Weight decay induces low-rank attention layers

Seijin Kobayashi* 1, Yassir Akram*!

Johannes von Oswald?

'Department of Computer Science, ETH Ziirich
2Google, Paradigms of Intelligence Team
{seijink, jvoswald}@google.com, yakram@ethz.ch

Abstract

The effect of regularizers such as weight decay when training deep neural net-
works is not well understood. We study the influence of weight decay as well
as L2-regularization when training neural network models in which parameter
matrices interact multiplicatively. This combination is of particular interest as
this parametrization is common in attention layers, the workhorse of transformers.
Here, key-query, as well as value-projection parameter matrices, are multiplied
directly with each other: WZWg and PWy,. We extend previous results and
show on one hand that any local minimum of a L2-regularized loss of the form
L(ABT) + A(J|A||?> + || B||?) coincides with a minimum of the nuclear norm-
regularized loss L(ABT) + A\|ABT||., and on the other hand that the 2 losses
become identical exponentially quickly during training. We thus complement
existing works linking L2-regularization with low-rank regularization, and in par-
ticular, explain why such regularization on the matrix product affects early stages
of training. Based on these theoretical insights, we verify empirically that the
key-query and value-projection matrix products W%WQ7 PWy, within attention
layers, when optimized with weight decay, as usually done in vision tasks and
language modelling, indeed induce a significant reduction in the rank of W%WQ
and PWy,, even in fully online training. We find that, in accordance with existing
work, inducing low rank in attention matrix products can damage language model
performance, and observe advantages when decoupling weight decay in attention
layers from the rest of the parameters.

1 Introduction

The influence of L2-regularization, as well as weight decay regularization when training deep neural
network models remains poorly understood and is still a subject of active research [van Laarhoven,
2017, Zhang et al., [2021}, 2019, [Loshchilov and Hutter, 2019, Zhang et al 2021 Xie et al.,[2023|
Andriushchenko et al.||2023]]. Given a model parametrized by matrix W, the standard motivation of
adding 5 ||W||? to the optimization loss L(W) comes from framing learning the model weights W
as maximum a posteriori (MAP) estimation and choosing a Gaussian prior with zero mean [Mackay),
1995| [Krogh and Hertz, [1991]).

Previous works have studied the effect of regularization on the rank of weight matrices when training
a model with gradient-based optimization [Ziyin and Wang, [2023| |Arora et al.,[2019| [Li et al., 2021},
Razin and Cohenl [2020} |Gunasekar et al.l[2017]. Here, we focus on the effect of L2-regularization on
models using a factorized parametrization, where some weight matrices are parametrized as products
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of (often lower rank) matrices, W = ABT. This parametrization is used heavily in attention layers
inside transformers [Vaswani et al.,2017]] which we will focus on in the following.

Indeed, at the heart of the Transformer architecture is the attention operation which updates the T'
tokens concatenated into a matrix £ € R%*T inside the network according to

E <+ E+PWyE¢((ETWLWoE)® M) (1)

where ¢ is typically a softmax operation applied column-wise and M is typically a causal mask.
The matrices Wy, Wi, Wq € Rak*dm are respectively the value, key, and query matrices that
linearly transform FE into some typically smaller space of dimension dj, [Phuong and Hutter, 2022],
which can potentially subsume bias terms by appending a constant 1 to the tokens. The weight
matrix P € R9m*d projects the weighted sum of value vectors back into the original token
dimension. Therefore (multi-head) attention layers indeed consist of parameter matrix products i.e.
Wor = WiWq as well as Wy p = PWy, regardless of the choice of ¢, or the presence or absence
of causal masks.

When optimizing neural network models with this particular parametrization in conjunction with
L2-regularization, and for any such two weight matrices A and B (e.g. the P and Wy, for a given
layer and a given head), we can rewrite the loss as:

A
Lr2(A, B,0) = L(AB",0) + (|l A]* + |B]]*), @)

where 6 accounts for all the remaining parameters. We will see in the following that optimizing
such losses has in practice implications on regularizing the rank of W = ABT. In fact, while it is
classically known that the summed Frobenius norm % (|| A[|? + || B||?) is a tight upper bound on the
nuclear norm || AB T || [Srebro and Shraibman, [2005/ [Tibshirani, 2021]], we theoretically show in the
following that gradient-based optimization of the above objective result in the upper bound becoming
tight exponentially quickly, for arbitrary loss, and thus directly optimizes for the nuclear norm which
is known to induce low rank.

We highlight the relevance of this study since high weight decay is commonly used when training
Transformer models. For example, GPT-3 [Brown et al., [2020]], LLaMa [Touvron et al., 2023,
LLaMa 2 [Touvron et al.,[2023]] and ViT [Dosovitskiy et al.,[2021]] report a weight decay strength
of A = 0.1. Interestingly, this is even true when fine-tuning, for example with low-rank adaptation
(LoRA) [Hu et al.| [2021a]].

‘We summarize our contributions below:

* We show that for models with factorized parametrization, all local minima of any loss
regularized by the Frobenius norm of A, B coincide with local minima of the same loss
regularized by the nuclear norm of W. We further show theoretically that the discrepancy
between the 2 regularizations vanishes exponentially quickly during training, thus implying
that training such models with weight regularization can be subjected to low rank inducing
pressure long before convergence.

* We empirically validate our result on various experimental settings, including when opti-
mization with decoupled weight decay [Loshchilov and Hutter, 2019]], on models ranging
from deep linear networks to language models as well as Vision Transformers [Dosovitskiy
et al.[[2021]]. Intriguingly, we observe that this inductive bias of factorized parametrization
with weight decay seems to hurt the performance on some tasks, raising the question of
whether it is a feature or a bug.

* We provide evidence suggesting that this rank-regularizing effect in fact seems to affect the
pretraining of popular pre-trained foundation models such as LLAMA 2 [Touvron et al.}
2023]] and Vision Transformer [Wu et al.| 2020]], by analyzing their pre-trained weights.

2 Related Work

The setting we study is closely related to a setting extensively studied in the Matrix Completion
literature [Srebro and Shraibman) 2005, |Sun and Luo, [2016} |(Candes and Taol 2009], where the goal
is to recover an unknown low-rank matrix for which only a subset of its entries are specified. Nuclear
norm regularization is often used as a convex relaxation of the problem [Hu et al.l 2021bf|, and



its equivalence at the global optimum with the L2-regularization on factorized matrix [Srebro and
Shraibman, |2005[], which has the advantage of being differentiable everywhere, has been exploited as
a popular approach for large-scale matrix completion. Extensive prior work has focused in this setting
on the theoretical guarantee of the factorization formulation to recover the underlying low-rank matrix
correctly [Sun and Luo| 2016, Candes and Tao, | 2009]. Similarly, similar loss landscape analyses were
performed in the context of unconstrained features models [Zhu et al.,2021]]. In contrast, our analysis
does not rely on assumptions about the data, the loss (other than its differentiability) or convergence.

In a different line of work, recent efforts have focused on the effect of gradient-based optimization of
deep networks on the parametrized matrix. For example, small weight initialization in this setting
was shown to induce low rank in deep linear networks [Jacot et al., 2022, |Arora et al., 2019, [Li
et al.,|2021]]. More recently, [Jacot, 2023 has shown the representation cost of deep networks with
homogeneous nonlinearity converges to a notion of rank over nonlinear functions. More related to our
work, equivalence between L2 regularization applied on factorized matrices and a low-rank inducing
L,-Schatten norm on the matrix they parametrize has been shown in several prior works [Dai et al.,
2021}, Tibshirani, 2021]]. This is particularly relevant as L2 regularization can be applied explicitly or
implicitly, such as when training deep networks with homogeneous activation coupled with e.g. the
cross entropy loss [Jacot et al.l 2022} |Arora et al., 2019]. Crucially, however, these existing works
characterize the low-rank inducing bias on neural networks that globally minimize L2 regularization
while fitting training data.

Recently, [Galanti et al.,[2023]] have studied the effect of SGD with L2-regularization on a general
architecture. Similarly to our work, they consider a general differentiable loss, but bound the rank of
matrices at sufficiently large training steps, employing a theoretical argument that crucially does not
leverage low-rank inducing norms due in part to the generality of the architecture they consider. [Wang
and Jacot] 2023] have studied the same effect in the context of deep fully connected linear networks,
showing that SGD strengthens the already existing low-rank bias induced by L2-regularization, albeit
on matrix completion problems. Similarly to our work, they draw for the first time, to the best of our
knowledge, an equivalence between the critical points of L2-regularized loss on the factorized matrix
and Nuclear norm regularized loss on the parametrized matrix.

In contrast to these past works, we show both theoretically and empirically that for any arbitrary
differentiable loss, the two regularizations become exponentially quickly identical during gradient-
based optimization, and thus, that the low-rank inducing effect comes into play very early in during
training. This brings a theoretical understanding to empirical observations made in previous works
[Khodak et al.| 2022]], and is particularly relevant for many practical settings, in which learning does
not converge, such as foundation model trained online, as is commonly done for large language
models (LLMs) and large vision models.

Finally, given the significance of self-attention models, there has been work trying to understand
the implicit inductive biases of some of their design choices. [Bhojanapalli et al., 2020]] shows,
in particular, the head size heuristic commonly used causes a low-rank bottleneck and limits the
expressive power of the multi-head attention layer. Recent work has shown indeed that reducing
the rank of attention matrices post-training of LLMs can hurt downstream performance [Sharma
et al.| 2023]]. Our empirical work complements these observations and sheds light on the potentially
damaging effect of the implicit rank-reducing effect of weight decay in the context of Attention
layers, an unintended side effect contrary to the matrix completion setting.

3 Theoretical results

3.1 Preliminaries

We begin by reviewing the definition of the nuclear norm of a matrix and its upper bound when
applied to a factorized matrix. We denote by || - || the Frobenius norm when applied on matrices.

3.1.1 Nuclear norm

The nuclear norm (also known as trace norm) of a real-valued matrix W, denoted by || ||.., is defined
as

W], =Te(VWWT) 3)



When using the singular value decomposition (SVD) of W, W = USV' T, denoting (s;); the singular
values, we can see that

W = Te(VUSVTVSUT) = Te(S) = > s @)

i.e. the nuclear norm is the sum of the singular values of .

The nuclear norm is often used in the low-rank regularization literature [Hu et al., [2021b] as it
intuitively is a convex relaxation of the rank, and regularizing it typically induces low rank by
injecting sparsity in the singular values.

3.1.2 Upper bound of the nuclear norm of a factorized matrix

Let two matrices A, B such that W = AB. Then, using the Cauchy-Schwarz inequality, we have
that

W], = Tr(S) = Te(UTABTV) 6))
< JTUTAATU) TH(BTVV T B) ©)

1
= [|All[|B]l < 5(\\AH2 +B?) (7

3.1.3 Considered losses

We will consider L2 losses of the format
A
Lr2(A, B) = L(ABT)+5(HAH2+ IB?), ®)

and their L, counterpart
L.(AB") = L(ABT) 4+ \|AB"|.. )

As a consequence of the above inequality, the L2-regularized objective (8) is an upper bound of the
nuclear norm-regularized objective.

The meticulous reader should spot that those objectives don’t account for the remaining parameters 6
as in (2)), while those parameters also evolve through learning. In fact, one can convince oneself that
this can be safely ignored without loss of generality. The reader is referred to appendix [D|for more
details about this point.

3.2 Equivalence of optimization solution

In the following, we will first show that in fact, any objective of the form in (8) will coincide at any
stationary point with the nuclear-norm regularized loss in (9)), thus introducing a low-rank inducing
bias in the solution found. We assume A, B to have a bottleneck, i.e. to have the number of rows
greater or equal to the number of columns, as is usual in attention layers. All proofs can be found in

Appendix [B]

We start by providing a sufficient condition under which the averaged Frobenius norm of two matrices
would correspond to the nuclear norm of their product.

Proposition 3.1. Let A, B be matrices such that A" A = B" B. Then, denoting AB" = USV T

the SVD of ABT, there exist an orthogonal matrix O such that A = U ( \/Og > OT and B =

14 ( A ) O'. In particular;, |ABT |, =

; (1417 + 1 BIP).

1
2

This condition states that the scalar product of any two columns of A should match the scalar product
of corresponding columns of B. We will show next that at any stationary point of the objective L2,
that condition is fulfilled. We assume the loss L is differentiable and A > 0.

Lemma 3.2. At any stationary point A, B of L5 we have that ATA = BT B.



The above Lemma, together with Proposition implies that at a stationary point A, B, Lr2(A, B)
and £, (ABT) coincide. However, this is not enough to claim that finding a (local) minimum of £z
will in fact find a (local) minimum of £,. We now provide a result which shows that this claim is true.

Theorem 3.3. A, B is a local minimum of Lys, if and only if 1) W = AB" is a local minimum
of L., constrained to matrices of rank r where r is the maximum rank achievable by AB ", and 2)
ATA=DB'B.

A more general formulation of the above results, albeit without a bottleneck dimension, was recently
shown in [Wang and Jacot, [2023]] (c.f. Theorem 3.1) where it was applied in the matrix completion
context. We restate and prove it here for completion in the context of self-attention and transformer
models.

The Theorem states that there is in fact a one-to-one mapping between the local minima of £,2(A, B)
and (the equivalence class of) local minima of £, (ABT), for a general unregularized loss L.

In particular, if one wishes to optimize L, for some matrix I, potentially under rank constraint, one
can reparametrize W as a product of two matrices A, B and optimize the differentiable objective Lo
on A, B without introducing bad minima, and obtain rank-regularized solutions. In principle, one
can still converge to a bad minimum for a general loss, but this is not due to the reparametrization.

On the other hand, the theorem shows that naively optimizing the L2-regularized loss with a factorized
parametrization will (often inadvertently) result in actually finding solutions that exactly minimize
the nuclear-norm regularized loss, introducing unintended low-rank inducing bias to the solution.

Note that however, the two parametrizations may result in different optimization, and thus different
solutions, even if the loss landscape shares the same local minima.

3.3 Optimization dynamic in the gradient flow limit

The above result establishes equivalence of the local minima of the two losses. Our next result shows
that the two losses will in fact coincide exponentially quickly during training.

Theorem 3.4. Consider the gradient flow limit over the loss L. If || All, || B]| remain bounded
during training, then we have that ’£L2(A, B) - L, (ABT)| converges exponentially to 0.

In order to prove the theorem, we first show that during gradient flow optimization, the condition from
Proposition [3.1|becomes true exponentially quickly. This is then followed by a new bound bounding
the gap between ||AB ||, and 5 (||A||? + || B||?) by the norm of AT A — BT B. For completeness,
we also provide a general result bounding the analogous gap for a L-layer deep linear network.

We provide in the appendix a similar result when considering gradient flow with noise, as well as
with momentum and decoupled weight decay. We furthermore provide in appendix a discussion
about the soundness condition.

The above result complements Theorem [3.3| by showing that optimizing Ly, will result in co-
optimizing L, very quickly during training, long before stationary points are found. The theorem
also confirms previous empirical observations [[Khodak et al., 2022].

3.4 Case study: 2-layer linear network

To illustrate the low-rank inducing bias of the factorized parametrization coupled with weight decay,
we will study in the following the optimization within a 2-layer linear network and characterize
the network at equilibrium. Such a network corresponds in fact to a drastically simplified softmax
attention layer with 7" = 1. The derivations are similar to those used when studying deep linear
networks [Ziyin et al.|[2022, |Saxe et al.,[2013]] and the redundant parameterization studied in [Ziyin
and Wang| 2023]].

Consider the following model

f(AB"):2z — AB'x (10)

where BT € R%*4 A € R9:*42_ For simplicity of presentation, we assume d3 = d; = d; 3, but
the result can be easily extended to the general case. Given D data points (z;,¥;)1<i<p. in matrix
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Figure 1: Optimization by gradient descent of two 5-by-5 matrices A, B on the L2-regularized loss
|ABT — D||?+ 3 (|A||? + || B||?) where D = diag(0.2,0.4, 0.6,0.8, 1), with various regularization
strength \. ¢ denotes the number of optimization steps. Left: difference between the nuclear norm
|AB"||. with the Frobenius norm 3||A|? + 3| B||? throughout optimization. For all cases, other
than A\ = 0, the trajectory converges exponentially quickly to O as predicted by our theory. Center left:
Norm of the discrepancy between A" A and B " B over training steps. As predicted the discrepancy
exponentially vanishes, with a time constant proportional to the \. Center right: Singular values of
the matrix AB " at ¢ = 1000, for various regularization strength \. As predicted, s; decays linearly
with A, until A > s;, at which point the singular value vanishes. Right: Singular values of the matrix
ABT during optimization, for A = 0.4.

form, the L2-regularized mean squared error can be expressed as
1 A
L=V = ABTX|* + S(IBI* + [14]*) (11)

where X = (7;); € RUXP Y = (y;); € R%*P and A > 0.
Using full batch gradient flow, the differential equation governing the parameter dynamic becomes
BT = AT (Syx — AB"Sxx) — AB' (12)
TA=(Syx —AB Sxx)B— A (13)

where Sy x = Y X7, Yvx = XX, and 7 is a constant controlling the learning rate.

To further simplify the above equations, we follow [Saxe et al., 2013]] and assume X xx = I, an
assumption which holds exactly for whitened input data. Finally, without loss of generality, we
perform a change of basis such that 3y x = .S where S is the diagonal matrix which diagonal consists
of the singular values (s;);c1..d, ;) Of Y X .

At equilibrium, we thus have the following set of equations
ABT =AT(S— ABT) (14)
M = (S—AB")B. (15)

Denoting by a;, b; the i-th row of A, B, and assuming the (s;);c|1..4, ,) are all non-zero and distinct,
we have the following conditions at equilibrium (cf Appendix |d)

Vi € [1..d1’3], a; = b; (16)
Vi,j € [1..dy3)* s.t. i # j, a; b = 0. (17)

In particular, this implies, for any i, A||a;||> = (s; — [|ai||?)||a;s||>. Clearly, if X\ > s;, then the
equation can only be true if a; = 0. If on the other hand \ < s, either a; = 0 or ||a;[|*> = s; — A
satisfy the equilibrium condition, with the former being an unstable equilibrium point if the number
of hidden units ds is greater than the number of elements in {i € [1..dy 3] | s; > A}

To highlight the result, let us consider the case where the hidden layer has enough capacity, i.e.
dy > d; 3. In that case, the result tells us that at a stable equilibrium, AB T will drop all singular
values s that are less than A, while keeping those that are larger. In other words, it performs a sort
of low rank approximation of the input-output correlation matrix where the rank is controlled by A.
A related result was already obtained in the analyses of [Saxe et al.,[2013]] who studied the exact



solutions of [TT] without the regularization term but introducing a bottleneck in the hidden layer,
i.e. do < di,3. Remarkably here, regularization achieves a similar effect even in an overcomplete
network, where increasing A gradually prunes the hidden neurons to ignore the smallest variations of
the data, i.e. reducing ds adaptively. We confirm these results empirically in Figure

Importantly, this result is only obtained because the regularization is applied to the parametrization
involving a matrix multiplication. If AB T were replaced by a single matrix W € R?.3X41.3_then the
equilibrium condition would be W = H%)\S , whose rank remains constant w.r.t. the regularization
strength.

3.5 Weight decay with Adam optimizer

While the regularized loss is a convenient setting for studying what happens to the parameters at
equilibrium, in the vast majority of practical settings, decoupled weight decay [Loshchilov and Hutter]
2019], simply referred to as weight decay in the following, is used instead optimizing a regularized
loss. A popular choice of optimizer for deep neural networks, including those with self-attention
layers, is AdamW [Loshchilov and Hutter, 2019]], which update the weights by using the Adam
optimizer on the non-regularized loss while simultaneously applying weight decay.

While it is non-trivial to analyze the equilibrium points of AdamW in general, we show in Appendix|[E]
that under some simplifying assumptions, they coincide with those of a L2-regularized loss with a
different regularization strength.

4 Empirical results
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Figure 2: Left: The rank of weight matrix product PW7y, of the first layer of a 2-layer Transformer
trained on the associative recall task, during training, with AdamW, for various decay strengths. To
better account for the effect of weight decay on the attention layers, only the decay strength applied
to attention layers is varied, while the strength for all other layers is fixed at 0.1. We observe that
rank reduction correlates strongly with weight decay strength. Center: Norm of the discrepancy
between P' P and Wy W}, during training. As predicted, the difference seems to converge to 0
when A > 0 towards the end of training. While for AdamW we no longer have the guarantee of an
exponential decay, we see that the discrepancy nonetheless vanishes quickly, with a time constant
which perfectly correlates with the decay strength. Right: The difference of the nuclear norm of
Wy p with the Frobenius norm upper bounding it. As the discrepancy between P P and Wy, W‘—/'—
decreases, the difference approaches 0, and thus the bound becomes tight. The optimization of L5
thus gradually switches to that of £,, explaining the rank regularization. Qualitative findings are
identical when studying W . Wq,.

The primary objective of our experimental analysis is to empirically validate the theoretical findings
in more practical settings. Specifically, we aim to investigate the effect of decoupled weight decay,
adaptive optimizers, as well as noisy gradient and lack of exact convergence to stationary points on
the theoretical findings.

The second objective is to establish that the theory is relevant in the training of large neural network
models. Due to the large computational costs we chose to avoid re-training large scale models but
trained small-scale language models as well as a Vision Transformer without changing common
hyperparameters. We aim to demonstrate that their typical training is affected by the rank-regularizing
effect predicted by our theory. Finally, we investigate pre-trained weights of the relevant foundation
models to show that they are consistent with rank-regularizing training.



To quantitatively measure the rank of matrices in the context of our experiments with attention layers,
we use the following definition of pseudo rank: Let W be a weight matrix with singular values
01,09, ...,0n, ordered such that 1 > o9 > ... > o,,. The pseudo rank (referred to simply as rank in
the following) of W is defined as % where £ is the smallest number such that:
k .

Liz1% 5 g5

i1 O
In simpler terms, it represents the fraction of the largest singular values required to capture at least
95% of the sum of all singular values of the matrix W.
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Figure 3: Left, center left: The rank of weight matrix products WL W and PWy, averaged across
heads of layer 5 of an autoregressive transformers trained on the Pile [Gao et al.l 2020]. Center right,
right: The rank of weight matrix products WI}r Wq and PWy, averaged over all heads and all layers
of a Vision Transformer trained following [Irandoust et al., 2022] on the ImageNet dataset [Deng
et al.,[2009]]. In both settings, the decay strength applied to attention layers is varied, while keeping
the strength for all other layers fixed. In all cases, we observe again that rank reduction correlates
strongly with weight decay strength when optimizing with AdamW. The weight decay strength of 0.1
commonly used to pretrain some known large foundation models in fact noticeably reduces the rank
of the generated matrices compared to when weight decay is turned off.

4.1 Associative recall task

In this simple memory task, a model is presented with a sequence of paired tokens
[®1,91,- .., @1, yr, xT+1]. Specifically, the task is parameterized by an integer N, representing
the number of unique tokens that can be mapped to N corresponding tokens. The sequence presented
to the model therefore consists of 2N + 1 tokens (with T = N), and the final token is repeated and
appears in the sequence before, i.e. x741 = x; for some j € [0,...,T]. The model is trained to
remember the correct association observed in-context and predict ;. This task has been attributed
and proposed as a proxy for language modelling [Fu et al.l 2023} [Poli et al., [2023].

We train a 2-layer self-attention only Transformer with AdamW optimizer on minibatches of size
128, for N = 20. To simulate additional noise, we perturb 5% of the labels with random labelling
[Zhang et al.;, 2021]).

Figure[d]shows that even in this setting, the stationary condition of a L2-regularized loss in Lemma3.2]
is approached, and the gap between the nuclear norm and the Frobenius norm in (5) vanishes, thus
confirming that AdamW in fact also optimizes for the nuclear norm. Furthermore, the convergence
speed is perfectly correlated with the weight decay strength. The results furthermore show that
AdamW leads indeed to a consistent decrease in the rank in both parameter weight products as the
decay strength increases. This aligns with the effect of optimizing the nuclear norm of these matrices.

4.2 Language Modelling

In order to validate our theoretical findings in larger scale experiments, we now present results when
training standard small scale Transformer models, with 125 million parameters, on the Pile [[Gao
et al.,2020] - a common language modeling dataset. All design decisions such as the Transformer
architecture as well as the optimizer and training schedule are identical to the ones proposed in the
GPT-3 paper [Brown et al.||2020]], which are now used in various other studies e.g. [Fu et al.,|[2023|
von Oswald et al.,[2023]]. Details can be found in the Appendix [G|

First, we confirm again that increasing weight decay with AdamW drastically reduces the rank of
wk W¢ as well as PWy,, on average across depth and heads, of the trained models (c.f. Figure



Table 1: Test set perplexity of 125 million Transformer models trained on the Pile for 10 billion
tokens with AdamW and different weight decays A for the self-attention (SA) and the feed-forward
(MLP) weights. + standard error of the mean computed over 5 seeds.

SA-A=0.0 SA-A=0.01 SA-A=0.025 SA-A=0.1 SA-A=0.25

MLP-)\ = 0.0 12.00%9:03 12,01 +0.05 11.98 +0.00 11.92 £0-02 15 p +0.01
MLP-)\ = 0.01 11.94%0-02 11.95%0.01 11.94%0.03 11.89+0-02 11.97%0.03
MLP-X = 0.025  11.89+0-01 11.90+0-04 11.90+0.04 11.80+0:03 11.92+0.02
MLP-)\ = 0.1 11.72%0-02 11.71%0.03 11.68+0-03 11.67%003 11.70%0-02
MLP-)\ = 0.25 11.63%0-02 11.65%0-04 11.62%0-04 11.52%0-03 11.58+0-03

Appendix Figure[7). Furthermore, we observe that while increasing the weight decay strength of MLP
beyond 0.1 is generally beneficial, see Table([I] doing the same for attention matrices starts slightly
hurting performance. Results are averaged over 3 seeds. We observe a sweet spot around weight
decay strength of 0.1 applied to self-attention weights, indicating that some rank regularization is
beneficial for this task. Nevertheless, too much weight decay and therefore rank regularization seems
to be detrimental. Finally, applying weight decay to the MLP weights seems to more important with
a generally higher effect on performance. We leave a more nuanced investigation of decoupling the
weight decay strength of matrices affected by our theory from the rest of the parameters for future
research.

4.3 Vision Transformers

Next, we focus on computer vision tasks and train a Vision Transformer on the ImageNet dataset
[Deng et al., [2009] for 24 hours, following the exact training protocol of [Irandoust et al., [2022]. We
follow the previous section and vary the decay strength only in the attention layers, while keeping
every other hyperparameter fixed. We observe a similar effect of the decay strength on the ranks of
the matrices W x, Wy p (c.f. Fig[3).

4.4 Pretrained foundation models

Finally, we turn to pre-trained foundation models, and provide some evidence that their training is
also impacted by the rank-regularizing effect of weight decay. Specifically, following Proposition [B.4]
it is sufficient to observe that the matrices W W, resp. P P are close to Wx W resp. Wy Wy
Because the matrices Wq, Wi, Wy, PT are typically wide rectangular matrices, the off-diagonal
elements of VVQWC—Qr , etc, are mostly 0. For L}, to approximately correspond to L., it thus suffices

that the diagonal elements of Wy Wg resp. P P are close to those of Wx Wl resp. WVWJ .

Figure[] [6]shows that this is mostly the case, for all layers of the model. For each layer and head, we
further find that the gap from (9) is indeed mostly tight, consistent with a rank regularizing training.
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Figure 4: Analyses of attention layers in the pretrained LLAMA 2 model with 7 Billion parameters
[Touvron et al., 2023]]. The leftmost (resp. center left) shows the squared norm of every row of Wy,
(resp. Wy), for the first head of each layer, against the norm of the corresponding row of W (resp.
column of P). The condition Wx WL = Wg Wg would require these norms to be equal, which in
fact is mostly true. While the model has not reached a stationary point, this indicates the optimization
has advanced enough for this sufficient condition for L, to be identical to L5 to emerge. In fact,
the center right (resp. rightmost) plot show the scatter plot mapping the Frobenius norm against the
nuclear norm for all heads across all layers. The two norms almost perfectly coincide.



5 Discussion

Our results provide further insights into the interplay between L2-regularization and weight decay
regularization and the optimization of models that consist of parameter matrix products. This is
of particular interest since attention layers in transformer exhibit this parametrization as key-query,
as well as value-projection parameter matrices, are multiplied directly with each other: WX W,
and PWy,. Our empirical findings strongly support our theoretical predictions about the impact of
weight decay on the rank of attention layers and clearly show a rank-regularizing effect even without
convergence. We provide evidence that the training of some foundation models such as Llama are in
fact in practice affected by the same regularization.

Furthermore, we find that decoupling weight decay in the attention weights and tuning its weight
decay strength can improve performance, for example in our language modelling experiments. These
findings complement the recent observation that reducing the rank of language model MLP matrices
post-training improves their reasoning performance, while doing the same for attention layer matrices
mostly hurt it [Sharma et al.,2023]]. In particular, our findings suggest that the conventional practice of
applying uniform regularization strategies across all layers may not be optimal for other deep learning
architectures as well. This finding opens up new avenues for model- or layer-specific regularization
strategies that could significantly enhance the performance of these models.

Our findings once more highlight the complexity of understanding optimization techniques in con-
junction with particular neural network models, particularly transformers. For example, the difficulty
of understanding the effect when varying regularization strengths on different components of these
models underscores the need for a more nuanced theoretical understanding of layer-specific regular-
ization. We are particularly excited about further research that aims to disentangle the role of weight
decay in in-weight vs. in-context learning within MLPs and self-attention layers, building on [Singh
et al., 2023]). In conclusion, while our findings mark a step forward in understanding and improving
the usage of weight decay when training deep neural networks, in particular transformers, our study
shed light on the intricate interplay of neural network regularization and its parametrization.
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A Compute budget

We estimate the total compute budget to 4 Nvidia RTX 4090 for two months. The LLMs were
punctually trained on a cluster of 16xA100 GPUs for 4 days.

B Proofs of theoretical results

B.1 Proof of Proposition (3.1
Proof. Using singular value decomposition, we write A = UaX 4V, and B = UgX gV, , with

Ya= ( SOA ) and X = ( %B ) Substituting in the equation AT A = BT B, we get

VaSaVy =VeSEVe

By positivity and uniqueness of singular values, necessarily, X4 = ¥p = < g > . Furthermore, by

rearranging the above equation, we get S?V,[ Vg = V[ VpS?, i.e. that V] V5 commutes with S.
We rewrite A as

0

T T

.
A= UsSaVIVEVI = Us ( SVa Vi > vl
I

.
Redefining U4 as Uy ( VAOVB
and B=UgXV'.

In particular, ABT = UsXX U}, which is a valid SVD of ABT. It remains to show that, if AB"
is diagonal, then there exists an orthogonal matrix O such that A = XO" and B = XO .

? ), setting > = ¥4, and V = Vg, we can write A = UsXVT

Let us assume the diagonality, i.e. ABT = X 7. Then, we have
(ABT? = U,Sx S8 TUf =58 T8sT = Upss sy U]

ie. that Uy, Up commute with XX 7, and thus that they are block diagonal. Furthermore,
YXTULUL = XX 7. They can then be written as

U0
UA(O Uj4>

U 0
Up = ( 0 UL )
where U, Uy, U; are orthogonal matrices, and the block of U corresponds to the non zero singular
values of X 7.

We can then rewrite A, Bas A = % ( g 9- ) ViandB =X ( g ?- ) VT, which conclude

the proof by setting O = ( v0 ) VT

Finally, AB" = UsXX U}, and therefore |ABT ||, = |[UsaSE ULl = Te(SXT) = 1(|A)% +
I1B]?). O
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B.2 Proof of Lemma[3.2]

Proof. Let A, B astationary point of the unregularized loss L in L£1,2. One can show that the gradient
of L(W = ABT) with respect to A (resp. B) is

oL
OaL = (W\W_ABT)B (18)
oL T
OpL = <8W|W—ABT> A (19)
where g—VI(, W—apT 18 amatrix, which we denote by —@. Differentiating L, at the stationary point,
the following equations must then be satisfied
M =GB (20)
AMB=G"A (21)

In particular, ATA = 1 ATGB = £ (GTA)"B=B'"B.

B.3 Proof of Theorem 33|

Proof. (<) We start by proving the backward implication, by contradiction. Let M a local minimum
of £,,and A, B suchthat M = AB" and A" A = BT B. Then by Proposition Lr2(A, B) =
L.(M). Assume A, B is not a local minimum of Ly, i.e. there exists an infinitesimally perturbed
matrices A’, B’ such that L12(A’, B') < L12(A, B). By continuity of matrix multiplication, M’ =
A’B'T is an infinitesimally perturbed matrix M. Since £.(M') < Lro(A’, B') < L12(A,B) =
L.(M), we get a contradiction.

(=) Assume now that A, B is a local minimum of £, and that W = ABT is not a local minimum
of L. constrained to rank r matrices. Then, we can construct a sequence (W,,),, of rank r matrices
such that lim,,_, o, W,, = W, and for all n, £, (W,,) < L.(W). For all n, let W,, = U,,S,,V,| the
SVD of W,,. By continuity of the mapping from a matrix to its singular values, lim,,_,, S, = 5,
where S are the singular values of . Because the set of orthogonal matrices is compact, there exists
a subsequence of ((Uy,, V;,))» which converges to some orthogonal matrices (U, V). Without loss
of generality, we redefine the sequence to this converging subsequence. By continuity of matrix
multiplication, necessarily USV " = W. USV T is a valid SVD of W. Since by local minimality
of A, B, following Lemma and Proposition we get that A = ULO" and B = VXO'

where > = ( VS > and O is some orthogonal matrix. Let for all n, A,, = U,X,0" and B,, =

0
V.2, 07, where &,, = < v 69” ) Then, lim,, o (A,, Bn) = (A4, B) and yet, because for all n,
ATA, = B! B, and A,,B] = W,, we have L12(A,, B,) = L.(W,)) < L.(W) = L12(A, B).
This is a contradiction. O

B.4 Proof of Theorem 3.4]

In order to prove the theorem, we first show that during optimization, the condition from Proposi-
tion 3.1 becomes true exponentially quickly. This is then followed by a new bound bounding the gap
between ||AB T ||, and (|| A||? + || B||?) by the norm of ATA — BT B.

B.4.1 Exponential decay of ATA — B"B

We provide the result for the vanilla gradient flow limit, but also provide an alternative proof for
the stochastic gradient flow with momentum and decoupled weight decay, to illustrate that the
exponential decay would hold in many practical settings. We note that the gradient flow limit is a
good approximation for a small learning rate in the discrete dynamic.

Lemma B.1. In the gradient flow limit over the loss L1, AT A — BT B will converge exponentially
to 0.
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Proof. For any i, we denote by a’, b® the i-th column of A and B. The columns follow the following
differential equations:

rat = Gb' — \a' (22)
' =GTd" =\ (23)
where G = 76%/ w—apT>and 7 is some time constant controlling the learning rate. Given a pair

i, j, we can now look at the dynamic of a*"a/ — b* T b7:
7 Tal bWy =7(aTa' +a'Tal — b7 T — b7 H)

=d TGV — N’ Td’

+a' TGV — Xa'Td!

— (a? TG — A TD)

— (a'TGY — A TBY)

= 2\a'Ta? —b'TW)

A

Therefore, we have ATA— BB = Qe_%, where Q is AT A — BT B at initialization, and in
particular, every entry of AT A — BT B converge to 0 exponentially. O

We now provide a similar result, in the gradient flow regime but with momentum, as well as decoupled
weight decay - a tractable approximation to AdamW as shows the following proposition:

Proposition B.2. We consider the following dynamics approximating stochastic gradient flow with
weight decay:
dH{ = u(GyBydt + cdW — Hdt)

dHP = (G| Avdt + ocdWP — HE dt)
dA, = —n(H + MA,)dt
dB; = —n(HP + \B,)dt

where j1,m,0 > 0 and W4 and W are independent matrix Wiener processes. Initial condition are
H{;‘ =0and HE =0. H A (resp. HB) is the momentum gradient with respect to A (resp. B). Then,

t MO—Z
HA = / NG, Byds + [ PEW (24)
0
t 1102
H? =u/ eHIGT Ads + | LTWE e (25)
0

t
A, :e—n)\tAo _ 77/ e_n)‘(t_s)H;AdS (26)

0

t
B, =e "B, — 77/ e*”’\(t*S)HsBds 27

0
Al A, — B B, == (A] Ay — B By) (28)

t
-7 / e PN HATA + AJH! — HPTB, — BIH)ds.  (29)
0

Proof. We have
d(e"HP) = e! (uH dt + dH?)
= pe'(GyBydt + odW)
such that

t
H = et (H({‘ + 1 /0 el (G4 Byds + odWSA))

t 2
= /,L/ e_u(t_S)GsBst + %Wl‘{efzut
0

16



Note that the second term is an abuse of notation. The derivation of the integral form of H, tB , A and
B, follows the same logic.

For the last two equations, we get

d(A] Ay — B By) =dA] A, + Al dA, — dB, B, — B/ dB,
== (B +24)" A+ AT (B +24))
+n ((HtB + >\Bt)T B, + B/ (HP + )\Bt))
=—NA[ A, — B By) —n(HAT A+ AT HE — HP'B, — B] HP)adt
= —20\(A; A; — B, By) + Qqdt

which gives

t
Al A, — B B, = e 2" (A] Ay — B] By) + / e 290 ds
0

O

Before analyzing the implications of this proposition, let us state a lemma that will allow us to bound
the probability of a Brownian motion diverging:

Lemma B.3. [Lévy, |1940] Let (B;) be a 1D Wiener process. Then, for t, L > 0, P[maxc[o,q Bs >
L] =2P[B; > L|.

Let us now analyse the consequences of Proposition We will assume that A; and B; remain

L2-bounded by M > 0 (which is true for all converging dynamic modulo steady state noise), and
that G remains L2-bounded by K (either using a Lipschitzian loss, or using clipping).

First observe that, using lemma|B.3| for ¢ > 0, with probability 1 — ¢, the term \/gaWIA; o—2 and
the correspond B will remain bounded by o4/ pundIn 4L€d.

This way, H* and H” will with probability 1 — £ remain bounded by K M + o/ undIn %d. With
that same probability, the term

t
n/ e =) (HAT A + ATHA — HPTB, — Bl HP)ds
0

will remain bounded by 4% <K M + +o4/pndln 47E‘d> . This is the same order of magnitude as
the stochastic term. Until AT A — BT B is of that order, it exponentially decays.
B.4.2 Upper bound of ||[|ABT . — 3(||A]* + || B||*)||

Finally, we provide the following general result, bounding the gap between |AB ||, and 1 (||A[? +
| B||?) by the normof ATA — BT B.

Proposition B.4. For any matrices A, B, we have

ABT. — lAI%] < /IIATA - BT B|. || A]..

In particular,
- 2
All. Bl|.
< JIATA 5T 1AL £ 18,
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Proof. Let Q .= AT A — BT B. Using singular value decomposition, we write A = U4%4V,] and
B =UpXpVy,with ¥4 = ( ‘%A ) and Xp = ( ‘S;)B ) Substituting in the previous equation,
we get

VaASAVL =VESEVS +Q

VaSaV] =\/VBSEVE +Q = Vi(Ss + A)Vy (30)

where VAV, = \/ VeSEVE +Q — \/ Vi S%Vy . By the Powers-Stormer inequality [Powers
and Stgrmer, 1970], we have |A[|Z = |[VBAVS |% < Q]+

From there, we rewrite A as

i.e.

.
A= UASAVI VeV = Ua ( SaVa Vi > vl 31)
T
Ua < VaVe(Ss +4) ) vy (32)
B ViVs 0 A .
(e ()

Consequently, ||[ABT |, = ||S% + ASg||. and
IABTl. — IBI%| < |ASs[l. < [A[lISE]. < [|Al#[1SB]-
S VIQUBl+-

Similarily, we have |[|ABT ||, — || A[|%] < Q[ Al

The second inequality is obtained by using the triangle inequality.

B.4.3  Upper bound of ||| TT, A3/} — + 5 413

We here provide a more general version of Proposition [3.1]
Proposition B.5. Letq > r > 0, Ay € My,, Ay € M, forl € [2.L — 1], A, € Mg, and

A= HZL:1 Aj. Let € > 0. We assume that the sequence (A;)ic1..1) is e-balanced, i.e. that for
le[l..L—1],

147 40— A AL, <

Furthermore, assume that

1
e < Ii Inlin AL

Then for k € [1..L], we have

I 2/L
T Y Y e A
=1 2/L
In particular,
L 2/L | L .
HAl _ZZHAl”%‘ SZZHAZ||5—162/LL4/L€1/L
=1 2/L =1 l
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Proof. We will assume for this proof that the A; are square matrices for all [ € [1..L]. This proof
holds as it is for the more general case, with more cumbersome notations, and with the trick used in
equation For | € [1..L], we denote by A; = U; %V, be the SVD of A;. Let k € [1..L]. We first
show by recurrence that we can write

A = 0171(216 + Al)OlT forl € [1..L]

for an appropriate choice of orthogonal matrices (O;)co..z] and symmetric matrices (A;);ef1..7]s
and such that : Oy_1 = Uy, O = Vi, and ||A]|r < V€|l — k| for [ € [1..k]. The recurrence is
symmetric for [ < k and for [ > k. We will prove it in the latter case. For [ = k, the statement holds.
Let! € [k..L — 1]. We assume we can write 4; = O;_1 (X + AZ)OZT, with ||A||r < Ve(l = k).

Let@Q = A A — Al+1AlT+1. We have

Ok + A)?01" = Ui ¥4, U + Q.
Similar to the previous proof, we can write
O1(Sk+ A1+ D)0 =Up1 S U,
with A symmetric verifying
IAIE < @l <.
We can rewrite

A1 = Ui i Vi,
= OZOzTUlHElHVlL
= O(Z) + A+ A0 Ui V.

We set O111 = Vl+1U11101, A1 = A; 4 A to get the desired result. We verify that ||A;41 |7 <
Vel —k+1).

Now that we have proven our lemma, let us observe that

L
HAI = Oy (H(Ek + Al)) oL’
=1

l

with
L
HAz = H(Ek + Ay)
=1 2/L l 2/L
Notice that HE%HE% = || Ax||%. Using the triangular inequality of A — ||A||? for 0 < p < 1, we
have
I 2/L I 2/L »
ITA|  —1adz =|[IIE+ 20| ==k,
=1 2/L =1 2/L
I 2/L
<[]+ a0 -5k
=1 2/L




Furthermore, using the fact that || AB||5/, < [|A|2/1||B| r. we have

L
( )nzﬁlnmwﬂ

)rL/2||Z£—l|f/2Ll€l/2

IN

L
sz-f-Az Sk

2/L

Mh ”M“

IN

l

ﬁ%h

e
< >TL/2||Ek|f/2(L—l)Ll€l/2
l

<rP2 (|5 |[B2 4 L) — |5, F/?)

L
<25, | <1+L c ) —1
([t

L?/2 €
STL/2||Ek}|| / 2 ||EkHL
*

grL/2||Ek||f(L_1)/26L251/2

1

where in the penultimate line, we used (1 + )™ — 1 < enx whenever x < %, and using the
assumption of the proposition.

Ultimately, we thus obtain

2/L
—ARIZ] < 7| Ag||E e/ L LA B/ L
2/L

which concludes the proof for the first inequality. The second inequality is obtained by using the
triangular inequality.

Note that the above proposition can be used to argue that optimizing a deep linear network of depth L
will very quickly co-optimize the L,-Schatten norm of the product, with an exponential time constant
A/ L. In fact, even in a deep linear network, it can be shown that the matrices become exponentially
balanced using the same proof as in Lemma For the assumption ¢ < 2 min; || 4;]|Z to hold,
it suffices that the matrix norm remains lower— ounded by a strictly pos1t1ve value, a reasonable
assumption for loss functions of interest. Note however that this assumption is used only to obtain
the convenient upper bound expression, but the exponential decay is trivially true even without it.

B.5 On the boundness condition of A and B

We now examine the assumption that both A and B are bounded. It can be shown that, under
stochastic dynamics with momentum and for certain loss types, A and B will remain bounded with
high probability. Below, we present two examples of sufficient conditions on the loss function to
ensure this boundedness. Although one could formulate an expanding set of such sufficient conditions
to cover a broader class of losses that lead to bounded parameters, there are still practical scenarios
where certain losses might not satisfy these conditions. In these cases, practitioners often achieve
stable dynamics through hyperparameter tuning, and our theorem remains applicable, as it is designed
to accommodate these scenarios rather than exclude them. Therefore, the boundedness assumption is
broadly relevant in practice, particularly in training setups that use weight decay, and we leverage
this assumption to discuss the rank-regularization effect that impacts such training processes.

B.5.1 Sufficient conditions
Henceforth, we will refer by 6 = (A, B).
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Sufficient condition 1: Gradient flow with lower bounded loss function We consider a the
following gradient flow dynamics with weight decay:

0= —n(VoL + \0)

7 is the learning rate hyperparameter, and A the weight decay strength.

A sufficient condition on the loss is that it is lower bounded, which is the case for most common
losses.

Indeed, the above dynamic is the gradient flow dynamic of the loss L'(0) := L(6) + A||6]|?. Given
that L’ is also lower bounded, and that L’ (6;) is a monotonically decreasing function of time, L’ (6;)
must converge to a constant real value, i.e. L(0;) + A||0;]|> —¢— oo ¢ for some c. If ||6]] is unbounded
from above, then necessarily L is unbounded from below, which is a contradiction.

Sufficient condition 2: Gradient flow with momentum with Lipschitz gradient We consider a
the following gradient flow dynamics with momentum and decoupled weight decay:

G = u(VeL - G)

0 = —n(G + \0)
where G is the exponential average of the gradient of 6. y is the momentum hyperparameter, 7 the
learning rate, and A the weight decay strength.

A sufficient condition on the gradient is to be min(1, %)-Lipschitz with respect to the parameters 6
sufficiently far, i.e. for ||| > P for a given P:

The momentum makes the analysis of the dynamics more complicated. However, defining F' =

[ (8; ],andM = < 770)\ Z ) and U = [ VSL } one can rewrite the equations as:

F=—MF+uU

The derivative of the squared norm of F' verifies:

d .
—||F|? =Tx FFT
il

= —TrTMFF"  +uTcrU'F

< —min(pA, p) | FII + p TrUTF

< —min(p\, @) | FI|* + ul| Vo L[| F]|

. nA
Wl <||V9L ~ min(, M)IIFII)
. nA
< Pl (0] = min1, 2 o]

The dynamics of F are flow dynamics. Whenever || F'|| reaches P, its norm is decreasing. || F|| can
thus never exceed P. As || F'|| is an upperbound on ||6||, the same holds for ||0||. We also observe
that the Lipschitz condition doesn’t need to hold for all # > P. In fact, it suffices that it holds
for any borderless submanifold of codim -1 (for example the sphere of radius M) that contains the
initialization point.

Note on stochasticity To deal with stochasticity, we consider similar equations:

dG = p(VeLdt + dW — Gdt)
d0 = —n(G + \0)dt
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which become:
dF = —MFdt + pUdt + pdW
The integral form is:

F = F(0) + pe~™ / eMUds + pe=™ / esMaw

The process can diverge because of the stochasticity. However, similarly to proposition B.2, we
can fix for any § > 0 an upper bound on W that holds with probability at least 1 — J; this allows
to bound the contribution of the stochasticity. We deal with the gradient component similar to the
non-stochastic proof.

B.5.2 Pathological examples where the boundedness does not hold

An example of a loss for which the parameters will diverge is when we allow losses to be negative,
and diverge to minus infinity "stronger” than the weight regularization term.

An obvious, albeit constructed such loss is L(AB ") = —||ABT||2. Then, the gradient of L w.r.t. A
(resp. B)is V4L = —ABT B (resp. VgL = —BAT A). Even with the decay term, one can see that
if A, B are initialized to be e.g. orthogonal matrices scaled by some o > A, both A, B will diverge
to infinity.

Such negatively unbounded objective functions to be minimized may be found in e.g. the reinforce-
ment learning setting, when using undiscounted returns.

C Equilibrium condition of 2-layer Linear network

We assume A > 0 and that the singular values of Y " X are all non-zero and distinct.

We start with the following set of equations:

ABT =AT(S—ABT) (34)
M= (S-AB")B (35)
Clearly, (34) implies
AMB'B=A"(S— AB")B (36)
MTA=AT(S—AB"B (37)
and thus that BTB = AT A.
Furthermore, (13_—4]) also implies
MBT = AAT(S—ABT)=AATS — AATAB' (38)
MB'" =(S—AB")BB" = SBB" — AB"BB" (39)

Using B'B = AT A, we getthat AATS = SBBT.
Denoting by a;, b; the i-th row of A, B, for any i,j € [1..d; 3)%, we have s;a; a; = s;b] b; and

sja) a; = s;b] b Thus, |lag]|> = [|b;||*, and a a; = b/b; = 0, since s;,s; are distinct and

positive. Taken together, AAT is a diagonal matrix, which we denote by D. We have D =
diag((llall*)ie(1..a, 5])-

In particular, (38) implies \ABT = D(S — ABT),i.e. (\[ + D)ABT = DS. Because the entries
of D are positive, (\I + D) is invertible, and thus ABT = (Al 4+ D)~!DS. In other words, the
off-diagonal entries of AB" are zero, i.e. a; b; = 0 forall i # j, i,j € [1..dy 3]%

In particular, for a given i, we have
Aaj bi = llaill*(si — a] by) (40)

Using the positivity of s; and A, one can see that necessarily, a; = b;.
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D On the link between the full loss and the restricted loss
In the theoretical section, we study a pruned version of the total losses:

A
Lra(A, B,0) = L(AB',) + S(|A|* + | BI"),
L.(ABT,0):= L(AB") + \|AB|.,
where the remaining parameters are not accounted for. This in fact still accounts for the general case.

Indeed:

* stationary points of Ly will be also stationary in (A, B), hence Lemma still holds. In
fact, the latter condition suffices.

* For theorem [3.3] the same proof shows that (A, B, #) is a local minima of L iff
1) (W = AB"'.0) is a local minima of L, constrained to matrices W of rank r and 2)
ATA=B'B

* in the proof of theorem the gradient G of the first lemma now hides a dependence
in 6, but the proof still hold as is. In the second lemma, the gradient G; depends on the time,
and is indirectly hiding a dependence on 6.

E Link between solutions of AdamW and L 2-regularization

Consider the following dynamic induced by AdamW, with A\ > 0:
G+ pB1-Gioa+ (1= B1) - VwL(Wy)
By« B2 Bi_1 + (1= B2) - Vw L(W,)?
Gy + Gi/(1—B1)
By« B,/(1-55)

Wig1 < Wy —n- (ét/< Bt+€) +)\Wt)

where 7) represents the learning rate and 51, 2, € are the common hyperparameters of Adam, W, is
the parameter at time ¢, and where the various operations are applied element-wise.

Note that the term —AWW; stems from weight decay.

If the dynamic converges, then necessarily, Goo = Vi L(Wy), Boo = (ViwL(Wx))?, and

thus A\Wo, = %. Clearly, this implies that \|W.,| < 1. If we further assume that

A|W| < 1, then the condition becomes eAW, = —Vy L(W,), which is the equilibrium point
of a L2-regularized loss with regularization strength % Thus, the stationary points of the AdamW
optimizer can in practice correspond to stationary points of L2-regularized loss, and thus the same
low-rank inducing solutions can be found.

We show in Fig.[5a toy experiments illustrating the equivalence in the solutions found by AdamW with
decay strength Ay p and hyperparameter e, with those found by Adam with L2-regularization with
regularization strength Apo = Ay pe. In particular, we illustrate how a factorized parametrization
in this setting will still result in solutions that minimize the nuclear norm, even when trained with
AdamW.

F Pretrained foundation models: ViT

We provide in Figure[6]the ViT counterpart of Figure 4]
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Figure 5: Trajectory of wj, ws in the 2D plane when optimizing the underlying parameter for various
hyperparameters. At every coordinate in the plane, the loss is defined as the squared distance to the
surface S in orange. The red (resp. blue) cross represents the points on S minimizing the L2-norm
(resp. L1-norm). Left: wy,ws are directly parametrized and optimized by AdamW with decoupled
weight decay (in solid line) or Adam with L2-regularization (in dotted line). As conjectured, the
convergence point of AdamW given the hyperparameter € and decay strength \,,d corresponds to that
of the equilibrium point of the L2-regularized loss with regularization strength Apo = A, de. Right:
w1, we are parameterized as a product of two scalars, i.e. wy = a1b1, we = agby, where ay, by, az, by
are now optimized by AdamW or Adam with L2 regularization. Again, the two optimizers find
the same convergence point for equivalent hyperparameters. However, the solution found now
corresponds to those of the loss regularized by the L1-norm of wy, ws, (corresponding to the nuclear
norm for scalars) as predicted.
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Figure 6: Analyses of attention layers in the pre-trained Vision Transformer [Wu et al.| [2020]],
available on huggingface under the id "google/vit-base-patch16-224-in21k". The leftmost (resp.
center left) shows the squared norm of every row of Wy (resp. Wy,), for the first head of each
layer, against the norm of the corresponding row of W (resp. column of P). The condition
WxkWh =Wqg Wg would require these norms to be equal, which in fact is mostly true. While the
model has not reached a stationary point, this indicates the optimization has advanced enough for this
sufficient condition for L, to be identical to L5 to emerge. In fact, the centre right (resp. rightmost)
plot shows the scatter plot mapping the Frobenius norm against the nuclear norm for all heads across
all layers. The two norms almost perfectly coincide.

G Language modelling experimental details

Here, we present details of our language modeling experiments, employing standardized values
from the literature and consistent, untuned hyperparameters across all trials. Unless specified
otherwise, we utilize the conventional GPT-2 transformer architecture with LayerNorm (Ba et al.,
2016), incorporating MLPs between self-attention layers and applying skip-connections after each
layer. Training is conducted using a standard (autoregressively) masked cross-entropy loss, omitting
an input embedding layer but incorporating an output projection before computing logits. Further
details can be found in Table
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Table 2: Hyperparameters for language modelling experiments.

Hyperparameter Value
Dataset The pile [Gao et al.|[2020]
Tokenizer GPT-2 tokenizer - we append a special "EOS" token between every sequence

Context size
Vocabulary size
Vocabulary dim
Optimizer

Weight decay
Batchsize

Gradient clipping
Positional encodings
Dropout
Architecture details
Weight init

Learning rate sched-
uler
MLP size

756

50257

756

Adam [Kingma and Ba, [2015]] with e = 1e~%, 81 = 0.9, 82 = 0.95

See main text

128

Global norm of 1.

We add standard positional encodings.

We use an embedding dropout of 0.1 right after adding positional encodings.
12 layers, 12 heads, key size 64, token size 756, no input- but output-embedding
W ~ N(0,0%) with ¢ = 0.02 and bias parameter to zero. We scale all

weight matrices before a skip connection with ﬁ with N the number of layers.
Linear warm-up starting from 1e =% to 1~ in the first 8000 training steps, cosine
annealing to 10% of the learning rate after warm-up for the end of training
Widening factor 4 i.e. hidden dimension 4 * 756 with ReLU

non-linearities [Hahnloser et al.}, 2000

— A=0.0
— A=0.01
—— 2=0.03
A=0.1
A=03

0.554
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Figure 7: The rank of weight matrix products W, Wq and PWy, averaged across heads of layer 7
(left and outer left) and layer 9 (right and outer right) of an autoregressive transformers trained on
the Pile [Gao et al.,2020]. For both layers, the decay strength applied to attention layers is varied,
while keeping the strength for all other layers fixed. In all cases, we observe again that rank reduction
correlates strongly with weight decay strength when optimizing with AdamW.
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mechanisms for monitoring misuse, mechanisms to monitor how a system learns from
feedback over time, improving the efficiency and accessibility of ML).

Safeguards

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

Answer: [NA]
Justification: No data and models realese.
Guidelines:

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

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

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

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

Licenses for existing assets

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

Answer: [NA]
Guidelines:

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

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

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

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

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

* If assets are released, the license, copyright information, and terms of use in the
package should be provided. For popular datasets, paperswithcode.com/datasets
has curated licenses for some datasets. Their licensing guide can help determine the
license of a dataset.
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13.

14.

15.

* For existing datasets that are re-packaged, both the original license and the license of
the derived asset (if it has changed) should be provided.

* If this information is not available online, the authors are encouraged to reach out to
the asset’s creators.
New Assets

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

Answer: [NA]
Guidelines:

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

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

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

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

Crowdsourcing and Research with Human Subjects

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

Answer: [NA]
Guidelines:

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

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

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

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

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

Answer: [NA]
Guidelines:

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

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

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

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