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Abstract
Decentralized SGD (D-SGD) is a popular op-
timization method to train large-scale machine
learning models. In this paper, we study the gen-
eralization behavior of D-SGD for both smooth
and nonsmooth problems by leveraging the algo-
rithm stability. For convex and smooth problems,
we develop stability bounds involving the training
errors to show the benefit of optimization in gen-
eralization. This improves the existing results by
removing the Lipschitzness assumption and im-
plying fast rates in a low-noise condition. We also
develop the first optimal stability-based general-
ization bounds for D-SGD applied to nonsmooth
problems. We further develop optimization error
bounds which imply minimax optimal excess risk
rates. Our novelty in the analysis consists of an
error decomposition to use the co-coercivity of
functions as well as the control of a neighboring-
consensus error.

1. Introduction
Modern machine learning often involves large-scale datasets
which contain private information of users. This asks for
the development of scalable optimization methods that can
preserve the private information (Lian et al., 2017; 2018).
An efficient methodology to meet these requirements is to
distribute the datasets over several agents, each of which
only processes its own local datasets. In this way, the pri-
vate information of a local dataset is not revealed to other
agents. Decentralized stochastic gradient descent (D-SGD)
is a representative distributed optimization method where
each agent updates its own local model by building stochas-
tic gradient using its own local dataset. These agents are
connected via a communication graph which shows the de-
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gree of the connection. Then, each local model iteratively
conducts a weighted average and a gradient descent.

The impressive success of D-SGD in practice motivates a
lot of theoretical studies to understand their behaviour, for
which a challenge lies in the control of a consensus error.
Most of these studies focus on the convergence analysis
to show the behavior on the training datasets (Lian et al.,
2017; 2018; Koloskova et al., 2020; Xin et al., 2020). As
a comparison, there is far less work on the generalization
analysis to understand the performance on testing datasets,
which is a central topic in learning theory. Indeed, gener-
alization analysis sheds insights on how different factors
contribute to the prediction, which helps the construction of
early-stopping rule to avoid overfitting (Hardt et al., 2016).

Richards and Rebeschini (2020) initialized the generaliza-
tion analysis of D-SGD by leveraging the concept of uni-
form stability. Several works improve the generalization
analysis by considering another stability concept called on-
average model stability (Zhu et al., 2022; Le Bars et al.,
2024; Taheri and Thrampoulidis, 2023). While these results
are interesting to understand the generalization behavior
of D-SGD, there is still room for further improvements.
For example, these stability analyses often impose restric-
tive assumptions such as bounded gradient assumption and
bounded variance assumption. Furthermore, they fail to
imply optimal generalization bounds that can fully capture
low-noises conditions for fast rates. In this paper, we aim to
improve these discussions by removing restrictive assump-
tions and getting optimistic risk bounds. Our contributions
are summarized as follows.

•We present the generalization and convergence analysis for
D-SGD on smooth and convex problems, for both of which
we remove the existing Lipschitzness assumptions and get
fast rates under a low noise condition. We build on-average
model stability bounds, which involve the training errors
to show the benefit of optimization in generalization. We
present a clear comparison (Table 1) to show the advantage
of our stability analysis as compared to existing results.

•We also consider nonsmooth problems with Hölder con-
tinuous gradients, for which we present a comprehensive
analysis to show the effect of a smoothness parameter and
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the spectral gap on stability and generalization. For the
specific Lipschitz problems, we present the first optimal
generalization bounds for D-SGD.

• A challenge in the stability analysis of D-SGD is the
control of a neighboring consensus error. Our key obser-
vation is that this error can be offset by the co-coercivity
of a gradient map, towards which we introduce a new error
decomposition.

The paper is organized as follows. Section 2 gives the related
work. Section 3 formulates the problem. We present our
result for smooth and nonsmooth problems in Section 4 and
Section 5, respectively. Conclusions are given in Section 6.

2. Related Work
2.1. Algorithmic Stability

Algorithmic stability is a fundamental concept in learning
theory to measure the sensitivity of an algorithm with re-
spect to a perturbation on the training dataset. Various
stability concepts have been introduced in the literature,
including the uniform stability (Bousquet and Elisseeff,
2002), on-average stability (Shalev-Shwartz et al., 2010),
argument stability (Liu et al., 2017) and on-average model
stability (Lei and Ying, 2020). The uniform stability is
arguably the strongest stability measure, which can imply
high-probability generalization bounds (Bousquet and Elis-
seeff, 2002; Bousquet et al., 2020; Klochkov and Zhivo-
tovskiy, 2021; Feldman and Vondrak, 2019; Fan and Lei,
2024; Li et al., 2024). The on-average stability has a close
connection to the learnability (Shalev-Shwartz et al., 2010).
The influential work (Hardt et al., 2016) pioneered the sta-
bility analysis of SGD for Lipschitz and smooth problems,
which motivates a lot of interesting studies on the stability
of stochastic optimization algorithms (Kuzborskij and Lam-
pert, 2018; Neu et al., 2021; Lei and Ying, 2020; Charles
and Papailiopoulos, 2018; Bassily et al., 2020; Nikolakakis
et al., 2022; Schliserman et al., 2025). For example, the
Lipschitzness and smoothness assumption in Hardt et al.
(2016) were weaken based on the on-average model stabil-
ity. While a convexity assumption is often imposed in the
stability analysis, recent progress leverages the stability con-
cept to study the generalization behavior of gradient descent
methods to train neural networks (Richards and Kuzborskij,
2021; Wang et al., 2025; Taheri et al., 2025; Deora et al.,
2024; Zhang et al., 2024a). Algorithmic stability was widely
used to study the generalization behavior for various learn-
ing tasks such as adversarial training (Xiao et al., 2022;
Zhang et al., 2024a), federated learning (Sun et al., 2024;
Chen et al., 2024), differential privacy (Bassily et al., 2020;
Wang et al., 2024) and meta-learning (Maurer, 2005).

2.2. Decentralized SGD

The exploration of decentralized optimization algorithms
dates back to the work of Tsitsiklis (1984). Decentralized
gradient descent (DGD) was studied by Nedic et al. (2009),
where the consensus error was introduced as an important
ingredient in the analysis of decentralized algorithms. The
stochastic variants were also extensively studied due to their
simplicity and effectiveness in addressing large-scale ma-
chine learning challenges, mostly focusing on the optimiza-
tion properties (Sundhar Ram et al., 2010; Xu et al., 2015;
Duchi et al., 2011; Lian et al., 2017; Vlaski and Sayed, 2021;
Pu and Nedić, 2021; Koloskova et al., 2020; Le Bars et al.,
2023; Zhang et al., 2024b). Generalization issues of D-SGD
are also drawing increasing attention recently. Richards and
Rebeschini (2020) considered a different variant of D-SGD
and derived generalization bounds by using uniform stabil-
ity and Rademacher complexity (Bartlett and Mendelson,
2002). Sun et al. (2021) considered the same D-SGD as ours,
and developed uniform stability bounds. On-average model
stability of D-SGD was recently studied, where topology-
aware (Zhu et al., 2022) and topology-independent (Le Bars
et al., 2024) generalization bounds were developed. These
stability analyses were extended to other decentralized algo-
rithms such as DGD (Taheri and Thrampoulidis, 2023) and
decentralized stochastic gradient descent ascent (Zhu et al.,
2024).

3. Problem Setup
Let P be a probability measure defined on a sample space
Z := X × Y , where X is an input space and Y ⊆ R is
an output space. We consider a decentralized learning set-
ting where the training examples are distributed over m
agents. Specifically, for the k-th agent, we assume that a
training dataset Sk = {z1,k, . . . , zn,k} of size n is inde-
pendently drawn from P. We collect all these m datasets
into S := ∪mk=1Sk, based on which we want to build a
prediction function h : X 7→ R. We consider parametric
learning where the prediction function h is parameterized
by θ ∈ W ⊂ Rd. The performance of θ on an example z
is measured by ℓ(θ; z), where ℓ : W × Z 7→ R+ is a loss
function. Our objective is to find a global model θ ∈ W
minimizing the population risk defined by

R(θ) =
1

m

m∑
k=1

Ez∼Z [ℓ(θ, z)],

which quantifies the behavior of the model on a testing
dataset. Here Ez[·] denotes the expectation w.r.t. z. We also
define the empirical risk as

RS(θ) =
1

m

m∑
k=1

RSk
(θ), where RSk

(θ) =
1

n

n∑
i=1

ℓ(θ, zi,k),

which quantifies the behavior of the model on training.
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Given S, we apply a randomized learning algorithm
A to build a model as an approximation of θ∗ =
argminθ∈W R(θ). We denote A(S) as the model produced
by running A to S. We are interested in studying the excess
risk E[R(A(S))−R(θ∗)], which can be decomposed as

E[R(A(S))]−R(θ∗) = E[R(A(S))−RS(A(S))]

+ E[RS(A(S))−RS(θ
∗)], (3.1)

where we use E[RS(θ
∗)] = R(θ∗). We refer to

E[R(A(S))−RS(A(S))] as the generalization gap, which
measures the difference between training and testing for the
output model. Moreover, we call E[RS(A(S))−RS(θ

∗)]
the optimization error which measures the difference be-
tween the training error of the output model versus the best
model.

3.1. Decentralized SGD

In this paper, we apply D-SGD (Lian et al., 2017) to mini-
mize RS(θ). We assume there are m agents communicated
via a communication graph represented by a weight matrix
W ∈ [0, 1]m×m, where Wkl reflects the weight of informa-
tion sent from agent l to agent k. D-SGD initializes all the
local models with the same point θ(0). At the t-th round,
each agent k independently samples a datapoint zIt

k,k
uni-

formly from its local dataset Sk (i.e., Itk follows the uniform
distribution over [n] := {1, 2, . . . , n}), based on which it
computes a local gradient at its own model θ(t)l . Then, it
receives local models from other agents for a weighted ag-
gregation, after which it moves along the negative direction
of local gradient with the step size ηt. This process can be
formulated as

θ
(t+1)
k ←

m∑
l=1

Wklθ
(t)
l − ηt∇ℓ(θ(t)k ; zIt

k,k
). (3.2)

In this paper, we always consider non-increasing step sizes,
i.e., ηt+1 ≤ ηt. We summarize the procedure of Decentral-
ized SGD in Algorithm 1.

To study D-SGD, we impose an assumption on the mix-
ing matrix, which is standard and has been widely used
in the analysis of decentralized learning algorithms (Sun
et al., 2021; Deng et al., 2023; Le Bars et al., 2024; Taheri
and Thrampoulidis, 2023; Zhu et al., 2022; Richards and
Rebeschini, 2020).

Assumption 3.1 (Mixing matrix). We assume W is
doubly stochastic, i.e., W⊤1 = W1 = 1 where
1 ∈ Rm is the vector that contains only ones, and
max{|λ2(W )|, |λm(W )|} < 1, where λi(W ) denotes the
i-th largest eigenvalue of W .

Let λ = max{λ2
2(W ), λ2

m(W )}. Then, 1−
√
λ is referred

to as the spectral gap, which is defined as the difference

between the moduli of the two largest singular values of a
matrix associated with a graph. In decentralized learning,
the spectral gap measures the connectivity of the underlying
communication graph (Zhu et al., 2022). For instance, λ =
0 for a fully connected graph, where each element of the
communication matrix is 1

m . Conversely, in a ring graph of
varying sizes, the value of λ increases with the size of the
graph and approaches 1 as the size of the ring approaches
infinity (Vogels et al., 2022). The inverse of the spectral
gap, i.e. 1

1−
√
λ

, can significantly depend on the number of
agents m. For one of the most standard communication
matrices, the inverse of the spectral gap is O(1) in the fully
connected graph, O(m) in the grid graph and O(m2) in the
cycle graph (Lu and De Sa, 2023).

Algorithm 1 Decentralized SGD

Input: Initialize ∀k, θ(0)k = θ(0) ∈ Rd, iteration number
T , stepsizes {ηt}T−1

t=0 , weight matrix W .
for t = 0, . . . , T − 1 do

for each agent k = 1, . . . ,m do
Sample Itk by the uniform distribution over [n]
θ
(t+1)
k ←

∑m
l=1 Wklθ

(t)
l − ηt∇ℓ(θ(t)k ; zIt

k,k
)

end for
end for

3.2. Stability and Generalization

Algorithmic stability measures how the output model will
change if we change a single example in the training
dataset (Bousquet and Elisseeff, 2002). Various stability
concepts have been proposed in the literature. In this paper,
we consider the on-average model stability which can relax
the smoothness and the Lipschitzness assumption. Below,
we adapt the stability concept in Lei and Ying (2020) to the
decentralized learning setting.

Definition 3.2 (On-average model stability). Let ϵ > 0. Let
S = (S1, . . . , Sm) with Sk = {z1,k, . . . , zn,k} and S̃ =

(S̃1, . . . , S̃m) with S̃k = {z̃1,k, . . . , z̃n,k} be two indepen-
dent copies such that zi,k ∼ P and z̃i,k ∼ P. For any i ∈ [n]
and j ∈ [m], denote by S(ij) the dataset formed from S by
replacing the i-th element of the j-th agent’s dataset by z̃i,j :

S(ij) = (S1, . . . , Sj−1, S
(i)
j , Sj−1, . . . , Sm),

where S
(i)
j = {z1,j , . . . , zi−1,j , z̃i,j , zi+1,j , . . . , zn,j}. We

say an algorithm A is on-average ϵ-model stable if

ES,S̃,A

[ 1

mn

n∑
i=1

m∑
j=1

∥A(S)−A(S(ij))∥22
]
≤ ϵ2.

To study the connection between stability and generaliza-
tion, we need to introduce standard concepts on the Hölder
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continuity and Lipscthizness. Smooth loss functions include
the logistic loss for classification and the least square loss for
regression. Lipschitz loss functions include the logistic loss,
hinge loss and Huber loss (Mohri et al., 2018). Examples
of loss functions with Hölder continuous gradients include
the q-norm hinge loss and q-th power absolute distance loss
with q ∈ [1, 2] (Steinwart and Christmann, 2008).

Definition 3.3 (Hölder continuity). Let α ∈ [0, 1] and
L > 0. We say a function g has (α,L)-Hölder continu-
ous gradients if

∥∇g(θ)−∇g (θ′)∥2 ≤ L ∥θ − θ′∥α2 , ∀θ, θ′.

Especially, when α = 1, we say the function g is L-smooth.

Definition 3.4 (Lipschitzness). Let G > 0. We say a
function g is G-Lipschitz continuous if |g(θ) − g(θ′)| ≤
G∥θ − θ′∥2 for any θ, θ′.

The following lemma is a direct extension of a result in Lei
and Ying (2020) to the decentralized learning setting. We
give the proof in Section A for completeness.

Lemma 3.5. Let S, S̃ and S(ij) be constructed as in Defini-
tion 3.2, and let γ > 0. Let A be a randomized algorithm.

a) Suppose for any z, the function w 7→ ℓ(w; z) is non-
negative and L-smooth. Then

ES,A[R(A(S))−RS(A(S))] ≤ L

γ
ES,A[RS(A(S))]+

L+ γ

2mn

n∑
i=1

m∑
j=1

ES,S̃,A[∥A(S(ij))−A(S)∥22].

b) If w 7→ ℓ(w; z) is G-Lipschitz continuous, then

|ES,A[R(A(S))−RS(A(S))]|

≤ G

mn

n∑
i=1

m∑
j=1

ES,S̃,A[∥A(S(ij))−A(S)∥2].

4. Convex and Smooth Problems
In this section, we present the generalization analysis in the
convex and smooth case.

4.1. Stability Analysis

We first present our main result on the stability of D-SGD,
which control the stability by the magnitude of gradients en-
countered in the trajectory. The proof is given in Section B.1.
We denote A ≲ B if there exists a universal constant C such
that A ≤ CB. We denote A ≍ B if A ≲ B and B ≲ A.

Theorem 4.1 (Stability bound ). Let Assumption 3.1 hold.
Let S, S(ij) be defined in Definition 3.2. Assume the loss

function ℓ(·; z) is convex and L-smooth. Let θ(t)1 , . . . , θ
(t)
m be

the t-th iterates of D-SGD run over S, and θ
(t,ij)
1 , . . . , θ

(t,ij)
m

be the t-th iterates of D-SGD run over S(ij). Denote θ̄(t) =
1
m

∑m
k=1 θ

(t)
k and θ̄(t,ij) = 1

m

∑m
k=1 θ

(t,ij)
k . Let

A(S) = θ̄(T ) and A(S(ij)) = θ̄(T,ij). (4.1)

If (2(1 + λ)Lηt
(1− λ)2

+ 2
)
ηt −

1

L
≤ 0, (4.2)

then

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22] ≲

1

m2n2

n∑
i=1

m∑
j=1

T−1∑
t=0

( Lηt
(1−λ)2

+
1

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

1

m3n3

n∑
i=1

m∑
j=1

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

.

Remark 4.2. If we impose a G-Lipschitzness condition,
Theorem 4.1 implies (we assume ηt = η for brevity)

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22] ≲

G2η2T

mn

( Lη

(1− λ)2
+

1

m

)
+

G2η2T 2

m2n2
. (4.3)

If η ≲ m(1−λ)2/L, which is widely used in both the exist-
ing convergence analysis (Richards and Rebeschini, 2020)
and stability analysis (Taheri and Thrampoulidis, 2023) of
decentralized algorithms, then Eq. (4.3) further implies

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22] ≲
G2η2

mn

( T
m

+
T 2

mn

)
.

(4.4)

If we impose a G-Lipschtizness condition in Lei and Ying
(2020), then it was shown that the vanilla SGD is on-average
ϵ-model stable with ϵ2 ≲ G2η2

n

(
T + T 2

n

)
. Therefore, our on-

average model stability analysis recovers the existing result
for the specific single-machine serial case. Eq. (4.4) can be
rewritten as G2η2

N

(
T
m + T 2

N

)
with N = mn, showing that

increasing m improves stability even when the total number
of samples N is fixed. The underlying reason is that we
consider ℓ2 on-average model stability, which is the second
moment of a random variable and can be decomposed as a
bias and a variance term. Since the average operator reduces
the variance by a factor of m, there is a factor of 1/m in our
stability bound (Theorem 4.1 gives a bound on the square
of the ℓ2 on-average model stability). As a comparison,
the previous discussions either consider local iterates or the
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ℓ1 version of stability, which may not show the effect of
variance reduction of D-SGD with m agents. Our results
also match recent findings in Lei et al. (2023), which show
that the variance decreases by a factor of batch size or local
machines.
Remark 4.3 (Novelty). As compared to the stability anal-
ysis for the vanilla SGD, a challenge in the decentral-
ized case is to control the neighboring consensus er-
rors:

∑m
k=1 E

[∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2

]
. Existing

works (Sun et al., 2021; Taheri and Thrampoulidis, 2023)
decompose this term into two consensus errors and use the
estimate for the consensus error as follows

T−1∑
t=0

m∑
k=1

E
[∥∥θ̄(t) − θ

(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2

]
≲

T−1∑
t=0

m∑
k=1

E
[∥∥θ̄(t)−θ(t)k ∥

2
2

]
+

T−1∑
t=0

m∑
k=1

[
∥θ̄(t,ij)−θ(t,ij)k

∥∥2
2

]
≲

Lm

(1− λ)2

T−1∑
t=0

η2tE[RS(θ̄
t)].

This decomposition ignores the important property that θ(t)k

and θ
(t,ij)
k are produced based on two neighboring datasets,

which should be close. Due to the ignorance of this impor-
tant property, the existing stability analysis implies some-
what crude bounds (Sun et al., 2021; Taheri and Thram-
poulidis, 2023). Instead, we give a bound of neighboring
consensus errors which can capture the closeness of θ(t)k

and θ
(t,ij)
k (see in Lemma B.3)

T−1∑
t=0

m∑
k=1

E
[∥∥θ̄(t) − θ

(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2

]
≲

1

(1− λ)2

T−1∑
t=0

η2t

m∑
k=1

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
,

where ZIt
k,k

= zIt
k,k

, and Z̃
(ij)

It
k,k

= z̃i,j if (k = j & Itk = i)
and zIt

k,k
otherwise. Our key observation is that the term∥∥∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
∥∥2
2

can be offset by us-
ing the co-coercive property of the convex and smooth loss
functions. To this aim, we introduce an error decomposition
to get

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
,

which offsets
∥∥∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
∥∥2
2

by

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≥ 1

L

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
.

We control the gradient norm with a self-bounding prop-
erty (Srebro et al., 2010), and derive the following stability

bounds involving training errors, which shows the benefit
of optimization in stability. Our analysis requires step sizes

to satisfy Eq. (4.2) and ηt ≤
( (1−λ)2

8L2(1+λ) +
η2
1

2

) 1
2 , which are

satisfied if ηt ≲ (1− λ)/L. This is a mild assumption since
for D-SGD we often choose ηt ≍ 1/

√
T , which vanishes as

T →∞. The proof is given in Section B.1.
Corollary 4.4. Let Assumption 3.1 hold. Let ℓ(·; z) be
convex and L-smooth. Let A(S), A(S(ij)) be defined in

Eq. (4.1). If (4.2) holds and ηt ≤
( (1−λ)2

8L2(1+λ) +
η2
1

2

) 1
2 , then

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22]

≲
L

mn

T−1∑
t=0

( Lηt
(1− λ)2

+
1

m

)
η2tE

[
RS(θ̄

(t))
]

+
L2

∑T−1
t=0 η2t

m2n2

T−1∑
t=0

E
[
RS(θ̄

(t))
]
. (4.5)

Remark 4.5 (Comparison). For brevity, we consider con-
stant step sizes. We now compare our stability bounds with
existing results. Richards and Rebeschini (2020) consid-
ered a different variant of D-SGD, and derived uniform
stability bounds of order GηT

mn , which was extended to the
D-SGD in Algorithm 1 (Sun et al., 2021). Under a Gaussian
weight difference assumption, a topology-aware stability

bound of order η√
n

(
1
m

∑m
k=1 RSk

(θ
(T )
k )

) 1
2 + 1√

m
+ λ was

derived (Zhu et al., 2022). Le Bars et al. (2024) developed
an improved stability bound as follows

1

mn

n∑
i=1

m∑
j=1

E
[
∥A(S)−A(S(ij))∥2

]
≲

σηT +GTηCW

mn

+

√
Tη

mn

( 1

m

m∑
k=1

E[RSk
(θ

(0)
k )−R∗

Sk
]
) 1

2

, (4.6)

where R∗
Sj

= minθ RSj
(θ), CW =

∑T−1
t=0 ∥W t−W t+1∥2

and a bounded variance assumption was imposed

sup
θ

max
k∈[m]

1

n

n∑
i=1

∥∇ℓ(θ;Zi,k −∇RSk
(θ))∥22 ≤ σ2. (4.7)

Taheri and Thrampoulidis (2023) showed that DGD is on-
average ϵ-model stable with (detailed calculations are given
in section B.2)

ϵ ≲
(η√LT

mn
+

L
3
2 η2
√
T

1− λ

)( T−1∑
t=0

E[RS(θ̄
(t))]

) 1
2

. (4.8)

Under a mild assumption that n ≲ TL, our analysis shows
that D-SGD is on-average ϵ-model stable with

ϵ ≲
(Lη√T

mn
+

Lη
3
2

√
mn(1−λ)

)( T−1∑
t=0

E[RS(θ̄
(t))]

) 1
2

. (4.9)
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Table 1: Stability Bounds for Convex and Smooth Problems. C, S, L denote the assumptions of convexity, L-smoothness and
G-Lipschitzness respectively. Here, A in the column “Type” means the variant A of D-SGD, i.e., θ(t+1)

k ←
∑m

l=1 Wkl(θ
(t)
l −

ηt∇ℓ(θ(t)l ; zIt
l ,l
), B means the variant B of D-SGD, i.e., θ(t+1)

k ←
∑m

l=1 Wklθ
(t)
l − ηt∇ℓ(θ(t)k ; zIt

k,k
). For the bound in

Le Bars et al. (2024), we use the notation R∗
Sj

= minθ RSj
(θ), CW =

∑T−1
t=0 ∥W t −W t+1∥2 and impose a bounded

variance assumption in Eq. (4.7).

Type Reference C S L Stability Bounds

SGD/A Richards and Rebeschini (2020) ✓ ✓ ✓ GηT
mn

SGD/B Sun et al. (2021) ✓ ✓ ✓ GηT
mn + GηT

1−λ

SGD/B Zhu et al. (2022) ✓ ✓ × η√
n

√
1
m

∑m
k=1 RSk

(θ
(T )
k ) + 1√

m
+ λ

SGD/B Le Bars et al. (2024) ✓ ✓ ✓
√
Tη

mn

√
1
m

∑m
k=1 E[RSk

(θ
(0)
k )−R∗

Sk
] + σηT+GTηCW

mn

GD/B Taheri and Thrampoulidis (2023) ✓ ✓ ×
(

η
√
LT

mn + L
3
2 η2

√
T

1−λ

)√∑T−1
t=0 E[RS(θ̄(t))] (Section B.2)

SGD/B Ours ✓ ✓ ×
(

Lη
√
T

mn +
√

Lη2

mn (
Lη

(1−λ)2 + 1
m )

)√∑T−1
t=0 E[RS(θ̄(t))]

Our analysis improves the stability analysis in Le Bars
et al. (2024) by removing the bounded variance assump-
tion and the Lipschitzness assumption. While Eq. (4.6) also
involves training errors, the dominant term in the bound is
σηT+GTηCW

mn if σ is not sufficiently small. As a compari-
son, our stability analysis can imply fast rates in a low-noise
condition. Our analysis also outperforms that in Taheri and
Thrampoulidis (2023), as it involves a factor η2

√
T

1−λ (we ig-

nore L for brevity), which is replaced by η
3
2√

mn(1−λ)
+ η

m
√
n

in Eq. (4.9). If η ≳ 1
mnT and η ≳ 1−λ√

Tnm
, then our stability

bound is better since

η2
√
T

1− λ
≳

η
3
2

√
mn(1− λ)

+
η

m
√
n
. (4.10)

Our analysis suggests η ≍ 1/
√
mn and T ≍ mn in Re-

mark 4.9, and in this case the left-hand side of Eq. (4.10) is
significantly larger than the right-hand side. Then, Eq. (4.9)
is sharper than Eq. (4.8). Finally, it should be emphasized
that we consider D-SGD, while Taheri and Thrampoulidis
(2023) considered DGD. We summarize the comparison
in Table 1. According to the table, it is also clear that our
stability analysis also improves Sun et al. (2021) and Zhu
et al. (2022) by removing the term GηT/(1 − λ) and λ,
respectively, which do not converge to 0 even if nm goes to
infinity.

4.2. Convergence Analysis

Theorem 4.6 to be proved in Section B.3 gives convergence
rates of D-SGD for smooth and convex problems. It should
be mentioned that our assumption on step size in Eq (4.11)
is consistent with Eq. (4.2) and that in Corollary 4.4.
Theorem 4.6 (Optimization error). Assume ℓ(·; z) is convex

and L-smooth. Define θ̄(t) = 1
m

∑m
k=1 θ

(t)
k . If Assumption

3.1 holds and ηt = η with

8L2(1 + λ)η2

(1− λ)2
+ 2Lη ≤ 1

2
, (4.11)

then

1

T

T∑
t=1

E[RS(θ̄
(t))−RS(θ

∗)] ≤ E[∥θ̄(1) − θ∗∥22]
ηT

+

(16L2(1 + λ)η2

(1− λ)2
+ 4Lη

)
E[RS(θ

∗)]. (4.12)

Remark 4.7 (Comparison). For convex, L-smooth and G-
Lipschitz problems, it was shown (Richards and Rebeschini,
2020; Sun et al., 2021)

1

T

T∑
t=1

E[RS(θ̄
(t))−RS(θ

∗)] ≲
∥θ∗∥22
ηT

+
GLη

1− λ
+

G2η2

(1− λ)2
.

(4.13)
A key difference between our result and Eq. (4.13) is that
our optimization error bound involves the empirical risk of
θ∗. Therefore, it implies fast rates in an interpolation set-
ting. In more detail, by choosing η ≍ 1/

√
T , Theorem 4.6

implies convergence rates of order O(1/
√
T ) in a general

case. In the interpolation setting with a vanishing RS(θ
∗),

Theorem 4.6 implies fast convergence rates of order O(1/T )
by choosing η ≍ 1. As a comparison, Eq. (4.13) requires
an additional Lipschitzness assumption and can only im-
ply convergence rates of order O(1/

√
T ). Convergence of

DGD was also recently studied in Taheri and Thrampoulidis
(2023). Their analysis considers learning with separable
data. As a comparison, our convergence analysis covers
a more general case and focus on D-SGD, which is more
computationally-efficient than DGD.
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4.3. Excess Risk Analysis

We combine the stability and convergence analysis together,
and derive the following excess risk bounds for D-SGD on
convex and smooth problems. Our bound is optimistic in
the sense of involving the risk of the best model (Srebro
et al., 2010). The proof is given in Section B.4.

Theorem 4.8. Let assumptions in Theorem 4.1 and Theorem
4.6 hold. Then for any γ > 0 we have

E[R(A(S))]−R(θ∗) ≲
(
R(θ∗) +

∥θ∗∥22
ηT

)
×

(L
γ
+

T (L+ γ)L
(

Lη
(1−λ)2 + 1

m

)
η2

mn
+

(L+ γ)L2η2T 2

m2n2

)
+
∥θ∗∥22
ηT

+
( L2η2

(1− λ)2
+ Lη

)
E[R(θ∗)].

Remark 4.9 (Illustration). In the standard setting with
R(θ∗) + ∥θ∗∥22/(ηT ) ≲ 1, Theorem 4.8 shows that

ϵrisk := E[R(A(S))]−R(θ∗) ≲
∥θ∗∥22
ηT

+
L2η2

(1− λ)2
+Lη

+
L

γ
+
T (L+ γ)L

(
Lη

(1−λ)2 + 1
m

)
η2

mn
+
(L+ γ)L2η2T 2

m2n2
.

We choose the optimal γ to minimize this bound and get

ϵrisk≲
∥θ∗∥22
ηT

+
L2η2

(1−λ)2
+Lη+

L
√
Tη√
mn

( Lη

(1−λ)2
+
1

m

) 1
2

+
L

3
2 ηT

mn
.

Since L
√
Tη√

mn

(
Lη

(1−λ)2

) 1
2 ≲ L2η2

(1−λ)2 + L
3
2 ηT
mn and assuming

n ≲ TL, we further get

ϵrisk ≲
∥θ∗∥22
ηT

+
L2η2

(1−λ)2
+ Lη +

L
3
2 ηT

mn
.

Taking η ≍ ∥θ∗∥2√
T (L+L3/2T/(mn))

1
2

1 gives

ϵrisk ≲
L∥θ∗∥22

T (1−λ)2
(
1+
√
LT/(mn)

)+∥θ∗∥2(L
T
+
L

3
2

mn

) 1
2

.

Setting T ≍ mn/
√
L, we get

ϵrisk ≲
L

3
2 ∥θ∗∥22

mn(1− λ)2
+

L
3
4 ∥θ∗∥2√
mn

.

The minimax statistical error for learning with a convex
and smooth function is O(1/

√
n) (e.g., Theorem 7 in Chen

1For simplicity, we assume T is large so that such η satisfy the
condition η ≲ (1− λ)/L in Eqs. (4.2) and (4.11). For example, a
suggested choice is T ≍ mn/

√
L. Our assumption on step sizes

holds if mn is large.

et al. (2018)), where n is the sample size. Since our training
set has mn examples in total, our stability analysis implies
minimax optimal excess risk bounds of the order 1/

√
mn.

We now consider a low-noise setting where R(θ∗) +
∥θ∗∥22/(ηT ) ≲ 1/(ηT ). Theorem 4.8 with γ = L shows

ϵrisk ≲
1 + L2η2(1− λ)−2 + Lη

ηT
+

1

ηT

(
1 +

TL2
(

Lη
(1−λ)2 + 1

m

)
η2

mn
+

L3η2T 2

m2n2

)
,

which can be simplified as

ϵrisk ≲
L2η

T (1− λ)2
+
L

T
+

1

ηT
+

L3η2

mn(1− λ)2
+
L3ηT

m2n2
.

We choose η ≍ (1− λ)/L to meet our assumption on step
sizes, and get

ϵrisk ≲
L

T (1− λ)
+

L

mn
+

L2(1− λ)T

m2n2
.

We choose T ≍ mn√
L(1−λ)

and get ϵrisk ≲ L
3
2

mn . That is, we
get fast rates of order 1/(mn) independent of the spectral
gap in a low-noise case.
Remark 4.10 (Comparison). Excess risk bounds of or-
der 1/

√
mn were also developed in Richards and Rebes-

chini (2020) for a different variant of D-SGD, where the
model aggregation is performed after local update. The
work (Sun et al., 2021) considered our D-SGD and de-
veloped excess risk bounds of order 1

ηT + G2ηT
mn + G2ηT

1−λ ,

which, however, will not converge due to the term G2ηT
1−λ .

The recent work (Le Bars et al., 2024) considered the
generalization gap without discussions on optimization
error. Furthermore, their generalization bound involves
√
Tη

mn

(
1
m

∑m
k=1 E[RSk

(θ
(0)
k )−R∗

Sk
]
) 1

2 . It is not clear how
to control this term by optimization theory. Therefore, their
analysis fails to imply fast rates of order 1/(mn) even com-
bined with our optimization error bounds in a low-noise
setting. As a comparison, our stability bound involves(∑T−1

t=0 E[RS(θ̄
(t))]

) 1
2 , which can be controlled by opti-

mization theory and implies the first fast rates of order
O(1/(mn)) under a low-noise condition. Moreover, these
works (Richards and Rebeschini, 2020; Sun et al., 2021;
Le Bars et al., 2024) require a Lipschitzness assumption,
which is removed in our analysis.

5. Convex and Nonsmooth Problems
In this section, we study the stability and generalization of
D-SGD applied to convex and nonsmooth problems. Instead,
we impose a Hölder continuity assumption on the gradients.
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5.1. Stability Analysis

We first present a stability bound for D-SGD applied to non-
smooth problems. Our bound incorporates the magnitudes
of gradients encountered in the learning process, and shows
the benefit of optimization in improving generalization. The
proof is given in Section C.1.

Theorem 5.1 (Stability bound). Let Assumption 3.1 hold
and b = 2(1+λ)L

(1−λ)2 + 2L. Let A(S) and A(S(ij)) be defined
in Eq. (4.1). If ℓ(·; z) is convex and has (α,L)-Hölder
continuous gradients with α ∈ [0, 1), then

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22]

≤ 8

m2n2

n∑
i=1

m∑
j=1

T−1∑
t=0

( 1
L

+
2

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

16

m3n3

n∑
i=1

m∑
j=1

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

+
4L(1− α)

1 + α

T−1∑
t=0

b
1+α
1−α η

2
1−α

t . (5.1)

For Lipschitz continuous problems, we get the following
simplified stability bounds to be proved in Section C.1.

Corollary 5.2 (Stability bound for Lipschitz problems). Let
Assumption 3.1 hold. Let A(S) and A(S(ij)) be defined in
(4.1). If ℓ(·; z) is convex and G-Lipschitz continuous, then

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22]

≲
G2

m2n2

( T−1∑
t=0

ηt
)2

+
G2

(1− λ)2

T−1∑
t=0

η2t . (5.2)

Remark 5.3. For convex and Lipschitz problems, it was
shown that the vanilla SGD is on-average ϵ-model stable
with ϵ2 ≲ (T + T 2/n2)η2G2. Our analysis recovers their
bound in the single machine case.

5.2. Convergence Analysis

We now study the convergence for nonsmooth problems.
Our optimization error bound involves the consensus errors
∥Θ(t) − Θ̄(t)∥F , which reflect the variation of the D-SGD
iterates around their agent center. The idea of using consen-
sus errors to study the convergence of D-SGD dates back to
Nedic et al. (2009). The proof is given in Section C.2.

Lemma 5.4 (Optimization error). Let Assumption 3.1 hold.
Assume ℓ(·; z) is convex and has (α,L)-Hölder continuous
gradients with α ∈ [0, 1). Define θ̄(t) = 1

m

∑m
k=1 θ

(t)
k .

Then,

1

T

T∑
t=1

E[RS(θ̄
(t))−RS(θ)] ≤

c2α,1η

T

T∑
t=1

(
E[RS(θ̄

(t))]
) 2α

α+1

+
E[∥θ̄(1) − θ∥22]

2ηT
+

L2η

mαT

T∑
t=1

E[∥Θ(t) − Θ̄(t)∥2αF ]

+
L

(α+ 1)mT

T∑
t=1

E[∥Θ(t) − Θ̄(t)∥α+1
F ]. (5.3)

We can control the above consensus errors and derive the ex-
plicit convergence rates. For simplicity, we only consider the
Lipschitz case. By choosing η ≍ 1/

√
T , Theorem 5.5 im-

plies convergence rates of order O(1/
√
T ), which matches

that of vanilla SGD (Bottou et al., 2018).

Theorem 5.5 (Optimization Error for Lipschitz problems).
Let Assumption 3.1 hold. Assume ℓ(·; z) is convex and G-
Lipschitz continuous. Define θ̄(t) = 1

m

∑m
k=1 θ

(t)
k ∈ Rd.

If we choose a constant step size η and β > 0 such that
(1 + β)

1
2λ

1
2 < 1, then

1

T

T∑
t=1

E[RS(θ̄
(t))−RS(θ

∗)] ≤ E[∥θ̄(1) − θ∗∥22]
2ηT

+13G2η

+
10
√
2(1 + 1/β)

1
2G2η

(1− (1 + β)
1
2λ

1
2 )
√
m
. (5.4)

5.3. Excess Risk Analysis

In this subsection, we combine the above stability and con-
vergence analysis together to derive excess risk bounds for
D-SGD. For simplicity, we only consider the Lipschitz case.
The proof is given in Section C.3.

Theorem 5.6 (Excess Risk for Lipschitz problems). Let
assumptions in Corollary 5.2 and Theorem 5.5 hold. Then

E[R(A(S))]−R(θ∗)≲
G2ηT

mn
+
G2ηT

1
2

1−λ
+
∥θ∗∥22
ηT

+
G2η

(1−λ) 3
2m

1
2

.

Remark 5.7. We choose

η ≍ ∥θ
∗∥2

G
√
T

( T

mn
+

√
T

1− λ
+

1

(1− λ)
3
2
√
m

)− 1
2

and derive

E[R(A(S))]−R(θ∗)≲
G∥θ∗∥2√

T

( T

mn
+

√
T

1−λ
+

1

(1−λ) 3
2m

1
2

) 1
2

.

We can choose T ≍ (mn)2/(1− λ)2 to get

E[R(A(S))]−R(θ∗) ≲
G∥θ∗∥2√

mn
.

8
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Excess risk bounds were also developed for D-SGD applied
to convex and Lipschitz problems based on a uniform con-
vergence approach (Richards and Rebeschini, 2020), where
it was assumed that (σi are Rademacher random variables,
i.e., taking values in {−1,+1} with the same probability)

Eσi,i∈[n]

[
sup
θ

1

mn

mn∑
i=1

σiℓ(θ; zi)
]
≲

1√
mn

. (5.5)

Under this assumption, D-SGD with appropriate param-
eters was shown to satisfy E[R(A(S))] − R(θ∗) ≲
1/(mn)

1
3 (Richards and Rebeschini, 2020). As a com-

parison, our stability analysis removes the assumption in
Eq. (5.5) and implies minimax optimal bounds of order
O(1/

√
mn) (Chen et al., 2018).

6. Conclusions
We present a comprehensive stability and generalization
analysis of D-SGD for convex problems, covering both the
smooth and nonsmooth setting. Our stability bounds involve
the training errors of the D-SGD iterations, which establish
a connection between generalization and optimization. We
also get convergence rates that can interpolate between the
slow rate O(1/

√
T ) and the fast rate O(1/T ), depending

on whether there exist models with small training errors.
We combine the generalization and convergence analysis to
develop optimistic excess risk bounds that can be of order
1/(mn) in a low-noise setting. We also give the first excess
risk bounds of order O(1/

√
mn) for D-SGD applied to non-

smooth problems. Our studies remove several assumptions
in the literature such as the Lipschitzness condition and the
bounded variance assumption.

There remain several interesting problems for further stud-
ies. First, we only consider convex problems in this paper.
It is interesting to investigate whether our stability analy-
sis can be extended to a nonconvex setting. For example,
it is interesting to study the stability and generalization
analysis of decentralized algorithms for training overpa-
rameterized neural networks, where we can exploit some
weak-convexity (Richards and Kuzborskij, 2021; Wang
et al., 2025) and self-bounding weak-convexity (Taheri et al.,
2025; Deora et al., 2024) to develop stability bounds. Sec-
ond, we only develop excess risk bounds in expectation. It is
interesting to develop high-probability bounds to understand
the robustness of D-SGD.
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A. Proofs on Stability and Generalization
In this section, we present the proof of Lemma 3.5 on the connection between on-average model stability and generalization
for decentralized methods. The following lemma (Srebro et al., 2010) builds the self-bounding property for a smooth and
nonnegative function, meaning that the gradient can be bounded by function values. The self-bounding property has been
widely used to improve the theoretical guarantee of various learning algorithms (Srebro et al., 2010; Lei and Ying, 2020;
Taheri et al., 2025; Zhao et al., 2024).

Lemma A.1 (Self-bounding property). If g is L-smooth and nonnegative, then for any θ we have ∥∇g(θ)∥22 ≤ 2Lg(θ).

Proof of Lemma 3.5. Similar to the proof of Theorem 2 in Lei and Ying (2020), due to the symmetry, we know

ES,A

[
R(A(S))−RS(A(S))

]
= ES,S̃,A

[ 1

mn

n∑
i=1

m∑
j=1

(R(A(S(ij)))−RS(A(S)))
]

= ES,S̃,A

[ 1

mn

n∑
i=1

m∑
j=1

(ℓ(A(S(ij)); zi,j)− ℓ(A(S); zi,j))
]
, (A.1)

where the last identity holds since A(S(ij)) is independent of zi,j . The stated bound in part b) then follows directly from the
Lipschitzness condition.
We now prove part a). According to the L-smoothness of w 7→ ℓ(w; z), we know (Nesterov, 2015)

ℓ(w; z) ≤ ℓ(w̃; z) + ⟨w − w̃,∇ℓ(w̃; z)⟩+ L∥w − w̃∥22
2

,

which, together with Eq. (A.1), implies that

ES,A[R(A(S))−RS(A(S))]

≤ 1

mn

n∑
i=1

m∑
j=1

ES,S̃,A

[〈
A(S(ij))−A(S),∇ℓ(A(S); zi,j)

〉
+

L

2
∥A(S(ij))−A(S)∥22

]
. (A.2)

According to the Schwarz’s inequality we know

⟨A(S(i))−A(S),∇ℓ(A(S); zi,j)⟩ ≤ ∥A(S(ij))−A(S)∥2∥∇ℓ(A(S); zi,j)∥2

≤ γ

2
∥A(S(ij))−A(S)∥22 +

1

2γ
∥∇ℓ(A(S); zi,j)∥22

≤ γ

2
∥A(S(ij))−A(S)∥22 +

L

γ
ℓ(A(S); zi,j), (A.3)

where the last inequality is due to the self-bounding property of smooth functions (Lemma A.1). Combining Eq. (A.2) and
Eq. (A.3), we derive

ES,A[R(A(S))−RS(A(S))]

≤ L+ γ

2mn

n∑
i=1

m∑
j=1

ES,S̃,A

[
∥A(S(ij))−A(S)∥22

]
+

L

γmn

n∑
i=1

m∑
j=1

ES,A

[
ℓ(A(S); zi,j)

]
=

L+ γ

2mn

n∑
i=1

m∑
j=1

ES,S̃,A

[
∥A(S(ij))−A(S)∥22

]
+

L

γ
ES,A[RS(A(S))],

where we use the fact that 1
mn

∑n
i=1

∑m
j=1 ℓ(A(S); zi,j) = RS(A(S)).

B. Proofs for Convex and Smooth Problems
B.1. Proofs on Stability Analysis

Before our stability analysis, we first introduce some useful notations which will be used throughout the paper. Let
θ
(t)
1 , . . . , θ

(t)
m be the t-th iterates of D-SGD run over S. Let θ(t,ij)1 , . . . , θ

(t,ij)
m be the t-th iterates of D-SGD run over (S(ij)).
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Denote θ̄(t) = 1
m

∑m
k=1 θ

(t)
k , θ̄(t,ij) = 1

m

∑m
k=1 θ

(t,ij)
k . For any k ∈ [m], denote ZIt

k,k
= zIt

k,k
and

Z̃
(ij)

It
k,k

=

{
z̃i,j , if k = j and Itk = i,

zIt
k,k

, else.

That is, Z̃(ij)

It
k,k

is the example selected by the k-th local machine at the t-th iteration when applied D-SGD to S(ij). We
collect all the weights in matrices

Θ(t) = (θ
(t)
1 , . . . , θ(t)m )⊤ ∈ Rm×d, Θ(t,ij) = (θ

(t,ij)
1 , . . . , θ(t,ij)m )⊤ ∈ Rm×d,

Θ̄(t) = (θ̄(t), . . . , θ̄(t))⊤ ∈ Rm×d, θ̄(t,ij) = (θ̄(t,ij), . . . , θ̄(t,ij))⊤ ∈ Rm×d,
(B.1)

where θ̄ = 1
m

∑m
j=1 θj is an average over m agents. Furthermore, denote

∇ℓ(Θ(t), zIt) = (∇ℓ(θ(t)1 , ZIt
1,1

), . . . ,∇ℓ(θ(t)m , ZIt
m,m))⊤ ∈ Rm×d,

∇ℓ(Θ̄(t), zIt) = (∇ℓ(θ̄(t)1 , ZIt
1,1

), . . . ,∇ℓ(θ̄(t)m , ZIt
m,m))⊤ ∈ Rm×d,

∇ℓ(Θ(t,ij), z̃It) = (∇ℓ(θ(t,ij)1 , Z̃
(ij)

It
1,1

), . . . ,∇ℓ(θ(t,ij)m , Z̃
(ij)
It
m,m))⊤ ∈ Rm×d,

∇ℓ(Θ̄(t,ij), z̃It) = (∇ℓ(θ̄(t,ij), Z̃(ij)

It
1,1

), . . . ,∇ℓ(θ̄(t,ij), Z̃(ij)
It
m,m))⊤ ∈ Rm×d.

Then, we have

Θ(t) = WΘ(t−1) − ηt−1∇ℓ(Θ(t−1); zIt−1), Θ(t,ij) = WΘ(t−1,ij) − ηt−1∇ℓ(Θ(t−1,ij); z̃It−1). (B.2)

Let
α1 = (1 + β)λ+ 2(1 + β−1)η21L

2, α2 = 4(1 + β−1), α3 = (1 + β)λ, α4 = 1 + β−1, (B.3)

where we choose some β > 0 such that α1, α3 < 1. For a matrix A, we denote by ∥A∥F its Frobenius norm and ∥A∥2 its
operator norm.

The following lemma shows how to solve a quadratic inequality. We omit the proof for simplicity.

Lemma B.1. Let a, b ≥ 0. If x2 ≤ ax+ b, then x2 ≤ a2 + 2b.

The following lemma shows the co-coercivity of convex functions with Hölder continuous gradients (Hardt et al., 2016; Lei
and Ying, 2020), which plays an important role in our stability analysis.

Lemma B.2 (Co-coercivity). If ℓ(·; z) is convex and has (α,L)-Hölder continuous gradients with α ∈ [0, 1], then

〈
θ − θ′,∇ℓ(θ; z)−∇ℓ(θ′; z)

〉
≥ 2L− 1

αα

1 + α

∥∥∇ℓ(θ; z)−∇ℓ(θ′; z)∥∥ 1+α
α

2
.

Note if α = 0, the right-hand side means 0.

We first present a lemma to control the neighboring-consensus error in terms of the difference of gradients.

Lemma B.3. Let Assumption 3.1 hold and α3, α4 be defined in Eq. (B.3). Let Θ(t), Θ(t,ij), Θ̄(t) and Θ̄(t,ij) be defined as
in Eq. (B.1). Then,

T−1∑
t=0

ηt
m

m∑
k=1

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
≤ α4

(1− α3)m

T−1∑
t=0

η3t

m∑
k=1

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)− ℓ(θ
(t,ij)
k ; Z̃

(ij)

It
k,k

)
∥∥2
2
.

Proof. Denote

1 =

 1
...
1

 ∈ Rm×1, W∞ =
1

m
11⊤ =

1

m

 1 · · · 1
...

...
1 · · · 1

 ∈ Rm×m. (B.4)
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It is clear that Θ̄(t) = W∞Θ(t). By Eq. (B.2) and the standard inequality (a + b)2 ≤ (1 + β)a2 + (1 + 1/β)b2 for any
β > 0, we know∥∥Θ(t) − Θ̄(t) −Θ(t,ij) + Θ̄(t,ij)

∥∥2
F

=
∥∥Θ(t) − Θ̄(t−1) − Θ̄(t) + Θ̄(t−1) −Θ(t,ij) + Θ̄(t−1,ij) + Θ̄(t,ij) − Θ̄(t−1,ij)

∥∥2
F
≤

∥∥Θ(t) − Θ̄(t−1) −Θ(t,ij) + Θ̄(t−1,ij)
∥∥2
F

=
∥∥WΘ(t−1) − ηt−1∇ℓ(Θ(t−1); zIt−1)− Θ̄(t−1) −WΘ(t−1,ij) + ηt−1∇ℓ(Θ(t−1,ij); z̃It−1) + Θ̄(t−1,ij)

∥∥2
F

≤ (1 + β)
∥∥W (Θ(t−1) −Θ(t−1,ij))− (Θ̄(t−1) − Θ̄(t−1,ij))

∥∥2
F
+ (1 +

1

β
)η2t−1

∥∥∇ℓ(Θ(t−1); zIt−1)−∇ℓ(Θ(t−1,ij); z̃It−1)
∥∥2
F
,

where we have used ∥Θ − Θ̄∥F ≤ ∥Θ∥F for all Θ ∈ Rm×d (Taheri and Thrampoulidis, 2023). For any Θ ∈ Rm×d, we
know

∥WΘ− Θ̄∥2F = ∥(W −W∞)(Θ− Θ̄)∥2F ≤ ∥W −W∞∥22∥Θ− Θ̄)∥2F
≤ max{λ2

2(W ), λ2
m(W )}∥Θ− Θ̄)∥2F = λ∥Θ− Θ̄)∥2F , (B.5)

where we have used the inequality that ∥W −W∞∥2 ≤ max{|λ2(W )|, |λm(W )|} (Taheri and Thrampoulidis, 2023). It
then follows that∥∥Θ(t) − Θ̄(t) −Θ(t,ij) + Θ̄(t,ij)

∥∥2
F

≤ (1 + β)λ
∥∥Θ(t−1) −Θ(t−1,ij) − Θ̄(t−1) + Θ̄(t−1,ij)

∥∥2
F
+ (1 +

1

β
)η2t−1

∥∥∇ℓ(Θ(t−1); zIt−1)−∇ℓ(Θ(t−1,ij); z̃It−1)
∥∥2
F

= (1 + β)λ
∥∥Θ(t−1) −Θ(t−1,ij) − Θ̄(t−1) + Θ̄(t−1,ij)

∥∥2
F
+ (1 +

1

β
)η2t−1

m∑
k=1

∥∥∇ℓ(θ(t−1)
k ;ZIt−1

k ,k)− ℓ(θ
(t−1,ij)
k ; Z̃

(ij)

It−1
k ,k

)
∥∥2
2
.

By the definition of α3 and α4 in Eq. (B.3), we further get∥∥Θ(t) − Θ̄(t) −Θ(t,ij) + Θ̄(t,ij)
∥∥2
F

≤ α3

∥∥Θ(t−1) −Θ(t−1,ij) − Θ̄(t−1) + Θ̄(t−1,ij)
∥∥2
F
+ α4η

2
t−1

m∑
k=1

∥∥∇ℓ(θ(t−1)
k ;ZIt−1

k ,k)− ℓ(θ
(t−1,ij)
k ; Z̃

(ij)

It−1
k ,k

)
∥∥2
2
.

Applying this inequality repeatedly implies

∥∥Θ(t) − Θ̄(t) −Θ(t,ij) + Θ̄(t,ij)
∥∥2
F
≤ α4

t−1∑
τ=1

ατ−1
3 η2t−τ

m∑
k=1

∥∥∇ℓ(θ(t−τ)
k ;ZIt−τ

k ,k)−∇ℓ(θ
(t−τ,ij)
k ; Z̃

(ij)

It−τ
k ,k

)
∥∥2
2
.

Since the step size sequence is non-increasing, i.e., ηt+τ ≤ ηt, we further get

T−1∑
t=0

ηt
m

m∑
k=1

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
≤

T−1∑
t=0

α4ηt
m

t−1∑
τ=1

ατ−1
3 η2t−τ

m∑
k=1

∥∥∇ℓ(θ(t−τ)
k ;ZIt−τ

k ,k)− ℓ(θ
(t−τ,ij)
k ; Z̃

(ij)

It−τ
k ,k

)
∥∥2
2

≤ α4

m

T−1∑
τ=1

T−1∑
t=τ+1

ηtα
τ−1
3 η2t−τ

m∑
k=1

∥∥∇ℓ(θ(t−τ)
k ;ZIt−τ

k ,k)− ℓ(θ
(t−τ,ij)
k ; Z̃

(ij)

It−τ
k ,k

)
∥∥2
2

≤ α4

m

T−1∑
τ=1

ατ−1
3

T−τ∑
t=0

ηt+τη
2
t

m∑
k=1

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)− ℓ(θ
(t,ij)
k ; Z̃

(ij)

It
k,k

)
∥∥2
2

≤ α4

m

T−1∑
τ=1

ατ−1
3

T−1∑
t=0

ηt+τη
2
t

m∑
k=1

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)− ℓ(θ
(t,ij)
k ; Z̃

(ij)

It
k,k

)
∥∥2
2

≤ α4

m

T−1∑
τ=1

ατ−1
3

T−1∑
t=0

η3t

m∑
k=1

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)− ℓ(θ
(t,ij)
k ; Z̃

(ij)

It
k,k

)
∥∥2
2

≤ α4

(1− α3)m

T−1∑
t=0

η3t

m∑
k=1

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)− ℓ(θ
(t,ij)
k ; Z̃

(ij)

It
k,k

)
∥∥2
2
.
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The proof is completed.

We first present a general stability bound with a general step size. As we will see, Theorem 4.1 follows as a direct corollary
of Theorem B.4.

Theorem B.4 (Stability bound). Let Assumption 3.1 hold. Let A(S) and A(S(ij)) be defined in Eq. (4.1). Let ℓ(·; z) be
convex and smooth. For any β1 > 0, β2 > L

2 , assume the step size sequence satisfies( α4β2

(1− α3)
ηt +

(1 + β1)(m− 1)

m

)
ηt −

( 2

L
− 1

β2

)
≤ 0 (B.6)

and ( α4β2

(1− α3)
ηt +

1 + 1
β1

m

)
ηt −

( 2

L
− 1

β2

)
≤ 0. (B.7)

Then, we have

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22] ≤
8

m2n2

n∑
i=1

m∑
j=1

T−1∑
t=0

( α4β2

1− α3
ηt +

1 + 1
β1

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

16

m3n3

n∑
i=1

m∑
j=1

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

. (B.8)

Proof. We first temporarily fix i ∈ [n], j ∈ [m] and control ∥A(S)−A(S(ij))∥2. Recall the notation in Eq. (B.1). According
to the implementation of D-SGD, we know

θ̄(t+1) = θ̄(t) − ηt
m

m∑
k=1

∇ℓ(θ(t)k ;ZIt
k,k

) and θ̄(t+1,ij) = θ̄(t,ij) − ηt
m

m∑
k=1

∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

).

It then follows that

∥θ̄(t+1) − θ̄(t+1,ij)∥22 = ∥θ̄(t) − θ̄(t,ij) − ηt
m

m∑
k=1

∇ℓ(θ(t)k ;ZIt
k,k

) +
ηt
m

m∑
k=1

∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)∥22

= ∥θ̄(t) − θ̄(t,ij)∥22 +
η2t
m2

∥∥ m∑
k=1

(
∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
)∥∥2

2

− 2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
. (B.9)

Part 1: For the second term in Eq. (B.9), for any β1 > 0, we have

∥∥ m∑
k=1

(
∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
)∥∥2

2

≤ (1 + β1)
∥∥∑

k ̸=j

(
∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
)∥∥2

2
+ (1 +

1

β1
)
∥∥∇ℓ(θ(t)j ;ZIt

j ,j
)−∇ℓ(θ(t,ij)j ; Z̃

(ij)

It
j ,j

)
∥∥2
2

≤ (1 + β1)(m− 1)
∑
k ̸=j

∥∥(∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
)∥∥2

2
+ (1 +

1

β1
)
∥∥∇ℓ(θ(t)j ;ZIt

j ,j
)−∇ℓ(θ(t,ij)j ; Z̃

(ij)

It
j ,j

)
∥∥2
2
,

(B.10)

where the last step uses the Cauchy-Schwartz inequality.

Part 2: For the last term in Eq. (B.9), we first consider two cases to control〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
.
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(1) if k = j and Itj = i, then it is clear

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)

〉
≥ −

∥∥θ̄(t) − θ̄(t,ij)
∥∥
2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2
. (B.11)

(2) if (k = j and Itj ̸= i) or if k ̸= j, then

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
=

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

+
〈
θ̄(t) − θ

(t)
k − θ̄(t,ij) + θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
. (B.12)

The convexity and L-smoothness imply that the gradients are co-coercive (Lemma B.2), namely,

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
≥ 1

L

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
. (B.13)

For any β2 > 0, we know〈
θ̄(t) − θ

(t)
k − θ̄(t,ij) + θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≥ −
∥∥θ̄(t) − θ

(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥
2

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥
2

≥ −β2

2

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
− 1

2β2

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
. (B.14)

Plugging Eq. (B.13) and Eq. (B.14) into Eq. (B.12), we have, for (k = j and Itj ̸= i) or k ̸= j:

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≥ −β2

2

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
+
( 1
L
− 1

2β2

)∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
. (B.15)

Then, we combine the results above to control

−2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
.

(1) If Itj ̸= i, by plugging in Eq. (B.15), we have

− 2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≤ β2ηt
m

m∑
k=1

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
−
( 2
L
− 1

β2

)ηt
m

m∑
k=1

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
. (B.16)

(2) If Itj = i, we know

− 2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

= −2ηt
m

∑
k ̸=j

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
− 2ηt

m

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)j ;ZIt

j ,j
)−∇ℓ(θ(t,ij)j ; Z̃

(ij)

It
j ,j

)
〉

≤ −2ηt
m

∑
k ̸=j

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
+

2ηt
m

∥∥θ̄(t) − θ̄(t,ij)
∥∥
2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2
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From Eq. (B.15), we know

− 2ηt
m

∑
k ̸=j

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≤ β2ηt
m

∑
k ̸=j

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
−
( 2
L
− 1

β2

)ηt
m

∑
k ̸=j

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2

≤ β2ηt
m

m∑
k=1

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
−

( 2
L
− 1

β2

)ηt
m

∑
k ̸=j

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
.

Combining these two inequalities above, for the case when Itj = i, we have

− 2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≤ β2ηt
m

m∑
k=1

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
−
( 2
L
− 1

β2

)ηt
m

∑
k ̸=j

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2

+
2ηt
m

∥∥θ̄(t) − θ̄(t,ij)
∥∥
2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2
. (B.17)

Therefore, combining the cases when Itj ̸= i and Itj = i, i.e., Eq. (B.16) and Eq. (B.17), we have

− 2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≤ β2ηt
m

m∑
k=1

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
−
( 2
L
− 1

β2

)ηt
m

∑
k ̸=j

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2

−
( 2
L
− 1

β2

)ηt
m

∥∥∇ℓ(θ(t)j ;ZIt
j ,j

)−∇ℓ(θ(t,ij)j ; Z̃
(ij)

It
j ,j

)
∥∥2
2
I{It

j ̸=i}+
2ηt
m

∥∥θ̄(t)−θ̄(t,ij)∥∥
2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2
I{It

j=i},

(B.18)

where I{·} denotes the indicator function, i.e., returning 1 if the argument holds and 0 otherwise.
Iteration form: Plugging Eq. (B.10) and Eq. (B.18) into Eq. (B.9), we have

∥θ̄(t+1) − θ̄(t+1,ij)∥22 ≤ ∥θ̄(t) − θ̄(t,ij)∥22 +
β2ηt
m

m∑
k=1

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2

+
(
(1 + β1)(m− 1)

η2t
m2
−
( 2
L
− 1

β2

)ηt
m

)∑
k ̸=j

∥∥(∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
)∥∥2

2

+
(
(1 +

1

β1
)
η2t
m2
−
( 2
L
− 1

β2

)ηt
m

)∥∥∇ℓ(θ(t)j ;ZIt
j ,j

)−∇ℓ(θ(t,ij)j ; Z̃
(ij)

It
j ,j

)
∥∥2
2
I{It

j ̸=i}

+ (1 +
1

β1
)
η2t
m2

∥∥(∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
)∥∥2

2
I{It

j=i}

+
2ηt
m

∥∥θ̄(t) − θ̄(t,ij)
∥∥
2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2
I{It

j=i}. (B.19)

17



Stability and Generalization Analysis of Decentralized SGD

By Lemma B.3, we get

T−1∑
t=0

β2ηt
m

m∑
k=1

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2

+

T−1∑
t=0

(
(1 + β1)(m− 1)

η2t
m2
−
( 2
L
− 1

β2

)ηt
m

)∑
k ̸=j

∥∥(∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
)∥∥2

2

+

T−1∑
t=0

(
(1 +

1

β1
)
η2t
m2
−
( 2
L
− 1

β2

)ηt
m

)∥∥∇ℓ(θ(t)j ;ZIt
j ,j

)−∇ℓ(θ(t,ij)j ; Z̃
(ij)

It
j ,j

)
∥∥2
2
I{It

j ̸=i}

≤
T−1∑
t=0

ηt
m

(( α4β2

(1− α3)
ηt +

(1 + β1)(m− 1)

m

)
ηt −

( 2
L
− 1

β2

))∑
k ̸=j

∥∥(∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
)∥∥2

2

+

T−1∑
t=0

ηt
m

(( α4β2

(1− α3)
ηt +

1 + 1
β1

m

)
ηt −

( 2
L
− 1

β2

))∥∥∇ℓ(θ(t)j ;ZIt
j ,j

)−∇ℓ(θ(t,ij)j ; Z̃
(ij)

It
j ,j

)
∥∥2
2
I{It

j ̸=i}

+
T−1∑
t=0

η3tα4β2I{It
j=i}

(1− α3)m

∥∥∇ℓ(θ(t)j ;ZIt
j ,j

)−∇ℓ(θ(t,ij)j ; Z̃
(ij)

It
j ,j

)
∥∥2
2
≤

T−1∑
t=0

η3tα4β2I{It
j=i}

(1− α3)m

∥∥∇ℓ(θ(t)j ;ZIt
j ,j

)−∇ℓ(θ(t,ij)j ; Z̃
(ij)

It
j ,j

)
∥∥2
2
,

where we have used Eq. (B.6) and Eq. (B.7) in the last inequality. Therefore, taking a summation for t = 0, . . . , T − 1 to
both sides of Eq. (B.19) and using Lemma B.3, we have

∥θ̄(T ) − θ̄(T,ij)∥22 ≤
T−1∑
t=0

( α4β2

1− α3
ηt +

1 + 1
β1

m

)η2t
m

∥∥(∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
)∥∥2

2
I{It

j=i}

+

T−1∑
t=0

2ηt
m

∥∥θ̄(t) − θ̄(t,ij)
∥∥
2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2
I{It

j=i}. (B.20)

Taking expectation to both sides of Eq. (B.20) and using the fact that Itj is independent of θ̄(t), θ̄(t,ij), θ(t)j and θ
(t,ij)
j , we

know

E[∥θ̄(T ) − θ̄(t,ij)∥22] ≤
1

mn

T−1∑
t=0

( α4β2

1− α3
ηt +

1 + 1
β1

m

)
η2tE

[∥∥(∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
)∥∥2

2

]
+

T−1∑
t=0

2ηt
mn

E
[∥∥θ̄(t) − θ̄(t,ij)

∥∥
2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2

]
. (B.21)

Introduce
∆t =

(
E[∥θ̄(t) − θ̄(t,ij)∥22]

) 1
2 , ∀t ∈ [T ] and ∆ = max

t≤T
∆t.

By the Cauchy–Schwarz inequality, we know

E
[∥∥θ̄(t)−θ̄(t,ij)∥∥

2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2

]
≤

(
E
[∥∥θ̄(t)−θ̄(t,ij)∥∥2

2

]) 1
2
(
E
[∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)

∥∥2
2

]) 1
2

.

It then follows that

∆2 ≤ 1

mn

T−1∑
t=0

( α4β2

1− α3
ηt +

1 + 1
β1

m

)
η2tE

[∥∥(∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
)∥∥2

2

]
+

2

mn

T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)

∥∥2
2

]) 1
2

∆. (B.22)
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According to Lemma B.1, this further shows

∆2 ≤ 2

mn

T−1∑
t=0

( α4β2

1− α3
ηt +

1 + 1
β1

m

)
η2tE

[∥∥(∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
)∥∥2

2

]
+

4

m2n2

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)

∥∥2
2

]) 1
2
)2

. (B.23)

By the symmetry between zi,j and z̃i,j , we know

E
[
∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)∥22

]
≤ 2E

[
∥∇ℓ(θ(t)j ; zi,j)∥22

]
+ 2E

[
∥∇ℓ(θ(t,ij)j ; z̃i,j)∥22

]
= 4E

[
∥∇ℓ(θ(t)j ; zi,j)∥22

]
. (B.24)

We combine the above two inequalities together, and get

E[∥A(S)−A(S(ij))∥22] ≤
8

mn

T−1∑
t=0

( α4β2

1− α3
ηt +

1 + 1
β1

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

16

m2n2

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

. (B.25)

Taking an average over all i ∈ [n] and j ∈ [m], we get

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22] ≤
8

m2n2

n∑
i=1

m∑
j=1

T−1∑
t=0

( α4β2

1− α3
ηt +

1 + 1
β1

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

16

m3n3

n∑
i=1

m∑
j=1

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

.

The proof is completed.

Proof of Theorem 4.1. By choosing β = 1−λ
2λ , we know

α4

1− α3
=

1 + β−1

1− (1 + β)λ
=

1 + 2λ
1−λ

1− (1 + 1−λ
2λ )λ

=
1+λ
1−λ
1−λ
2

=
2(1 + λ)

(1− λ)2
.

The stated bound then follows from Theorem B.4 by choosing β1 = 1 and β2 = L (note Eq. (B.6) and (B.7) hold if Eq. (4.2)
holds).

Proof of Corollary 4.4. By the Cauchy–Schwarz inequality, we know

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

≤
T−1∑
t=0

η2t

T−1∑
t=0

E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]
. (B.26)

By the elementary inequality a2 ≤ 2(a− b)2 + 2b2, the L-smoothness and self bounding property of the loss function ℓ
(Lemma A.1), we know∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2
≤ 2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ̄(t); zi,j)
∥∥2
2
+ 2

∥∥∇ℓ(θ̄(t); zi,j)∥∥22
≤ 2L2

∥∥θ(t)j − θ̄(t)
∥∥2
2
+ 2

∥∥∇ℓ(θ̄(t); zi,j)∥∥22
≤ 2L2

∥∥θ(t)j − θ̄(t)
∥∥2
2
+ 4Lℓ(θ̄(t), zi,j). (B.27)
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Plugging Eq. (B.26) and Eq. (B.27) into Theorem 4.1, we have
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∥∥2
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E
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∥∥2
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t=0

E
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]
. (B.28)

From Lemma B.5, we know

E
[ 1
m

m∑
j=1

∥∥θ(t)j − θ̄(t)
∥∥2
2

]
=

1

m
E[∥Θ(t) − Θ̄(t)∥2F ] ≤ α2L
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ατ−1
1 η2t−τE[RS(θ̄
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from which we know
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In a similar way, we can show

T−1∑
t=0

E
[ 1
m

m∑
j=1

∥∥θ(t)j − θ̄(t)
∥∥2
2

]
≤ α2L

1− α1

T−1∑
t=0

η2tE[RS(θ̄
(t))]. (B.30)
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Plugging Eq. (B.29), Eq. (B.30) into Eq. (B.28) and using the identity 1
mn

∑n
i=1

∑m
j=1 ℓ(θ̄

(t); zi,j) = RS(θ̄
(t)), we get
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mn

n∑
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m∑
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∑T−1

t=0 η2t
m2n2

T−1∑
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.

If ηt ≤
√

1−α1

L2α2
, we know η2tα2L

2/(1− α1) ≤ 1 and get
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+
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E
[
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]
.

By choosing β = 1−λ
2λ , we know

1− α1

L2α2
=

1− (1 + β)λ+ 2(1 + β−1)η21L
2

4L2(1 + β−1)
=
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2
1L

2
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=
1−λ
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1−λ

=
(1− λ)2
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+

η21
2
. (B.31)

The proof is completed.

B.2. Proof of Stability Bounds in Taheri and Thrampoulidis (2023)

According to Eq. (12) in the proof of Lemma 8 in Taheri and Thrampoulidis (2023) (with α = 1/2, c =
√
2L), we know

1
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m∑
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n∑
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E
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∥∥2
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+
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From Lemma 11 there, we know

( T−1∑
t=0

∥Θ(t) − Θ̄(t)∥F
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E
[
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]
,

where α̃1 = (3 + λ)/4, α̃2 = 4(2/(1− λ)− 1). Combining the above two inequalities gives
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where we have used the fact that

α̃2

1− α̃1
=

4( 2
1−λ − 1)

1− 3+λ
4

=

4(1+λ)
1−λ
1−λ
4

=
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.
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B.3. Proofs on Convergence Analysis

In this subsection, we study the convergence analysis of D-SGD. Our analysis is motivated by Taheri and Thrampoulidis
(2023), who derived convergence rates for DGD. We adapt their analysis to D-SGD, which is computationally efficient for
large-scale problems. Following the standard analysis of decentralized optimization, we first present a lemma to control the
distance between local models and their average.

Lemma B.5. Assume the loss function ℓ(·; z) is L-smooth and Assumption 3.1 holds. Let Θ(t) and Θ̄(t) be defined in
Eq. (B.1). Assume that θ(0)l are the same for different l ∈ [m]. Let α1, α2 be defined in Eq. (B.3) with α1 < 1. Then, there
holds

E[∥Θ(t) − Θ̄(t)∥2F ] ≤ α2Lm

t−1∑
τ=1

ατ−1
1 η2t−τE[RS(θ̄

(t−τ))].

Proof. Recall W∞ defined in Eq. (B.4). For any β > 0, we have

∥Θ(t) − Θ̄(t)∥2F = ∥Θ(t) − Θ̄(t−1) − Θ̄(t) + Θ̄(t−1)∥2F ≤ ∥Θ(t) − Θ̄(t−1)∥2F
= ∥WΘ(t−1) − ηt−1∇ℓ(Θ(t−1); zIt−1)− Θ̄(t−1)∥2F

≤ (1 + β)∥WΘ(t−1) − Θ̄(t−1)∥2F + (1 +
1

β
)η2t−1∥∇ℓ(Θ(t−1); zIt−1)∥2F , (B.32)

where the first inequality holds due to ∥Θ − Θ̄∥F ≤ ∥Θ∥F for all Θ ∈ Rm×d (Taheri and Thrampoulidis, 2023), and
the last inequality holds due to ∥a + b∥2 ≤ (1 + β) ∥a∥2 +

(
1 + 1

β

)
∥b∥2. For any θ ∈ Rm×d, Eq. (B.5) shows that

∥WΘ− Θ̄∥2F ≤ λ∥Θ− Θ̄∥2F . Applying this to Eq. (B.32), we know

∥Θ(t) − Θ̄(t)∥2F ≤ (1 + β)λ∥Θ(t−1) − Θ̄(t−1)∥2F + (1 +
1

β
)η2t−1∥∇ℓ(Θ(t−1); zIt−1)∥2F . (B.33)

By the L-smoothness of ℓ(·, z) and the self-bounding property, we get

∥∇ℓ(Θ(t−1); zIt−1)∥2F = ∥∇ℓ(Θ(t−1); zIt−1)−∇ℓ(Θ̄(t−1); zIt−1) +∇ℓ(Θ̄(t−1); zIt−1)∥2F
≤ 2∥∇ℓ(Θ(t−1); zIt−1)−∇ℓ(Θ̄(t−1); zIt−1)∥2F + 2∥∇ℓ(Θ̄(t−1); zIt−1)∥2F

≤ 2L2∥Θ(t−1) − Θ̄(t−1)∥2F + 4L

m∑
k=1

ℓ(θ̄(t−1); zIt−1
k ,k). (B.34)

Taking expectation to both sides of Eq. (B.34), we have

E[∥∇ℓ(Θ(t−1); zIt−1)∥2F ] ≤ 2L2E[∥Θ(t−1) − Θ̄(t−1)∥2F ] + 4LE[
m∑

k=1

RSk
(θ̄(t−1))]

= 2L2E[∥Θ(t−1) − Θ̄(t−1)∥2F ] + 4LmE[RS(θ̄
(t−1))], (B.35)

where the first inequality holds due to the independence of θ̄(t−1) and It−1
k , and we use the fact that RS(·) = 1

m

∑m
k=1 RSk

(·)
for the last equality. Taking expectation to both sides of Eq. (B.33) and plugging Eq. (B.35) into it, we have

E[∥Θ(t) − Θ̄(t)∥2F ] ≤
(
(1 + β)λ+ 2(1 +

1

β
)L2η2t−1

)
E[∥Θ(t−1) − Θ̄(t−1)∥2F ] + 4(1 +

1

β
)η2t−1LmE[RS(θ̄

(t−1))].

By the definition of α1, α2 in Eq. (B.3) and the assumption that the step size is nonincreasing, we further get

E[∥Θ(t) − Θ̄(t)∥2F ] ≤ α1E[∥Θ(t−1) − Θ̄(t−1)∥2F ] + α2η
2
t−1LmE[RS(θ̄

(t−1))]. (B.36)

Applying Eq. (B.36) repeatedly and using the assumption that θ(0)l are the same for l ∈ [m], we have

E[∥Θ(t) − Θ̄(t)∥2F ] ≤ α2Lm

t−1∑
τ=1

ατ−1
1 η2t−τE[RS(θ̄

(t−τ))]. (B.37)

The proof is completed.
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Proof of Theorem 4.6. Let Θ(t) and Θ̄(t) be defined in Eq. (B.1). Firstly, we develop a bound for 1
mT

∑T
t=1 E[∥Θ(t) −

Θ̄(t)∥2F ]. According to Lemma B.5, we know
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Secondly, for any θ ∈ Rd, there holds
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)
〉
. (B.39)

By the Cauchy-Schwarz’s inequality, we know
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), (B.40)

where the third inequality holds due to the L-smoothness of ℓ(·, z) and the self-bounding property (Lemma A.1). Taking
expectation to both sides of Eq. (B.40), we have
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where we use the fact that RS(·) = 1
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k=1 RSk

(·). Note
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, (B.42)
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where the third inequality holds due to the L-smoothness and convexity of ℓ(·, z). Taking expectation on both sides of
Eq. (B.42), we have

E
[〈

θ̄(t) − θ,
1

m

m∑
k=1

∇ℓ(θ(t)k ; zIt
k,k

)
〉]
≥ E[RS(θ̄

(t))]− E[RS(θ)]−
L

2m
E[∥Θ(t) − Θ̄(t)∥2F ]. (B.43)

Taking expectation to both sides of Eq. (B.39) and plugging Eq. (B.41) and Eq. (B.43) into it, we have

E[∥θ̄(t+1) − θ∥22]

≤ E[∥θ̄(t) − θ∥22] +
2L2η2t + Lηt
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Taking a summation of the above inequality gives
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)
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where we have used the assumption that η ≤ 1/(2L) for the first inequality and Eq. (B.38). By Eq. (B.31), we know

1− α1

L2α2
=
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2
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Therefore, it follows from Eq. (4.11) that
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2
. (B.44)

We now consider two cases. If E[RS(θ)] ≤ 1
T

∑T
t=1 E[RS(θ̄

(t))], then we combine the above discussions to derive that
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from which and Eq. (B.44) we get
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If E[RS(θ)] >
1
T

∑T
t=1 E[RS(θ̄

(t))], the above inequality still holds. The proof is completed.
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B.4. Proofs on Excess Risk Analysis

In this subsection, we present the proof of Theorem 4.8 on excess risk bounds.

Proof of Theorem 4.8. By Lemma 3.5 and Eq. (4.5), we know
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By noting that RS(θ̄
(T )) ≤ 1

T

∑T−1
t=0 RS(θ̄

(t)) and choosing a constant step size ηt = η, this further implies

ES,A[R(A(S))−RS(A(S))] ≲
( L

γT
+

(L+ γ)L
(

Lη
(1−λ)2 + 1

m

)
η2

mn
+

(L+ γ)L2η2T

m2n2

) T−1∑
t=0

E
[
RS(θ̄

(t))
]
. (B.45)

Eq. (4.12) and Eq. (4.11) imply that

1

T

T−1∑
t=0

E
[
RS(θ̄

(t))
]
≲ R(θ∗) +

∥θ∗∥22
ηT

. (B.46)

We combine Eq. (B.45) and Eq. (B.46) together, and derive

ES,A[R(A(S))−RS(A(S))] ≲
(
R(θ∗) +

∥θ∗∥22
ηT

)(L
γ
+

T (L+ γ)L
(

Lη
(1−λ)2 + 1

m

)
η2

mn
+

(L+ γ)L2η2T 2

m2n2

)
. (B.47)

Plugging Eq. (B.47) and Eq. (4.12) into Eq. (3.1), we have

E[R(A(S))]−R(θ∗) ≲
(
R(θ∗) +

∥θ∗∥22
ηT

)(L
γ
+

T (L+ γ)L
(

Lη
(1−λ)2 + 1

m

)
η2

mn
+

(L+ γ)L2η2T 2

m2n2

)
+
∥θ∗∥22
ηT

+
( L2η2

(1− λ)2
+ Lη

)
E[RS(θ

∗)].

The proof is completed.

C. Proofs for Convex and Nonsmooth Problems
C.1. Proofs on Stability Analysis

In this subsection, we present the proof on the stability analysis of D-SGD for convex and nonsmooth problems. An useful
inequality for our analysis is the Young’s inequality

ab ≤ p−1|a|p + q−1|b|q, a, b ∈ R, p, q > 0 with p−1 + q−1 = 1. (C.1)

Proof of Theorem 5.1. Eq. (B.9) shows that

∥θ̄(t+1) − θ̄(t+1,ij)∥22 = ∥θ̄(t) − θ̄(t,ij)∥22 +
η2t
m2

∥∥ m∑
k=1

(
∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
)∥∥2

2

− 2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
. (C.2)
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Part 1: For the first term in Eq. (C.2), Eq. (B.10) shows that for any β1 > 0,

∥∥ m∑
k=1

(
∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
)∥∥2

2
≤ (1 + β1)(m− 1)

∑
k ̸=j

∥∥(∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
)∥∥2

2

+ (1 +
1

β1
)
∥∥∇ℓ(θ(t)j ;ZIt

j ,j
)−∇ℓ(θ(t,ij)j ; Z̃

(ij)

It
j ,j

)
∥∥2
2
. (C.3)

Part 2: For the last term in Eq. (C.2), we first consider two cases to control〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
.

(1) If k = j and Itj = i, then it is clear〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)

〉
≥ −

∥∥θ̄(t) − θ̄(t,ij)
∥∥
2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2
. (C.4)

(2) If (k = j and Itj ̸= i) or if k ̸= j, then〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
=

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

+
〈
θ̄(t) − θ

(t)
k − θ̄(t,ij) + θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
. (C.5)

The convexity and (α,L)-Hölder continuity imply that the gradients are co-coercive (Lemma B.2), namely,

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
≥ 2L− 1

αα

1 + α

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥ 1+α

α

2
,

which further yields the following inequality for any b > 0∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2

≤
( 1 + α

2L− 1
αα

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉) 2α

1+α

=
(L(1 + α)

2bηtα

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉) 2α

1+α
(
b

2α
1+α η

2α
1+α

t L
2(1−α)
1+α

)
≤ L

bηt

〈
θ
(t)
k − θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
+

1− α

1 + α
b

2α
1−α η

2α
1−α

t L2,

where we use Young’s inequality with p = 1+α
2α and q = 1+α

1−α for the last inequality above. Therefore,

〈
θ
(t)
k −θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
≥ bηt

L

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
− 1− α

(1 + α)
(bηt)

1+ 2α
1−αL.

(C.6)
For any β2 > 0, we know〈

θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k ,∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≥ −
∥∥θ̄(t) − θ

(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥
2

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥
2

≥ −β2

2

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
− 1

2β2

∥∥∇ℓ(θ(t)k ;ZIt
k,k

)−∇ℓ(θ(t,ij)k ; Z̃
(ij)

It
k,k

)
∥∥2
2
. (C.7)

Plugging Eq. (C.6) and Eq. (C.7) into Eq. (C.5), we have, for (k = j and Itj ̸= i) or k ̸= j:〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉

≥ −β2

2

∥∥θ̄(t) − θ
(t)
k − θ̄(t,ij) + θ

(t,ij)
k

∥∥2
2
+
(bηt
L
− 1

2β2

)∥∥∇ℓ(θ(t)k ;ZIt
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(ij)

It
k,k

)
∥∥2
2
− 1− α

1 + α
(bηt)

1+α
1−αL.

(C.8)
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Then, we combine the results above to control − 2ηt

m

∑m
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt

k,k
)−∇ℓ(θ(t,ij)k ; Z̃

(ij)

It
k,k

)
〉
.

(1) If Itj ̸= i, by plugging in Eq. (C.8), we have

− 2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt
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(ij)
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k,k

)
〉
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m
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∥∥2
2
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(2bηt

L
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m

m∑
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k,k
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∥∥2
2
+
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1−α η

2
1−α

t . (C.9)

(2) If Itj = i, we know

− 2ηt
m

m∑
k=1

〈
θ̄(t) − θ̄(t,ij),∇ℓ(θ(t)k ;ZIt
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2
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∥∥
2
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From Eq. (C.8), we know
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1−α η

2
1−α
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Combining these two inequalities above, for the case when Itj = i, we have

− 2ηt
m
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t . (C.10)

Therefore, combining the cases when Itj ̸= i and Itj = i, i.e., Eq. (C.9) and Eq. (C.10), we have

− 2ηt
m
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〈
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Iteration form: Plugging Eq. (C.3) and Eq. (C.11) into Eq.(C.2), we have

∥θ̄(t+1) − θ̄(t+1,ij)∥22 ≤ ∥θ̄(t) − θ̄(t,ij)∥22 +
β2ηt
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∥∥(∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
)∥∥2
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By Lemma B.3, we get
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where we choose β1 = 1, β2 = L/(bηt), and b = α4L
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=
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+
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Therefore, taking a summation for t = 0, . . . , T − 1 to both sides of Eq. (C.12) and using Lemma B.3, we have
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(C.13)

Taking expectation to both sides of Eq. (C.13) and use the fact that Itj is independent of θ̄(t), θ̄(t,ij), θ(t)j and θ
(t,ij)
j , we know
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2
1−α

t . (C.14)

Introduce
∆t =

(
E[∥θ̄(t) − θ̄(t,ij)∥22]

) 1
2 , ∀t ∈ [T ], and ∆ = max

t≤T
∆t.

By the Cauchy–Schwarz inequality, we know

E
[∥∥θ̄(t)−θ̄(t,ij)∥∥

2

∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
∥∥
2

]
≤

(
E
[∥∥θ̄(t)−θ̄(t,ij)∥∥2

2

]) 1
2
(
E
[∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)

∥∥2
2

]) 1
2

.

It then follows that

∆2 ≤ 1

mn

T−1∑
t=0

( α4L

(1− α3)b
+

2

m

)
η2tE

[∥∥(∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
)∥∥2

2

]
+

2

mn

T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)

∥∥2
2

]) 1
2

∆+
2L(1− α)

1 + α

T−1∑
t=0

b
1+α
1−α η

2
1−α

t . (C.15)

According to Lemma B.1, this further shows

∆2 ≤ 2

mn

T−1∑
t=0

( α4L

(1− α3)b
+

2

m

)
η2tE

[∥∥(∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)
)∥∥2

2

]
+

4

m2n2

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)

∥∥2
2

]) 1
2
)2

+
4L(1− α)

1 + α

T−1∑
t=0

b
1+α
1−α η

2
1−α

t . (C.16)

Eq. (B.24) shows

E
[
∥∇ℓ(θ(t)j ; zi,j)−∇ℓ(θ(t,ij)j ; z̃i,j)∥22

]
≤ 4E

[
∥∇ℓ(θ(t)j ; zi,j)∥22

]
.

We combine the above two inequalities together, and get

E[∥A(S)−A(S(ij))∥22] ≤
8

mn

T−1∑
t=0

( α4L

(1− α3)b
+

2

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

16

m2n2

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

+
4L(1− α)

1 + α

T−1∑
t=0

b
1+α
1−α η

2
1−α

t . (C.17)
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Taking an average over all i ∈ [n] and j ∈ [m], we get

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22] ≤
8

m2n2

n∑
i=1

m∑
j=1

T−1∑
t=0

( α4L

(1− α3)b
+

2

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

16

m3n3

n∑
i=1

m∑
j=1

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

+
4L(1− α)

1 + α

T−1∑
t=0

b
1+α
1−α η

2
1−α

t .

By choosing β = 1−λ
2λ , we know

α4

1− α3
=

1 + β−1

1− (1 + β)λ
=

1 + 2λ
1−λ

1− (1 + 1−λ
2λ )λ

=
1+λ
1−λ
1−λ
2

=
2(1 + λ)

(1− λ)2

and further get

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22] ≤
8

m2n2

n∑
i=1

m∑
j=1

T−1∑
t=0

(2(1 + λ)L

(1− λ)2b
+

2

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

16

m3n3

n∑
i=1

m∑
j=1

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

+
4L(1− α)

1 + α

T−1∑
t=0

b
1+α
1−α η

2
1−α

t .

Furthermore, we know

b =
α4L

1− α3
+ 2L =

2L(1 + λ)

(1− λ)2
+ 2L.

The proof is completed.

Proof of Corollary 5.2. From the G-Lipschitz continuity of the loss function ℓ(·; z) (Definition 3.4), we know

∥∇ℓ(θ, z)−∇ℓ(θ′, z)∥2 ≤ ∥∇ℓ(θ, z)∥+ ∥∇ℓ(θ′, z)∥2 ≤ 2G, ∀θ, θ′ ∈ Rd,

i.e., the loss function has (0, 2G)-Hölder continuous gradients (Definition 3.3). Then, by choosing α = 0 in Theorem 5.1,
we know

1

mn

n∑
i=1

m∑
j=1

E[∥A(S)−A(S(ij))∥22] ≤
8

m2n2

n∑
i=1

m∑
j=1

T−1∑
t=0

( 1

2G
+

2

m

)
η2tE

[∥∥∇ℓ(θ(t)j ; zi,j)
∥∥2
2

]
+

16

m3n3

n∑
i=1

m∑
j=1

( T−1∑
t=0

ηt

(
E
[∥∥∇ℓ(θ(t)j ; zi,j)

∥∥2
2

]) 1
2
)2

+ 8Gb

T−1∑
t=0

η2t . (C.18)

From the G-Lipschitz continuity of the loss function ℓ(·; z) (Definition 3.4), we know

∥∇ℓ(θ, z)∥2 ≤ G, ∀θ ∈ Rd, z ∈ Z.

Plugging this into Eq. (C.18) and noting b = 4(1+λ)G
(1−λ)2 + 4G give the stated bound.

C.2. Proofs on Convergence Analysis

For the convergence analysis, we require the following two lemmas on functions with Hölder continuous gradients.
Lemma C.1 shows the self-bounding property, while Lemma C.2 presents a bound on the first-order approximation for
functions with Hölder continuous gradients.
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Lemma C.1 (Lei and Ying 2020). Assume the loss function ℓ(·; z) is nonnegative and has (α,L)-Hölder continuous
gradients with α ∈ [0, 1]. Then,

∥∇ℓ(θ, z)∥2 ≤ cα,1ℓ
α

1+α (θ, z), ∀θ ∈ Rd, z ∈ Z,

where cα,1 is defined as

cα,1 =

{
(1 + 1/α)

α
1+αL

1
1+α , if α > 0

supz ∥∇ℓ(0; z)∥2 + L, if α = 0.

Lemma C.2 (Nesterov 2015). Suppose f has (α,L)-Hölder continuous gradients over a given convex set D, where
α ∈ [0, 1]. Then for any x,y ∈ D,

f(y) ≤ f(x) + ⟨∇f(x),y − x⟩+ L

α+ 1
∥y − x∥α+1.

Proof of Lemma 5.4. Let Θ(t) and Θ̄(t) be defined in Eq. (B.1). For any θ ∈ Rd, there holds

∥θ̄(t+1) − θ∥22 =
∥∥∥θ̄(t) − ηt

1

m

m∑
k=1

∇ℓ(θ(t)k ; zIt
k,k

)− θ
∥∥∥2
2

= ∥θ̄(t) − θ∥22 + η2t

∥∥∥ 1

m

m∑
k=1

∇ℓ(θ(t)k ; zIt
k,k

)
∥∥∥2
2
− 2ηt

〈
θ̄(t) − θ,

1

m

m∑
k=1

∇ℓ(θ(t)k ; zIt
k,k

)
〉
. (C.19)

By the Cauchy-Schwarz’s inequality, we know

∥∥∥ 1

m

m∑
k=1

∇ℓ(θ(t)k ; zIt
k,k

)
∥∥∥2
2
≤ 2

∥∥∥ 1

m

m∑
k=1

(
∇ℓ(θ(t)k ; zIt

k,k
)−∇ℓ(θ̄(t); zIt

k,k
)
)∥∥∥2

2
+ 2

∥∥∥ 1

m

m∑
k=1

∇ℓ(θ̄(t); zIt
k,k

)
∥∥∥2
2

≤ 2

m

m∑
k=1

∥∥∥∇ℓ(θ(t)k ; zIt
k,k

)−∇ℓ(θ̄(t); zIt
k,k

)
∥∥∥2
2
+

2

m

m∑
k=1

∥∥∥∇ℓ(θ̄(t); zIt
k,k

)
∥∥∥2
2

≤ 2L2

m

m∑
k=1

∥θ(t)k − θ̄(t)∥2α2 +
2c2α,1
m

m∑
k=1

ℓ
2α

α+1 (θ̄(t); zIt
k,k

)

≤ 2L2

mα
∥Θ(t) − Θ̄(t)∥2αF +

2c2α,1
m

m∑
k=1

ℓ
2α

α+1 (θ̄(t); zIt
k,k

), (C.20)

where the second inequality holds due to the (α,L)-Hölder continuity of ∇ℓ(·, z) and the self-bounding property
(Lemma C.1), and the last inequality holds due to the concavity of x→ xα.

1

m

m∑
k=1

∥θ(t)k − θ̄(t)∥2α2 ≤
( 1

m

m∑
k=1

∥θ(t)k − θ̄(t)∥22
)α

. (C.21)

Taking expectation to both sides of Eq. (C.20), and using the fact that

E
[ 1
m

m∑
k=1

ℓ
2α

α+1 (θ̄(t); zIt
k,k

)
]
≤

(
E
[ 1
m

m∑
k=1

ℓ(θ̄(t); zIt
k,k

)
]) 2α

α+1

=
(
E[RS(θ̄

(t))]
) 2α

α+1 ,

we have

E
[∥∥∥ 1

m

m∑
k=1

∇ℓ(θ(t)k ; zIt
k,k

)
∥∥∥2
2

]
≤ 2L2

mα
E[∥Θ(t) − Θ̄(t)∥2αF ] + 2c2α,1

(
E[RS(θ̄

(t))]
) 2α

α+1 . (C.22)
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Since 〈
θ̄(t) − θ,

1

m

m∑
k=1

∇ℓ(θ(t)k ; zIt
k,k

)
〉
=

1

m

m∑
k=1

〈
θ̄(t) − θ,∇ℓ(θ(t)k ; zIt

k,k
)
〉

=
1

m

m∑
k=1

〈
θ̄(t) − θ

(t)
k ,∇ℓ(θ(t)k ; zIt

k,k
)
〉
+

1

m

m∑
k=1

〈
θ
(t)
k − θ,∇ℓ(θ(t)k ; zIt

k,k
)
〉

≥ 1

m

m∑
k=1

(
ℓ(θ̄(t); zIt

k,k
)− ℓ(θ

(t)
k ; zIt

k,k
)− L

α+ 1
∥θ(t)k − θ̄(t)∥α+1

2

)
+

1

m

m∑
k=1

(
ℓ(θ

(t)
k ; zIt

k,k
)− ℓ(θ; zIt

k,k
)
)

=
1

m

m∑
k=1

(
ℓ(θ̄(t); zIt

k,k
)− ℓ(θ; zIt

k,k
)− L

α+ 1
∥θ(t)k − θ̄(t)∥α+1

2

)
, (C.23)

where the third inequality holds due to the (α,L)-Hölder continuity (Lemma C.2) and convexity. Taking expectation on
both sides of Eq. (C.23), we have

E
[〈

θ̄(t) − θ,
1

m

m∑
k=1

∇ℓ(θ(t)k ; zIt
k,k

)
〉]
≥ E[RS(θ̄

(t))]− E[RS(θ)]−
L

(α+ 1)m
E[∥Θ(t) − Θ̄(t)∥α+1

F ], (C.24)

where we have used the following inequality since α ∈ [0, 1] (i.e., if p ≤ q, then ∥a∥p ≥ ∥a∥q for a ∈ Rm)

( m∑
k=1

∥θ(t)k − θ̄(t)∥α+1
2

) 1
α+1 ≥

( m∑
k=1

∥θ(t)k − θ̄(t)∥22
) 1

2

= ∥Θ(t) − Θ̄(t)∥F .

Taking expectation to both sides of Eq. (C.19) and plugging Eq. (C.22) and Eq. (C.24) into it, we have

E[∥θ̄(t+1) − θ∥22] ≤ E[∥θ̄(t) − θ∥22] +
2L2η2t
mα

E[∥Θ(t) − Θ̄(t)∥2αF ] +
2Lηt

(α+ 1)m
E[∥Θ(t) − Θ̄(t)∥α+1

F ]

+ 2c2α,1η
2
t

(
E[RS(θ̄

(t))]
) 2α

α+1 + 2ηtE[RS(θ)−RS(θ̄
(t))].

Taking a summation of the above inequality gives

1

T

T∑
t=1

E[RS(θ̄
(t))−RS(θ)] ≤

E[∥θ̄(1) − θ∥22]
2ηT

+
L2η

mαT

T∑
t=1

E[∥Θ(t) − Θ̄(t)∥2αF ]

+
L

(α+ 1)mT

T∑
t=1

E[∥Θ(t) − Θ̄(t)∥α+1
F ] +

c2α,1η

T

T∑
t=1

(
E[RS(θ̄

(t))]
) 2α

α+1 .

The proof is completed.

The following lemma presents a bound on the distance between the D-SGD iterates around their mean over the nodes.

Lemma C.3. Assume the loss function ℓ(·; z) has (α,L)-Hölder continuous gradients and Assumption 3.1 holds. Let Θ(t)

and Θ̄(t) be defined in Eq. (B.1). For any x ∈ (0, 1], β > 0 and a ∈ R, if we choose ηt such that

aα,x := (1 + β)xλx + α(2(1 + 1/β)L2)xmx(1−α)ηa1 < 1,

then

E[∥Θ(t) − Θ̄(t)∥2xF ] ≤
(
2c2α,1(1 +

1

β
)
)x
mx

t−1∑
τ=1

aτ−1
α,x η2xt−τ

(
E[RS(θ̄

(t−τ))]
) 2αx

1+α

+ (1− α)
(
2(1 +

1

β
)L2

)x
mx(1−α)

t−1∑
τ=1

aτ−1
α,x η

2x−aα
1−α

t−τ . (C.25)
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Proof. Recall W∞ defined in Eq. (B.4). For any 0 < x ≤ 1 and β > 0, we have

∥Θ(t) − Θ̄(t)∥2xF = ∥Θ(t) − Θ̄(t−1) − Θ̄(t) + Θ̄(t−1)∥2xF ≤ ∥Θ(t) − Θ̄(t−1)∥2xF
= ∥WΘ(t−1) − ηt−1∇ℓ(Θ(t−1); zIt−1)− Θ̄(t−1)∥2xF

≤
(
(1 + β)∥WΘ(t−1) − Θ̄(t−1)∥2F + (1 +

1

β
)η2t−1∥∇ℓ(Θ(t−1); zIt−1)∥2F

)x

≤ (1 + β)x∥WΘ(t−1) − Θ̄(t−1)∥2xF + (1 + 1/β)xη2xt−1∥∇ℓ(Θ(t−1); zIt−1)∥2xF , (C.26)

where the first inequality holds due to ∥Θ− Θ̄∥F ≤ ∥Θ∥F for all Θ ∈ Rm×d (Taheri and Thrampoulidis, 2023), the second
inequality holds due to ∥a+ b∥2 ≤ (1 + β) ∥a∥2 +

(
1 + 1

β

)
∥b∥2, and the last inequality holds due to the fact that for any

a1 > 0, a2 > 0, and x ∈ (0, 1],

(a1 + a2)
x ≤ ax1 + ax2 .

For any Θ ∈ Rm×d, Eq. (B.5) shows that ∥WΘ− Θ̄∥2F ≤ λ∥Θ− Θ̄∥2F . Therefore,

∥WΘ− Θ̄∥2xF ≤ λx∥Θ− Θ̄∥2xF .

Applying this to Eq. (C.26), we know

∥Θ(t) − Θ̄(t)∥2xF ≤ (1 + β)xλx∥Θ(t−1) − Θ̄(t−1)∥2xF + (1 + 1/β)xη2xt−1∥∇ℓ(Θ(t−1); zIt−1)∥2xF . (C.27)

By the (α,L)-Hölder continuity of∇ℓ(·, z) and the self-bounding property in Lemma C.1, we get

∥∇ℓ(Θ(t−1); zIt−1)∥2F = ∥∇ℓ(Θ(t−1); zIt−1)−∇ℓ(Θ̄(t−1); zIt−1) +∇ℓ(Θ̄(t−1); zIt−1)∥2F
≤ 2∥∇ℓ(Θ(t−1); zIt−1)−∇ℓ(Θ̄(t−1); zIt−1)∥2F + 2∥∇ℓ(Θ̄(t−1); zIt−1)∥2F

≤ 2L2
m∑

k=1

∥θ(t−1)
k − θ̄

(t−1)
k ∥2α2 + 2

m∑
k=1

∥ℓ(θ̄(t−1); zIt−1
k ,k)∥

2
2

≤ 2L2m1−α∥Θ(t−1) − Θ̄(t−1)∥2αF + 2c2α,1

m∑
k=1

ℓ
2α

α+1 (θ̄(t−1); zIt−1
k ,k),

where we have used Eq. (C.21). Therefore,

∥∇ℓ(Θ(t−1); zIt−1)∥2xF =
(
∥∇ℓ(Θ(t−1); zIt−1)∥2F

)x
≤

(
2L2m1−α

)x∥Θ(t−1) − Θ̄(t−1)∥2αxF +
(
2c2α,1

m∑
k=1

ℓ
2α

α+1 (θ̄(t−1); zIt−1
k ,k)

)x
. (C.28)

Due to the concavity of y → y
2α

1+α , the independence of θ̄(t−1) and It−1
k , and the fact that RS(·) = 1

m

∑m
k=1 RSk

(·), we
know

E
[ 1

m
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ℓ
2α

α+1 (θ̄(t−1); zIt−1
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≤
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E
[ 1

m

m∑
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=
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[ 1
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RSk
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=
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E
[
RS(θ̄
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α+1 ,

by using which we get

E
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ℓ
2α
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)x] ≤ (
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ℓ
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(
E
[( 1

m
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ℓ
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≤ mx
(
E
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]) 2αx

α+1 ,
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where we use the concavity of y → yx for the first inequality above. Therefore, taking expectation to both sides of Eq. (C.28),
we have

E[∥∇ℓ(Θ(t−1); zIt−1)∥2xF ] ≤
(
2L2m1−α

)xE[∥Θ(t−1) − Θ̄(t−1)∥2αxF ] +
(
2c2α,1

)x
mx

(
E
[
RS(θ̄

(t−1))
]) 2αx

α+1 . (C.29)

Taking expectation to both sides of Eq. (C.27) and plugging Eq. (C.29) into it, we have

E[∥Θ(t) − Θ̄(t)∥2xF ] ≤ (1 + β)xλxE[∥Θ(t−1) − Θ̄(t−1)∥2xF ] +
(
2(1 +

1

β
)L2

)x
mx(1−α)η2xt−1E[∥Θ(t−1) − Θ̄(t−1)∥2αxF ]

+
(
2c2α,1(1 +

1

β
)
)x
mxη2xt−1

(
E[RS(θ̄

(t−1))]
) 2αx

1+α . (C.30)

By Young’s inequality (i.e., Eq. (C.1)) with p = 1
α and q = 1

1−α , we know for any a ∈ R,

η2xt−1E[∥Θ(t−1) − Θ̄(t−1)∥2αxF ] ≤
(
ηat−1E[∥Θ(t−1) − Θ̄(t−1)∥2xF ]

)α
η2x−aα
t−1

≤ αηat−1E[∥Θ(t−1) − Θ̄(t−1)∥2xF ] + (1− α)η
2x−aα
1−α

t−1 .

Therefore,

E[∥Θ(t) − Θ̄(t)∥2xF ] ≤
(
(1 + β)xλx + α(2(1 + 1/β)L2)xmx(1−α)ηat−1

)
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+
(
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1

β
)
)x
mxη2xt−1

(
E[RS(θ̄

(t−1))]
) 2αx

1+α + (1− α)(2(1 + 1/β)L2)xmx(1−α)η
2x−aα
1−α

t−1 .

(C.31)

By our definition of aα,x we know

(1 + β)xλx + α(2(1 + 1/β)L2)xmx(1−α)ηat−1 ≤ aα,x < 1.

Plugging this into Eq. (C.31), we get

E[∥Θ(t) − Θ̄(t)∥2xF ] ≤ aα,xE[∥Θ(t−1) − Θ̄(t−1)∥2xF ]+(
2c2α,1(1 +

1

β
)
)x
mxη2xt−1

(
E[RS(θ̄

(t−1))]
) 2αx

1+α + (1− α)(2(1 + 1/β)L2)xmx(1−α)η
2x−aα
1−α

t−1 . (C.32)

Applying Eq. (C.32) repeatedly gives

E[∥Θ(t) − Θ̄(t)∥2xF ] ≤
(
2c2α,1(1 +

1

β
)
)x
mx

t−1∑
τ=1

aτ−1
α,x η2xt−τ

(
E[RS(θ̄

(t−τ))]
) 2αx

1+α

+ (1− α)
(
2(1 +

1

β
)L2

)x
mx(1−α)

t−1∑
τ=1

aτ−1
α,x η

2x−aα
1−α

t−τ .

The proof is completed.

Now, we are ready to present the proof of Theorem 5.5 on convergence of D-SGD for convex and nonsmooth problems.

Proof of Theorem 5.5. From Lemma 5.4, choosing α = 0, we know for any θ ∈ Rd,

1

T

T∑
t=1

E[RS(θ̄
(t))−RS(θ)] ≤

E[∥θ̄(1) − θ∥22]
2ηT

+ (L2 + c20,1)η +
L

mT

T∑
t=1

E[∥Θ(t) − Θ̄(t)∥F ]. (C.33)

From the G-Lipschitz continuity of the loss function ℓ(·; z) (Definition 3.4), we know

∥∇ℓ(θ, z)−∇ℓ(θ′, z)∥2 ≤ ∥∇ℓ(θ, z)∥+ ∥∇ℓ(θ′, z)∥2 ≤ 2G, ∀θ, θ′ ∈ Rd,
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i.e., the loss function has (0, 2G)-Hölder continuous gradients (Definition 3.3). Then, from Lemma C.3, by choosing α = 0,
x = 1/2, and L = 2G there and noting that c0,1 ≤ 3G, then there holds

E[∥Θ(t) − Θ̄(t)∥F ] ≤ 3
√
2(1 + 1/β)

1
2Gm

1
2

t−1∑
τ=1

aτ−1
0, 12

ηt−τ + 2
√
2(1 + 1/β)

1
2G
√
m

t−1∑
τ=1

aτ−1
0, 12

ηt−τ

= 5
√
2m(1 + 1/β)

1
2G

t−1∑
τ=1

aτ−1
0, 12

ηt−τ . (C.34)

Plugging Eq. (C.34) into Eq. (C.33) and choosing a constant step size ηt = η, we have

1

T

T∑
t=1

E[RS(θ̄
(t))−RS(θ)] ≤

E[∥θ̄(1) − θ∥22]
2ηT

+ 13G2η +
10
√
2m(1 + 1/β)

1
2G2

mT

T∑
t=1

t−1∑
τ=1

aτ−1
0, 12

ηt−τ

≤ E[∥θ̄(1) − θ∥22]
2ηT

+ 13G2η +
10
√
2m(1 + 1/β)

1
2G2η

(1− a0, 12 )m
,

where we use the following fact for the second inequality above

T∑
t=1

t−1∑
τ=1

aτ−1
0, 12

ηt−τ ≤
T−1∑
τ=1

aτ−1
0, 12

T−τ∑
t=1

ηt ≤
T−1∑
τ=1

aτ−1
0, 12

T−1∑
t=1

ηt ≤
1

1− a0, 12

T−1∑
t=1

ηt.

Furthermore, we know a0, 12 = (1 + β)
1
2λ

1
2 . The proof is completed.

C.3. Proofs on Excess Risk Analysis

Proof of Theorem 5.6. By Lemma 3.5 and Jensen’s inequality, we know

|ES,A[R(A(S))−RS(A(S))]| ≤ G

mn

n∑
i=1

m∑
j=1

ES,S̃,A[∥A(S(ij))−A(S)∥2]

≤ G
( 1

mn

n∑
i=1

m∑
j=1

ES,S̃,A[∥A(S(ij))−A(S)∥22]
) 1

2

. (C.35)

Plugging Eq. (5.2) into Eq. (C.35), by choosing a constant step size ηt = η, we know

|ES,A[R(A(S))−RS(A(S))]| ≲ G2
( η2T 2

m2n2
+

η2T

(1− λ)2

) 1
2

. (C.36)

Plugging Eq. (C.36) and Eq. (5.4) into Eq. (3.1), we have

E[R(A(S))]−R(θ∗) ≲ G2
( η2T 2

m2n2
+

η2T

(1− λ)2

) 1
2

+
∥θ∗∥22
ηT

+G2η +
(1 + 1/β)

1
2G2η

(1− (1 + 1/β)
1
2λ

1
2 )m

1
2

.

By choosing β = 1−λ
2λ we know

(1 + 1/β)
1
2

1− (1 + β)
1
2λ

1
2

=

(
1 + 1

1−λ
2λ

) 1
2

1− (1 + 1−λ
2λ )

1
2λ

1
2

=
( 1+λ
1−λ )

1
2

1− ( 1+λ
2 )

1
2

=

√
2(1 + λ)

1
2

(1− λ)
1
2

(√
2− (1 + λ)

1
2

)
=

√
2(1 + λ)

1
2

(√
2 + (1 + λ)

1
2

)
(1− λ)

1
2

(
2− (1 + λ)

) ≲
1

(1− λ)
3
2

.

Therefore,

E[R(A(S))]−R(θ∗) ≲
G2ηT

mn
+

G2ηT
1
2

1− λ
+
∥θ∗∥22
ηT

+G2η +
G2η

(1− λ)
3
2m

1
2

.

The proof is completed.
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