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ABSTRACT

Federated learning (FL) is a privacy-preserving paradigm where multiple partic-
ipants jointly solve a machine learning problem without sharing raw data. Un-
like traditional distributed learning, a unique characteristic of FL is statistical het-
erogeneity, namely, data distributions across participants are different from each
other. Meanwhile, recent advances in the interpretation of neural networks have
seen a wide use of neural tangent kernel (NTK) for convergence and generaliza-
tion analyses. In this paper, we propose a novel FL paradigm empowered by the
NTK framework. The proposed paradigm addresses the challenge of statistical
heterogeneity by transmitting update data that are more expressive than those of
the traditional FL paradigms. Specifically, sample-wise Jacobian matrices, rather
than model weights/gradients, are uploaded by participants. The server then con-
structs an empirical kernel matrix to update a global model without explicitly per-
forming gradient descent. We further develop a variant with improved communi-
cation efficiency and enhanced privacy. Numerical results show that the proposed
paradigm can achieve the same accuracy while reducing the number of communi-
cation rounds by an order of magnitude compared to federated averaging.

1 INTRODUCTION

Federated learning (FL) has emerged as a popular paradigm involving a large number of workers col-
laboratively solving a machine learning problem (Kairouz et al., [2021). In a typical FL framework,
a server broadcasts a global model to selected workers and collects model updates without needing
to access the raw data. One popular algorithm is known as federated averaging (FedAvg) (McMa-
han et al., 2017), in which workers perform stochastic gradient descent (SGD) to update the local
models and upload the weight vectors to the server. A new global model is constructed on the server
by averaging the received weight vectors.

Li et al.| (2020) characterized some unique challenges of FL. First, client data are generated lo-
cally and remain decentralized, which implies that they may not be independent and identically
distributed (IID). Prior works have shown that statistical heterogeneity can negatively influence the
convergence of FedAvg (Zhao et al., 2018)). This phenomenon may be explained that local updating
under data heterogeneity will cause cost-function inconsistency (Wang et al.l 2020). More chal-
lengingly, the learning procedure is susceptible to system heterogeneity, including the diversity of
hardware, battery power, and network connectivity. Local updating schemes often exacerbate the
straggler issue caused by heterogeneous system characteristics.

Recent studies have proposed various strategies to alleviate the statistical heterogeneity. One possi-
ble solution is to share a globally available dataset with participants to reduce the distance between
client-data distributions and the population distribution (Zhao et al.|[2018). In practice, though, such
a dataset may be unavailable or too small to meaningfully compensate for the heterogeneity. Some
researchers replaced the coordinate-wise weight averaging strategy in FedAvg with nonlinear ag-
gregation schemes (Wang et al., |2020; (Chen & Chao, 2021). The nonlinear aggregation relies on
a separate optimization routine, which can be elusive, especially when the algorithm does not con-
verge well. Another direction is to modify the local objectives or local update schemes to cancel the
effects of client drift (Li et al.,[2020; [Karimireddy et al.,2020). However, some studies reported that
these methods are not consistently effective, and may perform worse than FedAvg when evaluated
in various settings (Reddi et al., |2021}; |[Haddadpour et al., 2021; Chen & Chao} 2021).
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In this work, we present a neural tangent kernel empowered federated learning (NTK-FL) paradigm.
Given a fixed number of communication rounds, NTK-FL outperforms state-of-the-art methods in
terms of test accuracy. We summarize our contributions as follows.

* We propose a novel FL paradigm without requiring workers to perform gradient descent. To the
best of our knowledge, this is the first work using the NTK method to replace gradient descent in
FL algorithms.

* Our scheme inherently solves the non-IID data problem of FL. Compared with FedAvg, it is robust
to different degrees of data heterogeneity and has a consistently fast convergence speed. We verify
the effectiveness of the paradigm theoretically and experimentally.

* We add communication-efficient and privacy-preserving features to the paradigm and develop
CP-NTK-FL by combining strategies such as random projection and data subsampling. We show
that some strategies can also be applied to traditional FL methods. Although such methods cause
performance degradation when applied to FedAvg, they only slightly worsen the model accuracy
when applied to the proposed CP-NTK-FL.

2 RELATED WORK

Neural Tangent Kernel. Jacot et al.| (2018) showed that training an infinitely wide neural net-
work with gradient descent in the parameter space is equivalent to kernel regression in the function
space. |Lee et al.[(2019)) used a first-order Taylor expansion to approximate the neural network output
and derived the training dynamics in a closed form. |Chen et al.|(2020) established the generalization
bounds for a two-layer over-parameterized neural network with the NTK framework. The NTK com-
putation has been extended to convolutional neural networks (CNNs) (Arora et al., |2019), recurrent
neural networks (RNNs) (Alemohammad et al.| [2021), and even to neural networks with arbitrary
architectures (Yang & Littwin, [2021). Empirical studies have also provided a good understanding
of the wide neural networks training (Lee et al., 2020).

Federated Learning. FL aims to train a model with distributed workers without transmitting local
data (McMabhan et al.|[2017; |Kairouz et al.,|2021). FedAvg has been proposed as a generic solution
with many theoretical analyses and implementation variants. Recent studies have shown a growing
interest in improving its communication efficiency, privacy guarantees, and robustness to hetero-
geneity. To reduce communication cost, gradient quantization and sparsification were incorporated
into FedAvg (Reisizadeh et al., 2020 Sattler et al.,2019). From the security perspective, Zhu et al.
(2019) showed that sharing gradients may cause privacy leakage. To address this challenge, differen-
tially private federated optimization and decentralized aggregation methods were developed (Girgis
et al.| [2021; |Cheng et al.| 2021)). Other works put the focus on the statistical heterogeneity issue and
designed various methods such as adding regularization terms to the objective function (L1 et al.,
2020; |Smith et al., [2017). In this work, we focus on a novel FL paradigm where the global model
is derived based on the NTK evolution. We show that the proposed NTK-FL is robust to statistical
heterogeneity by design, and extend it to a variant with improved communication efficiency and
enhanced privacy.

Kernel Methods in Federated Learning. The NTK framework has been mostly used for con-
vergence analyses in FL. |Seo et al.| (2020) studied two knowledge distillation methods in FL and
compared their convergence properties based on the neural network function evolution in the NTK
regime. |Li et al.| (2021) incorporated batch normalization layers to local models, and provided the-
oretical justification for its faster convergence by studying the minimum nonnegative eigenvalue of
the tangent kernel matrix. [Huang et al|(2021)) directly used the NTK framework to analyze the con-
vergence rate and generalization bound of two-layer ReLU neural networks trained with FedAvg. [Su
et al.|(2021) studied the convergence behavior of a set of FL algorithms in the kernel regression set-
ting. In comparison, our work does not focus on pure convergence analyses of existing algorithms.
We propose a novel FL framework by replacing the gradient descent with the NTK evolution.
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3  BACKGROUND AND PRELIMINARIES

We use lowercase nonitalic boldface, nonitalic boldface capital, and italic boldface capital letters to
denote vectors, matrices, and tensors, respectively. For example, for column vectors a; € RM ;e
{1,...,N}, A = [a1,...,ay] isan M x N matrix. A third-order tensor A € REXMXN can be
viewed as a concatenation of such matrices. We use a slice to denote a matrix in a third-order tensor
by varying two indices (Kolda & Bader, [2009). Take tensor A, for instance: A;.. is a matrix of the
ith horizontal slice, and A.;. is its jth lateral slice (Kolda & Bader, 2009). Finally, the indicator
function of an event is denoted by 1 (-).

3.1 FEDERATED LEARNING MODEL

Consider an FL architecture where a server trains a global model by indirectly using datasets
distributed among M workers. The local dataset of the mth worker is denoted by D,, =
{(xm,i» ymz)}f\i ™, where (X, 4, ¥m,;) 1S an input-output pair, drawn from a distribution P,,. The
local objective can be formulated as an empirical risk minimization over N, training examples:
Fo(w) = ﬁ Zf;"{ R(W; X, j,¥m,i), Where R is a sample-wise risk function quantifying the er-
ror of model with a weight vector w € R? estimating the label y,, ; for an input x,, ;. The global
objective function is denoted by F'(w), and the optimization problem may be formulated as:

. 1
v{,lélﬂng(w) =+ ; Fo(w). (1)

3.2 LINEARIZED NEURAL NETWORK MODEL

Let (x;,y;) denote a training pair, with x; € R% and y; € R, where d; is the input dimension and
ds is the output dimension. X £ [x1,...,xx] ' represents the input matrix and Y £ [y1,...,yn]"
represents the label matrix. Consider a neural network function f : R4 — R% parameterized by a
vector w € R?, which is the vectorization of all weights for the multilayer network. Given an input
x;, the network outputs a prediction y; = f(w;x;). Let £(¥;,y;) be the loss function measuring the
dissimilarity between the predicted result y; and the true label y,;. We are interested in finding an
optimal weight vector w* that minimizes the empirical loss over [V training examples:

N
1
* inLw: X, Y) 2 =N 03, vi). 2
W’ = argmin (w;X,Y) N;—l (¥iyi) (2)

One common optimization method is the gradient descent training. Given the learning rate 7, gra-
dient descent updates the weights at each time step as: w(**1) = w(®) — nV L. To simplify the
notation, let f(*)(x) be the output at time step ¢ with an input x, i.e., f*) (x) £ f(w(®); x). Following
Lee et al.| (2019), we use the first-order Taylor expansion around the initial weight vector w(® to
approximate the neural network output given an input x, i.e.,

£ (x) ~ £O(x) + IO (x)(w® — wl®), 3)

where 3O (x) = [VE” (x),..., VE (x)] T, with VE” (x) 2 [95'" /0w, ..., 05" Jow]T
being the gradient of the jth component of the neural network output with respect to w(*). Consider
the halved mean-squared error (MSE) loss ¢, namely, ¢ = (11—2 Zj2=1 1(9; — y;)*. Based on the
continuous-time limit, one can show that the dynamics of the gradient flow are governed by the
following differential equation:

df

Tl HO(f(X) - Y), (4)
where f(*)(X) € RV*% is a matrix of concatenated output for all training examples, and H(®) is
the neural tangent kernel at time step 0, with each entry (H(©) )i; equal to the scaled Frobenius inner
product of the Jacobian matrices: (H(©));; = & (J©(x;), I (x;)), . The differential equation

(@) has the closed-form solution:

£0(X) = (1- e ¥H7) v 4 o ¥HVEO(x), 5)
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The neural network state £(*)(X) can thus be directly obtained from (3) without running the gradient
descent algorithm.

4 PROPOSED FL PARADIGM VIA THE NTK FRAMEWORK

In this section, we present the NTK-FL paradigm (Figure [T) and then extend it to the variant CP-
NTK-FL (Figure |2)) with improved communication efficiency and enhanced privacy. The detailed
algorithm descriptions are presented as follows.

4.1 NTK-FL PARADIGM

NTK-FL follows four steps to update the global

. . . aggregation server
model in each round. First, the server will

@
select a subset C, of workers and broad- serverbu%lkc)ls , ( \
cast to them a model weight vector w(*) kernel H'™ & wlkt))—

. peforms weight
from the kth round. Here, the superscript evolution

server
k is the communication round index, and it & W(k,tz))_> evaluates
should be distinguished from the gradient de- . P Wi Z)tﬁ‘
. . . WOrkKer sends . selects the
scent time step t in Section . Second, T8, £ (X, : best one
each worker will use its local training data |andY,,

D,, to compute a Jacobian tensor Jﬁ,’f) €

w(k‘”’) —_—

RNmxd2xd v/ 4y < .. which is a concate- vorver updaies ~—
nation of NN,, sample-wise Jacobian matrices ) |& broadcats wkt™)
(J(k))._. - [Vf(k)(x ) Vf(k)(x )]T worker receives D

m /i 1 m,t /s I’ d2 ™m,t ’ _O' WelghtW]")
i € {1,...,Ny,}. The worker will then up- e m® worker

load the Jacobian tensor J 55), labels Y,,,, and
initial condition f(*) (X,,) to the server. The
transmitted information corresponds to the vari-

Figure 1: Schematic of NTK-FL. Each worker
first receives the weight w(*), and then uploads

. k C .
ables in the state evolution of £(*) in (). Third, the J.a f:obla?k)tensor J’(”)’ label Ym.’ and initial
the server will construct a global Jacobian ten- condition f (Xom). The server builds a global
sor J®) ¢ RN*d2xd hased on received JF)’s kernel H*) and performs the weight evolution

m a1 with {t1,...,te}. We use (9) to find the best ¢,

ith each k tributing N,,, horizontal . -
WIEL each orker contibuiing oftzonta and update the weight accordingly.

slices to J ),

We use a toy example to explain the process as follows. Suppose the server selects worker 1 and

worker 2 in a certain round. Workers 1 and 2 will compute the Jacobian tensors J §’“> and J gk),

respectively. The global Jacobian tensor is constructed as:

JE ifie {1,..., N1},
S0 _ { b s ifie ] Y ©

i = Jélij:: ,j=1i— Ny, ifi € {Ny+1,...,N; + No}.

After obtaining the global Jacobian tensor J *) the (i, 7)th entry of the global kernel H(*) is cal-
culated as the scaled Frobenius inner product of two horizontal slices of J (k), i.e., (H("f))ij =
d—12<J gk), J gk)>]: For simplicity, Fourth, the server will perform the NTK evolution to obtain the

updated neural network function £*+1) and weight vector w*+1)_ With a slight abuse of notation,

let f(*+*) denote the neural network output at gradient descent step ¢ in communication round k. The
neural network function evolution dynamics and weight evolution dynamics are given by:

(0 = (1 e WHO ) y 09y o WO g0, (7a)
da
j=1
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where J (k) is the jth lateral slice of J, and R(Jk 1) is the jth column of the residual matrix R (%)
defined as follows:

t—1
Rkt & " Y &) _ plkw) (xx (k)Y 8

N X:% [ (X)) ®)

Note that X*) = [X[,... ,Xa]T denotes a concatenation of worker training examples, and
YR =Y, ... ’YCT; L‘]T denotes a concatenation of worker labels. The weight evolution in (7b)
is derived by unfolding the gradient descent steps. To update the global weight, the server performs
the evolution with various integer steps {t1, ..., %y} and selects the best one with the smallest loss

value. Our goal is to minimize the training loss with a small generalization gap
[2020). The updated weight is decided by the following procedure:

wkH) 2 w®) 3 (B) — aremin L(f(w®t); X By *R))), ©)

tj

Alternatively, if the server has an available validation dataset, the optimal number of update steps
can be selected based on the model validation performance. In practice, such a validation dataset
can be obtained from held-out workers (Wang et al.} [2021). Based on the closed-form solution in
(7B), the search of ¢(*) over the grid {t1,...,ty} can be completed in O (V) time.

Comparison of NTK-FL and [Huang et al| (2021). [Huang et al| (2021)) presented the details

of FedAvg by letting clients use local updates and upload gradients to train a two-layer neural net-
work. In contrast, NTK-FL let each client transmit Jacobian matrices without performing local SGD
steps. The model weight is updated via NTK evolution in (7B). The main differences include: (1)
clients transmit more expressive Jacobian matrices to improve model performance in the non-I1ID
FL setting; (2) the computation is shifted to the server.

Robustness Against Statistical Heterogeneity. In essence, statistical heterogeneity comes from
the decentralized data of heterogeneous distributions owned by individual workers. If privacy is not
an issue, the non-IID challenge can be readily resolved by mixing all workers’ datasets and training
a centralized model. In NTK-FL, instead of building a centralized dataset, we use Jacobian matrices
to construct a global kernel H*), which is a concise representation of gathered data points from
all selected workers. This representation is yet more expressive/less compact than that of a tradi-
tional FL algorithm. More precisely, the update being sent for NTK-FL regarding the ith training

example of the mth worker for NTK-FL is J,,, = [Vf1(Xi), .- ., Vg, (Xm.i)] T, whereas the gra-

dient update being sent for FedAvg is VL(W; Xy, i, Yim.i) = d% jil (Dmij — Ym,irj) VEi (Xm.i),

a weighted sum of coordinates of J,,,. By sending Jacobian matrices J,,, and jointly processing them
on the server, NTK-FL delays the more aggressive data aggregation step after the communication
stage and therefore better approximates the centralized learning setting than FedAvg does.

4.2 CP-NTK-FL VARIANT

Compared to FedAvg, NTK-FL does not incur additional client computational overhead since cal-
culating the Jacobian tensor enjoys the same communication efficiency with computing aggregated
gradients. Without locally updating weight vectors, NTK-FL is faster than FedAvg on the client
side. In this section, we focus on the perspectives of the communication efficiency and security in
terms of data confidentiality and membership privacy.

For communication, we follow the widely adopted analysis framework in wireless communication
to examine only the client uplink overhead, assuming that the downlink bandwidth is much larger
and the server will have enough transmission power (Iran et al.| 2019). In NTK-FL, the client up-

link communication cost and space complexity are dominated by a third-order tensor J%) e, an

m

O (N, d2d) complexity compared to O (d) in FedAvg. For security, we investigate a threat model

where a curious server may perform membership inference attacks or data re-
construction attacks [2019). Compared to the averaged gradient, sample-wise Jacobian
matrices are more expressive, which may facilitate such attacks from the aggregation server. We
extend NTK-FL by combining various tools to solve the aforementioned problems without jeopar-
dizing the performance severely. Although it is possible to incorporate these tools into FedAvg, we
will show that overall it will lead to more severe accuracy drop.
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Jacobian Dimension Reduction. First, we let the mth worker sample a subset 3,,, from its dataset
D,,, uniformly for the training. Let 5 € (0, 1) denote the sampling rate, 3,,, contains N, = 8N,
data points, with the training pairs denoted by (X/,, Y/, ). Next, we consider using a random pro-
jection to preprocess the input data via a seed shared by a frusted key server. Formally, the sampled
training examples are projected into Z/, , i.e., Z!, = X! P, where P € R%*% is a projection
matrix generated based on a seed p with 1D standard Gaussian entries. In general, we have d] < d;
and an non-invertible projection operation. The concept of trusted key server follows the trusted
third party in cryptography (Van Oorschot, 2020)), and we assume it will not be compromised.

These two steps can already reduce the uplink communication overhead and enhance privacy. We

first examine the current Jacobian tensor J ;,(Ik) € RNmxdaxd’, Compared with its original version

J Sff), it has reduced dimensionality at the cost of certain information loss. Meanwhile, the random
projection will defend against the data reconstruction attack, as the Jacobian tensor is now evaluated
at the projected data Z! . We empirically verify their impact on the test accuracy in Figure We
set d; = 100 and sampling rate 8 = 0.4, and train a multilayer perceptron with 100 hidden nodes
on the Fashion-MNIST dataset [2017). The joint effect of these strategies is a slight
accuracy drop in NTK-FL and a nonnegligible performance degradation in FedAvg.

Jacobian Compression and Shuffling. We use a compression scheme to reduce the size of the Ja-
cobian tensor by zeroing out the coordinates with small magnitude (Alistarh et al., 2018)). In addition
to the communication efficiency, this compression scheme is empirically effective against the data
reconstruction attack [2019). To further ensure the confidentiality and membership pri-
vacy, we introduce a shuffling server, inspired by some recent frameworks (Girgis et al.| 2021} [Cheng]

, to permute Jacobian tensors J ,S,]f)’s, neural network states f,gf’)’s, and labels Y,,’s.
Based on (7B), we denote the model update by Aw*) £ wk+1) _ w(k) = Z?zzl(J:(ﬁ))TR:(f’t),
which is a sum of matrix products. If rows and columns are permuted in synchronization, the weight
update Aw(*) will remain unchanged. Considering the high dimensionality of the neural network
weight, the reconstruction attack becomes computationally infeasible. As provable differential pri-
vacy guarantee does not explicitly protect against the reconstruction attack (Zhang et al} [2020)), we
leave a thorough privacy study for future work.

5 ANALYSIS OF ALGORITHM

In this section, we analyze the loss decay rate between successive communication rounds in NTK-
FL and make comparisons with FedAvg. Similar to Du et al.| (2019) and [Dukler et al.| (2020), we
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consider a two-layer neural network f : R? — R of the following form to facilitate our analysis:

fx;V,c) IZCT V (10)

where x € R% is an input, v, € R% is the weight vector in the first layer, V. = [vy, -+, vy],
¢ € R is the weight in the second layer, and o(-) is the rectified linear unit (ReLU) function,
namely o(z) = max(z, 0), applied coordinatewise. We state two assumptions as prerequisites.

Assumption 1 The first layer v,.’s are sampled from N (0, &T). The second layer c,’s are sampled
from {—1, 1} with equal probability and are kept fixed during training.

Assumption [I] gives the initial distribution of the neural network parameters. Similar assumptions
can be found inDukler et al.|(2020). We add restrictions to the input data in the next assumption.

Assumption 2 (Normalized input). The input data are normalized, i.e., <1,V

For this neural network model, the (z 4)th entry of the empirical kernel matrix H(k) given in (3.2)

can be calculated as: (H®);; = 1xx; S0 | 13 ]l(k) where ]l(k) £ ]1{<Vr ,%;) = 0}, and the
term c? is omitted according to Assumptlonl 1l Define HOo whose (i, 7)th entry is given by:
(Hoo)ij = Evn(0,021) [xiTXj ]l(vTxi >0) ]l(vij > O)} . (11)

Let Ao denote the minimum eigenvalue of H®, which is restricted in the next assumption.
Assumption 3 The kernel matrix H* is positive definite, namely, Ay > 0.

In fact, the positive-definite property of H* can be shown under certain conditions (Dukler et al.,
2020). For simplicity, we omit the proof details and directly assume the positive definiteness of H*
in Assumption|3| Next, we study the residual term || f(*)(X)—y/||3 in communication round %, Whele
X =[X{,..., X )T € RV denote a concatenation of client inputs andy = [y , ..., y\[]

RY denote a concatenation of client labels. We give the convergence result by analyzing how the
residual term decays between successive rounds.

Theorem 1 For the NTK-FL scheme under Assumptions|l|to |3} let the learning rate n = O (%)

and the neural network width n. = ) (Z)\\]—; In NTQ) then with probability at least 1 — 0, the one-round
0

loss decay of NTK-FL is
£(F)

A
IrED(x) — s < (1 ZNO> [TARICSE (12

where t*%) is the number of NTK update steps defined in ©).

The proof of Theorem [I] can be found in Appendix [B] By studying the asymmetric kernel matrix
caused by local update (Huang et al., 2021), we have the following theorem for FedAvg, where the
proof can be found in Appendix|C|

Theorem 2 For FedAvg under Assumptions ! toa let the learning rate n = O (%) and the

neural network width n = ) (N In &5 ) then with probability at least 1 — 5, the one-round loss
decay of FedAvg is

nTA
#6000 -y < (1= 22 ) 0 - (13)

where T is the number of local iterations, and |Cy| is the cardinality of the worker set in round k.

Remark 1 (Fast Convergence of NTK-FL). The convergence rate of NTK-FL is faster than FedAvg.

To see this, we compare the Binomial approximation of the decay coefficient in Theorem|[I|with the
k

decay coefficient in Theorem ie,1— % +0(n}) <1- ;]@T‘C“‘ , where n < 1 for a large

N Y| The number of NTK update steps t*) is chosen dynamically in ©), which is on the order of

10 to 103, whereas T is often on the order of magnitude of 10 in literature (Reisizadeh et al., 2020;

Haddadpour et al| 2021). One can verify that m1t\"®) \g is larger than 17 Xo/|Cr| and draw the
conclusion in (T)).

'For example, if we have 100 clients, each of which has more than 100 data points, then N is on the order
of 10*. Considering the choice of the learning rate 7;, the Binomial approximation holds in @
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Figure 4: Test accuracy versus communication round of different methods evaluated on: (a) EM-
NIST dataset, where the heterogeneity comes from feature skewness. (b) non-IID MNIST dataset
with label skewness, where the Dirichlet distribution parameter « = 0.5. (c) non-IID Fashion-
MNIST dataset with label skewness, where the Dirichlet distribution parameter o = 0.5. NTK-FL
outperforms all baseline FL algorithms in different scenarios, and achieves similar test performance
compared with the ideal centralized training case.

6 EXPERIMENTAL RESULTS

Federated Settings. We use three datasets, namely, MNIST (LeCun et al., [1998), Fashion-
MNIST (Xiao et al., 2017)), and EMNIST (Cohen et al.l2017) digits. All of them contain C' = 10
categories. For MNIST and Fashion-MNIST, we follow Hsu et al.| (2019) to simulate non-1ID data
with the symmetric Dirichlet distribution (Good, |1976)). Specifically, for the mth worker, we draw
a random vector q,,, ~ Dir(c), where q,, = [¢m.1,---,qm,c]' belongs to the (C' — 1)-standard
simplex. Images with category k are assigned to the mth worker in proportional to (100 - g, x)%.
The heterogeneity in this setting mainly comes from label skewness. For the EMNIST dataset, it
has a federated version that splits the dataset into shards indexed by the original writer of the digits
(Kairouz et al.| [2021). The heterogeneity mainly comes from feature skewness. A multilayer per-
ceptron model with 100 hidden nodes is chosen as the target neural network model. We consider a
total of 300 workers and select 20 of them with equal probability in each round.

Convergence.  We empirically verify the convergence rate of the proposed method. For FedAvg,
we use the number of local iterations from {10, 20, . .., 50} and report the best results. For NTK-FL,

we choose %) over the set {100,200, ...,2000}. We use the following methods that are robust to
the non-IID setting as the baselines: (i) Data sharing scheme suggested by [Zhao et al.|(2018)), where
a global dataset is broadcasted to workers for local training; the size of the global dataset is set to be
10% of the total number of local data points. (ii) Federated normalized averaging (FedNova) (Wang
et al., |2020), where the workers transmit normalized gradient vectors to the server. (iii) Central-
ized training simulation, where the server collects the data points from subset C; of workers and
performs gradient descent to directly train the global model. Clearly, scheme (iii) achieves the per-
formance that can be considered as an upper bound of all other algorithms. The training curves over
three repetitions are shown in Figure ] More implementation details and the results on CIFAR-10
(Krizhevsky] 2009) can be found in Appendix [A] Our proposed NTK-FL method shows consistent
advantages over other methods in different non-IID scenarios.

Degree of Heterogeneity. In this experiment, we select the Dirichlet distribution parameter
a from {0.1,0.2,0.3,0.4,0.5} and simulate different degrees of heterogeneity on Fashion-MNIST
dataset. A smaller o will increase the degree of heterogeneity in the data distribution. We evaluate
NTK-FL, DataShare, FedNova, and FedAvg model test accuracy after training for 50 rounds. The
mean values over three repetitions are shown in Figure [5] where each point is obtained over five
repetitions with standard deviation less than 1%. It can be observed that NTK-FL achieves stable
test accuracy in different heterogeneous settings. In comparison, FedAvg and FedNova show a
performance drop in the small o region. NTK-FL has more advantages over baselines methods
when the degree of heterogeneity is larger.

Effect of Hyperparameters. We study the effect of the tunable parameters in CP-NTK-FL. We
change the local data sampling rate 3 and dimension d}, and evaluate the model test accuracy on the
non-IID Fashion-MNIST dataset (a« = 0.1) after 10 communication rounds. The results are shown
in Figure @ A larger data sampling rate (3 or a larger dimension d} will cause less information loss,
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Figure 5: Test accuracy versus the Dirichlet distri-
bution parameter « for different methods evaluated

on the non-IID Fashion-MNIST dataset. Reducing
the value of a will increase the degree of hetero-
geneity in the data distribution. NTK-FL is robust
to different heterogeneous data distributions, and
shows more advantages over FedAvg and FedNova
when the degree of heterogeneity is larger.

Figure 6: CP-NTK-FL test accuracy for dif-
ferent hyperparams. A larger data sampling
rate 3 and a larger dimension d} are expected
to give a higher test accuracy. In general, the
scheme is robust to different combinations of
hyperparameters.

and are expected to achieve a higher test accuracy. The results also show that the scheme is robust
to different combinations of hyperparameters.

Uplink Communication. We evaluate the
uplink communication efficiency of CP-NTK-
FL (d} =200, 8 =0.3) by measuring the num-
ber of rounds and cumulative uplink commu-
nication cost to reach a test accuracy of 85%
on non-IID Fashion-MNIST dataset (o« = 0.1).
The results over three repetitions are shown

Table 1: Uplink communication cost to reach 85%
on non-IID Fashion-MNIST dataset (« = 0.1).
CP-NTK-FL can achieve the target goal within
the fewest communication rounds without incur-
ring communication cost significantly.

in Table [ Compared with federated learn- optimization comm. comm.
ing with compression (FedCOM) (Haddadpour] ~_algorithms rounds cost (MB)
et al), 2021), quantized SGD (QSGD) (Alis- CP-NTK-FL 2 386

tarE et a!.|, - ), and FedAvg, CP-NTK-FL

achieves the within an ordgr of magnitude FedCOM 250 379
fewer iterations, which is particularly advanta- QSGD (4 bit) 614 465
geous for applications with nonnegligible en- FedAvg 284 1720

coding/decoding delays or network latency.

7 CONCLUSION AND FUTURE WORK

In this paper, we have proposed an NTK empowered FL paradigm. It inherently solves the statistical
heterogeneity challenge. By constructing a global kernel based on the local sample-wise Jacobian
matrices, the global model weights can be updated via NTK evolution in the parameter space. Com-
pared with traditional algorithms such as FedAvg, NTK-FL has a more centralized training flavor by
transmitting more expressive updates. The effectiveness of the proposed paradigm has been verified
theoretically and experimentally.

In future work, it will be interesting to extend the paradigm for other neural network architectures,
such as CNNs, residual networks (ResNets) [2016), and RNNs. It is also worthwhile to
further improve the efficiency of NTK-FL and explore its savings in wall-clock time. We believe the
proposed paradigm will provide a new perspective to solve federated learning challenges.
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A ADDITIONAL EXPERIMENTAL RESULTS

We give the detailed setting of the learning rate
and batch size. For the learning rate 7, we
search over the set {1073,3 x 1073,1072, 3 x
1072,107'}. The learning rate is fixed dur-
ing the training. For the client batch size,

0.45

0.40

Test Accuracy
o
W
[l

we set it to 200 for all datasets. We eval- —e— Centralized
uate different methods, including the central- - g:t‘:sgc
. . . . . . T
ized training s1mulg1t10n, data sharing method 0.30 —o— FodNova
(Zhao et al.| [2018)), FedNova (Wang et al.l —m— FedAvg

2020), FedAvg (McMahan et al|2017), and the ~ o.25 o ) o N n 0
proposed NTK-FL on the non-IID CIFAR-10 Communication Round

dataset and present the re-
sults in Figure [/} NTK-FL outperforms other
FL algorithms and shows test accuracy close to
the centralized simulation. The observation is
consistent with the results in Figure [

Figure 7: Test accuracy versus communication
round of different methods evaluated on the non-
1ID CIFAR-10 dataset, where the Dirichlet distri-
bution parameter o = 0.1.

B PROOF OF THEOREM[I]

Let Z,,, denote a set of indices such that for ¢ € Z,,, (x;,y;) € D,,,. We first present some lemmas

to facilitate the convergence analysis. In communication round k, define Sl-(k) as the set of indices
corresponding to neurons whose activation pattern is similar to its initial state for an input x;:

SH A2 frefl, . n}3v,[v-vOls <R 1Y #£1(vTx; >0)}. (14)

We upper bound the cardinality of S; in Lemmal[l]
Lemma 1 Under Assumption[l]to[2] with probability at least 1 — 6, we have

2nR
<22 wief1,... NY). 15
Sl<y25, Vie (L., N) (15)

Proof. Tobound |S;| = > 1(r € S;), consider an event A;, defined as follows:
r=1

A 2389 |v—vOL <R 1V #1 (vx, > 0)}. (16)

Clearly, 1 (r € ;) = 1 (A;,). According to Assumption[2] ||x;|| < 1, it can be shown that the event

A, happens if and only if |(v£ )) x;| < R based on a geometric argument. Based on Assumptlon

we have (v,(no))Txi ~ N (0, o). The probability of event A;,. is
P[Air] =P [|(v1) T < R} (17a)

()<

By Markov’s inequality, we have with probability at least 1 —

Zn (res;) nit (18)
(504

The proof is complete. O
We bound the perturbation of the kernel matrix H(***) in Lemma@

Lemma 2 UnderAssumptiontoEI ifvre{l,...,n}, ||v(k 't _ 7(‘0)H2 < R, then

2v/2NR

HED —HO|, < ]
H o< 22

19)

13
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Proof. We have

JEC0 —HOS < S — B (202)
N N
2
:E:E:wymgj(ﬂ@m} (20b)
i=1 j=1
LN 2
i=1 j=1 r=1

Consider the event A;, defined in (T6). Let gf) (kt) & ]l(k t)]l(k 2 ]l(g) ]l;?). If =A;, and —A;,

g
1t)| = 0. Therefore, the expectation of |<;S

ijr

happen, clearly we have |¢ | can be bounded as

ijr
]gpmwu&gq (21a)
(Ai) +P(A,) (21b)

<P
()
<2¢ 21c)

where @ comes from (T7b). By Markov’s inequality, we have with probability at least 1 — 4,

¢(k i)

wyr

(k t) 2 R
<24/ ——. 22
Plugging into (20c)) yields
N2 8n?R? 8N?R?
(k) _gp0) 2 « V7 _
I Hl2 < n? w22 m62a2 23)
Taking the square root on both sides completes the proof. O
Lemma 3 With probability at least 1 — 6,
In (2N?2
[HO — e, < vy 2ENO) (24)
2n
Proof. We have
2
T I ST o Sl O 2s)
i=1 j=1

7 Jr

n
Note that (H®);; = 1xTx; 3 ]lz(g)l(»o) (H©®),;; € [~1,1]. By Hoeffding’s inequality, we have
r=1

with probability at least 1 — §/ ;2,

In(2N2/6
(H?);; — (H®); < % (26)
Applying the union bound over ¢, j € [N] yields
In(2N2/0
[HO — 1)), < vy 22V @7
2n
The proof is complete. O

Now we are going to prove Theorem [T}

Theorem 1 For the NTK-FL scheme under Assumplionslo let the learning rate n = O (’\0 ) and

the neural network width n = (J;\[—; In %), then with probability at least 1 — §, the one-round
0

loss decay of NTK-FL is
(k)

. A
7400 -l < (1- 1) 1) - vIB 29)

14
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Proof. Taking the difference between successive terms yields
1 n
f(k’tﬂ)(xi) — flk) (x;) = ﬁ ; [c,.a ((v,(.k’tﬂ))Txi) -0 ((vg,k’t))Txiﬂ . (29)

We decompose the difference term to the sum of d} and d!!, based on the set S;:

dy & % [crcr ((vﬁ,’“’”l))Txi) — o ((vﬁ’“”)TXi)} , (30a)
ré¢S;
di & % [CT-O' ((V,(.k’H'l))Txi) —¢ro <(v£.k’t))Txi)] . (30b)
res;
Consider the residual term
[ fEHD(X) ~ v (1a)
= ||f D (X) - fEO(X) + fEO(X) | (31b)

= [[7E0X) —y[; +2(d +d" fE0X) -y )+ [ fEFDE) - fEOX)[S Gl

We will give upper bounds for the inner product terms (d!, f**(X) — y), (d", f*)(X) — y),
and the difference term || f**+D(X) — (k8 (X) 2

separately. Based on the property of the set

S;, we have
di = Z e (Vy, L,x;) 159 (322)
T&S
= _L (f(kt y])x X; Z &2 Jlﬁft (32b)
nN j=1 ré¢S;

N
= _% > ( FE0( ]) ((H(k’t))zj - (Hl(k’t))ig) ; (320)

Jj=1

where (HL (1)), is defined as
1
(D)5 £ —xx; Z N M (33)
res;

For the inner product term (d', f*:)(X) — y), we have

(d\f0(X) —y) = =L (FE0X) —y) TEED) —HHE) (FEIX) —y). G4
Let 77 and 15 denote the following terms
T 2 —(f"(X) —y) HEO(fEI(X) —y), (35a)
T, £ (f*V(X) - y) THHEO (FEO(X) — y). (35b)
With probability at least 1 — §, 77 can be bounded as:
= —(f"X) -y)TE" -HO + HO —H* + H*)(f*(X) -y)  (6a)
< =0 (X) =) T (HOD — HO) (7 (%)~ y)

~(FOX) ) THO - B (FEOX) —y) Ao fEOX) —yll; @)
o (2\/2NR In (2N2/§ ;
) ( Ty ‘A°> 79%) =y, (360)
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where @ comes from Lemma [2] and Lemma 8} To bound the term 7%, consider the ¢ norm of the
matrix H-(*) With probability at least 1 — 0, we have:

||HL(k’t)||2 < HHL(k,t)HF (37a)
N N 2\ *
ZZ( 3w =l t>> (37b)
i=1j=1 res;
NR
|S | < (37¢)
T oo’

where @ comes from Lemmal Therefore with probability at least 1 — §, we have

NR
< 250000 - G8)

Combine the results of and (38):
3vV2R In (2N2/6 A 2
(@140 %) -y ( T R

/N
3

Voo 2n

For the inner product term (d", f(*:)(X) — y), we first bound ||d"[|3 as follows:

o (W) ) — o ((v&’“*“)%)])2 (402)

"3 =

HMZ
3\

’I‘ES

&)

N

@

< % SIS (e (Y, Lixi))? (40b)
=1 res;

@ 772 N

< IS D IV LI il (400)
i=1 res;

2

< i|5 |2n;?>§HVwLH§ (40d)
Si

S 77|n72|’|f(k’t)(x)*}’”§a (40e)

where @ comes from the Lipschitz continuity of the ReLU function o(-), @ holds due to Cauchy—
Schwartz inequality. Plug (T8)) into (0¢)), we have with probability at least 1 — §:

21 R?
"3 < =55 [lF*0X) - v (1)

The inner product term (d", f*:)(X) — y) can be bounded as

V21R
(an ) —y) < 2 o (x

Finally, the bound for the difference term is derived as

N n 2
£ (X)) — fEO X< Y (\jﬁ Zcr<va7xi>> <P fE0X) — vy 43)
i=1 r=1

Combine the results of (39), @2)) and @3):
2 8V2nR In (2N2/5)  2nA
Hf(k7t+1)(X)_yH2 < 2n +2n ( /9) _2NAo _’_772] Hf(k,t)(

) -yl (42)

2

1+ X) —yl, @4

Voo 2n N

Let R=0O (5‘”\0) n=y. (1/\\’—; In NTQ) and n = O(%), we have
0

A
|FEHDX) -y < <1 _ M) 1759(%) — v (45)

Summing up over the selected number ¢(*) iterations completes the proof. O
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C PROOF OF THEOREM 2]

Theorem 2 For FedAvg under Assumptions to let the learning rate n = O (%) and the

neural network width n = ) (])\\7—22 In %), then with probability at least 1 — 6, the one-round loss
0
decay of FedAvg is

|40 X) s < (1 - zm(:(;) |97 =y o

Proof. We first construct a different set of kernel matrices { A(F), A%’T)} similar to [Huang et al.

(2021)). Let Ilffn?) = IL{<V£,§ v, x;) = 0}, the (4, j)th entry of A" and A% s defined as
1 n
A, 2 L S aan e
(AT 2 (A™)ig, i (%,95) € Din. (47b)

Taking the difference between successive terms yields
FE () = [P (xi) = T Z |:Cr0 ((V£k+1))TXi) — 0 ((Vﬁk))TXi)] . (48)
n
r=1

We decompose the difference term to the sum of d! and d!, based on the set S; and its complement:

d; fZ[CU( )T ) = o (V)T (49)

ré¢S;
o — cro (VENTx) — oo (V) Txy )| (49b)
L5 oo (007) e (0]
Consider the residual term
17 0(X) —y |2 (50a)
= [|FFDX) — FOX) + FPX) -y, (50b)
= /P& — vy +2{a +a" fIX) —y) + [ FEVX) - FOX) 5 ($00)

We will give upper bounds for the inner product terms (d', f*)(X) —y), (d", f*)(X) — y), and
the difference term || f*1)(X) — f(k)(x) , separately. For an input x € R%, let £ ”)( ) &

(k)

n
ﬁ 21 ;o ((viF1)) x)). By the update rule of FedAvg, the relation between the weight vector v
—
in successive communication rounds is:

(k+1) _ (k) _ "1 L s 1
v v ICk\ZZV (0 (51a)

meCy u=0

— (k) _ ncr (k, u) ]l(k u) 51b
vy N\/H|Ck| Z Z Z f y])xj gmr * ( )

| ' mecy, u=0jeI,,
Based on the property of the set Si, we have

--= S5 e (3 o) 1 (520)

mGCk u=0 TQS

- Nn\Ck| > Z Do D ) — )X IR Hh Bl (52b)

meCy u=0r¢S, j€L,,

> Z > FE(xy) )[(Aﬁfi’“))ij — (AP0 (52¢)

Nlck‘ meC, u=035€Ly,
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For the inner product term (d!, f(*)(X) — y), we have

T—1
(@000 =) = = a7 UM X) =) AR - AHED) (fEDX) —y). (53
u=0

Let T7 and 75 denote the following terms
Ty £ —(fP(X) —y) TA®W (fF(X) ), (54a)
T £ (fP(X) —y) TAED (fE(X) —y), (54b)

where f{F*(X) 2 [t (xX)T, - ,fl((fkfr) (Xic,) 1T We are going to bound T} and T5 sepa-
rately. 7% can be written as:

= —(fPX) —y) (A" —HO + HO —H> + H*)(f*(X) ~y) (552)
= —(fMX) - Y)T(A(k ) —HO)(fF(X) ~y)
—(fPX) —y)TEHY —BH=) (S (X) ~y)
— (fPX) —y) TH*(fP(X) - y)
~ (FO00) =y TH=(f(X) — 1 X)), (55b)
First, we bound the norm of fg(k’u) (X) — y. It can be shown that
15 Kom) = yamllz = 5 (Kom) = fi 7 (Xon) + f0 D (Xn) =yl (S60)
<A (Kn) = £S5 X)ll2 + 15 (Xin) = Yl (56b)
@ (k,u—1)
ST+ (Xm) = Ymll2, (56¢)
where @ holds based on the derivation of (@3). Applying recursively yields
£ (Xm) = ymlle < L+ 0)"1f P (Xin) = ymllo- (57)
The bound for || £{*"*)(X) — y||2 can thus be derived as
N 2
1A =yl = D [ () — ] (582)
i=1
w 2
= D £ (X)) = vl (58b)
meCy
u 2
<@+ [ F P X) =yl (58¢)
Second, following the steps in Lemma 2} it can be shown that with probability at least 1 — 4,
2V2NR
HA(’“”") _ H(O)“2 < (59)
VT
We also bound the difference between fék’u)( X) and f(*)(X) as follows:
® u
£ (X) = fPX) 2 < D IFFX) = £ (X2 (60a)
v=1
Znuf“ (X)) — yll2 (60b)
< Zn(1+n)”_1\|f(k)(x) ~l2 (60c)
v=1
= [1+n)" =P X) =yl (60d)
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where @ holds due to triangle inequality, @ comes from @3], ® comes from (58¢c). Plugging the
results from (38¢)), (39), and (60d) into (55b), we have with probability at least 1 — 4§,

(14 n)" (mNRHV 1“(2N2/5)+mo>—<1+mm O -yl 6D

Vo 2n

where « is the condition number of the matrix H®°. Next, consider the bound for T5. The ¢, norm
of AL(*4) can be bounded as

H‘AJ_(Ic.,u)H2 < ”AJ-(’C,U)”F (62a)

T <

N 2 2
Y Y (,1 zxzxmgm)) 2

i=1 meC, j€Ln, res;
N ® [2NR
PRI yERLS (62¢)
n T oo
where @ comes from Lemma Therefore, we have with probability at least 1 — 4,
w [2NR 2
Ty < (L) == [[F P (X) = ][5 (63)
Combine the results of (61) and (63):
-1 3\[]% In (M) KAo
d' R (x) — > < T (r 2 2 5 KA
<7f()y AR n”+o(n) NG o TN
(64)

(1"‘:‘1 7])\ 2
] 17900 -yl

For the inner product term (d, f*)(X) — y), we first bound ||d"||3 with probability at least 1 — 4

||dHH§ _ i (f Z [CT ( v(kJrl)) ) Cro ((V?gk))Txi)}> (65a)
res;
N

%Z Sil > ( kD) vgk>,xi>)2 (65b)

res;

N

N

1 T u u
RIS | T 2 S Y () - i) (650)

res; "' meC, u=0j€T,,

//\

2

2 T—1
< N2n2|c < Z"S' (Z Z > ’ffr’f’”(xj) *yj’ (65d)
reS; \meCyu=0j€Z,,
2
< WZ'S | ZS (m;kgrzm ‘f(ku 7n ymH ) (658)
2
® 2
<N2£|C,€22|‘S|Z<ZZHU “Zm IHf Xom) ymHQ> (65f)
res. meCy u=0
2
@ 1
< WZ'S 13 (m@k L+ 0)" = 1)l | £9 (Xon) ymHl> (659)
© 2
< NnZICkIZ Z|5 | Z ( (L+n)7 Hf(k) yH2) (65h)
2 _ 2
< Wﬁw (”” y’* + 0072)) | 70) -yl (65)
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where @ comes from (37), @ holds due to ||al|; < ||al|2, @ holds due to ||a]|; < y/dim(a)|lal|2, @
is from Lemma [T] With probability at least 1 — 4, the inner product term can thus be bounded as

<dH,f(k)(X) > V2TR ( L (r g 1)772 +0(772)> Hf(k)(x) _YH;

Vmoal|Cy

The bound for the difference term is derived as

2
1740 ) - P ), < Z( ZC - (’“),XO)
2

< ICiIQ <7n+7(72_ 1)n2+0(n2)> 1£9(X) = ¥,

Combine the results of (64), (66) and (67b):

2
(k+1) (X)) _ v[2 207 | [ 4V2R n(357) | o
I (X) y”2 S {1 + [ Vo + n TN

1+ )\ 2,2
el T ot 0 -

Let R = 0(5"’\0) n=. (%ln%z),andn =0 (%),weha\/e
0

9 nTA 2
D) -yl < (1 B 2N|C(1)f> 179 (X) - yl5-
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