}) 1>+m¢st>
1 j(s,t+1) 1 £(s,t+1) 1 1
<1 + IP) 1) (1 + ﬁ + g2 ((1 + IP) '(/Js,t + Pas,t)> b
( 1)6 ti{s=r} 2 <1+1>kt—1 @gﬁ

s,t t P T s,t

1

(i1) Tt 1 J(s;t+1) 0(s,t+1) e
<IPY (1 + IP> ~1 <1 + IP> + @i | b + 1P Boriaas

s=0 s=0

(i) Tl 1 j(s,t+1) 1 £(s,t+1) Tt41

< IPY (((1 + 1P> 1) (1 - IP) + Q27/)s,t+1> be + TP Beri10s,
s=0 s=0

where (7) uses the fact that for s < ry:

1 i(s;t) 1 £(s,t)+1 1
I t+1—(s+1)1
1 1
1\ J(st+D) 1\ st
:<<1+IP> 1) <1+IP)

1 J(s,t) 1 0(s,t)+1 1
IP) -1 <1+IP) +]1{s=rt}ﬁ

1+LHI )i+ )+ L
IP IP) " IP

and for s = ry:

J(st+1) 1\ {st+D)
(1 + IP) -1 (1 + IP) )

(4) uses the fact that ¢ 11 = (1 + %) Yot + %as,t and the definitions of 85 141, ¢s+, and (i4)
uses k11 = k¢ + 1 and r441 = ;. This completes the inductive step for the first case (ki1 # 0).

In the second case (i.e., k;; = 0), Equation [I3|must hold for ¢ + 1, since dy4; = 0. So it only
remains to show Equationholds for ¢ 4+ 1. Note that r; = r;4; — 1. As in the first case, we can
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use Equation [I2]together with the inductive hypothesis to obtain:

Tt 1 j(s,t+1) 1 £(s,t+1) Tt
mep1 < IPZ (((l + IP) - 1) <1 + IP> + Q21/Js,t+1> bs + IPZ Gs,t+10s
s=0

s=0
Tt4+1 1 j(s,t+1) 1 £(s,t+1) Tt+1
<IP 14+ — —1 14+ — s bs + 1P s s
< ;0 ((( + IP) ) ( + IP) + g0 ,t+1> + ;0¢ 4410

where the second line uses the fact that the 7, 1-st element of both sums is 0, since j(r¢+1,t+1) = 0,

Yrot41 = 0, and ¢, 111 = 0. This completes the inductive step for both cases, and proves
Equation [T3]and Equation

We can now bound o ; and 3, + separately by induction on ¢. First, for any s < P — 1 and ¢ with
sl <t < IP, we claim that

s < 36011P, (15)
which we will show by induction on ¢. Let s < P — 1 be given. For the base case, Equation[T5] holds
when t = sI since a s; = 0. Now suppose that it holds for all ¢’ < ¢. Then

(o) ) em)”
(o) ) 0om)

<|(1+ LY 1 (16)
— IP )

t—sI—2 1 i t—sI—2 1 i
2
e ) (”u») et < 30iaalP D (“u»)

1 t—slI—1
=362 2P| (1 4+ — -1
3641 q2 << +IP> )
1 t—sl
<qgP|[(1+—= -1 1
<q (( +IP) >, (17)

and

where the last line uses the definition of ¢; and g» together with the condition 7 < m:
36 - 270 1 1
36q1q2I*P = 36 - 2700 LA T1* P? < ———*1*P? < — <1
iz g = 601 Liipi = pz =

Plugging Equation @] and Equation into the definition of ars ¢+ yields

1 1 t—sl
Qs p+1 < Qs (1 + I) +2q. P <<1 + IP) - 1)
() kt 1 i 1 t—sl—i
§2q1PZ<1+) ((1+) -1
2 \""1 TP
N ke 1\ sl
<2q1P<1+) Z((H—) —1)
I ’ IP

1=

i 1 t—sl—i 1 (re—s)I f: 1 i
< 6q: P (1 + > < 6q P (1 + ) (1 + >
= 1P 1P 1P

1=0
I—1 1 z(“) IP—-1 1 7
<1 P 14+ — <1 1+ —
<180, Z( +1p) g sqli; ( +1P>

1 P
<18¢IP ((1 + IP) - 1) < 3641 1P,
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where (7) unrolls the recurrence on the first line until a5, ; = 0, (i) uses P ZZ o (1 + 7 P) <

pro ! (1+ IP) since (1 + IP) is increasing with 4, and we repeatedly used (1 + 1)* < e < 3.

This completes the induction and proves Equation [T3]

We will similarly prove the statement

I
Ber < 12% (18)

forall s < P —1andt with sI <t < IP by induction on t. Let s < P — 1 be given. For the base
case, Equationholds when ¢ = sI since 35 s; = 0. Now suppose that it holds for all ¢ < ¢. Then

ko2 o2l F NG
1492
916]2Z<1+ )ﬂst1zS12 2 Z(1+I>

=0

2712 ke—1
q1q51 1
=12 1+ = -1
22 ((1+4)" )
ot
qg31? 1
12 1+=) —1 1
D (( + I) > (19)
q2 1\
<Z((1+2) -1 20
s () ), o

where the last line uses the definition of ¢; and g» together with the condition 7 < m:

IA

= AP < 1. 1.

12-270
604 L4I4P4 P33~

12q1qoI% < 12 270n*LAT*P <

We now consider two cases: t < (s+ 1) and ¢t > (s + 1)I. In the first case, we have s = r, and
plugging Equation [20]into the definition of 35 ;41 yields

Kt
q2 1
< 1+ — 2= 1+ = -1
Bs,t-{-l = Bs,t ( + IP) + 2 << + I) >
@ g ke i 1\ ke
<922 1+ — 14~ 1
2283 (e 75) ((1+)
ke ki ki—1i
q2 1 1
< 942 _ Z _
_2P(1+IP) §<<1+I) 1)

where (7) unrolls the recurrence on the first line until 55 s; = 0 and we repeatedly used (1 + ) <
e < 3. In the second case, we have s > ry, so plugging Equatlonﬂ 19)into the definition of ﬂs 41
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yields

1 t—sl+1 1 IP
= 24q¢31° ((1 + IP) — 1) < 24qiq3 1 ((1 + IP) — 1)

I
< 48¢1¢21° < 12%,

where (7) unrolls the recurrence on the previous line until ﬂs s1 = 0 and the last inequality uses the

definition of ¢; and g5 together with the condition n < 0 L 75"

48 - 270 1 12 12
L‘r'p

48q qo % = 48 - 270 LA T4P < L G
Nz " = 7608 LA1Apt = P35 = p

This completes the induction in both cases and proves Equation [I8]

We can then use Equation[I5]and Equation [I8]to yield bounds for the remaining terms of Equation T3]
and Equation[T4]as follows:

g t—slI—1 1 7 t—sI—1 1 7
2
s;t — o 1 sit—1—i < I 1 5
wiae =% S (14 7p) e <3mat 3 (14 7p)
IP—1 1 7 1 IP
< 36q1qo1 14— | <36q1qI°P | |1+ = -1
< 904142 ; ( +IP> < 364192 << +[p> )
72 - 270 1 1
< T2q1q01°P <72 -27T0n*LAT*P2 < —— — —[41*pP2— — < —
= (24192 = yi = 7604 LATAPY — p2’

and

ke—1

ki—1 i
1 1
qutfqlPZ <1+ > Bai- 1312q1q212 (1+I)

k I
1\™ 1
= 12q1q21? <(1 + I) — 1) < 12¢1¢o 17 <(1 + I) — 1) < 24qiqo 1.

Finally, we can plug these into Equation [[3]to yield

k Tt Tt
1 t
dy < <<1 + I) - 1) ar, I +24q1021° Y as + 361 1°P > b,

s=0 s=0

< 2ar, 1 +24q1q21° ) as + 3601 I°P Y b,

s=0 s=0
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and into Equation[T4]

1 mq 1 mao 1 ) Tt
mt<IPZ(<<1+> 1) <1+IP> +P2> bs + 12217 ) as

s=0
(4)

< PZ(?) P2>b + 12¢o1? Zas

s=0
<71 Z by + 12512 Z a..
s=0 s=0

where () uses

1 ma 1 I I—1 1 7
= —_1< = _ 1 = =
<1+ IP) 1< <1+ IP> 1 IPZ <1+ IP>

IA
~
- ~
i K
e —
VRS
—
+
~
Sl
N——
Il
ST
VR
VRS
—
_|_
~
S| =
N———
~
<
|
—
N——
IA
VRN

and

Or, in the original notation:

N r N
Dyy <2I (18772L2IZ q., Sl + 3677202> + 64809 L' I°P ) <18n2LQIZq§S}lo + 3677202)

=1 EES ) =1

+648n2L2[3PZ <15n2L2IPZ (qs )Sz + 152 LPE [V £ (0, ‘Q} + 92 p? 2)
S=T0o

N
< 36n°L21? Zq,és,io + 18 - 6480n°LSI° P Z > disi,

=1 s=rg i=1

r N

. 1 .

+or20 LA P2 3 Y (qé + N) Sty +9720(r = ro)* LI PE |V (@1, 1| ]
s=rg i=1

+ (7201 + 36 - 6480(r — 10)n°L*I° P + 5832(r — 1) L*I* Pp?) o

() N o ro+P—-1 N )
< 36n°L°I* Y qiS) +18-6480n°L°T°P Y~ Y glSk
i=1 s=ro =1

ro+P—1 N ) 1 .
+97200 LM Y Y (q; + N) i

s=rg i=1
+ (72021 + 36 - 6480n° L*I° P? + 5832* L’I° P?p?) 0® + 9720n* L*T* P°E [HV F@)|I? ‘ Q}
N 1 M
= 360°L°1* ) 4,5, + 97209 LT PP Z S,
=1 i

+ (18 - 648015 LOI° P? + 9720 L*I* P?) Z a.,s.
i=1
+ (72021 + 36 - 648078 L4 I° P2 + 58320 L2I3 P*p%) 0> + 97200 L2 I* PPE {Hv F(@)])? ‘ Q}
(i4) N o 1 N
< 360°L°I* ) qiSh + 972On4L4I4P3N > Sk + 9753 LA PP Z q.,S:
=1 i=1 =1

+ (73021 + 58320 L2I3P?p?) 02 + 97205 L2 I* PR {Hv F(@n)| ‘ Q} : 1)

30



where (i) uses the fact that the mterval {ro,...,r}1is contained in the interval {rq,...,ro + P — 1}
and (ii) uses the condition n < &5 L +p to simplify non-dominating terms. Also

M,y <71 Z (15n2L21PZ (qs ) Sy, +157* 1 PE [||Vf(s?:m>u2|9] + 9772,0202)

=70

+ 18072 L2I° P Z (18772L2I > qiSh + 3617202)

T=rQ =1

r N r N
. 1 . .
<1059°L* PP Y > (q; + N) Siy 432400 LA TP Y S gl S}
r=rg i=1 r=rg i=1

+ (63(7“ — ro)n2lp2 + 6480(r — ro)n4L213P) o+ 105(r — TO)nQIQPIE {HVf(:ETD)HQ‘Q}

ro+P—1 N ro+P—1 N o
2105212 1P > Z(qs ) o +32400 LA TP Y Y " glSk

r=ro =1 r=ro 1i=1

)

N
1 .
§105n2L212P2N§ Sio+ (1059>L*1*P? + 3240n* L*I* P?) § @, Sy,
% i=1

+ (6372 I Pp? + 64805 L2I* P2) 02 + 10572 12 P2E. [||v f(:ETO)HQIQ}

+ (63021 Pp? + 64805 L2I* P?) 02 + 1057212 P2E. [||v F(@n)]?

(id)
< 10521212 P — ZS% +106772L212P22qm
i=1

+ (63021 Pp* 4 6480n* L*I° P?) 0* + 1051*I* P°E [||Vf(azro)||2]g}, (22)

where (i) and (i) use the same operations as in Equation 21} Summing Equation[22]and Equation[21]
N X
Dy + M,y < 360°L°I* > " qiSi + (97200 L*I* P® + 1050 LI P?) v >
i=1
+ (9753n* L T* P + 1069*L*I* P?) Z a.,S:
i=1
+ (7301 + 58320 L*I* P2 p* + 6311 Pp® + 6480n" L*I* P?) o
+ (9720n*L*I*P? + 1050°I*P?) E [||Vf(a’:T0)||2‘Q]

N N

. 1 .

<36n°L°1°Y qlS) +1099°L*T°P? (qm N) Sk
=1 =1

+ (7501 + 659°IPp?) 0* + 108n*I* P°E [HVf(im)IIQ‘Q} ,

where the last inequality uses n < 0 L +5- This proves Equation Equation {4 follows by summing

overr € {rg,...,7g + P —1}and k € {0,...,I — 1}, taking total expectation, and applying the
condition E,, [qro] = 4. O

=i N i V2 i
Lemma 2. If1) < 55775, 71 < goz7p Enol@y,] = > and E [Zi:l (vr,) ATO} < p?, then

E [Ilimp — &, HQ} < 6y*n*I*P?E ||V f(&,)|*] +nIP (5vnp” + Tn’LI) o*

N
+ 1172772L212P2% Y R[S (23)
i=1
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Proof. By the algorithm definition,

ro+P—-1 N I-1 ro+P—-1 N I-1

Zrosp—Ery == Y > > G(VE@ 4 6)-Gr+Gr) ==y > Y digl.

r=rg 1i=1 k=0 r=rg =1 k=0

To obtain the variance of the update Z,,+p — Zr,,

ro+P N I-1 2

Z Z qu« (gf«,k - gf«,k)

r=rg =1 k=0

E

ro+P N I-1 2
=E 1> > > 4 ((VEi(xl ;80 — Vi) — (Gh, — GL) + (Gry — Gry))
r=rg t=1 k=0
(ro+P N I-1 _ _ _ _ 2
<2E Z Z Z a0, (VFi(xy4:65) — Vi(z,)
r=rg i1=1 k=0
Ay
ro+P N I-1 _ B ) 2
+2E 1Y) ¢ (-G, + Gy + Gy — Gry) (24)
r=rg 1=1 k=0
Ao
We can bound the two terms A; and Ay separately as follows. For Ay,
ro+P N I-1 ' 4 4 2
Ay =2E || YD gl (VFi(a)4:60,) — Vii(xhy)
r=rg i1=1 k=0
ro+P N I-1 o 4 2
=2E |E Z qui (VFi(wqf,k; i,k) - sz‘(“%k)) Q
r=rg i=1 k=0
0 ro+P N I-1 ‘ . ‘ ‘ )
D98 | 30 S S B [lldk (VEh e thn) — Viilat,))] \Q]]
r=ro =1 k=0
ro+P N I-1 5 ) ) . 5
=23 S N E[(@) E[| VAL &) - Vil Q]]
r=rg i=1 k=0
ro+P N I-1
<25° Y E[(¢)’]
r=rg 1=1 k=0
< 2IPp*o?, (25)

where (7) uses the fact that for each 1, {qﬁ (VFZ(wik) - Vfl(wik)> } . is a martingale difference

sequence with respect to G (when conditioned on Q) and that stochastic gradient noise is independent
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across clients. For A,

ro+P N I-1

Z qu:‘ (7Gio B G'?”o + G, — GT‘O)

r=7rg t=1 k=0

ro+P N I-1 . ) o ro+P N I-1 . B
=2 > >4 -G)+ > > > (G —Gr)
r=ro i=1 k=0 r=ro 1=1 k=0
ro+P N
=-IY > q (G L) +IP (G, —Gr,)
- j\c;l 1 ro+P o N 1
IPZ( qu> ’Gio)+1PZN(G
=1 r=rQo =1
N

= —IPZ (qro - ) -G,

SO
2
Ay = 2I°P’E

N . 1 ‘ B
<§f~0 - N) (G;’o - Gi‘o)
=1

|

S

i=1

N
= 21?P?E

. 1
> (a5
1

=1

H(q’% N

Yorpg

)@, -ar)
) (@, -6
[HG G|

=2I°P’E

.
Il
_

[~]=
/N
S
|
2|

ro—1 I—1 2

Z > 2 (VE(Y 5 Cn) — VEi(yie)

ST()Pk‘O

= 2I°P’E

-

s
Il
-

1
q

2 ro—1 I—
SIS L R [V - Vit

2 (3t 2
Li=1 s=ro—P k=0 & (ZT»O—P) I
1

2

W s (VF (ys k’ Cs k) vfl(y:;,k))

=2I°P%E

Y1
=2I°P°E | ) (q;o -5

2
— 222
i

N . 1\2 Lyro-l ( o )2
=2IPo’E | (q; - ) P Sz P 780 1 < 21Ppo?, (26)
i—1 0 N 1 ro—1 7
= P Zs ro—P %s
where (7) uses the fact that, conditioned on Q, the variables Gl Gio depend only on stochas-
tic gradient noise, which is independent across clients, and the ast inequality uses the condition
E [va L (08 ) A% } < p?. Plugging Equationand Equationinto Equationyields

|

ro+P N I-—

Z qu grk: grk:

r=rg =1 k=0

2
] < 4IPp?c2. 27
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Therefore

_ — 2
E [25+p — @r, ]

[lro+P-1 N I—1 27
_ PR | 3 S S dial

LIl m=ro i=1 k=0 i

[ro+P-1 N I—1 27 ro+P-1 N I-1 2
<ve || S S | +e||S S S

L r=rg i=1 k=0 ] r=ro 1=1k=0
@) ro+P—1 N I-1 2
<YE || Y] a.ar5|| | + 47’ 1Pp*0”

r=ro i=1 k=0

(i4) N , 4
< 5PIP Y Y O B (IVF (@) IP + IV filh ) — V(@)1

IV fi(@r k) = Vfi( @) |* + IV fi(@ry) — Goo|I? + IV f(&ry) — Grol1?)] + 4> n* I Pp*c”
<5y’ IPP2E |||V f(&,,)]|

ro+P-11-1 N o A
+59y* P L IP Yy > (E gy, — & kl*] +E g2k — 20, |1°])
-1

r=rg k=01

N ro+P—1
- ~ 1 i — ~i
+ 5P I PPE IV f(0,) = Gro[* + (P > qr> IV fi(@n,) - GTOHZ]
=1 T=T0

+ 472772]PP202
(i) ro+P—-11-1
< 5y**IPPPE [||V f(2,,) ] + 5v°n°L* I PE Z Z D,y + MM]

r=ro k=0
1 & ,
+ 10727;2[2P2N S E (V@) — Gy I] + 4v°0*IPp*0®, (28)
=1

where (i) uses Equation 27} (ii) uses the decomposition

V(@) = Gry + Gry = V(&) + (Vi@ i) = V(@) + (Vi @rp) = Vi(@2,))
+(Vfi(@r,) = GL) + (VF(&r,) = Gry),
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and (i7) uses Gy, = & S0 | G and E,, [¢/,] = & to obtain

=E E

ro+P—1

N
E ||Vf<:zm>—érﬂ+2<; > qz‘> Vfi@m)—éiﬂ]
i=1

T=T0
r B N 1 ro+P—1 ) .
IVF(@r,) = Grol>+ (P > cﬁ) IV fi(®r,) — GiDHZH
L =1 =70
r B N ro+P—1 , .
IVf (@) = Grol® + D Erg P > @ IVfi@n,) - G?Jﬂ
L =1 r=r0

_ 1 X o
IV (®r,) — Gro > + N Z IV fi(@r,) — G3~0||2]

2

1 & 7
5 2 (V@) - G)
=1

N
1 - ~i
5 DIV fil@n) - G2
i=1

_'1 N ) S 1 N i -
S Y VA@) =G+ 5 D IVA@) - G|
L i=1 i=1

The remaining term in Equation 28] can be simplified as:

E[IVfi(®n,) - G}, I’] <E

27

ro—1 I-1
Z ZE[_Z vaz wro) vfl(y;*,k)’|2‘|

r=ro—P k=0 ro—FP
T0— 1 I—-1

5> ZE[ o, el
r=ro—P k=0 70_
|:|wr0 yrk“ ) ]‘|

7‘01 I—-1

Vfil @) — P > Z Vii(yi)

rroPk:OTOP

IN
=

Ip ) Z_Z (V@) = Vfilyin))

rroPkoToP

IA
w\H

INA
*u\“

ro—1 I-1

Blp X S

r=ro—P k=0 TO*

“E[S;,]-
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Plugging back to Equation 28] yields

_ — 2
E[25+p — @r, ]

< 5’}/2772]2P2]E |:||vf(:iro)”2:| + 4,y2772]Pp20_2

ro+P—11-1 N
+ 5v?n?L?IPE Z Z Dy + M,y) +1072n2L212P2 Z S:]
r=rg k=0 i=1

(i)
< 5V PPE [V f(Zr,)|1?] + 4901 Pp*o?
+ 5v2n?L*IP (108n213p3]E [||v f(:zro)n?} + (759° 1P + 650° 1> P*p?) o°

N
+ 254772L213P3 ZE ) + 1072772L212P2 Z

<5v2n°I*P? (1+ 108n2L212P2) E[IVf(Zr,)]]
+ I P (4ynp® + 375yn° L*I* P + 325+ LI P?p?) o2

N
+ 109292 L2 12 P? (1 + 12T L*I? P?) % > E[S;]
(i4)
< 6v°n* 1> P°E ||V f (2, )|*] + ynI P (5vnp® + Tn*LI) o + 117 n2L212P2 Z]E

where (i) uses Equatlon@from Lemmaand (1) uses n < z577p and vy < z577p- This proves
Equation [23] O

Lemma 3. Suppose that Pg, (., > 0) > Dsampies E [w? | Qury] < &= E.[q,] = + and
E |:va1 ( ) A/L :| 2. If’l7 < A/ Psample Cli’ld 777 < Psample l‘]’lel’l

60LIP 60LIP’

¢¢ﬂpﬁﬁpwﬂ%mw}

Psample

N
%Z]E[ foap) < (324772]2P2 +
i=1

+ <226772[ +1959* I Pp* + ——~

Psample
+ <1 paample) Z E

2772IP,02> 0,2

Proof. Let 1 < i < N. We can consider the value S! | » under two cases: g., > 0 and the
complement. Let AL = {g. > 0}. Denote

ro+P—-11-1
Bi=1{4) 2 LaiE It —2nerl|o]
TO s=rg
) 1 ro+P—11-1
By =t{A} o 3 zzE[nysk zn0|’|Q].
S=To

Then S, p = B} + Bj, and we can consider the two cases separately.
Notice that

2%k = Zrorpl” < 328 s — Bokl® + 3l|Zs — o |I* + 3| Zro i — Eno[I”.
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Therefore

1 ro+P—-11-1
Bi=t{4) e X L [t ~annr Q]
ro+P—-11-1
<1Laojp%);;);%%( [~ @eal21Q] + B [ — 21, 2]

Eﬂwﬁp—%ﬂﬂq)

ro+P—-11-1

<1{4} IPq,,O Z kZO% Dy + M) + 31 {AL }E [|[Zrg4p — &1, [1?] Q] -
Using Equation 3] from LemmalT]
ro+P—11-1
1{Al} Iqu ZO kzoqs Dy + M,y)
g TorP-li-l
< 212 p2 { ‘ } 2 27p,2) 2
1{4i} 1P, Z I;)qg<108nlp IV F (@) 12| Q] + (75121 + 65021 Pp?) o

N
. 1 .
+ 10972 L2 1% P? Z (qio + N> SI 4+ 36n2L21> qusg0>

j=1 j=1

< 82021 PR ||V f(@,,) || Q] + (2250°1 + 1950°1Pp?) o

N 1 3 ro+P—1 N
272712 p2 =7 i 27272
+ 327> L* 1P ;(qg0+N> + 1 {AL }qu > g | 360°L ) qlS),

TO  s=rg j=1

= 32421 PE ||V f(a?ro)HQ‘Q} + (225021 + 195121 Pp?) o

N ) LAl ) e
27272 p2 27272
+ 3212 L2 12P? Y (qro N> SI 4+ 1080 L2T Z < Po > qsqs> .
j=1 To s=rg
Denote wi/ = %Z:gf Yqiql, sothatw! = L Z] L whJ . Then

Bi < 3249212 P°E {||Vf %) ’ } + (225021 + 195721 Pp?) o

N
+32M? L’ I*P? ) <qr0 N) S, +108n° LI Z
j=1 j=1

+ 31 {A] Y E [[|#r4p — 20, 1%|2]

1 {A 70+P 1
< Pq Z qsqs ’r‘g
70

E[Bi|Qu,] < 3240°I°P°E ||V f(,,) IIQ‘Q:TO} + (225021 + 195121 Pp?) o2

{A 7‘0+P 1
212712 p2 212712
+ 65402 L2 12 P2 — Z L+ 108212 ZE i Z aq QTO] i
+ 3K []l {Aio} ||wro+P - wro” |Q1To]
E [B}] (? 324n*I* P°E [||v f(:F:TO)HQ] + (2250°I + 1950*1 Pp?) o
N
+654n2L212P2 ZE ]+ 10807 LT ) "E [E [wl?| Q] S7,]
j=1
+3E [1 {4l } ||m7.0+p — 3,7, (29)
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where (i) uses E,, [¢% ] = + and the tower property E [E [-|Q]|Q..,,] = E [:|Q.r,,], and (i7) uses the
tower property E [E [|Q.,.,]] = E[].

Now consider Bj. Under Af , zi = zi_pandy), = yi_p, forallr € {ro,...,ro + P — 1}.
Therefore
) 1 ro+P—11-1
By=1{4;,} Pz, 2 ZZE[Hysk 2+ 2]
S=Tg
ro—1 —
=1{4,) IPz - Z Z’ZE[”"’S’“ Zrorl| ‘Q}
s=ro—P k=0
@ i
Sﬂ{Ai’o IPZ B Z Z <1+/\ {Hyék me ‘Q}
s=ro—P k=0
1
+ (143 ) Ellense - 20 1P10) )
ro—1 I-—1

. 1 ) )
= A} O+ N7 Y S AR [luis -2l
o= s=ryg—P k=0

1AL} (145 ) [loner - 217

=1{A; } 1+ NS, +1{4] } <1 + i) E [||:i;ro+p - @T(,H?‘Q]

where (¢) uses Young’s inequality with an arbitrary A > 0. Taking conditional expectation E[-|Q.,.,]
followed by total expectation yields

. . 1 _.
BIBI0.0] < (1= pumge) (4 08, + (145 ) B [1{AL Yo -~ 2 17]@1]
1
+

E[B}] < (1= pumpe) (1 + NE [S,] + A)E[H{Aio}||@m+p—@mﬂ. (30)

Adding Equation [29]and Equation [30]yields

E [S;,+p] = E[Bi] + E[Bj]
< 3241212 P°E [||v F(@2)|l } (225021 + 195721 Pp?) o2

N
6542 L2 PP Z [S9 ] + 108n*L21? ZIE (w3 |Quro ] 57, ]
j=1 Jj=1
: 1
+ (1 - psample) (1 + )‘)E [S;O} + (3 + /\) E [Hir(ﬁP - 557’0”2] .
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Averaging over i,

N
Z 7“0+P

< 324212 P°E [HVf(:iro)lﬂ 1 (225021 + 195021 Pp%) 0 + 6542 L2 I P? — Z]E

.

+ (1 _psample 1 + )\ ZE ( )\) E [Hiro—&-P - a_jr()”z]
} (

< 324921 PE [HVf(:im)n

QTO

N
+108772L2122E[ l Z

+ (2250°I + 1950*1 Pp?) o

N
+ ((1 = psample) (1 + A) + 654> L1 P?) % Z E[S]
=1

N
. ) 1
L 1082L2 S E [E [ud, [ Q] 81 + (3 + A) E (£ — 310

j=1

< 3240212 P°E [Hv f(:ETO)HQ] + (225021 + 195021 Pp?) o

N
1 , 1
+ (1 = psample) (1 + A) + 762> L*I* P?) ¥ Y R[S+ (3 + A) E [|Zro4r — TrolI]
j=1

where the last inequality uses the condition E [wio | Q:ro] < %2. We can then apply Lemmaand
3Psample

FTICE—" to obtain

choose A =
N
1
N Z T0+P
< (32477212132 (3 + A) 672772[2P2> E [||Vf(97:,.0)||2]
1 1
+ (2257721 + 195021 Pp? + (3 + A) 5v2n?IPp* + (3 + A) 77773L12P) o?
1 1 &
+ ((1 — Psample) (1 + A) + 762n° L* 1> P? + (3 + A) 1172772L2]2P2> ~ Z E [S]
=1

< (soprr + Z2ppp) 8 Vs,

Psample

1
+ (2257721 +1950% 1 Pp?* + —7727;2[19;)2 + 7773LI2P) o?
Psample Psample
7 1 &
+ (1= —pampe + 76202 L2172 P2 4+ ——~2 2L212P2> — Y E[S/
( 10psa ple n psamplery n N ; [

< (soprr + Zppp) 5 (v,

Psample

N
17 1 1 ,
+ (226n21 + 1950° 1 Pp* + ]97727721 PpQ) o’ + (1 - 2psample> ~ 2 E[Sh]
sample
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where the last inequality uses the conditions 1 < ééj z‘}“’; and yn < G%Sf‘;‘;, and we used that
1 10
3 + A S 3psample : D

Theorem 2 (Theoremrestated). Suppose Assumptionsand hold, and E[wﬁo |Q.ry] < f\, , and
B[, (oh,)° A, ) <% 1

< Dsample < \/W
M=%soLip’ "= 60LIP’

then Algorithm 1 satisfies

P = 2 5A 2 2712 2
5 2 ElVf@)IP < TR + (20wnLp® + 5785 L2IP) o
ro€{0,P,...,R— P}

Proof. Recall that

ro+P—1 N

Trgrp — By == Z%ZVF ) +vn1PZ(qm—)G’ (31)

r=rog =1

Using the quadratic upper bound for smooth functions and taking total expectation,

E[f(iT‘o-ﬁ-P) - f(:im)] < _’777]E

ro+P—1 N
<Vf:vm > Zq,ZVF xl >>]

r=rg =1

<vf (Zr,), 2_: (qm - ) G, >]

+ynIPE

L
+ EE [”iro-‘-P - iT’onz]

ro+P—1 N
<Vf Tr, 7ET0[ Z ZQTZVF rk’ rk)‘| >]

r=rog i=1
N 1 ‘
<Vf mro 72( T0 QTO] N> GZAO>‘|
i=1
L
+§]E [||:iTo+P_:i7“o||2]

QL E va (), riplZquTZsz km

r=ro i=1

(1)
< —ymE

+ynIPE

Lo )
+ SE 1B sp = 20 |7] (32)
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where (i) uses the law of total expectation E[] = E[E,, [-]], and (i) uses the condition E,, [ ] = +
together with

ro+P—1 N ro+P—1 N I-1 '
Z Z%Z”ZVFZ rk’ rk:) = Z Z ]E’Fo [qer( 7‘k:7§r,k)]

r=r i=1 r=r i=1 k=0
' ro—i—PO—l N I-1

= 2 2D En [E[aVE(@ &)l
r=r =1 k=0
T‘Q+PO—1 N I-1

= Z ZZ]E [ [VF( Ly ks rk |wrk”
r=r =1 k=0
ro—i—PO—l I-1

Il Il

=

° ]

ﬁMz
]
=

M =

g 2

CNE

) T

Focusing on the inner product term of Equation [32}

ro+P—1 N —
— ynE <Vf Z,), Z X;qTZVfl ) >]
Mg <[PVf(a: mzp: 1ZN:q ZVf >
Ip B r=rg 1=1 ' ' rk
< VPRIV @)IP] + SoLE “*iliqulm ) = 1Pvfa,) 2
2 ’ QIP r=rg 1=1 rk:O ’
(33)
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where we used —

—(a,b) = 3[lb—a|* = llall* = 3[b]* < 3[[b = all* — 3lal*. Also
ro+P—1 N 2
Z quzvfl rk _Ipvf(w?”o)
r=rg 1i=1
ro+P—1 N I-1 2
~2 [ |5 S S (et - e
r=rg 1=1 k=0 ]
r 2
() ro+P—1 N I—-1
< 3E Yo D oa Y (Vi) = V@)
L r=rg 1i=1 k=0
ro+P—1 N I-1 2
+3E [ Z Zq Z Vi mrk) Vfi(mro))]
L r=rg 1=1 k=0
i ro+P—1 N I-1 2
+3E [ Z ZQrz vfl mTo Vf( ]
L r=rg i=1 k=0
(i) ro+P—-1 N I—-1
SBE ||| > > > (V@) — V@)
r=rg i=1 k=0
7‘0+P 1 N I—-1
+ 3E Z Zq Z vfz xrk vfz
r=rog i=1 k=0
1 .
+3E IZEm g | (V@) =V (Z0,))

D) ro+P—1 N

<3P > Y

r=rog i=1

ro+P—1 N

+3IP > Y

r=ro i=1k=

N
2 Er,

ro+P—
T=To
1

I—

ro+P—1

1 7
P2

=70

+3I°P°E [

ro+P—1 N

< 3L2IP ) ZZIE

I
r=rg 1=1 k=0

{qr H:crk —wrkH } +3L%IP Z

> GE (@ — 2,]°| Q]

}

ZE |:qr ’vf’b rk: vfi(:l_:T,k)HQ}
k=0
I—-1

z_:E {qﬁ IV fi(®,r) — Vfi(jn))”ﬂ
k=0

(Vfi(@r,) = Vf(Zr,))

2:|
ro+P—1

I-1

>

E |4 |2 — @, ]
1 k=0

r=rg i=

2ul]c]

|

ro+P—11-1 N
=321p Y Y E Zqﬁm[\wak
r=rg k=0 =1
ro+P—11—1 N
+3L°IP > >'E
r=ro k=0 i=1
ro+P—11-1
<BLYIPE| Y > (D k+Mrk],
r=rg k=0

where (4) uses the decomposition

Vi@ )=V [ (&) = (Vfi(=;,

1) =V i@ 1))+ (V fi(@r k) =V i (@) H(V [i(Z0)) =V [ (21)),
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(4) and (#7) use Jensen’s inequality, and (iv) uses smoothness of each f; along with the condition
[@¢,] = % Plugging into Equation [33|yields

<Vf Ty,), VZP 1%%2%2 T ) D]

r=rg i=1

Y0P 3 ro+P—11—1
< _TE |:||vf(a_:T0)||2:| + 5777L2E [ Z Z r.k + Mrk ]

T=T0

@) ~AnIP i, 3 L
< -T2 (IV @) ] + Frn? (108"”313‘”’1@ ZCalY

+ (750°I?P + 650° I P?p?*) o + 254772L213P3 Z E[S )
1
< ynIP <—2 + 162n2L212P2) E [||v f(a’:TO)HQ] +ynIP (1139 L1 + 98n°L* 1 Pp?) o
N
+ 38177)‘3L4I3P5 Z ,

where (i) uses Equation 4] from Lemmal[T]
Plugging into Equation [32]and applying Lemma 2] yields

E[f(:iro+P) - f(‘,iro)]
1
<nIP (—2 + 162772L212P2) E [||Vf(:zT0)||2} +ynI P (1139°L*I + 98n°L* I Pp?) o°

+ 3817773L4I3P3

= \

N
Z + LE [||wT0+P J_:TOHZ]
1
<ynIP (—2 + 162772L212P2) E [||Vf(:i:m)||2} +nI P (1139 L*I + 98n°L* I Pp?) o°

+ 3817773L4I3P3

= \

N
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+ 381y’ LUPP* 4 6y*P LI P?) = 3 TE 5], ]

(i) 1
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where (i) uses 1 < GOLTP

and yn <
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Using Lemma |3|,
N

9L TP— ZE ¢ P

i=1
gzwﬁu{<m@%%ﬂ+7%%@ﬁEMVﬂ@mﬂ
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1 IR
2772]Pp2) 0'2 + (1 - 2psample) N Z]E [Sﬁo] >

PP B IV )]

+ (2267)2[ + 19501 Pp* + ——~
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< ynIP (648772L212P2 + —
Psample

ZWQLQIPPQ> 0_2

+nIP (552772L21 + 390 L2 IPp* + ——~
Psample

N N
1 , 1
+ 2ymLA P ;:1: E [87,] ~ prampiernLP TP ;:1: E [S)

PP ) B IV )]

+ I P (55202 L1 + 390n>L*1 Pp® + vynLp?) o°

< AnIP (648772L212P2 +—
Psample

N N
1 , 1
2 2
+29mL* P+ ?:1: E [S7,] ~ prampiern L2 TP ;:1 E [$/
where the last inequality uses yn < 6%‘2‘;'}, Adding this to Equation and rearranging,

E[f(mro+p>]+2an21P ZE t P

< (E[f(fim)] + 2777L21P% Z]E [%])

PP E (19

Psample

1
AnIP (—2 + 810n*L21*P? + 3ynLIP +

7
+nIP (27an2 + 6697 L2T + 488772L21Pp2) o?

< (E[f(wm)] +2mL* 1P Z )

- 77771P1E {Hv f(@.,)] NI P (4ynLp* + 669n°L*I + 488n°L*I1Pp*) o

where we used 1 < m andn < m. Finally, we can average over g € {0, P,2P,..., R —
P} and rearrange to obtain

D mvmmﬁsﬁmﬁxgmﬂ LPlZE% S

ro€{0,P,...,R—P}
+ (20ynLp® + 33450>L*I + 2440n°L* I Pp?) o°

(i) B5A
< o8 + (20ynLp?® + 33450>L*I + 2440n°L* I Pp?) o

ynIR
(u) 5A
< SnIE + (20ynLp® + 5785n°L*I P) o
where (i) uses 3 ZZ LE[S%] > 0and + Zl LE[S§] = 0 by initialization, and (i) uses P > 1
and p < 1. O
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Corollary 2 (Corollarylrestated) Lete > 0 and I > 1. Suppose Assumptions|[I|and[2| hold, and
that B[w! |Q.p,] < £, and E [2 (i)’ Aio} <P If

ALp*0> | 300ALP

R >
Iet psamplf362
1 i AlApl/2 N
n< 264 L3/A[3/AR1/AP1/251/2° [P
1 : \/K Dsample
v = —min , ,
n 60v/LIRpo’ 60LIP

then Algorithm 1 satisfies

T RNV < 3026

ro€{0,P,...,.R— P}

P+/Psample +/ Psample Psample . . .
Proof. First,n < 2@ < orrp advn < 7 " together with Assurnpt10nsand1mply that

the conditions of Theorem 2] are satisfied. Therefore
P 5A
=Y ENVA@)IP < s+ (209nLe? + 5851 L2 P) o
R ynlR
ro€{0,P,...,R— P}

From our choice of 7,

5785 AlZp PP
5 9 . sample
ST85 " L7IP < o s L IPmln{L3/2]3/2Rl/2Pa’ L212P2}
A1/2 P 1
< 5L 9 . sample
< 5Lp” min { 60L1/21/2R1/2pg’ 60LIP
= 5ynLp®.
Therefore
P

_ 5A
- > E[[|V f(&r,)|I°] < TnIE +25vnLp°o
ro€{0,P,...,R—P}

; % (60\/L1Rp0 . 60LIP> 5L VA

cl— Y=
\/Z Dsample 60V LIR[)O’

< 301V ALpo n 300ALP

o VIR psampleR ’

where we used our choice of 7. Finally, from our choice of R,

P _ 301vVALpo I 300ALP pemple€>
- E E[[|V f(@r,)]?] < v
VI VALpo  Dsmple 300ALP

< 30262

ro€{0,P,...,R—P}

B Proofs for Specific Participation Patterns

Here we derive the convergence rates for the specific participation patterns discussed in Section [4.3]
In order to apply Corollary [T} the conditions in Assumption 2] Equation [I} and Equation 2] must
be satisfied. Since we already showed that Assumption [)is satisfied by regularized participation
and cyclic participation (in Section[3.2), it only remains to show that Equation [T]and Equation 2]is
satisfied, and plug the appropriate values of p?, P, and Dsample 1NtO Corollary

45



Corollary 3 (Regularized Participation). Under regularized participation, for any € > 0, there exist
choices of 0,7y, I, and R such that E[|V f(2)||?] < O(e?) and

el

2 2
R= o(LP>7 R[—@<ALPJ>,

Proof. We first show that Equation|T]and Equatlon 2] are satisfied under regularized participation. Let
ro € {0,..., R — P}. Using the fact that ¢’ = + almost surely:

ro+P-1 N ro+P-1

) 1 0
]E I:’LUZ:O | Q:To] = E N Z {qfr)ﬁq - } Z qsqs Z Z qus
j=1 To s=rg s=ro

1 ro+P—1 1 ro+P—1 )
= pE > qszqs o | = pE > 4 Q:m]
S=T0 S=T0
, 1 p?
[qm’Q:’ro] - N S W7

where we used the fact that 3V | ¢/ = 1. This shows that Equation|1]is satisfied. Also, 7., = &

means that v, = 0, so that E [( ) Al } = 0 < p?, and Equation [2|is satisfied. Therefore we
can apply Corollary E} The complexity result follows by plugging in pgmple = 1 and choosing

1= O(A”). 0

Corollary 4 (Cyclic Participation). Under cyclic participation with K groups and S participating

clients in each round, for any € > 0, there exist choices of ,v, P, I, and R such that E[||V f(2)]|?] <
O(€?) and

Proof. Again, we show that Equation [I]and Equation [2]are satisfied under cyclic participation. Let

ro € {0,..., R — P}. Denoting g(i) = | X (i — 1)| and r(i) = ro + g(i), it holds that, over the
rounds r € {ro,...,rg+ P — 1}, client i belongs to group ¢(7) and is available only during round
7(). Also, let TI(i) denote the set of indices of clients in group g(i). To simplify w;. , recall that for
client i in group (r mod K):

)

g= % with probability %
" 0

with probability 1 — £
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and ¢ = 0 for all clients 4 not in group (r mod K). So

1 {qro N O} ro+P—1

> diql| Qe

B (v}, Q] =E [ £ 3

j=1 Pg, s=ro
1| 1{q >0}
~5E g Y ————=q1|Q.r,
-~ NP ZO le T ’

N
a1 | 1{g@ >0}

L E qr<i>2{+}qi<i> Quro
j:l qTU

, 1 >0
< R |t X Li%,> ) 0| Qo

e T

@ L 1{g, >0} 1

- qr() Z 1/SP S Qir
JEI(3)

1 i »
= ﬁE Qr(5) Z 1 {Qﬁo > 0} Q.ro
JEIIL(i)

where (i) uses ¢& = 0 for all r # r(i), (zz) uses qi( y = 0 forall j ¢ 11(4), (4i7) uses the fact that

@, > 0 implies qT(i) = L and ¢/, = o5, and (iv) uses the fact that S clients are sampled in each
round. This shows that Equation I]is satisfied.

To see that Equation [2]is satisfied:

N

> (vh,)°A

i=1

E

where () uses the tower property, (1) uses the varrance of . qm as computed in Appendix |C} and
(#i1) uses the fact that 2! > 0 by construction of z; , and in this case 2! = 1 for exactly one
r e {rg— ,T0 — 1} and z; = 0 for all other r. Therefore Equatlonlls satlsﬁed

This shows we can apply Corollary I The complexity result follows by plugging in psampte =

P:K,p: i,andchoosingI: O ( —A"Z)z).

S
N’
VS KNe O
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C Complexity of Amplified FedAvg

In this section we derive the computation and communication complexity required for Amplified
FedAvg [39] to find an e-stationary point under various client participation patterns, which we listed
in Table|l|of the main paper. Table|l|compares the complexity under i.i.d. participation, regularized
participation, and cyclic participation. Since i.i.d. participation is a special case of cyclic participation
with K = 1 groups, here we only consider regularized and cyclic participation, and the result for i.i.d.
participation follows.

Many works in federated learning characterize data heterogeneity by assuming that there exists a

constant x such that
IV fi(z) =V f(z)| < &,

for all . The previous analysis of Amplified FedAvg [39]] instead assumes an upper bound S(P) on
a weighted heterogeneity that depends on client sampling. Specifically, they assume that there exists

5(P) such that

| TotPo1 N 2

5 2. 2 a(Vii) = V()

r=rog 1=1

< 6%(P),

for all « and ry. We restate their Corollary 3.2 for convenience:

Corollary 5 (Corollary 3.2 [39] informally restated). There exist parameter choices such that
Amplified FedAvg satisfies

. _ VALpo  ALP + k? o? “
2 2
meE[HVf(wT)H ] §O< Wi + + 7 +E{5 (P)}) ) (36)

As pointed out in their Section 4.2, we can interpret ) (P) in terms of the conventional heterogeneity

constant s as:
2
) < Nk? Z (q,0 ) .

Our Assumption [2(b) implies that Eg, [7;,| = % If we choose v > 0 such that Var|g., | < v?, then
we can take expecation of the above to obtain

E [SZ(P)] < N?k%0?

This “conversion" of (P) to x and v will allow us to compare their complexity to that of algorithms
that use the conventional heterogeneity assumption by computing v for each participation pattern.

Regularized Participation In this case, cjfno = % almost surely, so that v = 0 and accordingly
6%(P) = 0. Therefore

VALps | ALP+rK* o
inE T ] < '
min [||Vf(w i ] <0 ( VRI + R N RIP

Therefore the choices

ALP + K2 ALp*c? o?
> _— > - -
RO( = )7 RIO( o +Pe2 ,
imply . , ,
minE [|Vf(&)|I’] <O (¢°).

Cyclic Participation We can compute v in terms of the parameters of the participation pattern:
number of groups K and number of participating clients .S in each round. Although we chose P = K
for Amplified SCAFFOLD, we can satlsfy Assumptlon(b)lby choosing P = mK for any m € N,

and indeed to achieve E[§2(P)] < €2 we must choose P = mK with m depending on e.
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Let A(i) denote the set of rounds in {ro, ...,ro + P — 1} during which client 7 is available. Note
that A(%) has size m, since P = mK. Then

—_
—~

_ . (i) 1 ;1 _ 1 ;1 _ 1 1 i 1
"N TP "N TP Z,qTN_mf( IR TR mZ,qT b
reA(i) reA(d) reA(i)

where (i) uses the fact that ¢ = 0 for all » ¢ A(4). Therefore

2
1 1 1
2 7
v=—E||l= qr—b>

reA(i)
@1 1 A
T K2 m2 Z E qr — b
reA(i)
i) 1 1 15 S
= —_— a1 1 -
K2 m? Z S2 b b
reA(i)

S (-9)
SmK?2b b
(-

SNP N )’

where (i) uses the fact that {q.} ¢ 4(;) are independent and (ii) uses the fact that g’ equals & times a
Bernoulli variable for r € A(3).

With a bound for v2, we can bound the remaining term in Equation [36|as follows:

. 2N SK
2 < N2x2,2 < B _ )
]E[(S(P)]_N,%v_PS<1 )

Therefore, Amplified FedAvg under cyclic participation can find an e-stationary point with the choices

_ KN SK

ALK +k?> ALNk? SK
> _
R(’)( LN (1 N))

ALo?
> — .
rs o (A7)

D Experiment Details

Here we discuss experimental details deferred from the main body: client sampling parameters,
heterogeneity protocol, hyperparameter tuning, definition of the synthetic objective, and specification
of the CNN architecture used for the image classification experiments.

D.1 Client Sampling Parameters
For the synthetic objective, we set the number of groups K = 2 and the availability time g = 240.
We set the communication interval I = 10 and train for R = 5000 rounds.

For Fashion-MNIST, we set the communication interval I = 30 and train a logistic regression model
for R = 2000 rounds, with availability time g = 4.

For CIFAR-10, we set the communication interval I = 5 and train a two-layer CNN for R = 12000
rounds, with availability time g = 10.
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Table 2: Hyperparameter search ranges and final values.

~ values ~n values 1 values
Synthetic
FedAvg {1} {10=6,1075,107%,1073} {0}
FedProx {1} {1076,10%,10"%,1073}  {0.01,0.1,1.0,10.0}
SCAFFOLD {1} {1076,107%,107%4,107%} {0}
Amplified FedAvg {1.25,1.5,2,3} {1076,1075,107%,107%} {0}
Amplified SCAFFOLD  {1.25,1.5,2,3} {107%,107°,107%,1073} {0}
Fashion-MNIST
FedAvg {1} {107%,107%,1073,102} {0}
FedProx {1} {1075,10%,1073,1072}  {0.01,0.1,1.0,10.0}
SCAFFOLD {1} {107%,1074,1073,1072} {0}
Amplified FedAvg {1.25,1.5,2,3} {107°,107%4,1073,102} {0}
Amplified SCAFFOLD  {1.25,1.5,2,3} {107°,107%,1073,10-2} {0}
CIFAR-10
FedAvg {1} {1076,107%,107%,107%} {0}
FedProx {1} {1076,1075,104,1073}  {0.01,0.1,1.0,10.0}
SCAFFOLD {1} {1076,1075,1074,10°3} {0}
Amplified FedAvg {1.25,1.5,2,3} {1076,107°,107%,107%} {0}
Amplified SCAFFOLD {1.25,1.5,2,3} {107%,1075,107%,1073} {0}

D.2 Heterogeneity Protocol

The following protocol is commonly used in the literature [17,139] to convert a dataset into a collection
of heterogeneous local datasets according to a data similarity parameter s, where s = 0% creates
maximal data heterogeneity across clients, and s = 100% means that data is allocated to each client
uniformly at random.

A single, non-federated dataset (e.g. CIFAR-10) is partitioned into two subsets: s% of the samples
are allocated to an i.i.d. pool and randomly shuffled, and the remaining (100 — s)% of the sampled
are allocated to a non-i.i.d. pool and are sorted by label. Samples are allocated to each client so that
$% of each local dataset comes from the i.i.d. pool, and the remaining (100 — s)% comes from the
non-i.i.d. pool, so that with a small s, the majority of each local dataset consists of a small number of
labels.

D.3 Hyperparameter Tuning

For all three experiments in the main body (synthetic objective, Fashion-MNIST, and CIFAR-10), each
of the four baselines are individually tuned with grid search. For algorithms that use amplified updates
(Amplified FedAvg and Amplified SCAFFOLD), we tune the amplification rate -y by searching over
a fixed range of values. For the other algorithms (FedAvg and SCAFFOLD), we indicate the lack
of amplified updates by setting v = 1. We tune 7 by allowing 7 over a fixed range of values. For
FedProx’s p parameter, we also search over a fixed range of values. The search range and final values
for each parameter are written in Table 2] along with the final values adopted for each algorithm.

D.4 Synthetic Objective

For the synthetic experiment, we use a difficult objective from a lower bound analysis of FedAvg
[43]. As defined in the lower bound analysis, the objective is parameterized by H, k, 0, ¢, 4, and L.
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FashionMNIST
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Figure 3: FashionMNIST with additional baselines. Amplified SCAFFOLD maintains the best
performance.

The objective maps R* to R, and there are only two clients with corresponding local objectives

2

hi@) = -0+ 5 (e - Y2 ) 4 5 @+ laalt) + e
2

o) = o1 = o+ 5 (22— V) &L fanl2) —

where [x]+ := max {z, 0}. The stochastic gradients for f; and f5 are sampled from the distributions
V fi(x)+&es and V fo(x) + Eeg, respectively, where & ~ N(0, 0%) and e3 denotes the third standard
basis vector in R*. We set the parameters of the objective as follows:

H=16, k=16, o=1
c=1, p=2 L=2

D.5 CNN Architecture

We use a simple 2-layer CNN for CIFAR-10. The first layer is a convolutional layer with 64 channels,
a b x b kernel, stride of 2, padding of 2, and a ReLU activation. The second layer is a fully connected
layer with no activation.

E Additional Experimental Results

In this section, we provide two additional experimental results. First, in Section [E.T| we add four
baselines to the experimental settings of the main paper: FedAdam [32], FedYogi [32], FedAvg-M
(3], and Amplified FedAvg with FedProx regularization. Second, in Section[E.2] we evaluate all nine
algorithms (five from the main paper and the four additional baselines) under another non-i.i.d. client
participation pattern for the CIFAR-10 dataset, which we refer to as Stochastic Client Availability
(SCA).

E.1 Additional Baselines

We evaluate the four additional baselines for the Fashion-MNIST and CIFAR-10 experiments from
Section [5 keeping the same experimental setup. We tuned the hyperparameters of all baselines
according to the hyperparameter ranges suggested in the original paper of each algorithm, and we
allow the same compute budget for tuning each baseline as we did for tuning the algorithms in the
original paper, in terms of the total number of hyperparameter combinations evaluated. Also, the
results are averaged over five random seeds. The results are shown in Figures [3]and [}

For FashionMNIST, FedAdam and FedYogi reach moderate training loss quickly, but are soon
overtaken by Amplified SCAFFOLD and later by SCAFFOLD. FedAvg-M exhibits a minor advantage
over FedAvg, but performs about the same as Amplified FedAvg. Amplified FedProx (i.e. Amplified
FedAvg with FedProx regularization) performs nearly identically to Amplified FedAvg.

51



CIFAR-10
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Figure 4: CIFAR-10 with additional baselines. FedAdam is competitive, but Amplified SCAFFOLD
maintains superiority.

For CIFAR-10, FedAdam is more competitive, but is still outperformed by Amplified SCAFFOLD.
FedYogi and FedAvg-M are further behind, though both still outperform SCAFFOLD. Amplified
FedProx is again nearly identical to Amplified FedAvg.

These additional comparisons demonstrate that Amplified SCAFFOLD outperforms strong empirical
baselines (FedAdam, FedYogi) under cyclic client participation, reinforcing the empirical validation
of our algorithm. This performance is consistent with the fact that Amplified SCAFFOLD has
convergence guarantees under periodic participation, while FedAdam and FedYogi were not designed
for settings beyond i.i.d. client sampling.

E.2 CIFAR-10 with Stochastic Client Availability

Here, we include an evaluation under another non-i.i.d. participation pattern, which we refer to as
Stochastic Cyclic Availability (SCA). SCA models device availability which is both periodic and
unreliable. Similarly to cyclic participation, the set of clients is divided into groups, and at each round
one group is deemed the "active" group, while the others are inactive. Unlike cyclic participation,
in SCA not every client in the active group is always available: Instead, when a group becomes
active, the clients in that group become available for sampling with probability 80%, while clients
in inactive groups have probability 5% to be available for participation. The active group changes
every g rounds. This stochastic availability models the real-life situation where a client device can
be unavailable at a time of day when it is usually available, or vice versa. In this way, SCA is more
flexible than cyclic participation and better captures the unreliability of client devices. Lastly, we
reused the remaining settings (g, K, I, etc.) and the tuned hyperparameters for each baseline from the
CIFAR-10 experiment under cyclic participation. Again, we average each algorithm’s performance
over five random seeds.

Results for CIFAR-10 under SCA participation are shown in Figure[5] Again, Amplified SCAFFOLD
outperforms all baselines under SCA participation. The relative performance of each baseline is
similar as under cyclic participation, with FedAdam staying competitive with Amplified SCAFFOLD,
followed by FedYogi and FedAvg-M. The remainder of the baselines have significantly worse
performance, and again Amplified FedAvg has not benefitted by adding FedProx regularization.

F Extended Comparison with Baselines
Here we include an extended comparison against two relevant prior works.

FedAvg with Cyclic Participation [8] analyzes FedAvg under cyclic participation, but the resulting
convergence rate does not benefit from local steps unless regularized participation is satisfied. They
analyze FedAvg for L-smooth and p-PL objectives. Using their notation, K is the number of client
groups, « is the condition number of the objective, v is the intra-group heterogeneity, M is the total
number of clients, N is the number of clients that participate in each round, and 7 is the number of
communication rounds. Then the dominating term in their convergence rate for FedAvg under cyclic
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CIFAR-10 (SCA Participation)
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Figure 5: CIFAR-10 under SCA (stochastic cyclic availability). Amplified SCAFFOLD converges
fastest.

participation (Theorem 2) is

A Kry? (M/K — N
uNT \ M/K —1 '
Notice that the number of local steps (denoted 7) does not appear in this dominating term, so there is
no way to reduce the communication complexity (compared to parallel SGD) by taking local steps.
The only exception is when this term is zero from N = M /K, which is equivalent to the condition

that every client participates within every cycle of availability. Therefore, this result cannot show a
benefit from local steps unless the client participation is regularized.

SCAFFOLD In Section[4.3] we mentioned a discrepancy between the complexity of SCAFFOLD
vs. Amplified SCAFFOLD in terms of the dependence on N/S. In Table|l} the communication
complexity of SCAFFOLD and Amplified SCAFFOLD under i.i.d. participation differs by their
dependence on &. The complexity of Amplified SCAFFOLD is O ( ) while that of SCAFFOLD

is O (( ) 2 3) This difference in the order of % is due to a potential small issue in the analysis of
SCAFFOLD, which we intentionally avoided by accepting a slightly worse dependence on %

This difference stems from an apparent mistake in the original SCAFFOLD analysis. In the proof of
Lemma 16 (PMLR version of SCAFFOLD), the second-to-last equation of page 32 is obtained with
an incorrect step. Namely, while the current version includes

— 1 T T
=S N ZEHai,k—l - x"||?

S 1 - ,
:( _) KN Z]E” zk 17 X"+ = NKN Ellyj_1 —x 112, 37

where the last line is obtained by conditioning ontheeventof, ; = a?;il and the complement

o "%l = y!,_1. which have probabilities 1 — £ and £, respectively. However, this condition is not
denoted in Equatlon@ A corrected version should be written

Er=< —> KNZE{H ajpl = x|l = :kIJ

S 1

+Nﬁ Nyzk 1—XT||2|0%1€ 1= Zli,k—i]a

but this conditional expectation is not specified in the proof of SCAFFOLD. For the remainder of the
proof of Lemma 16, these terms are treated as total expectation, leading to an inconsistency. Lemma

16 concludes by applying Lemma 15 in order to bound the term E [||E,,,1 [Ax"] Hﬂ . However, when
we make the correction to include the conditional expectation, we do not have a bound of =,. in terms
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2
of E [||IET_1 [Axr}\ﬂ,we instead have a bound in terms of E U E,—1 [Axr | O‘:,Z; = yf,kq} H ]

But this term with a conditional expectation inside the norm can’t be bounded with Lemma 15.

A pessimistic solution is to use Jensen’s inequality to bound
E U

where the second line follows from the tower property. This is the step that we perform in our analysis
of Amplified SCAFFOLD, and this results in the % dependence.

2
r r— r 2 r— r
E,—1 {Ax | ai,kil = yi.,kfl] H } <E {]Erfl {HAX " | ai,kil = yi,kflﬂ

= E [Jlax")?]

.. . . 2/3 . .
Fixing their analysis to recover the same (%) / dependence may be possible, but we have instead

focused on achieving the best known complexity in terms of €, x, o, and other problem parameters.
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NeurlIPS Paper Checklist

1. Claims

Question: Do the main claims made in the abstract and introduction accurately reflect the
paper’s contributions and scope?

Answer: [Yes]

Justification: Every claim made in the abstract is specifically tied to a theoretical convergence
property of our proposed algorithm, which are stated in Section[d.2]and proven in[A]and [B]

Guidelines:

* The answer NA means that the abstract and introduction do not include the claims
made in the paper.

* The abstract and/or introduction should clearly state the claims made, including the
contributions made in the paper and important assumptions and limitations. A No or
NA answer to this question will not be perceived well by the reviewers.

* The claims made should match theoretical and experimental results, and reflect how
much the results can be expected to generalize to other settings.

* It is fine to include aspirational goals as motivation as long as it is clear that these goals
are not attained by the paper.

2. Limitations
Question: Does the paper discuss the limitations of the work performed by the authors?
Answer: [Yes]
Justification: We discussion limitations in the "limitations" paragraph of Section [6]
Guidelines:

* The answer NA means that the paper has no limitation while the answer No means that
the paper has limitations, but those are not discussed in the paper.

* The authors are encouraged to create a separate "Limitations" section in their paper.

* The paper should point out any strong assumptions and how robust the results are to
violations of these assumptions (e.g., independence assumptions, noiseless settings,
model well-specification, asymptotic approximations only holding locally). The authors
should reflect on how these assumptions might be violated in practice and what the
implications would be.

* The authors should reflect on the scope of the claims made, e.g., if the approach was
only tested on a few datasets or with a few runs. In general, empirical results often
depend on implicit assumptions, which should be articulated.

* The authors should reflect on the factors that influence the performance of the approach.
For example, a facial recognition algorithm may perform poorly when image resolution
is low or images are taken in low lighting. Or a speech-to-text system might not be
used reliably to provide closed captions for online lectures because it fails to handle
technical jargon.

* The authors should discuss the computational efficiency of the proposed algorithms
and how they scale with dataset size.

* If applicable, the authors should discuss possible limitations of their approach to
address problems of privacy and fairness.

* While the authors might fear that complete honesty about limitations might be used by
reviewers as grounds for rejection, a worse outcome might be that reviewers discover
limitations that aren’t acknowledged in the paper. The authors should use their best
judgment and recognize that individual actions in favor of transparency play an impor-
tant role in developing norms that preserve the integrity of the community. Reviewers
will be specifically instructed to not penalize honesty concerning limitations.

3. Theory Assumptions and Proofs

Question: For each theoretical result, does the paper provide the full set of assumptions and
a complete (and correct) proof?

Answer: [Yes]
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Justification: All of the theoretical results are stated with the full set of assumptions in
Sections 3] and[4.2] The proofs are contained in Section[A]and

Guidelines:

» The answer NA means that the paper does not include theoretical results.

* All the theorems, formulas, and proofs in the paper should be numbered and cross-
referenced.

* All assumptions should be clearly stated or referenced in the statement of any theorems.

* The proofs can either appear in the main paper or the supplemental material, but if
they appear in the supplemental material, the authors are encouraged to provide a short
proof sketch to provide intuition.

¢ Inversely, any informal proof provided in the core of the paper should be complemented
by formal proofs provided in appendix or supplemental material.

e Theorems and Lemmas that the proof relies upon should be properly referenced.

4. Experimental Result Reproducibility

Question: Does the paper fully disclose all the information needed to reproduce the main ex-
perimental results of the paper to the extent that it affects the main claims and/or conclusions
of the paper (regardless of whether the code and data are provided or not)?

Answer: [Yes]
Justification: Experimental details are fully specified in Section[5.1]and Appendix [D]
Guidelines:

* The answer NA means that the paper does not include experiments.
* If the paper includes experiments, a No answer to this question will not be perceived
well by the reviewers: Making the paper reproducible is important, regardless of
whether the code and data are provided or not.
If the contribution is a dataset and/or model, the authors should describe the steps taken
to make their results reproducible or verifiable.
Depending on the contribution, reproducibility can be accomplished in various ways.
For example, if the contribution is a novel architecture, describing the architecture fully
might suffice, or if the contribution is a specific model and empirical evaluation, it may
be necessary to either make it possible for others to replicate the model with the same
dataset, or provide access to the model. In general. releasing code and data is often
one good way to accomplish this, but reproducibility can also be provided via detailed
instructions for how to replicate the results, access to a hosted model (e.g., in the case
of a large language model), releasing of a model checkpoint, or other means that are
appropriate to the research performed.

While NeurIPS does not require releasing code, the conference does require all submis-

sions to provide some reasonable avenue for reproducibility, which may depend on the

nature of the contribution. For example

(a) If the contribution is primarily a new algorithm, the paper should make it clear how
to reproduce that algorithm.

(b) If the contribution is primarily a new model architecture, the paper should describe
the architecture clearly and fully.

(c) If the contribution is a new model (e.g., a large language model), then there should
either be a way to access this model for reproducing the results or a way to reproduce
the model (e.g., with an open-source dataset or instructions for how to construct
the dataset).

(d) We recognize that reproducibility may be tricky in some cases, in which case
authors are welcome to describe the particular way they provide for reproducibility.
In the case of closed-source models, it may be that access to the model is limited in
some way (e.g., to registered users), but it should be possible for other researchers
to have some path to reproducing or verifying the results.

5. Open access to data and code

Question: Does the paper provide open access to the data and code, with sufficient instruc-
tions to faithfully reproduce the main experimental results, as described in supplemental
material?
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Answer: [Yes]

Justification: The code for our experiments is included in the supplemental material with
instructions for reproduction.

Guidelines:

* The answer NA means that paper does not include experiments requiring code.

¢ Please see the NeurIPS code and data submission guidelines (https://nips.cc/
public/guides/CodeSubmissionPolicy) for more details.

* While we encourage the release of code and data, we understand that this might not be
possible, so “No” is an acceptable answer. Papers cannot be rejected simply for not
including code, unless this is central to the contribution (e.g., for a new open-source
benchmark).

* The instructions should contain the exact command and environment needed to run to
reproduce the results. See the NeurIPS code and data submission guidelines (https:
//nips.cc/public/guides/CodeSubmissionPolicy) for more details.

 The authors should provide instructions on data access and preparation, including how
to access the raw data, preprocessed data, intermediate data, and generated data, etc.

* The authors should provide scripts to reproduce all experimental results for the new
proposed method and baselines. If only a subset of experiments are reproducible, they
should state which ones are omitted from the script and why.

* At submission time, to preserve anonymity, the authors should release anonymized
versions (if applicable).

* Providing as much information as possible in supplemental material (appended to the
paper) is recommended, but including URLSs to data and code is permitted.
6. Experimental Setting/Details

Question: Does the paper specify all the training and test details (e.g., data splits, hyper-
parameters, how they were chosen, type of optimizer, etc.) necessary to understand the
results?

Answer: [Yes]

Justification: The main training details are specified in Section[5.1} Details such as hyperpa-
rameters, tuning protocols, architecture choices, etc. are specified in Section D}

Guidelines:

* The answer NA means that the paper does not include experiments.

» The experimental setting should be presented in the core of the paper to a level of detail
that is necessary to appreciate the results and make sense of them.

* The full details can be provided either with the code, in appendix, or as supplemental
material.
7. Experiment Statistical Significance

Question: Does the paper report error bars suitably and correctly defined or other appropriate
information about the statistical significance of the experiments?

Answer: [Yes]

Justification: All of our experiments show results averaged over 3-5 random seeds, and error
bars are shown for learning curves. Error bar calculation is specified in Section[5.1]

Guidelines:

* The answer NA means that the paper does not include experiments.

* The authors should answer "Yes" if the results are accompanied by error bars, confi-
dence intervals, or statistical significance tests, at least for the experiments that support
the main claims of the paper.

* The factors of variability that the error bars are capturing should be clearly stated (for
example, train/test split, initialization, random drawing of some parameter, or overall
run with given experimental conditions).

* The method for calculating the error bars should be explained (closed form formula,
call to a library function, bootstrap, etc.)
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* The assumptions made should be given (e.g., Normally distributed errors).

* It should be clear whether the error bar is the standard deviation or the standard error
of the mean.

* It is OK to report 1-sigma error bars, but one should state it. The authors should
preferably report a 2-sigma error bar than state that they have a 96% CI, if the hypothesis
of Normality of errors is not verified.

* For asymmetric distributions, the authors should be careful not to show in tables or
figures symmetric error bars that would yield results that are out of range (e.g. negative
error rates).

* If error bars are reported in tables or plots, The authors should explain in the text how
they were calculated and reference the corresponding figures or tables in the text.

Experiments Compute Resources

Question: For each experiment, does the paper provide sufficient information on the com-
puter resources (type of compute workers, memory, time of execution) needed to reproduce
the experiments?

Answer: [Yes]

Justification: Hardware resources are specified in Section[5.1]

Guidelines:

* The answer NA means that the paper does not include experiments.

* The paper should indicate the type of compute workers CPU or GPU, internal cluster,
or cloud provider, including relevant memory and storage.

* The paper should provide the amount of compute required for each of the individual
experimental runs as well as estimate the total compute.

* The paper should disclose whether the full research project required more compute
than the experiments reported in the paper (e.g., preliminary or failed experiments that
didn’t make it into the paper).

. Code Of Ethics

Question: Does the research conducted in the paper conform, in every respect, with the
NeurIPS Code of Ethics https://neurips.cc/public/EthicsGuidelines?

Answer: [Yes]
Justification: We have read and conformed to the NeurIPS Code of Ethics.
Guidelines:

e The answer NA means that the authors have not reviewed the NeurIPS Code of Ethics.

* If the authors answer No, they should explain the special circumstances that require a
deviation from the Code of Ethics.

* The authors should make sure to preserve anonymity (e.g., if there is a special consid-
eration due to laws or regulations in their jurisdiction).
Broader Impacts

Question: Does the paper discuss both potential positive societal impacts and negative
societal impacts of the work performed?

Answer: [NA]

Justification: Our paper is a theoretical paper on mathematical optimization problems arising
in distributed learning. We do not see any direct paths to negative applications beyond those
existing for any application of distributed learning or machine learning in general.

Guidelines:

* The answer NA means that there is no societal impact of the work performed.

* If the authors answer NA or No, they should explain why their work has no societal
impact or why the paper does not address societal impact.

» Examples of negative societal impacts include potential malicious or unintended uses
(e.g., disinformation, generating fake profiles, surveillance), fairness considerations
(e.g., deployment of technologies that could make decisions that unfairly impact specific
groups), privacy considerations, and security considerations.
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» The conference expects that many papers will be foundational research and not tied
to particular applications, let alone deployments. However, if there is a direct path to
any negative applications, the authors should point it out. For example, it is legitimate
to point out that an improvement in the quality of generative models could be used to
generate deepfakes for disinformation. On the other hand, it is not needed to point out
that a generic algorithm for optimizing neural networks could enable people to train
models that generate Deepfakes faster.

* The authors should consider possible harms that could arise when the technology is
being used as intended and functioning correctly, harms that could arise when the
technology is being used as intended but gives incorrect results, and harms following
from (intentional or unintentional) misuse of the technology.

* If there are negative societal impacts, the authors could also discuss possible mitigation
strategies (e.g., gated release of models, providing defenses in addition to attacks,
mechanisms for monitoring misuse, mechanisms to monitor how a system learns from
feedback over time, improving the efficiency and accessibility of ML).

Safeguards

Question: Does the paper describe safeguards that have been put in place for responsible
release of data or models that have a high risk for misuse (e.g., pretrained language models,
image generators, or scraped datasets)?

Answer: [NA]
Justification: Our paper does not involve the release of any data or models.
Guidelines:

* The answer NA means that the paper poses no such risks.

* Released models that have a high risk for misuse or dual-use should be released with
necessary safeguards to allow for controlled use of the model, for example by requiring
that users adhere to usage guidelines or restrictions to access the model or implementing
safety filters.

 Datasets that have been scraped from the Internet could pose safety risks. The authors
should describe how they avoided releasing unsafe images.

* We recognize that providing effective safeguards is challenging, and many papers do
not require this, but we encourage authors to take this into account and make a best
faith effort.

Licenses for existing assets

Question: Are the creators or original owners of assets (e.g., code, data, models), used in
the paper, properly credited and are the license and terms of use explicitly mentioned and
properly respected?

Answer: [Yes]

Justification: Our paper uses existing datasets (Fashion-MNIST, CIFAR-10), and we cite
original sources for both datasets in Section[5.1]

Guidelines:

* The answer NA means that the paper does not use existing assets.

* The authors should cite the original paper that produced the code package or dataset.

 The authors should state which version of the asset is used and, if possible, include a
URL.

* The name of the license (e.g., CC-BY 4.0) should be included for each asset.

* For scraped data from a particular source (e.g., website), the copyright and terms of
service of that source should be provided.

 If assets are released, the license, copyright information, and terms of use in the
package should be provided. For popular datasets, paperswithcode.com/datasets
has curated licenses for some datasets. Their licensing guide can help determine the
license of a dataset.

* For existing datasets that are re-packaged, both the original license and the license of
the derived asset (if it has changed) should be provided.
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* If this information is not available online, the authors are encouraged to reach out to
the asset’s creators.

New Assets

Question: Are new assets introduced in the paper well documented and is the documentation
provided alongside the assets?

Answer: [NA]
Justification: This paper does not release new assets.
Guidelines:

» The answer NA means that the paper does not release new assets.

* Researchers should communicate the details of the dataset/code/model as part of their
submissions via structured templates. This includes details about training, license,
limitations, etc.

* The paper should discuss whether and how consent was obtained from people whose
asset is used.

* At submission time, remember to anonymize your assets (if applicable). You can either
create an anonymized URL or include an anonymized zip file.

Crowdsourcing and Research with Human Subjects

Question: For crowdsourcing experiments and research with human subjects, does the paper
include the full text of instructions given to participants and screenshots, if applicable, as
well as details about compensation (if any)?

Answer: [NA]
Justification: This paper does not involve crowdsourcing or research with human subjects.
Guidelines:

* The answer NA means that the paper does not involve crowdsourcing nor research with

human subjects.

* Including this information in the supplemental material is fine, but if the main contribu-
tion of the paper involves human subjects, then as much detail as possible should be
included in the main paper.

* According to the NeurIPS Code of Ethics, workers involved in data collection, curation,
or other labor should be paid at least the minimum wage in the country of the data
collector.

Institutional Review Board (IRB) Approvals or Equivalent for Research with Human
Subjects

Question: Does the paper describe potential risks incurred by study participants, whether
such risks were disclosed to the subjects, and whether Institutional Review Board (IRB)
approvals (or an equivalent approval/review based on the requirements of your country or
institution) were obtained?

Answer: [NA]
Justification: This paper does not involve crowdsourcing or research with human subjects.
Guidelines:

* The answer NA means that the paper does not involve crowdsourcing nor research with

human subjects.

* Depending on the country in which research is conducted, IRB approval (or equivalent)
may be required for any human subjects research. If you obtained IRB approval, you
should clearly state this in the paper.

* We recognize that the procedures for this may vary significantly between institutions
and locations, and we expect authors to adhere to the NeurIPS Code of Ethics and the
guidelines for their institution.

* For initial submissions, do not include any information that would break anonymity (if
applicable), such as the institution conducting the review.
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