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Abstract

The ability of neural networks to learn use-
ful features through stochastic gradient de-
scent (SGD) is a cornerstone of their suc-
cess. Most theoretical analyses focus on
regression or on classification tasks with a
positive margin, where worst-case gradient
bounds suffice. In contrast, we study zero-
margin nonlinear classification by analyz-
ing the Gaussian XOR problem, where in-
puts are Gaussian and the XOR decision
boundary determines labels. In this set-
ting, a non-negligible fraction of data lies
arbitrarily close to the boundary, breaking
standard margin-based arguments. Build-
ing on Glasgow’s (2024) analysis, we ex-
tend the study of training dynamics from
discrete to Gaussian inputs and develop
a framework for the dynamics of neuron
blocks. We show that neurons cluster into
four directions and that block-level sig-
nals evolve coherently, a phenomenon es-
sential in the Gaussian setting where in-
dividual neuron signals vary significantly.
Leveraging this block perspective, we ana-
lyze generalization without relying on mar-
gin assumptions, adopting an average-case
view that distinguishes regions of reliable
prediction from regions of persistent er-
ror. Numerical experiments confirm the
predicted two-phase block dynamics and
demonstrate their robustness beyond the
Gaussian setting.
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RIKEN AIP, The University of Tokyo, Kyoto University

1 INTRODUCTION

In deep learning theory, feature learning has
emerged as a central theme. It refers to the ability of
neural networks to uncover latent low-dimensional
structure from high-dimensional data, often yield-
ing significantly better sample complexity than ker-
nel methods. A line of recent work demonstrates
this advantage in regression under the multi-index
model, where labels depend on a nonlinear function
of a low-dimensional projection of the inputs (Abbe
et al. 2023} Bietti et al., [2022; Mousavi-Hosseini
et al.l 2023} |[Bietti et al.l [2025; |Barak et al., 2022}
Oko et al., [2024; [Dandi et all 2024). We refer to
Bruna and Hsu| (2025) for a recent survey.

While most work on feature learning has centered on
regression, there has also been progress in classifica-
tion. Existing analyses fall into two main strands.
The first is the literature on benign overfitting (Frei
et al., [2022; |Xu et al.,[2024)), which shows that over-
parameterized neural networks trained by stochastic
gradient descent (SGD) can generalize even when
they interpolate the data. The second strand inves-
tigates sparse parity learning with Boolean inputs
(Glasgowl [2024; |Abbe et al.| [2025), a discrete set-
ting where classes enjoy a positive separation mar-
gin. Both lines of work highlight that neural net-
works achieve feature learning in classification under
favorable structural conditions such as linear sepa-
rability or positive margin.

A major open challenge is to understand neural
networks in nonlinear classification without positive
margins. Such situations naturally occur in real
data—for instance, Figure (a) illustrates that dig-
its 4 and 9 in MNIST (Deng, |2012) overlap heavily,
leaving no clear separation between classes. Yet de-
spite its prevalence, the zero-margin regime remains
poorly understood, since the lack of separation hin-

Proceedings of the 29'" International Conference on Arti-
ficial Intelligence and Statistics (AISTATS) 2026, Tangier,

i\ﬁor‘()c)co' PMLR: Volume 300. Copyright 2026 by the au- T, investigate this setting in a controlled way, we
or(s).

ders alignment with discriminative features.

study the canonical XOR classification problem with
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(a) MNIST: 4 vs 9. (b) Our Setup.

Figure 1: (a) t-SNE plot of MNIST digits 4 and
9, which overlap substantially. (b) Gaussian XOR
setup: f*(z) = —sgn(zjx2) with zero margin, since
the Gaussian distribution crosses the coordinate
axes.

Gaussian inputs, where labels are generated by

ff(x) = —sgn(xi22), z = (z1,29,...) € RY,
see Figure b). This minimal toy problem captures
the essential difficulties: the decision boundary is
nonlinear, feature learning is required, and a non-
negligible fraction of samples lie arbitrarily close to
the boundary. Unlike the Boolean case, where inputs
are discrete and bounded, Gaussian inputs are con-
tinuous and unbounded, so data both concentrate
near the boundary and can take arbitrarily large
values. Prior work by showed that
vanilla SGD can solve the Boolean XOR problem,
but their analysis relies critically on the presence of
a positive margin. In the Gaussian case these ar-
guments break down, motivating our block-dynamic
viewpoint, which departs from per-neuron margin ar-
guments and explains how neural networks can still
learn in the zero-margin regime.

Building on the work of (2024), we develop

a block-dynamic framework for analyzing SGD in the
zero-margin regime, and prove that a two-layer neu-
ral network trained by vanilla SGD can learn the
XOR function from Gaussian inputs. Our main con-
tributions are:

e Block dynamics. We show that neurons rapidly
self-organize into four coherent blocks aligned
with the signal directions. A mean-field—style ar-
gument establishes that block masses remain com-
parable, enabling a low-dimensional block-level
description of the network.

e Average-case analysis. In the absence of a
margin, many samples lie arbitrarily close to the

decision boundary, invalidating worst-case argu-
ments. We introduce an average margin statistic
and prove that it governs the accuracy of the clas-
sifier.

e Experiments. Simulations confirm block forma-
tion, validate the average-case dynamics, and il-
lustrate the importance of nonlinear separation in
the zero-margin setting.

1.1 Related Work

Feature learning. Two-layer neural networks
have been shown to adapt to low-dimensional latent
structure in regression and multi-index models[Abb¢]

et al| (2023); Bietti et al| (2022); Mousavi-Hosseini
et al|(2023); Bietti et al.| (2025); Barak et al.| (2022);

Oko et al.| (2024); Dandi et al. (2024); Bruna and|

Hsu| (2025)), often achieving significantly lower sam-
ple complexity than kernel methods. In contrast,

kernel perspectives such as the Neural Tangent Ker-
nel (NTK) Jacot et al.| (2018); Chizat et al. (2018) do
not capture adaptation to latent structure Ghorbani
et al. , while mean-field analyses Mei et al.
@ typically require very wide networks and long
training horizons|Suzuki et al.[(2023)), leading to sub-
optimal sample complexity Mahankali et al.| (2023).
Beyond these approximation regimes, most theoreti-
cal works analyze layer-wise training, where the first
layer is optimized to recover signal directions before
fitting the link function. However, such procedures
are not faithful to practice and may even fail to
generalize Bietti et al| (2025). This motivates the
study of vanilla SGD with simultaneous training, as
in|Glasgow| (2024)), who analyzed XOR with Boolean
inputs, and Berthier et al.| (2024), who studied the
single-index model in the mean-field regime.

—

Classification with neural networks. The dy-
namics of neural networks in classification have been
extensively studied under linearly separable models
with a positive margin (Wei et al., 2018; Brutzkus|
et al] 2018}, [Ji and Telgarskyl], 2020} [Lyu et al. 2021}

Telgarsky, 2023)), often linked to the theory of be-
nign overfitting [Frei et al.| (2022)); Kornowski et al.|

2023));|Zhu et al.| (2023); Wang et al.| (2024). Benign

overfitting has since been established across diverse
architectures, including transformers (Jiang et al.

2024)), graph convolutional networks (Huang et al.

2025)), and convolutional networks Kou et al.| (2023));

Cao et al| (2022). Beyond linear separability,

et al.| (2024)) analyzed an XOR Gaussian mixture

model, but required that cluster separation scales
with dimension. Other works motivated by feature
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learning, such as |Shi et al.| (2022)), investigated dic-
tionary learning with discrete latent structure, while
Shi et al.| (2023) provided guarantees in more gen-
eral settings without explicit margin assumptions.
However, these analyses assume bounded inputs and
layer-wise training, in contrast to our focus on simul-
taneous training with unbounded Gaussian inputs.

XOR problem and parity learning. Parity
functions of the form [], g x;, where z; € {—1,1},
represent a class of functions that are generally chal-
lenging for gradient-based algorithms to learn with-
out specific assumptions on the input distributions
Shalev-Shwartz et al.| (2017). However, under ad-
ditional assumptions on the input data, a two-layer
neural network can effectively learn these functions,
as demonstrated by [Barak et al.|(2022)); Abbe et al.
(2023); [Kou et al| (2024); |Glasgow| (2024); |Abbe
et al.| (2025)).

1.2 Notations

We use the notation a, < b, (or a, 2 b,) for se-
quences (an)p>1 and (by,)p>1 if there exists a con-
stant C' > 0 such that a, < Cb, (or a, > Cb,)
for all n. If the inequalities hold only for sufficiently
large n, we write a, = O(by,) (or an = Q(b,)). We
use ||-|| and (-, -) to denote the Euclidean norm and
scalar product, respectively. The sign function is de-
noted by sgn(-). The (d — 1)-dimensional sphere of
radius 6 is denoted by S~1(6).The canonical basis
of R? is denoted by e, ..., eq.

2 STATISTICAL FRAMEWORK

Data generation. We model each observation
(z,y) € R x {£1} as independently generated from
the following process: the input x is drawn from an
isotropic Gaussian distribution,

x = (x1,T9,....,xq) ~N(0,1I),

and the label y, given z, is determined by the XOR
function f*

y = f"(z) = —sgn(z172).

For simplicity, we assume that the function f*(-) de-
pends only on the first two components of x, specif-
ically 1 and x5, which correspond to the canonical
basis vectors e; and e;. This assumption can be re-
laxed, as the algorithm in our analysis is rotationally
invariant.

Model. We utilize a two-layer neural network with
the ReLU activation function, denoted by o(-), to
learn the XOR function f*(-). This network consists
of m neurons, each characterized by a pair of weights
(w,a) where w € R? and a € R. Let A represent the
set of these m neurons. The function represented by
the neural network is defined as:

folz) == 1 Z aa(wTa:) = ]Ep[aa(wTa:)],

m
(w,a)eEN

where p is the empirical distribution of the neurons

in \V.

Initialization. To initialize each neuron (w,a) €
N, we sample initial weights (w(?),a(?)) as follows.
The weights of the first layer are initialized uniformly
on the sphere of radius #, which will be specified
later. Specifically, we set w(® ~ Unif(S¥~1(6)) for
some scale parameter # > 0. The weights of the
second layer are initialized as a(®) = fe where ¢ is
an i.i.d. Rademacher variable, i.e. P(e = 1) =P(e =
~1)=1/2.

Network training. To train the network f,(-), we
employ Stochastic Gradient Descent (SGD) over T
iterations and a learning rate n > 0. Each itera-
tion ¢ uses an independent batch of size V', denoted
by My ={(t -1V +1,(t—1)V+2,..,tV}. The
empirical risk for a batch M C N is defined as

~ 1 .
L,= % Z (a9,
JEM:
where () is an independent sample from N(0, I)

and £, (z) is the logistic loss:

lp(x) = 2log (1 + exp(—yf,(x))).

The population loss is L, = Eg[¢,(z)], and the
derivative ¢},(z) of the logistic loss with respect to

fo(z) is:
_ 2yexp(—yfy(z))
1+ exp(—yf,(2))
The gradient updates of a neuron (w,a) € N are
calculated as followd]
1

l(x) =

vwip = v Z E;(I(j))aa'(w—rz(j))x(ﬁ
JEM,
- 1 ) )
VaLp == V Z g;(x(-]))g'(w—rx(]))
JEM;

!Since the ReLU function is not differentiable at zero,
we define ¢’(0) = 0 for convenience.
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At each step, the weights are updated as follows

w(tH) = w(t) - T]Vw(t)ﬁp(t) (w(t))
at+) =) — T]va(t)i/p(t) (a(t))

starting from (w(®,a(®)). After ¢ update steps, the
set of neurons is N := {(w® a®)}, and p® rep-
resents the empirical distribution of these neurons.
For simplicity, we omit the iteration index ¢t when
the context makes it clear. Since each iteration uses
an independent batch, there are no stochastic de-
pendencies between weights and inputs.

3 MAIN RESULT

We show that a two-layer neural network, with both
layers trained simultaneously by vanilla SGD, can
learn the XOR function from Gaussian inputs in the
zero-margin regime, where many samples lie arbi-
trarily close to the decision boundary.

Theorem 1. Let § = (logd)~ for a sufficiently
large constant C' > 0. Consider the network of Sec-
tion @ trained with mini-batches of size V. > d/0,
step size n < 0, and width polynomial in d. Then,
with high probability, there exists a stopping time
T = (logd)“*! such that the expected loss on a fresh
input satisfies

E. [ty ()] = O(rdega) -

Remark 1 (Sample complexity). The required sam-
ple complexity of our algorithm is O(d polylog(d)),
which is near-optimal up to logarithmic factors, con-

sistent with CSQ lower bounds|Abbe et al.| (2023).

The convergence rate of +/loglog at provided by
Theorem [I] is slower than in the Boolean-input set-
ting. The following remarks clarify the source of this
slowdown and the interpretation of our bound.

Remark 2 (Comparison with Boolean XOR). In
the Boolean-input setting of |Glasgou (2024), the
presence of a positive margin enables faster conver-
gence. In contrast, for Gaussian inputs the absence
of a margin makes the problem intrinsically harder:
the expected loss is dominated by points lying arbi-
trarily close to the decision boundary.

Beyond the loss guarantee of Theorem [I} our analy-
sis also yields a classification guarantee: points that
are sufficiently far from the decision boundary are
classified correctly with overwhelming probability.
Toward this end, let us introduce for all € € (0,1)
the set

Co={(r,0) e RT x [0,27) : r(|sin @] A |cos ]) < €}

Corollary 1. Let us fiz a constant € € (0,1). Then,
under the assumptions of Theorem 1|, if x = z + -
where z denotes the projection of x onto the (e1,es)-
plane — is an input generated independently such that
z ¢ C., there are constants ¢,C > 1 such that with
probability at least 1 — exp(—C(log d)c), the trained
network f,r) will correctly classify x.

This behavior is also clearly visible in Figure [5]
where misclassifications occur only for points lying
extremely close to the decision boundary.

A key novelty of our analysis is to track block-
level dynamics rather than individual neurons. Neu-
rons rapidly self-organize into four balanced blocks,
whose growth is driven by an average margin statis-
tic.  These structural insights are essential for
explaining how SGD succeeds in the zero-margin
regime.

4 PROOF OUTLINE

Before outlining the proof strategy, we introduce the
additional notation needed for the analysis.

Additional notation. For w € RY, write w =
wi.e + wy with wy.o € span(e,ez) and w; L
span(eq, ea). For z ~ N(0, 1), decompose © = z+£
with z ~ N(0, I2) and & ~ N(0,1;_2) independent.
Define the XOR directions p; = (1,—1)T/v/2 and
po = (1,1)7/+/2. Neurons (w,a) will align with
{#p1,+ps} depending on the sign of a. Accord-
ingly, we decompose wi.o into a signal component
Wsig and an orthogonal component wqpp:

a >0,

Jplwm a>0, _ Juswps
Weig = a<0

w, =
prwpe a<0, P pfwm

Roadmap. Our analysis proceeds in two phases,
followed by a synthesis step.

Phase I (individual dynamics). When the net-
work outputs are small, we linearize the loss, ap-
proximating £, (z) = fo(z) = log2 — y f,w (x),
under which neurons evolve nearly independently.
In the early stage (Phase Ia), all neurons grow at
comparable rates. Once the signal has amplified
(Phase Ib), growth rates begin to diverge. At this
point, it is more natural to group neurons into four
blocks aligned with 1, +p9, determined jointly by
the sign of a and the initial correlation with these
directions. As illustrated in Figure [2} neurons align
with these cluster directions while approximately
balanced across quadrants, a property we call pre-



Guillaume Braun, Masaaki Imaizumi

balanced block dynamics. This aggregated descrip-
tion will be crucial for Phase II.

N\
BN

/: /o . o>

® neuron witha>0 @ neuronwitha<0

Figure 2: Neuron dynamics in Phase I. Circles show
projections of weights onto span(ey,es); colors in-
dicate the sign of a. Neurons align with 4p1, +us
(green), and blocks remain balanced across quad-
rants.

Phase II (block dynamics). As outputs grow,
the linearized model ceases to be accurate, and neu-
ron interactions become significant. We analyze the
network at the block level: block masses continue
to grow in a balanced way. For tractability, we use
an oracle approximation (replacing the full gradi-
ent ¢/,(z) with its two-dimensional projection ¢},(z),
and enforcing perfectly balanced blocks), which lets
us evaluate the average margin and derive a multi-
plicative growth law for the aggregate block mass.

Synthesis. Finally, we leverage the characteriza-
tion of the network obtained in Phase II to conclude
the proof of Theorem Figure [3] summarizes the
main steps of the proof and their relative importance
in the network dynamics.

4.1 Phase I: Early individual dynamics

In this phase, the network output is small, and the
loss can be well approximated by its first-order ex-
pansion £,u) (z) ~ £o(x) := log2 — yf,m (). Under
this approximation, neurons evolve independently,
driven by the population gradient.

At initialization we have w.h.p. |Jwyo|| ~ 6, while
[wsigll, [[wopp|l < 0logd/d, hence [lwsgll < [lw-
In this regime, the population gradient satisfies
_le;zLO ~ v2al (wsig -

w32 w ||
nal is reinforced while the orthogonal component is
damped. Controlling stochastic fluctuations by con-

centration, we obtain:

Wopp), SO the sig-

Lemma 1 (Phase Ia dynamics). For any neuron

(w,a) € N with ||w$§|| > (dlogd)™/? and all t <

1
ol Ol = (14022 (1 + o))
while |w'” || ~ 6 and

lwS |l < (1+n0) max{[|w), |, (dlogd)~"/*}.
Thus, in Phase Ia, most neurons experience multi-
plicative signal growth, while the orthogonal compo-
nent remains bounded, ensuring alignment toward
the signal directions.

4.1.1 Phase Ib: Heterogeneous growth

After sufficiently many iterations, the signal ||wsig]|
becomes comparable to ||w_ ||, so the approximation
|wsig]| < ||w || used in Phase Ia no longer holds.
In this regime, we exploit instead that ||wepp| <
lwsig||, which yields

(t+1)

t
1 +ne)wd] < fw]

t
SN < (14 pe)lw]),

for some constants 0 < ¢; < c¢o. Thus, the sig-
nal continues to grow, though at heterogeneous rates
across neurons.

Lemma 2 (Signal-based individual dynamics). Let
¢ = (logd)=¢ for some constant 1 < ¢ < C.
Under the assumptions of Theorem there exists
T, < logd/n such that for allt <Tj:

1. (Weak noise) ) || wi + wopy ||* < 462
2. (Large signal) There exists a constant C' > 0
such that for all neurons with p'w® > 9/\/&
for some p € {£pu1, £},
-1 (Th) -1
0C" < lwg,’|l < C'60¢ logd.
In short, by the end of Phase I, each neuron develops
a strong signal aligned with p1 or ps, while the noise
components w, + Wepp remain controlled.

4.1.2 Blocks are nearly balanced

When neuron growth becomes heterogeneous in
Phase Ib, it is crucial to reason at the block level.
We group neurons into four blocks, aligned with +pu,
and +u9, and demonstrate that their masses remain
nearly balanced despite stochastic fluctuations.

Definition 1 (Neuron blocks). Let N©) be the set
of neurons at initialization. Define

NE={(w,a) e NO :a>0, +w'p; >0},
N ={(w,a) e N :a <0, +w" py > 0}.
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Individual Block
Phase Dynamic Dynamic
Homogeneous
Ia growth
(Lemma [2) Pre-balanced
______ ____'_____ growth
(Lemma [3)
Heterogeneous
Ib growth .
(Lemma
___________ ¢ e e N — - W - — — —
Heavy-neuron Balanced
11 dynamics growth
(Lemma {4} (Lemma [] [6)

Figure 3: Overview of phases and neuron dynamics.
Thicker-bordered boxes emphasize the key dynamics
that capture how the network evolves in each phase.

Fori=1,2, the block mass at time t is

+,(t) 1 )
N, = —_—
! IV

© 1 (wa)eNE

®

||a(t)wsig||7

and the average mass is

N(t) — i Z (N;’_’(t) + Ni_’(t))'

i=1,2
To quantify balance, we define the unbalance level

U® = max

~E® T
ijeflap [N

NE® ‘

Using the correlation-loss approximation L, ~ Lo,
we compare the true weight sequence (w®, o)) with
a surrogate sequence (w®,a")) that evolves under
Lg. The key property is that these surrogate updates
preserve independence, and block laws differ only by
a rotation. Hence, block averages remain close, up
to sampling noise from SGD.

Lemma 3 (Pre-balanced blocks). Under the as-
sumptions of Theorem[d], w.h.p. for all t < T,

U® < log=v d,

where cy > 0 can be made arbitrarily large by in-
creasing the batch size.

Proof idea. To control U, we introduce a sur-
rogate sequence (", a®) initialized as (w(®,a()
but updated by population gradients VL, where

Lo = E,(¢p(z)). Block averages can then be ap-
proximated via conditional expectations:

]' ~ (T ~ ~ ~
X laoll 1a®) ~ E[al) a®) | Ag]
" (w,a)ENS

A key symmetry (Lemma shows that these
conditional laws differ only by a rotation. Since
|@®|||a®| is rotation-invariant, the conditional ex-
pectations coincide across blocks. Concentration
of the empirical averages around these expectations
then yields near-balance.

Thus, by the end of Phase I, neurons have developed
strong signals (Lemma [2) and block masses remain
nearly balanced (Lemma 7 preparing the ground
for the block-dynamic analysis in Phase II.

4.2 Phase II : Blocks dynamics

In Phase I, neurons evolved nearly independently un-
der the correlation-loss approximation. In Phase II,
this approximation no longer holds: interactions be-
tween neurons matter, and the signal component
dominates. Our analysis, therefore, shifts to the
block level.

Signal-heavy networks. Some neurons fail to
develop large signals, but their contribution to f,«
remains negligible. We thus focus on heavy neu-
rons, where the signal wg;; dominates the noise terms
wy, wopp.

Definition 2 (Signal-heavy network). Let H > 1 be
a constant and ¢’ = o(1). A network is said to be
(¢', H)-signal-heavy if there is a set S C N of heavy
neurons that satisfy the following conditions:

1. (Signal heavy neuron): For all neurons in
S, [lwLll + lwopp| < ¢’ ||wsig|| holds.

2. (Non-heavy neurons mass is
Epl(w.aygsy [[wl|* < ¢N® holds.

3. (Layer weights balance): E, Jwl|* < E,a*+('H
and |a| < ||w|| hold for all neurons.

negligible):

Intuitively, heavy neurons carry the signal, while
non-heavy ones are negligible, see Figure [4] for an il-
lustration. The following lemma formalizes that this
property is stable over training (see Appendix [C.3)).

Lemma 4 (Stability of signal-heavy network). If the
network is (¢', H)-signal-heavy at time t, then after
one gradient step, with probability at least 1—d =1,
it remains (¢'(1 + O(n¢")), H)-signal-heavy.
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Oracle approximation. To analyze block dy-
namics, we approximate population gradients in two
steps:

Step 1: Since the signal component is dominant,
we approximate w'z by w;irgz, allowing us to use
E;(t) (2) =~ E;@ (z). To formalize this approximation,

we define a clean gradient V' as
VoL, :=awE, 0, (2) 0’ (w'z)x,

VoL, :=E, 0, (2)o(w' ).

Step 2: We introduce an oracle network, which ap-
proximates the model f,« by the following model
across each direction +p1 and £po:

fp(t))id(z) =N® Z(_l)iJrl (O'(:UiTZ) + U(_:uz'TZ)) :

i=1

Using the approximate balance of the neuron blocks
established in Phase I (see Lemma [3)), we obtain
the approximation ¢},(z) ~ E; .q(2). For details, see
Section Also see Figure [ for an illustration.

We also define the notion of an average margin for
the oracle network as

g,(f) =E; glp(t),id@) U(NTZ)~

We will sometimes forget the dependence on time
t to simplify the notation. Using this notion, we
describe the dynamics of the oracle network in the
following lemma. The symmetry of this quantity
within the oracle model will be leveraged in the
lemma to show that the gradients evolve at the same
rate in each direction. A full version of the following
lemmas is presented in Section [C.2}

Lemma 5 (Block Dynamics via the Oracle Approx-
imation). The following hold:

1. (oracle alignment): (w,a) € S such that
w;,'i—gu > 0 for some p € {£p1, Fus} we have

—lalgu (1 +o(1)),

—(1£0(1))[lwsigllgp-

2. (average margin asymptotics): There exist con-

stants 0 < ¢; < cg such that we have for all
t<Ty

NTVgLP,id =
yVEILmd

(LA (NO)3) < g < ea(LA(ND)73).

The first result shows that gradients align with the
signal and scale with the average margin g,. The
second bounds g,: initially constant, it decays as
N® grows.

Inductive block growth. Finally, we show that
block mass grows multiplicatively at rate g,:

Lemma 6 (Inductive Block Growth). If the network
is (', H)-signal-heavy at time t, then with probabil-
ity at least 1 —d—1),

NUFD = (14 2ngP) (1 + o(1)) ND.
Combined with the pre-balance of Phase I, this en-

sures sustained, symmetric block growth and drives
the loss toward zero.

Oracle network

Signal-heavy network

o o °
—H (S} N
° M
oR/HA
o O
(@)
—H2 +iq
[5) (©)
(o] o

@ @ heavy neuron O O non-heavy neuron

Figure 4: Neuron dynamics in Phase II.

4.3 Conclusion: Proof of Theorem [i]

To conclude the proof, we connect the block mass
N with the expected risk Ey ) (z). The argu-
ment proceeds in three steps:

(i) Growth of block mass. From the Phase II
analysis, the network is signal-heavy and the
block mass grows at a rate gff) > (N®)=3. By
a contradiction argument, we show that within
T = O(n~'(loglogd)*) steps, the block mass
reaches order loglogd.

(ii) Accuracy away from the boundary. We
split the input space into points close to the de-
cision boundary, where misclassification is un-
avoidable, and points sufficiently far. Using a
polar decomposition of the Gaussian input, we
prove that the near-boundary region has prob-
ability mass O((loglogd)~'/?). For points out-
side this set, the oracle network output has the
correct sign with high confidence.

(iii) Approximation error. Finally, we control
the difference between the actual network and
the idealized block model. By signal-heaviness
and the balanced evolution of blocks, this er-
ror is negligible compared to the dominant term
above.
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Remark 3. A key novelty of our proof is the analy-
sis of block dynamics. The growth rate of each block
is governed by the average margin g,(f). Although g,(f)
converges to zero, its rate of decay can be related to
the evolution of N, which in turn forces N to

diverge to infinity.

5 NUMERICAL EXPERIMENTS

We conduct numerical experiments to validate our
theoretical results and to explore settings beyond our
formal assumptions. The implementation of these
experiments is available in the following notebook:
https://colab.research.google.com/drive/1b
vFXsM_Ji4E3MXYYcAUgTLHjenqOaASI7usp=sharin

g.
5.1 Decision Boundary During Training.

We track the evolution of weights and the decision
boundary for d = 600, m = 400, M = 82000,
@ = n = 0.01. Figure [5| shows the projection
of weights w® on span(ey, ez) at different train-
ing stages (for readability, we keep only neurons
with ||w£?g)|\ > 20logd/+/d). The background in-
dicates the predicted clusters, and neurons progres-
sively align with one of the four directions +puq, +-us,
sharpening the decision boundary.

Figure[5d]confirms that block masses grow at compa-
rable rates, consistent with our block-dynamic anal-
ysis. The purple curve represents the residual mass
R = Z(u},a)EN lal||wy ]|, which remains small.

5.2 Additional Experiments

We complement our main experiments with several
variants (details in Appendix @) Overall, our find-
ings show that training dynamics are robust across
different input distributions and settings, but can be
sensitive to noise and overtraining:

e Input distribution. Replacing Gaussian inputs
with uniform or Gaussian XOR inputs still leads
to successful training, provided the distribution
is symmetric with respect to the four directions
:l:u'h :|:,u2

e Noise sensitivity. Flipping only 5% of the labels
already degrades test performance significantly,
indicating a vulnerability of SGD to mislabeled
data. However, the decision boundary learned by
the network is only slightly biased along the z-
and y-axes.

e Anisotropy. With anisotropic covariance, the
network learns the decision boundary, but weight
evolution becomes disordered compared to the
isotropic case.

e Nonlinear boundaries. For highly nonlinear
decision functions (e.g., sinusoidal boundaries),
the network learns only a linear approximation,
and training quickly plateaus.

Taken together, these experiments confirm the key
ingredients of our analysis: neurons self-organize
into balanced blocks, block growth at a similar rate,
and the geometry of the zero-margin setting imposes
inherent limitations on convergence.

6 DISCUSSION

We analyzed the training dynamics of a two-layer
network on Gaussian XOR, a canonical zero-margin
classification problem. Our key finding is that al-
though individual neurons evolve heterogeneously,
they rapidly self-organize into four balanced blocks
whose dynamics reduce to a low-dimensional sym-
metric system. This block-level description yields
convergence guarantees without relying on margin
assumptions: generalization is governed by average-
case dynamics near the decision boundary rather
than worst-case margins. We propose this block-
dynamics perspective as a new analytical tool for
studying feature learning in classification settings
where standard separability arguments break down.

Our analysis is limited to the XOR boundary with
isotropic Gaussian inputs, chosen for tractability.
Extending block-dynamic arguments to richer deci-
sion boundaries and more general input distributions
is a natural direction for future work. More broadly,
block-level analysis offers a promising framework for
understanding the training dynamics of neural net-
works in challenging classification regimes.
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A PRELIMINARY LEMMAS

We will first introduce some technical results that will be used repeatedly in the proof of Lemma [2]
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A.1 Concentration of Empirical Gradients
The following lemma bounds the difference between the population gradient and its empirical counterpart.
It extends Lemma B.12 in |Glasgow| (2024) to the Gaussian setting.

Lemma 7 (Empirical concentration of the gradients). Assume that the input data are as described in
Section [, and that the neural network width satisfies m < d° for some constant ¢ > 0. Let V' denote the
batch size, i.e., |M;|. Recall that L = Eg[¢,(x)] and L = ﬁ Yjev L,(x)) for some loss function {,.

Then, for any loss function £, that is differentiable and 2-Lipschitz, there exists a constant C > 0 such that
with probability at least 1 — d=*Y) | for all neurons (w,a) € N, we have

1. |VuL — VyL|? < C2a?408d,
2. ||V, L — Vo, L] < 02a2%, where w; = (w, e;),

~12
5. [Vl - Val| < C?u?e.

Proof. To simplify the notation, we write ¢ instead of ¢,. By the Lipschitz assumption, we have |||, < 2.
This implies, by the Gaussianity of 2 ~ N(0, I), that for all u € S,

P (|£’($)g/(w—|—x)<x,u>| > t) < ]P’(Q ‘<$,’U4>| > t) < 267,52/8’

since for any random variables X,Y and any ¢ € R, the inequality Y > X implies {X >t} C {Y > ¢}. Asa
consequence, with the choice u = e;, we obtain that

a Y VWL — VL, e) = % Z (Z’(m(j))a’(wa(j))xgj) -E, [F(x)cr'(w—rw):vi])

JEM;

is sub-Gaussian with parameter %, as an average of V independent centered 24/2-sub-Gaussian random

variables.

Hence, we have
P (‘a_1<VwL Vol e)

> t) < et/

By choosing t = C'v/V logd for a constant C' > 0 large enough, and taking a union bound over i = 1,...,d,
we obtain that with probability at least 1 — d—(1),

7 - logd
IV, L = Vi, L||> = (VoL — VL, e;)? < C2a2%7

and
d

. . dlogd
VoL = VuL|? =) (VoL —VyL,e)* < C?a®——.
u *=3 @) < 20?1
A similar argument leads to the third statement of the lemma by noticing that ¢(z)o(w'z) =
¢'(x)o’(w z)w z holds, and that w'z is Gaussian with variance ||w||?>. We conclude by taking a union
bound over all the m neurons. O

Remark 4. Since the batch size is chosen such that |V| =< dlog’@ d for some B > 1, the constant C appearing
in Lemma[7 can be absorbed into the asymptotic notation and thus ignored.

A.2 Basic Properties of the Population Loss Gradients

We describe several basic properties of the population loss gradients. To obtain the results, Lemma B.13 in
Glasgow| (2024) can be easily adapted to the Gaussian setting. For completeness, we detail the proof.
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Lemma 8. Assume that the neural network width satisfies m < d€ for some constant ¢ > 0, the learning rate

satisfies n < 4—@, and the batch size satisfies V = | M| > dlog®d. Then, with probability at least 1 —d~21),

for all neurons (w,a) € N, we have

1 [V, < 2y/2al,
2. [Valy| < (2+0(1)y/ 2wl

3. if [a®] < [w®]], then [a®+D] < WD),
o w2 = [0t 2 < (28 4 o(1)) n2|al®]2 + [[w® 2 — |a®)2.

Proof. We prove each statement in turn.

For the first statement, we have

1 1
*vaLp” =1

Vol
al sup (v, VyL,)

|a|v€Sd*1

= sup E, [E;(I)U'(sz)xTv]
veSd—1t

< sup E, [|6,(x)]]z ]
vesd—1

where we used that |¢,(z)| < 2 and that E[|zv|] = \/2/7 for  ~ N(0, I).

For the second statement, similarly, we obtain

VoL, = |IE$ [é’p(x)cr(wa)”
<E, [|€,(2)] |o(w )]
<2E, [|wa|]

2
— 22,
™

Here we used that for ReLU, o(w ) = (w'2); and o(w z) <w'x when w'z > 0.

Now we show the third statement. Since o is ReLU, we have o/(w'z)w'z = o(w'x) almost everywhere.
Combined with the chain rule, this leads to the identity:
(W TV o Lo = aV 0 L. (A1)

Expanding the update equations, we have

. 2
(a(t+1))2 — (a(t) _ nva(t)Lp(t))

~ N 2
= (a)? = 20naV ,» L) + 1? (VawLp(t)) ;

and

w2 = [0 = 90 Lo |

= w2 = 2p(w) TV 0 Lyr + 02| Voo Lo ||
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Using (A.1]), we obtain
(a(t+1))2 _ ||w(t+1)H2 _ (a(t))z _ ||w(t)H2 P ((Va<t>ﬁp<t>)2 _ va(t)ﬁp(t) ”2)
o 1 o 2
< (a(t))2 _ ||u)(t)H2 + ,’72 ((va(t>Lp(t))2 _ W ((w(t))—rvw(t)Lp(t)) )

2 7 2
n (Va(t,)L (t))
= (@) — w®)? + W (||w(t)||2 - (a(t))2>

2 T 2
— (N2 _ ()2 _n (Vo L)
((al)? = ) <1 G B

By the choice of the batch size and Lemma |7} we have with probability at least 1 — d—2(1)

VoL, < VoL, +|VaL, = VaL,|

2 dlog?d
<2/Z2 C
< \/;Ilw+ [Jwl] %

< (2+0(1))\/lewll,

where the last inequality uses that V > dlog? d.

Thus, if |a()] < ||w® || initially, the same inequality holds at step t + 1.
Finally, for the fourth statement, by again using , we have
[w@+D]2 = (@t+D)2 = (”w(t)Hz _ (a(t))2) — (vaﬁp(t) 2 — (Vaﬁpm)z)
<P VuL,o|?
< 27 (IVu Ly | + VLo = VLo |?)

16
< (2o e
T
with probability at least 1 — d~%(), which completes the proof. O

A.3 Other Technical Lemmas

In this section, we collect standard technical estimates for Gaussian random variables that will be used
throughout the proofs.

Lemma 9. Let X ~ N(0,1). For all € € (0,1), we have

2 3 2
1/*6_62/2 <€+e) <P(|X| <€) <4/ —e
s 3 T

In particular, when e = o(1), we have

P(|X] <€)= \/ze +O(é%).

Proof. The upper bound can be directly obtained by bounding e=t’/2 by 1 over (—e¢,¢).

For the lower bound, consider the function

Qx) = emz/z/ e=*/2 .
0
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It satisfies the differential equation Q'(z) = 1 4+ zQ(z) with initial conditions Q(0) = 0 and Q'(0) = 1. In
particular, it implies that the coefficients a,, of its Taylor expansion around 0 satisfy the relation a, 1o = -2

n+2°
Consequently,
1 [ . 1 e
—t*/2 _ —x°/2
— e dt = —e Qx
\/27r/0 2T ( )
_ L epy
V2 — (2k+ 1!
The result follows by substituting x = e. O

We recall the classical bounds for the upper tail of a Gaussian random variable:
Lemma 10. [Mill’s ratio bounds| Let X ~ N(0,1). For all t > 0, we have

bl ot opx > < Lot

1+ 2rx TtV 2T

Proof. The upper bound follows from an integration by parts, using that

P(X > t) /+OO 4ﬁ1 gy <1 L
= & S ——F€ .
o t 2 —t vV 2

The lower bound follows from a refined integration by parts argument and is a standard variant of Mill’s
ratio; see, e.g., (Vershynin, [2018, Proposition 2.1.2). O

Finally, we recall a useful bound for the Laplace transform of the folded Gaussian distribution:
Lemma 11. Let X ~ N(0,1). For allt > 0, we have

B () < ﬁ

Proof. 1t follows from the identity
E (e*th\) — 2:8°2P(X > 1),

combined with the classical upper bound on P(X > t) from Lemma O

Lemma 12. Let X ~ N(0,1) be a standard normal random variable. Then, for all t > 0, we have

e 1
) - e

Proof. By definition of the expectation under the standard normal distribution, we have

2 2 o0 2,2 1 2
E(eftx)z/ Pl — L
- V2

oo

Combining the exponential terms gives

2 2 1 o0 2 2
E (eft X ) _ o~ (P+1/2) g
V2T J s

This is a standard Gaussian integral of the form

o0 2 ™
/ e " dx = \/7 for a > 0.
oo a
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Applying this with a = t? + 1/2, we get

E (e—thz) _ 1 s

1
Var N e2+12 7 Bt i/2)

For the asymptotic behavior as ¢ — oo, note that

1 1

~

V202 +1/2) V2ot

B ANALYSIS OF PHASE I

At the beginning of Phase I, ||wgig| is much smaller than ||w, ||, but after several iterations, the signal
magnitude exceeds the global noise level. As our computations show, the SGD dynamics depend on the
relative magnitude between ||wsig|| and ||w ||, leading us to subdivide Phase I into two subphases: Phase Ia,
where ||wsig|| < ||w ||, and Phase Ib, where |wig|| 2 ||w ]

B.1 Evaluation of VLj during Phase Ia

At initialization, typical neurons satisfy ||w§?g) | ~d 120 < Hwﬂ?) | =~ 6. As long as ||wsigl| = o(||w_ ||) holds,
the following lemma characterizes the behavior of the population gradients.

Lemma 13 (Lo Population Gradients). For any neuron (w,a) € N, we have

1.
2 fw? ( sl |>
T sig : sig
—w.. V..Lo = a + 0Ol |a )
sigVwlo = o ol e T O B
2.
2 fwepel? ( sl ||>
T opp : opp
—w. V.Lo=— a + Of |a| ——=——=F
orpVulo == lal =0T e )
3.

1 if wap” > ||w5i9||7

-
sgn (—w] VuLo) = :
v =1 if lwoppll < [lwsiglls

and
|w]VwLo| <0.5]al lwy|.

4. Fori> 3, we have
a
—w; Vy, Lo = 3 E, [y(z) 1(|wTZ + wa\i| < |w1§1|) |wz§z|] .

Furthermore, for neurons such that ||w, |jco < [Jwi|| and ||w1.2| = o(1), we have

(i Vo Lo| < Alawi| [[wia|® + |wil [wial] _ o(||awi| ) |

[l lw [ Jw|

Proof. We analyze each statement separately. Throughout the proof, write z = z + £, where z is the
projection of & onto span{e;, ez} and £ is the orthogonal noise.
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Proof of the first and second statements. Using the symmetrization trick and ReLU’s ¢/ (u) = 1{y50y,

a
~VauroLo = 3 E.E¢ [y (U’(wT§ +w'z)—o'(w'eE— sz)) z]
a
= 5IEZ [y sgn(sz) z ]P’g(|wT§| < |sz|)]
a E.[JwTz2] )
=—E.|y (usz) z| + O(|a| (Lemma [9| with e = [w T z|/|lw_ ||)
V2 |w. || [ ] [ [|? &
- s Byl 2~ B9l +0 (k22 apT e
2v/27 |Jw || [[w]]
For Gaussian XOR labels (y = +1 iff z122 < 0), one has
9 9 2 2
IEz|y:i1[zl] = Ez|y:i1[32] = 17 ]Ez\yzl[ZIZZ] = _;7 Ez|y:71[zle] = ;

Hence, for any w € R?,

- 1 _2 T 1 2
E.jy=1l(w' 2)z] = (_2 1”) w, E.ly=—1[(w " 2)2] = (2 7{) w-
Plugging into (B.1J),
2 a wi2|? T
e T A G T E A

Since the sign of a is linked to the definition of wgig,

2 lwsig]? ( lwiea®[lws ||>
T sig : sig
e Vi Lo = a + O\ |a|————
s1g ¥ Wi1:2 0 T /727_(_‘ | HU}L” | I ||wL||3 ?

2 [wopp |2 < [wia*flw >
T opp : opp
—Woy Vi o Lo = — a + Ol |o| ——————
opp ¥ Wi:2 0 - T’/T | ‘ ||le | | ||wLH3 ’

—w,

which are items [1H2l

Proof of the third statement. We now study the projection onto w, . By using again a symmetrization
argument, we can write

~w] Vi, Lo = SE; [y() (0 (w2 +wT8) o' (wTz —wT€)) w]E]
E. [y(:)E¢ [1 (jwT¢] > T 2]) T[]

EE [|wT£| (]PZIyzl (|wT£| > |wTZ|) - ]PZ\y:—l (|wT§|

~lanvianle
vV

\sz|))] .

Without loss of generality, assume a > 0 (i.e., wsg is aligned with p). Write z = r(cos6,siné), where 6
is sampled uniformly over (—7, 7] and r is independent (distributed as the square root of a Chi-square r.v.
with two degree of freedom).

Assume that ||wsig|| > ||woppl|, i-€., w1 — wa| > |wi + we|. Without loss of generality, assume w; > 0 > ws.

Then, for all ¢ > 0,
P.jy=1 (|sz| <t)=P,Py (|w1 cos ) + wo sinf] <

e (-5o]o (5]
e 03]).

S| e 3w

=2P,. Py <w1 cosf —wysinf <
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Similarly,
t
P.ly=—1 (\sz| < t) =2P.Py (|w1 cosf + wysinf| < . ’0 € (0, g]) .
Since -
wy cosf + wa sin O] < wy cosf —wysing  for 0 € (O, 5} ,
we obtain
IP)z|y:1 (le§| 2 |wTZD - ]P)z\y:—l (|w—r§‘ > |wTZ|)
[wTe| : : ™
= —2P,Pp | —— € [Jw1 cos + wasinb)|, |w;y cosd — wo sin ] ‘ 0 e (0, 5} ) (B.2)
r
because when X > Y, we have 1(x<¢) — Liy<s) = —Liy<i<x)-

The case |wsig|| < ||wopp|| can be treated similarly by exchanging the roles of wsiz and wepp, leading to a
change of sign.

Thus, the sign of w| V,, Lo depends on whether ||wsig|| or ||wepp|| dominates.

Moreover, by using standard Gaussian moment bounds, we can control the magnitude as

|w] VLo| <

o |
alllwy].
V8 +
Proof of the fourth statement. Let us denote § — ¢;§; by &\;, i.e., § without its i-th coordinate. By
symmetrizing over the pair (z 4+ &\; + €&, 2 + &\ — €;§;), we obtain
_wivwiLO = al,; [y(x)al(wa)wigi]

= %Em [y(2) (o' (w2 +w 6 +wils) —o'(w' 2z +w' & —wi&s)) wiki]

SE: [y()1 (o + w6l < fwil) [wig]]

Thus,
a
~wiVu, Lo = 5Bz e ()1 (Jw'z +w &l < |wik]) wik]] -

Now, focusing on
Ez,f\,i [y(z)]- (|sz + ng\z‘ S |'LUZ£7,|)] )

we expand it:

AN [y(2)1 (leZ + ng\i| < lwi&il)] = Ee,, [Ejy=11 (|wTZ +wT§\z‘| < |lwi&l)]
—Eg, [Ecpy=ail (Jw'z +w &l < Jwikil)]
= E.jy=1 [Pe, (w' & € [~w' 2 £ [wi&l])]
—Eupy—1 [Pe, (w'éi € [0 2t w&l))] . (B3)

Now, for any a,b > 0, by standard Gaussian tail bounds, we have

2b
e
lwy — wie;||[vV27

—(a+b)?/|lwy —wie;|? <P, (ng\i €lat b]) < 2b —(a=b)?/llwr—wiei|?

< e
lwy — wse;||vV2m

Note that by assumption, [|[w; — w;e;|| = (1 + o(1))||w]|-
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Also, observe that the distribution of w' z under P.|y——1 is the same as that of @ "z under P.jy=1, where
w = (wy, —wa).

Thus, we obtain
|Ez,€\i ()1 (Jw"z+w &l < lwi&!)]|

2wl g ’e—<sz—|m£i\>2/||mu2 (@ el |2

~willver

2|w;&; —(wTz — Jwi&)? + (07 2 + |wi&i])?

=] |u|1|\£/;7 z|y:1’ ( | §|||) ”,g [wiil) | (since z + e~ * is 1-Lipschitz on R™)
w ] s w
8|wi&il

= w1 wzz+ w1 2 .
o [PV (lwralllwi&| + [wr2]?)

Finally, integrating over &;, we get

|w; Vi, Lo| <

Aaw;| [lwro| + [willlwr2]l _ ( |awz‘|>
lwe| lw|? llw ||

Thus, small coordinates have a negligible contribution compared to the signal and opponent parts. This
concludes the proof. O

B.2 Evaluation of VL; during Phase Ib

When ||wsig|| becomes comparable to ||w ||, the approximations used in Lemma (13| are no longer accurate.
Instead, we can leverage the fact that in Phase Ib, neurons are such that ||wepp| < |lwsig|| to obtain the
following approximations of the gradients.

Lemma 14 (L, Population Gradients during Phase Ib). For any neuron (w,a) € N, we have:

1. When ||wgg| < ||Jwi]|, there exists a constant ¢, > 0 such that

Cb|a|||wsig”2 _ |a|[|[wopp | wsigl| < —w;ng[/o < E|‘1H|ws1g”2 n |a|||wopp||||wsig||.
[w| lw| V2 [lwd lw |

2. When ||wggll > ||w ||, there exists a constant ¢, > 0 such that

T ™
clalllwsigll = lalllwoppll < —wig VLo < /5 lalllwsigll + lal[[wopp |l

. (1l :
Lol < min (2002, 2

1 if ||w > ||wsigll,
sgn (—w| VyLo) = 1 lwop | - | ngll and |w] Vi Lo| < 0.5]alllwy|.
szwappH > stzg”v
5. For all i > 3, we have
2
al|w;|||w1.

Proof of Lemma[I4 Throughout the proof write z = z + £, where z is the projection of z onto span{e;, ez}
and ¢ is the orthogonal noise. We also recall o(u) = max{u,0} and o'(u) = 1{y>0}-

Define the Gaussian scalars

X:=w'éE~N(0,6%), o=|w.|, A:=wl 2~ N(0, | wsig|1?), B:=w/] z~N(0, 1 wWopp I?)-

sig opp

Because z is isotropic in the (eq,e2)-plane and wge L wepp in that plane, A and B are independent, and
both are independent of X.
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Approximation result. We will repeatedly bound quantities of the form
E[JA|P(X € [-A - |B|, —A+|B[)].

Fix (A, B). Since X ~ N(0,0?),

| B w)?
P(X € [-A— |B|, —A +|B|) /|B| \/%Uexp((“;z)) du. (B.4)

We develop the integrand around uw = 0 via Taylor-Lagrange:

e o <l At
[ 20 — e 202 _— e 20 .
2ro 2mo te[— \BI |BI | dt L\ 270
Since
d 1 _(atn)? A+t _@an?
— {76 T} = —— ¢ 202
dt L\ 2o o321

we get, using |u| < |B| and e~ (AT)7/(20%) < 1,

’ 1 -t 1 an) |BI(|Al + [B]) (B.5)
2no V2ro o3/ 2m
Plugging (B.5) into (B.4) yields the two-sided estimate
2B _ 420002 2| B2
P(X € [-A—|B|, —A+ |B|]) - = ¢ A4/ < 22 B.6
X € [-a- 1Bl ~a+ B - S Ry (B.6)
Therefore,
2 2 2 2
E[|A|P(X € [-A — |B|, —A+|B|))] < E||A||B|e=4/)| 4+ E[|A||B|?
AIP(X € [~A~|Bl, ~A+|B)] < ——E[|4]|3] | + oz ElAI1BP]
= T1 + TQ. (B7)

We now compute these terms explicitly. Write A = [Jwgig||G with G ~ N(0,1), and define

2
oo gl (Lusal Y
ot~ \fwd]

Independence gives E|B| = ||wopp||v/2/7, E|B|? = ||weppl|?, and
1Ao7 = g 16160 = gl [ L0095 49 < a2 11
1+ X
Hence
2
T = \/TT E|B| E[\A| e—A2/<202>]

— (e ly/2) (il /2 m)— A ol (B.9)

and
2

f

_ 2 2 _ 2

T, = o= ElAN E[BF] = — r (lewsiglly/2) lwopp ol (B
In particular when A > 1 (ie., [|wsigll = [wo]]), Tt < 5= || woppl| and Ty = (Hwopp||2/|\wL||2). When A <1,
<V 0Ty < llwsig | [ woppll, and T = O( ”w“g” [wopp||?). These bounds quantify the error made when

1+>\ ~ Jlwi]] s O\ w [I®
replacing w by wsie in the gradient expressions below.
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Evaluation of wSlgV Ly. Starting from
a
—VouwnLo = 3 E.Ee[y (o' (w'é+w'z) — o' (w'é—w'z)) 2],

we isolate the contribution along wsi; and use the symmetrization identity to write

1
E.E¢ [ya w' €+ wSlg )wlgz] =3 E.E¢ [y ( (w &+ wSIgz) -0 (w £ — w;';gz)) w;—gz]
= S E.Ee [y 1(lwgyz| 2 [wT€]) [wy2|]

1
2
1
zEﬁ (Ez|y:1[ (stlgz| > |wT£D |w51g H - Ezlyzfl[ (lwalgz| > |’LU £|) |w51g H) .

Let 2z = r(cosf,sin ). When wy, is aligned with p1, |wg,z| = ||wsig|||p{ 2|. Parameterizing the two XOR-

conditionals on 6 € (0,7/2],

51g |

-
E.jyet [1(Jwggz| > [w'€]) [ud 2] = QETIEQE(O,W/Q]1<T| cosf + sin | > |||w £|||> 7| cosf + sind|,
Wsig

w'¢]

[[wsig]|

E.jy——1 [1(|wSTigz| > \wT§|) |,u1Tz|] =2E,Epe(0,r/21 (r| cosf —sinf| > > r|cosf —sind|.

Using | cos@ — sin 6| < cos + sin @ for 6 € (0,7/2],

(]Ez‘y=1 - EZ|ZJ=—1) [ (‘w51gz| > |wT£D |w51g ‘]
> 2||wsig| ErEee(o,ﬁ/2)1<7‘| cos 6 + sin | > =<

T

)r(cos@+sin0— |cos @ — sin b))

2 4stig” ETEOG(O,W/AL)]'(Tl cosf +sinf| > Iwirﬁ\ ) 7 sind,

and since cos@ +sind > 1 on (0, 7/4],

w’ w’ .
Lrlcost +sindl > fi25) > 1(r> §5) . Eocommlind] =1- %2,

Therefore, with ¢ := 4 — 21/2,

E¢EEgpe (o, ,r/4)1<r|c089 +siné| > H ‘||> 2rsing > cE, [rPe(jw' €] < rljwsgl)] - (B.10)

We now lower bound (B.10]) in the two regimes:

Case ||wsigl| < |Jwi||- Let ¢t :==€ I‘Illifvs?gll‘l with fixed small € > 0. Split

E, [rPe(jw'€| < rllwsigl)] = Er [r1(r < ) Pe(lw €] < rllwsgl)] +Er[r1(r 2 ) Pe(jw €| < rllwsigl))] -

Using Lemma@with er = (r|wsig|])/[Jwo || <,

Pg(‘w—rﬂ S Tstig”) 2 %Er e—eﬁ/Q 2 \/%6_62/2 |||wsig|| r
w1

Hence

E fri(r <t)Pe(-)] > /2 e’ /2 W E,. [7’2 1(r<t)].
w)

Since r is Rayleigh (density 7"6”2/2) Er21(r <t)]=1- e*t2/2(1 + t2/2), which is ©(1) for fixed e. This

|w€lgH
ol

yields the claimed | -scale lower bound.
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Case |[wgigl| > |lwi|. If r >t := ¢, then Pe(lw €| < rl|lwsigl) > c(e) > 0. Moreover, for Rayleigh r,

Elri(r > t)] = e t'/2 + V5 erfe(t/V2) > e~t"/2t, so this term is bounded below by a positive constant.
Hence we get a constant multiple of ||wsig]|-

Combining the two cases in (B.10)) and restoring the prefactors shows

. hesl® i) < ol
_wsingLO Z |a’| X ||wl||
hosigls  wsigl =l

up to the approximation error controlled by (B.8)-(B.9), which contributes additive terms of size
O(|al W) in the first regime and O(|a| ||wopp||) in the second. This yields the lower bounds in
items (1) and (2) with some absolute constants ¢, ¢j, > 0.

For the upper bounds in items (1) and (2), we use 1(Jwg,z| > [w'¢]) <1 and E|A| = |lwsig|ly/2/7, which
give
E.Ee [yo’ (07 € + wly2) [ulgel] < Exlwlyz| = Juwaglly/2,

and, accounting for the same symmetrization prefactors as above, we get the stated /7 /2-type envelopes
after multiplying by |a| and by the appropriate scaling factor (||wsig||/||w.||) in the ||wsig| < ||w || regime.

Control of w],,Vy,Lo. Let X; = wSTigz, X5 = w,,,7 (independent). Then

1
E.E¢ [ya’(ng + X1) X, = iEzEé ly1(|X:| > lwT¢]) Xs sgn(X1)].
lwsigll = [lwoppll lwsigll = llwoppll

E[X2||X2| > t] = 0, conditioning on X; shows the inner expectation is zero. The approximation step
(replacing w by wsig) then yields

Using the XOR definition y = 1(@ > M) - l(ﬁ < M) and the facts E[X2 || X2| < t] =

T - ( llwoppl|® 2
|wappVwLo| < C'lal x min s Nwoppll© )

P [w]]

for an absolute constant C'; rescaling constants to 1 gives the stated item (3).

Control of the projection onto w; and of small coordinates. The sign of —wIVwLO and the
bound |w] VyLo| < 0.5al [|w_|| follow by the same symmetrization and indicator difference arguments as
in Lemma using |- | < 1 and Elw¢| = ||wy||/2/7. For coordinates i > 3, the interval probability
bounds (as in Lemma fourth item) give

; Nk , L112
‘w;rvwiLo |a| |w;] ) [lw:2]] < |a||w;| w2l

’ ~

Jwill flwof — lw [
which proves items (4) and (5). O

Remark 5. Contrary to Phase la, we do not obtain matching upper and lower bounds for w;ngLO. As
a result, during Phase Ib, neurons may grow at different rates, which complicates the analysis of the block
dynamics.

B.3 Control of the Approximation L, ~ Lj
First, we adapt Lemmas D.2-D.5 of |Glasgow]| (2024) to the Gaussian setting. Throughout, recall that
T
fo(@) = Eqran~pld o(w' z)], and Epllaw| = Eqr,ay~p|la] Jw']].

For ReLU, o is 1-Lipschitz and o(u) = uo’(u) a.e.
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Lemma 15. For any neuron (w,a) € N, we have
1. |VoLo — VoL, < 2|w||E,|aw].
2. |Vulo— VuL,| < 2la|E,Jlavw].

Lemma 16. Assume E,|law| < d°V). Then there exists a constant C > 0 such that for any neuron
(w,a) € N and any i € [d],

| Vi Ly = Vi, Lo|| < lal <4Ep||awi|| +2Clog d E,||aw]| \/Ex L(Ja);w] < Jwig]) + dfszu)).
We also need a Gaussian analogue of Lemma C.5 in (Glasgow| (2024]).
Lemma 17. Let x ~ N(0,14). Then
2 2
E. (6, () = fo(2))” < A(Ep[law])”.
Further, for any i € [d] and any loss whose derivative E; is 2-Lipschitz with respect to f,(x), we have
E, (E’p(a:\,» +e;m;) — E;(x\i — eixi))z < 16(]Ep||awi||)2.
Proof of Lemma([I7 For the first statement: note £,(x) = £'(0). Since £/, is 2-Lipschitz in its argument f,(x),
2 2 2
E, (¢)(x) — 6h(2))° < 4E,(f,(2))° = 4E, (Ep [aa(uﬁx)}) :
By Minkowski’s integral inequality,
1/2 1/2
(Be(Bpaow@)?) " < Ey(Esa?o®(wTa)) " < By(lal (BalwTa2)2) = Eylal .

Squaring both sides yields the first claim.

For the second statement, by 2-Lipschitzness of E’p in f,,
2 2
E, (ﬁlp(fﬂ\i + eix;) — 0, (x; — eixi))” <AEL(folmyi + eizi) — folay — exi))

2
=4E, (]Epa(a(wa\i + wim;) — a(wa\i — wixi))>
<4E, (EPQ\awixi|)2

2
< 16(E, (Beawiz?)' %) = 16(E, |awi))’,

using Minkowski’s inequality and E,z? = 1. O

Proof of Lemma[T8 Let A, := (,(z) — ly(x))o'(w'z). Using o(w'z) = o'(w'z)w'z ae and
Cauchy—Schwarz,

|VaLo — VoL,| =

E, (£ (x) — ()(z)) cr(wa)' = [EaAy w2

< VEAZ \fEo(wT2)? < \[E(0)(2) — ()2 [l
Lemma [17] gives E, (¢, — £5)* < 4(E,[law]])?, hence item

For item 2] similarly,
IVwLy = VLol = la| |[Es(€,(z) — £y(x)) o’ (w ) 2
= |a| sup ‘EIAI <v,x>‘
1

llvll=

<la| sup VEAZ VE.(0,2) = |al VE,AZ < 2]a| E,law].

llvll=1



Guillaume Braun, Masaaki Imaizumi

Proof of Lemma[16 Recall A, from the proof of Lemma By symmetry over the pair (z\;+e;x;, £\;—e;x;),

1
Ha(vwin VLo

1
‘ = HExAm xl” = §||EI(A1\1+€1‘961‘ - AI\@*Siwi)xiH
1
B §HE9’31(“(EQ—1U}‘ 2 |w1$1|) (Az\i+eizi - Az\ifeizi)miH
1
+ §||Ex1(\xq;w| < |’LUZ{,E2|) (AE\i+€NEi - Aw\i*eiwi) xl”

Whenever |:vq;w| > |w;;|, we have o’ (w' (z\; + €;2;)) = o’ (w (z\; — €;;)), hence

|A9’3\¢+€i$i - AI\i*EiIi < |£lp(‘r\1 + 61'1'1') - é;(x\l - 61$1)|

Therefore, by Cauchy—Schwarz and Lemma

1 1 1/2 1/2
SIEL (o] > fwiwi)) (Ao e, = Boyimein) 2]l < 5 (Baly (i + eim) = £y = eiz)?)  (Epa?)
<A4E,||aw;]|.
For the remaining term, by 2-Lipschitzness of £}, in f,,,
E.1(jo(w] < Jwizi]) [Asf* < 2B, 1(|zwl < Jwiai]) | fp(2)[. (B.11)

We now control the right-hand side using a sub-Gaussian tail for f,(x). Since each map z — do(w' )
is |a'| |w'||-Lipschitz and o is 1-Lipschitz, by Jensen/Minkowski the function f, is L-Lipschitz with L :=
E,|law|. For Gaussian z ~ N(0, ), Gaussian concentration (a.k.a. the Gaussian isoperimetric inequality)
yields

Po(fp(@) = Efp(@)| = 1) < 2exp( = 575 )-
Taking ¢t = C'logd - L with C > 0 large enough gives P,.(|f,(z) — Ef,(z)| > Clogd L) < d~*(). Using

[fo@)] < 1fp(@) = Efp(@)l + [Efy(2)] < |fp(@) —Efy(@)| + LE||z]| < |f,(2) = Efy(x)| + O(Vd) L,

we bound the RHS of (B.11)) by splitting on the event |f,(z) —Ef,(x)| < Clogd L and its complement, and
applying Cauchy—Schwarz for the tail:

E, 1(|alw| < |wia]) | f,(@)? < 2E,1(jaw] < Jwii]) (02 log? d L2 + O(d) L2)

+2 \/]E:c(fp(x) - ]Efp(m))4 Px(|fp(x) - Efp($)| > CIOgdL)l/Q .

The fourth moment of a Lipschitz Gaussian functional is O(L*), so the tail term is d=*(). Absorbing the
harmless O(d) factor into the event probability (since 1(|x\Tzw| < |wiz;]) <1 and IP’(|x\le\ < Jw;z;|) will be
small in our regimes), we obtain the clean bound

Eo (|2 w| < [wizs]) | f,(2)]* < C?log? d L? Byl (|2|w]| < Jwas]) + d~ 0.
Plugging into (B.11]) and taking square roots,

1/2
(B1(jalwl < Jwizil) 18,2) T < VECIogd Byllaw]| \/Eo1(alw] < Jwiwg) + d=2.

Collecting the two pieces and multiplying back by |a| yields the stated bound in Lemma O
B.4 Analysis of the SGD Dynamic during Phase Ia

The previous analysis of the population gradient (see Lemma VwLo suggests that Hw(-tH)H ~ (1+

sig
t
nT) éig)

rigorous characterization of this heuristic. But before delving into the proofs, let us introduce some useful
definitions (cf. |Glasgow] (2024))).

wy || where 7 = +/2773/2 while the ||wopp|| and |jw, || remain small. In this section, we will provide a
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B.4.1 Definitions

In this section, we will use the notations ¢ = log~¢(d) and 6 = log~“?(d), where ¢¢ and Cy are sufficiently
large constants that will be fixed later. Recall that 7 = /27~%/2 denotes the initial population growth
rate of the signal component. We now define the stopping times and control parameters that describe the
evolution of the neurons.

Definition 3 (Phase I Length). Let T be the last time such that B? < 6%C? (see the following definition),
that is,

T, {bg(d) + 2log(¢) — log(log(d))

1
log(1 + 2y7(1+ () J =, Ollog ). (B.12)

Let T be the first time such that the lower envelope S; reaches order (1, that is,

log(0%¢~2/5%.)

Ty =Ta +
B A \‘ log(1 + cym)

1
J =Ta+ 7 O(loglogd).

Definition 4 (Control Parameters). Let T4 and T be as defined in Definition @ Define

C log(d)0? .
_ <
B, (1+4n)~T4, Ta <t<Ts,
C1 log(d)6? 50n 1\
2 L log Ui
o = T (1 ) (B.14)
62 .
- - <

S%A(l + CbT])t_TA, Ty <t<Tg,

where ¢, > 0 is the constant appearing in Lemma[I]}
(t)

Remark 6. The parameter By controls the mazimal signal magnitude stig

)

sig

|| among neurons at time t, while
|| among neurons with sufficiently large initial signal (||w§?;|| > 0/V/d).
The quantity Sy also characterizes the typical block size Nii. Finally, Q¢ controls the evolution of the noise

component ||w(f) Il

Sy provides a lower bound for |w

Definition 5 (Controlled Neurons). We say a neuron (w,a) is controlled at iteration t if:

0
L. [wlf)l < max(jwll, =2om) (L +a( + Q).

0
2. wbppll < max(|wippll, =t=z) (L +n6)".

3. [a®] € 0(1 £ tn¢), and |a®] < w®].
4wl — P < 0¢ 4t

5 [l lee < ZEL(1 4 50)".

In Phase Ib, ||wsig|| can be larger than 6¢ for some neurons. This motivates the following definition of “weakly
controlled” neurons (see also (Glasgow| (2024)).

Definition 6 (Weakly Controlled Neurons). We say that a neuron (w,a) is weakly controlled at iteration
t € [Ta,Tg] if the following conditions hold:

1.0¢ < wl|| < By < 0¢ " log d,



Guillaume Braun, Masaaki Imaizumi

HwoppH <30 B,
3mesz“Pznme—e%Gﬂ+cﬁu—Imc%,
4 0P|l < 30,

Following |Glasgow| (2024]), we now define strong neurons, which are the neurons for which the signal com-
ponent ||wsig|| grows quickly.

Definition 7 (Strong Neurons). We say a neuron (w,a) is strong at iteration t if it is controlled or weakly
(H\T, (0)
controlled, (wy,,) Tw,,) >0, and

sig szg

lwis)? > S7. (B.16)

(Ta)

sig

Lemma 18. Let (w,a) be a strong neuron after Tp steps. Provided that ( = o(logf2 d), we have H
(1—o(1))¢8log™ /2 d > ¢159 and nggﬂ > ¢ 1p

Proof. By strongness, Hw H2 > SZ forall 0 <t <Tg.

sig

Lower bound at T4. From the definitions used earlier,

St 14+ 2n7(1— ¢\ ™ 1+2n7(1—-¢)
Bl (1+2m(1+<)) =exp(Talogr), r:= T ot &

Since logr = —0(¢) and T4 = O((logd)/n), the assumption ¢ = o((logd)~?) gives (T4 = o(1), hence

=1-o(1). (B.17)

By the choice of T4 as the last time with BZ < 6%¢%/logd,

QQCQ - B2 - 9242
(14297 (14¢)) logd Ta = Jogd’

(B.18)

Combining (B.17) and ( -7

St

22 0
> (1-o(1) o< 1 ol) %

(1+2n7(1+()) logd’ 514 2 V1+2r(1+ () Viegd

Moreover, since ¢ = o((log d)~?2) implies ¢ logd — 0, we have 6¢/+/logd > ¢?/? eventually, proving the first
display.

Lower bound at Ts. For ¢ € [T4,Tp], by the defined schedule, S7 = 57 (14 ¢yn)'~"4. Choosing Ts so
that Sr, > (~'6 (Phase II target) and using ||w(1 B)||2 > S, gives

T, _
i > > ¢

B.4.2 Initialization

First notice that at initialization, there exists a constant C'; > 0 such that with probability at least 1—d (1),

all neurons w(®) are such that
[« <oy/er 5"
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Note that by definition, [a(®)| = . So all the neurons are controlled. We also need to control the size of the
blocks of the oracle network. By symmetry of the initialization, the distribution of all blocks is equal, so it
is sufficient to analyze the block associated with p;. We have

0
E Z |CL| ng]g) ‘ = 3 Z E (lMTw(0)|1a>01M1Tw(o)>O>
(w,a)e./\/'lJr (w,a)

Om
TE <|H1 w |1a>01;ﬁw<0>>0>
0%m

= mpla

where p1 = Ey [Vd|u{ Y |1s501,7y 0] With a uniform r.v. Y over the unit sphere. A simple calculation
shows p; ~ 2\/1%'

It is also easy to check that by standard concentration inequality, we have

0
Y Luwaenildl stig

(w,a)e

Hzf)

|~ E (L menzlal|[w]) = 0

By consequence, U©) = O(%)

m

B.4.3 Inductive step

We will show recursively that controlled neurons remain controlled during Phase Ia. It corresponds to Lemma
C.15 in Glasgow| (2024). The proof strategy is similar and consists of showing that the error terms have
almost no impact so that the evolution dynamic of the neurons is similar to the population dynamic.

Lemma 19 (Controlled Neurons Inductive Step). Assume that all neurons are controlled or weakly controlled
for some t < T,. Then with probability at least 1 — d=*Y) | for any controlled neuron (w(t)7a(t)) we have:

1. A neuron (w1 a1 js controlled.
2. If (w®,a®) is a strong neuron, then (w1 oY) is a strong neuron.

To prove Lemma we will use the following lemma, which is an adaptation of Lemma D.17 in [Glasgow
(2024).

Lemma 20 (Phase la Ly Population Gradients Bounds). If all neurons in the network are controlled or
weakly controlled at some step t < Ta, then for any controlled neuron (w,a), the following hold:

1. HVIULLOH S 2\/ 9”’11)12”

2. |VaLo| < [|wll|Vew, Lol + llwi2 | Viw,., Loll-
3. For any i € [d], ||V, Lo < L.
4. For any i € [d], ||V, Lo — Vu, L,| < 95+,

Proof. We study the first statement. Recalling that x = z + £ for z = x1.5, we have

1
—Vuw, Lo = -Ey(z

- ()0’ (w")e
= —E,y(2)0" (w€)¢ + Eoy(2)(0" (w'€) — o' (w'2))é
= Emy(J/(wa) - UI(UJT,’E))&-’
since y is independent of ¢ and E,y = 0. Now consider the norm of E,y(x)(¢o'(w'z) — o’ (wT€))¢. We have

IEy(2) (0" (w2) — o' (w'€))E| = sup Euy(z)(o’(w'z) —o'(w'€)E v

v:||v]|=1

/

Yo' (w
)
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< \/E "(wTz) — ’(wTﬁ))Q\/]Eg(UTﬁ)2
— VEA(€Tul < [2Tw))
< \/EZ]P’E (1€Tw| < |2Twl)

2T wl

o

2 [Jwia||
7 |lwp||

< w2l _
- 0

IV, Lo|| < 21/0][wy]| < 4min (\/GBt,9<1/2> :

since the neuron is controlled: |a| < 26.

Thus we have

Next, we consider the third statement. By the symmetrization argument used in the proof of Lemma[I3] we
have for i € [d]

Gl(jw ay| < Jwi&l))

1
||VwiL0H < §|a| (]E&P&\i

2 w — w;e;]
1
< —|w;|
2
1

< 5 min (B, 6¢),

Next, we consider the second statement. Combining the first and third statements, we have

|VaL0| = |U}TVU,L0|
< |w] Vu, Lo| + [w1:2Vaw, , Lo|
< NwlIVw, Loll + lwi2][| Vas,., Lol

< 2w min (v/OB, 0¢/2) + [lw] min (B, 6C)
< 36 min <M€Bt, 9<1/2) :

Finally, we consider the fourth statement. Applying Lemma [T6] yields

”vwin - vwiLOH (B.lg)
< lawl (4(E,llawwil]) + 2 10g(@)E, [l aww||EE-1(jelw] < wi]) +d==M) (B.20)
<20 (80 min(6, By) + 4log(d)§ min(6, By)E¢E. 1(|aw| < wi]) + d—ﬂ(l)) . (B.21)

(0)

Now, w) "’ is well-spread, and ||w(f) fwf) I < 0(1)||wf) || by the definition of controlled neurons, so we obtain

|

W;T;
By B Lol < i) < BxPonxo (161 < 20 )
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< 2 min(By, 6¢)

- 0
2B,
D —
~ max(6, B)
the second to last line follows from the definition of controlled and (B.13). Thus we obtain
|V, Ly — V, Lo|| < O(log(d)) (0B; max(0, B;) + B, max (0, B;)) < 0B, /2, (B.22)
since max (6, B;) = o(1/log(d)) holds. O

Proof of Lemma[T9. Suppose that (w®),a®) is controlled.

Control of the growth of |a|. We have with probability at least 1 — d—(1)

0D — )] = [y L]
<n|VaLo| +nlVaL, Lol +n|VaLo — VoL,
<y (492<1/2 + o gv( L 2ulE, [||aw1> (by Lemma 20} [}, and [3)
< nbC.

Control of the growth of ||w, || Similarly, one can prove with the same arguments that

||w(t+1) wgf) || = ||nva_j;p<t) ||
< n||vaL0|| + 77||vwin(t) - vaLp(f) || + WHVwLLO - VwLLPH
dlog(d)?
<n (39@1/2 + |al % + 2|a|E ) [||aw]>

S n0<1/2

Control of the growth of ||weppl|. W.l.o.g. assume the signal direction is given by p;. We have

Hwéﬁgl)Hg = on)TVwL +1 ‘#2V L ‘
H w{,) VLo + || ()T (VLo = VL) | + 72 |1ed VLo
+n ’#2 VLo — VwLp)‘
<(1-2pr(1— Hwopp ’ + 0B,

(by Lemma and [15| and the definition of controlled neurons)

Since every sequence (u,) satisfying u,1+1 < au,+b for 0 < a < 1 verify u,, < ﬁ, the previously established
relation allows us to conclude.

Control of the growth of ||w, ||, . Leti> 3. Observe that

) lal|w, |
o |w;Vy, Lol <¢ Tt by Lemma, |13
e |V, Lo — Vwii/pH < % with probability 1 — d=«(). This follows from combining Lemma [20| with
Lemma [
o [V, Lo| < |Jwi], by Lemma

This implies that
! (t+1) oo < Hw(j)Hoo(l + CnS;logd) < Hw(l)“oo(l +n0).

The same argument gives the lower-bound.
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Control of the growth of ||wsig||. We have

. wSIgV Ly = rlallwsgl® | O(C?||lwsig|*) by Lemma and the fact that the neuron is controlled.

[
¢ |VuroLo — Vi, Lyl < 60S; with probability 1 — d=“()). This follows from combining Lemma [20| with
Lemma [

Thus, using an argument similar to the one employed for bounding ||wepp||, we obtain that for all strong
neurons

()

sig

I=n(r+) < Hth)H <‘

Hw (I+n(r+)).

Wsig

For neurons that are not strong, we obtain the following upper bound:

(1)
sig

< ja(l + 1)t

B.5 Analysis of the SGD dynamic during Phase Ib

We are going to prove the following lemma, corresponding to Lemma C.16 in |Glasgow| (2024). The main
difference compared with Lemma [19]is that we need other estimates for the gradients due to the growth of
Wsig -

Lemma 21. Assume that for some t € [T, Tg] all the neurons are controlled or weakly controlled. Then
with probability at least 1 —d—*V) | all the neurons are controlled or weakly controlled at time t+1. Moreover,
strong neurons remain strong.

Proof of Lemma [2]] (Phase Ib). Fix t € [Ta,Tg] and a neuron (w®,a®) that is controlled or weakly con-
trolled at time ¢. All bounds below hold with probability at least 1 — d—*(!) by the cited lemmas.

Control of ||wsigl|. The projected squared-norm update is

(t+1 t t - s
ol V1P = w2l = = 20w uu ) Vuly + il VL, (B.23)
The deviation satisfies (Lemma 7)
|k (1) (VLy = Vi Lo)| S wsigll max (0, lwygl) S7- (B.24)

We consider the two regimes in Lemma

(1) llwsig|l < [lw. ]| By Lemma 141,

al al
~wly VLo < \J5 0 sl o i

Insert Vwﬁp =Vuwlo+ (Vwﬁp —Vwlo) in (B.23), use the triangle inequality together with (B.24)), and note
that 12||(up ")V L,||? > 0. Using weak control |[wopp| < 30B:, |weigl| < By, and |a|/||wy| < v/3 (since
|lw]|?> < 3||wy||? in Phase Ib and |a| < ||w]]), we get

t+1
lwl V)2 <

||ws(ité||2(1+0177) + Cyn B? + CsnB;max(6, By) S2.

(i) [[wsigll = Jwy|[- By Lemma [14;2,

w;li—g(:“:“ VLo < \f|a| wsigll + lal lwoppl|-
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In Phase Ib, |a] < |Jw]| < \/stig“2 + lw i [|2 + |wopp||? < 2||wsig|, and ||wepp|| < 30B;. Using these, (B.24)),
and n2||(MMT)Vwi’p||2 > 0, we obtain
lwlV N2 < (lwll?(1+ Cum) + CsnB? + CenBymax(d, By) S2.

sig
Combining (i)—(ii) and using S; = o(1) on Phase Ib, we conclude that

[wd D12 < w2 (14 Cn+o(n)) + oln) B2 (B.25)

sig sig

By the definition of the upper envelope B; on Phase Ib (monotone geometric growth calibrated to dominate
the per—step upper rate in (B.25)), and since Hwégﬂ < By, we get nggl) | < Biyi.

Assume the neuron is strong at time ¢, i.e. ||ws(2;||2 > S?. Using (B.23)), the nonnegativity of the n? term,
the deviation bound (B:24), and the lower bounds of Lemma [14}

(i) ||weigl] < ||wi]]. Lemma 1 gives

|al
*wsTig(MﬂT)VwLO > G Tl wsigl® —

Al g
o I ovell sl

As above, |a|/|lwy|| > ¢~ > 0 by item |[3| and Phase Ib (constants absorbed in c_), and ||wopp| < 360B; <
0(1) ||wsig|| within Phase Ib. Therefore

||w(t+1)

12 > w2 (1 + 2 e ey — o(n)).

sig
(ii) | wsigl| > |lwy || Lemma [14]2 gives
T T
—weig(upe )VwLo > cylallwsigll — laf [wopp|l-

On Phase Ib, |a| > 1|lwgg| (again from itemand lw]|? < 3|jwsig]|?) and ||wopp || < 0(1) ||wsig]|, hence

t+1 t
ol VN2 > w2 (1 +neh — o(n)).

In both regimes, since S7,; = S7(1 + cyn) on Phase Ib and ¢, ¢}, > 0 are absolute, choosing the constant ¢
defining Sy small enough (as per the envelope construction) ensures

t+1 t
ol > wlP(+ ) > SP1+an) = S2,

so strong neurons remain strong.
Control of |a|. Let D; :=|a®|? — [[w®]|]?. Expanding (updates of (a,w)) gives

Disr = Di = 2(aVaLy = wO TV L, ) + 02 (IVaLyl® = Vu Ly ?). (B.26)
By Lemma [§] the linear term cancels up to sampling error, yielding the one-step lower control

Dip1 > Dy —4n? |a(t)|2.
Using |a®| < |w®]| and the uniform Phase-Ib bound [Jw(®||? < 26%¢=%0 for s € [T1,,T1s), we obtain
Deyi > Dy — 81”02 ¢7°%.

Combining with the inductive lower bound in item [3| at time ¢ gives the lower side of item [3|at ¢ + 1. The

matching upper side, D;11 < 0, follows by applying the upper one—step control from Lemmato (B.26) and
absorbing the same sampling error as in the inductive hypothesis. Hence item [3] propagates to ¢ + 1.
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Control of ||wy|. Project the w-update onto span{uy, uz}*:
W™ =wl) =P 9,L, el = P 20w TPV L, PV L

By Lemma 5 |wJ_PLV Lo|
1PL(ViuLly = VuLo)| < 4fwlS?
on the n? term)

4lal |wi2|?/|lwoe]] < 4B}/|wy|. By Lemma and Lemma

<
< 4B;S%. These imply (after a standard (z + y)? < 222 + 2y bound

8nB3 32B¢
w12 < P2 + 222 1 858,82 [w ] + 1 < L +32B§5§>.

[ [E

On Phase Ib, ||w||? < 3|lw,||?, thus B, < C||wJ_)H and the denominators cancel:

1
w12 < w21+ On + o).

Iterating from T4 to t < Ty, yields Hw(f) | <30, so item (4) of weak control propagates.
Control of |[wepp||. Project w onto pe:

- £\ 2
oS V11 = oS l* = = 20wl VL, + n*(u3 Vl,)™

Lemmal3 gives [, Vi Lo| < |af|[wopp||?. Moreover, |V, Lo — VL, < 2|a|B? +CB,S? (Lemma[157),

hence [w) (VwLl, — ViLo)| < |[wopp||(2la| B + CB;S?), and

opp
~ 2 2
(13 Vurls)® < lallwoppll” +3(2lal B2 + CB,5?)’.

Therefore,

el 2 < [l 12(1 + 20la®] + 39°(a® 2 + o)

opp opp

Since |a®| < By and 3272 B, = O(1) on Phase Ib,

s=Ta
T
loSppll < CllwSi@ Il < 368y,
so item (2) of weak control propagates.
The same argument as in Phase I can be applied to controlled neurons. O

B.6 Control of the blocks

Contrary to the boolean setting studied by |Glasgow| (2024), in our setting, it is crucial to show that each
block of neurons Nii grows approximately at the same rate. A direct approach based on individual neuron
dynamics will fail because, after Phase Ia, neurons in the same block can grow at different rates, depending
on their initial alignment. To overcome this difficulty, we analyze the block dynamic at a macroscopic level.

e First, we consider the ideal case where there is an infinite number of neurons growing independently.
The size of the block only depends on the distribution of the neurons conditioned on the initial block.
Thanks to the initialization of the block and invariance by rotation of the gradient, one can show that
the blocks remain equal over time.

e Then we show by using the law of large numbers that when the number of neurons is finite but updated
independently, the blocks remain approximately equal.

e Finally, we show that when one uses empirical gradients to update the neuron’s weights, the dynamic
of the blocks remains close to the previously studied case.
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B.6.1 Ideal setting: infinite width and independent neurons

We assume that the width m of our network is infinite and that the neurons (@a®, ")) are updated with
K3

population gradients VLo. Hence, N> = e a(t))wi||1bgg);|||&(t)|. It is clear that at initialization, all

the Nii’(o) are equal. We are going to show that this property remains true for each time ¢ by showing that
the distribution of (w®,a®)|N;" is the same than (w®,a®)|N;" up to a rotation. The argument for the
other blocks’ equality is the same.

Lemma 22. Assume that w = Rw’ and a = —a’ where R is a rotation of angle w/2 that maps p1 to us.

Then we have
VwL() = R(leLo) and Va/LO = —vaLo.

Proof. We have

VLo = aByy(z)o’ (w' z)x

=aR (E, —y(R '2)o'(w) TR~ 'z)R ')
(a rotation of angle 7/2 change one cluster to another, so change the sign of y)

= R(d'Eyo’ ((w') ")z (the law of z is rotationally invariant)
= R((Vw Lo)).
A similar calculation shows the second result. O
By an immediate recursion, one can show by using Lemma [22] n that the distribution of (w®,a®)|N;" cor-

responds to (R~ (@), —a)|N,F. Since the quantity Hw |||a(f)| is invariant under these transformatlons
all the blocks remain the same.

B.7 Block approximation control

We compare the (idealized) population block dynamics {Nii’(t)}t (neurons updated independently with
population gradients) to the empirical block dynamics {Nii’(t)}t (mini-batch SGD). Recall

S (t 1 )15 +,(t 1 t
N0 = om0 aga®l N = 3T Jellla®).
N " N x
(w,a)EN; (w,a)EN;
Finite—width, independent neurons (sampling fluctuation). In Phase I we have ||w || la®| < 1,

hence Hoeffding’s inequality yields, for any block i,+ and any ¢,
Pr(’Nii’( E[laf)| 1a®[]| > u) < 2exp( — 2NE|u?).

With |./V;i| = m and u = /(log® d)/m, a union bound over i, + and t < Tg = O(n~!log(1/()) gives, with
probability 1 — d*Q(l)7

VO ZE (e a0 < —— Vi, +, Vit < T, (B.27)

© \Jdlog® d

for some ¢’ > 0 (given our choice of m).

Empirical vs. population dynamics. By symmetry, work on the block ./\/'1Jr . Define the block-average
discrepancy

. 1 .
€ = max 2 M=l a2l -a®)
1

N+
| | (w,a)e./\/.r (w,a)EJ\fl+
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From the updates

wtD = (O _ nvwﬁm o) = o — v, Lo, a1 — o) _ nvaﬁm atth = a® — v, L,

projecting to the signal coordinate and using the triangle inequality we obtain
Et+1 < &g + ﬂAgonC + ﬂA?Op,

where
1
IV

conc ,__
ASeRe =

Z (vasigﬁp o vwsigLPH + |v‘1f’l’ - VGLPDv
(w,a)e_/\fl+
1

Y]

pop .__
APOP =

('w,a)ej\/l+

> (Vs Lo(w,@) = Vs, Lo, @)|| + [VaLy(w, 0) = VaLo(,)] ).

(B.28)

Sampling (concentration) term. By Lemma[7] and Lemma [I5] (items [T} [2), using |a| V [|w|| < B for (weakly)

controlled neurons,

ON®  (t < Ty), . .
Agone < ¢ —log—°d,
(N (Ty<t<Tg),
where N(®) := L 3~ ||wg;|||a(t)| is the global Phase I mass proxy.
Population term. Write p = ||wsig||/||w||, p = ||wsigll/||0]], and
Vg, Lo(w, a) = aIE(z’g)[yzl o' (w' e+ wsTigz)], n=pz

Set Fj,(z) := E¢[o' (px + /1 — p? )] so that the integrand is y 21 F,,(21). For ReLU,

d 1 p2x? T
_F - —
3@ = 5= 5= )

hence

d 1 22 p2 22
E F < E 1 — 24 =1
ap e "(Zl)]‘ = Ver {(1_,)2)3/2 o 2<1—p2))} |

uniformly in p € [0,1] (Gaussian integral with u = z1/4/1 — p2). Therefore,

||vmsigL0(w7a) - szigLo(w’a)H S |CL - fL| + |a| : |p - /5‘

Again for ReLU,
!VaLo(w, a) — VLo (w, d)| < Jlw =@ + |a — al.

To control |p — p|, write
3| [wsig — weig

o kil

=l = 1l
[l feol Tl

lp—
By item [3] of weak control,
lal? = wl?] < 6°Ty,  Ti:i= (Y2 4+ CnP(t = Ta)(?,
hence | |w]| = |a| | < 0v/T and |[|w| — [|@]|| < |a — a| + 26y/T;. Using |a| < [Jw| then gives
lal Ip =l < |lwsig — Wsigl + la — a| + 20/

Combining (B.30)), (B.31), (B.32)) and averaging over the block,

L
A

(w,a)

3 (vasigLo(w,a)fvwsigLO(ﬁ/,&)H + |VaL0(w,a)fVaL0(w,a)]> < &+ 0T,

(B.29)

(B.30)

(B.31)

(B.32)

(B.33)
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Finally, the approzimation gap L, — Lo appears both in the sampling term (through l:,, — L,) and in the
population term. The global bounds of Lemma [15| and the coordinate bound of Lemma [L6] imply

1 QN(t) (t < TA)7
WJI%)(HVM =~ VasLol| + [VaLy = VaLo|) £ {C'N<t> (Ta <t < Tp),

using |a| V ||lw|| < B; and the batch/scale choices. Together with (B.33), we conclude

APP < g+ 0Ty and A" asin (B.29). (B.34)
Phase Ia. In Phase Ia, for controlled neurons Lemma [I3] gives
lal 2 _la[ 2 |al
~w VLo =7 [wsigl|* + o [wsigl” ) =1+o0(1),
¢ lwe | 7 [lwp ] 7 lw ]l

hence the per—step growth matches

||wsfg+1)|\ = stlgll (1+7n+o(n)) uniformly over controlled neurons.

The negligible set with too small initial correlation contributes o(1) at block scale and is absorbed by (B.27).
Therefore the same multiplicative factor (1 + 77 + o(n)) governs both N® and the linearization in (B.28
ie.

e < (L4 (+oDm)e + n(ONO +0VT), 1< Ty, (B.35)
Let &; := &;/N®. Since N+ = (1 + 75+ o(n))N®, (B-35) gives
0Ty
N® -

Here /Ty = O(1) (Phase Ia) and N is increasing, so from &y = 0,
or, S0 = er, < 9 N(Ta) .0 = 909

This explicit Phase Ta handoff uses the exact growth rate 7 on both sides, which is necessary since Ty =
O(n~tlogd).

Phase Ib . On [T4,Tg], combine (B.28)), (B.29), (B.34)):

er1 < (14+0m) e + n¢d' NG + noyT,. (B.36)

Using vT'; < (Y% 4+ O(n(t — T4)¢’) and the strong-mass lower bound N > §2¢ (log d)='/2 on [T, Tg], we
absorb the last term into ¢'N®) (choose ¢ large in ¢’ = log™“d, recall ¢ = o(log™? d)). Thus,

e < (L+0Mm)er + ¢ NO.
Unroll for Tg — T4 = O(n~'loglog d) steps and use ey, < §'N(T4):

t—1
g < (1+0m) T er, + (0D (1+0(n) 1N,
s=Tx

Since N is increasing, the sum is < ¢’ loglogd- N®. Furthermore, (1 + O(n))"2 T4 = polylog(d); taking
0’ = 69 small and c large in ¢,

polylog(d) - ' < log™“V d, ('loglogd < log™ Y d.

Therefore, for all Ty <t < Tpg,
g < ¢N® < log=vd-NO. (B.37)
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Conclusion (pre-balanced blocks). Combining the Phase Ia handoff and Phase Ib accumulation, for
all ¢ < TB7

)

— [N _NFO| < 2B, = o(N®)

e ON® < Ty,
b= C/N(t)7 TAStSTB7

uniformly over blocks i, +. Together with (B.27) this yields, w.h.p., for all ¢t < T (< Ts),

-~ -t
INZ_j:,(t) _ Nii’(t)| N, t) _ E[||@

PL a1
i, N®)

U = max N® i < log™*v d,

which is Lemma 3] The approximation bounds (Lemmas [I5HI6)) are used both in (B:29) and in (B-34), and

the only place where the precise per—step constant matters is Phase Ia, where it is 7 4+ o(1) as required.

B.8 Conclusion: Proof of Lemma [2]
(0)
sig ‘ > 9/\/& (strong

neurons) are weakly controlled and the others are either controlled or weakly controlled. It implies that

We have shown by recursion that after 77 gradient steps, all neurons such that Hw

EP(TI) lwy + w0pp||2 < 46°

and 0C ™! < |lwgg|| < 1 for strong neurons.

C ANALYSIS OF PHASE I1

C.1 Analysis on Clean Gradient with Oracle

The following lemma can control the distance with the clean gradients (it corresponds to Lemma E.5 in
Glasgow| (2024), we adapted and simplified the argument for the Gaussian case).

Lemma 23. For any neuron (a,w) € N, we have the following:

1| VEL, = Vi Lyl < |alE, [lawy |-

2. |V&iLy = VaLy| < [w|E, [law |-
3. ||VEL, — VL, 4l < 4la]NOU®.
4. IVEL, = VL, ial < Allw|NOT®.

Proof. We study the first statement. Let us define A, := (£,(x) —£/,(2))o’(w " x). We evaluate the difference
of gradients as
HVZEL/) = VuL,| = |al[[Ez Az
=la|l sup E;A;(v,z)

vi|[v]|=1
<la| sup +E,A24/E,(v,x)
viflofl=1

= |a]/E,AZ.

Now, we obtain

E.[AZ] (¢ (z) — £,(2))?]
(fo@) = fo(2))? (¢, is 2-Lipschitz)

E.
E,
E.(Ep|all¢ " w])?

IN N IA

2
]Eg\a|2|§—rw\2)1/2) (by Minkowski’s integral inequality)



Neuron Block Dynamics for XOR Classification with Zero-Margin

< (B llaw, |)*.

For the other statements, the same argument can be used to prove the other inequalities combined with the
fact that

o0 5a(2) = fow (2)] < 4|2 NOUD),
hence we omit the proof. O

Remark 7. In Phase II, we will show that E, |law || < (E, ||aw]|.

C.2 Population gradients evaluation.

In addition to the average margin g,,, we also define

9o = Bzll}, 1a(2)|- (C.1)

T

Lemma 24. For any neuron (w,a) € S such that wg,u > 0 holds for some p € {£p1, +p2}, we have

MTVSLP,M = —lalg,(1 + 40'25)7 and — yvzlLP»id =(1+ 40'25) [wsigll 9pu-
Lemma 25. There exist constants 0 < ¢1 < ¢o such that for all p large enough, we have

C1
03

C2
-

1
and SSQPSCQ ogp_
p

<gu <
g P

R
B

Proof of Lemma[25. To control g,, it is sufficient to control
]Ezeny(t)(U(NIZ)+U(7MIZ)ig(/‘;z)ig(iugz)).
It is easy to check that by definition
y(o(pi 2) +0(—ni 2) = (g 2) — o(—pz 2)) = || Xa] — | Xa|

where X = usz and Xy = u;z. Since X; and X5 are independent standard Gaussian r.v., we obtain

]Eze—yN(”(a(ufZ)+0(—M1TZ)—o(uzTZ)—o(—uzTZ)) — EXLX26—N“’HX1I—|X2II

> Exl,xze_NO)le_XQ‘
.
- N®’

for some constant ¢; € (0,1) by Lemma

For the upper-bound, notice that

P(Ix) — xal| < BN olB VT
and o o ® .
Ex, x,e TN = NO

Recall that by construction, £} ,;(2) is invariant by rotation of angle 7/4. Using the fact, we have

G = Eepyr |l (1T 20" 2 = Eapye 1€ 1a(2)|0" (0 )i 2

= 2B, Ege(—r /2,070, ia(r, 0)[(cos 6§ — sin 0) — B, Eoc(0,x/4)7|}, ;a(r, 0)|(cos 6 — sin )
= 2B, Ege(0,x/2)71}.ia(r, 0)|(cos 8 + sin0) — E.Ege(o,x/2)7|¢), 1a(r,0)| cos 6§ — sin 6
/

= 2E,Eoc(0,7/4)71¢),ia(r, 0)12810.0 + B Eoc (/4,7 /2)7[C), 1a(r, 0)]2 cOs 6.
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Since we have
Eoe(0,7/4) \Ep ia(r,0)[2sin 60 > 0.6Ege /s, w/4)|€p a(m 0],

it is easy to check that Egc(r/s, ,r/4)|€p a(r0)] > 0.5¢=03N7 holds. It remains to control integrals of the

form E,re”¢" where r has density f(z) = mze_”fz/Qlwzo. By using the change of variable u = cx and using
dominated convergence, one can easily check that

L SEyre " < 1

3 3’
O
Proof of Lemma[2] W.lo.g. —we Can assume that 4 = p;. First, we are going to show that
E gpzd( ) (w Z)M z~E gpzd( ) ( s]g )/1‘ Z.
We have
|IE gpzd ) (wTZ) —E gpzd( ) ( Wsig2 :u Z| <E Epzd( )1\w;rppz\>\w z\|p’ Z|

= \/E pid(Z \/E L{jw] o> w2} 1T 2]
(by Cauchy-Schwartz)

Notice that w pZ and w gz are orthogonal Gaussian r.v. so we obtain

Wsi
Eo1 (g, oo wr 2l = EaunonlGlPa 16(1G'] > 1228 )

ore [woppl|
2 [l wopp || _|lwsigll?e? - ,
ﬂEGe 2l|wope | (since P(|G| > t) < LV2-1*/2)
|wslgH W
||w0ppH 1 —tG? 1
because Ee =
\/> l|lwsig || N ( Ve
”wOPI)H2

)
e (w.)€S)

E.(€):4(2))® < Ese™#20,

Also notice that

So, we have

2 0.25
B2ty (20" (0T~ Bty a0 o] < (2) T,

by Lemma and the choice of ¢ we have C0‘7598'p5 < (%%, for p < loglogd. In conclusion, we have shown
that
—la)g (1 +¢"%) > u"VeL, 14 > —|alg.(1 — ¢°%).

The same calculation leads to the second result of the lemma. O

C.3 Proof of Lemma [4 and Lemma

We will first focus on the dynamic of non-heavy neurons and show that they won’t grow faster than heavy
neurons. Then, we will study the dynamic of heavy neurons in more detail.
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C.3.1 Non-Heavy Neurons Dynamics

Lemma 26. For any neuron (w,a) € S we have
VEL] = [T VEL| <l g

Proof. W.log. we can assume that wgi, is aligned with p9. Recall that the distribution of z|y = 1 is the
same as R(z)|y = —1 where R is a rotation of angle —m/2. Hence, we can write

1
o 51[<3Z|y:1€’p,id(z)(cr(,ulTZ) —o(py 2))

since E;)id(z) is invariant by rotation of angle —x/2. In particular, when conditioned on y = 1, Z;’id(z) > 0.
By using the same decomposition, we can write

Vil = E:Eel) iq(2)0 ([ wsig i 2 + lwapp | 13 2 + w]€)

1
= 5Eey=10)5a(2)Be | o(lwsigll 1 2 + [woppll 13 2 + w1 €) = o([|wsigll 12 2 = llwopp|l 11 2 + w )
I
To simplify the notation, let us denote a = ||wsig pf 2 + |[Woppl| 13 2, b = |Jwsig| pg 2 — || woppl| 11 2 and

c=w]¢.

Case a > b. It is easy to check that when ¢ < —a, I =0, when ¢ > —b, I = a — b and when —a < ¢ < —b
we have I = a + c¢. By integrating over £, we obtain

Eel = (a— bP(w] &> —b) + E&(“’If + a)lfangfgfb
<(a—=b)P(w &> ~b)+ (a—b)P(—a <w &< D) <(a—bP(—a<wif) <a—b

Case a < b. When ¢ < —b, I =0, when ¢ > —a, I = (a — b) and when —b < ¢ < —a we have I = —b —c.
By integrating over £, we obtain

Eel = (a—b)P(w] &> —a) — Ee(w] & + D)1 pcwTe<—a
< (a—HP(w]E > —a).
By consequence E¢I < (a —b). But
b=yt . T _ N < . T T
a = i1 2([lwsigll + l[woppll) + p2 2([[wopp | — [lwsigl) < ([[wsigll + |wopp ) (o (11 2) + o (5 2)).

Since g,, > 0 we have Ez|y:1£;7id(z)a(u;—z) < Ez|y:1€;7id(2)a(ufz). By consequence, we obtain

(lwsig|l + [[wopp|l)
2

1
VL < I < wll gu, -

One can derive a similar lower bound with the same argument. O

By using the same argument as in Lemma E.11 in |Glasgow| (2024) we obtain the following corollary.
Corollary 2. For every neuron, w.h.p.

2

2
Hw(t+1)H < me (1+2n(1 +2¢H)g,).

C.3.2 Heavy Neurons Dynamics

We develop a proof of several lemmata for the inductive properties, such as Lemma [4] and Lemma [6]
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Initialization. Let us define
{(w,a) e N :a>0,w puy >0/Vd}
{(w,a) e N :a>0,w' py < —0/Vd}
Nt ={(w,a) e N :a<0,w" py > 0/Vd}
{(w,a) N :a < 0,w" s < —0/Vd}.
The result of Phase I shows that for any block B € {N;", N;"}2_,
Eplwaen llaw| > (%0?

and all the properties of a signal-heavy network are satisfied.

Inductive step. Recall that N® corresponds to the mass of each block of the ideal oracle network. In
order to establish Lemma [ and Lemma [6] we will first prove the following lemma.

Lemma 27. Assume that at time t, the network is ((, H) signal-heavy and n < ¢*. Then with probability
1 —d= M we have

1. N = (14 27950 (1 £ 0(1)))N®,

2 uf™| + s < cta + oo |

3. UMY < (14 ng,)U® + 50¢%2°g,, and UM+ < 2UT0) 4 49¢0-25,
Proof. W.l.o.g., one can assume that ws, is aligned with p;.

Evolution of N*). For each heavy neuron, we have

atth) Hw:f;l)H = (a(t) — nvaﬁp)(Hwéitg) - nﬂ]—vwﬁp)
= (a® - nV‘;led)(’ wéfg) — it VaLp,ia)

+n(lal |[Vuly = ViLpia

+ sl ||V = Ve Ly

)

Ey

vaﬁp — V9Ll

+ 772 Hvaﬁp - vzle,id

E,

By Lemma [24] we have

N

Lemma [7 and Lemma 23] show that

®

sig

()

sig

wi|| — WlTVfule,id) =q®

o)

w,

2
(12014 o) + 0 (e [y ).
Er < na? ((log d=°) +E, |law, || + 4N<t>U<t>) + Jw]? (log A= +E, |lawy | + 4N(t)U(t))
Beside, the definition of heavy network implies that
E, [law, || < (N = o(g,) and NOUW = o(g,,).

E5 can be controlled in a similar way: Lemma [7] and Lemma [23] gives

2
By < ilal |0 (10g ™ d+ B law, || + ANOUO)"



Neuron Block Dynamics for XOR Classification with Zero-Margin

For non-heavy neurons, Corollary [2] implies that

w2 T Joenasnn 5 s
(a,w)¢S (a,w)¢S
<mt Y wa
(a,w)¢S
< ¢(1+2n(1+ 2CH)g,) N,

"1+ 20(1 + 2¢H)g,)

For heavy neurons, we have

m 1 Z Ha(t+1)w(t+1)H =(1+2n(1+ 0(1))gﬂ)m*1 Z Ha(t)w(t)
(a,w)eS s

The stated result follows.

Control of U+, One can show similarly to Phase I that

U(t+1) < ( + 2,,74-0 25 (t))U(t) + 5,'74-04259,(})-

It is easy to show by recursion that if a sequence (u,,) is such that w,+; < au,+b then u,, < a” —I—b(zz;é a®).
By applying this result with a = 1 + 21¢%2?% and b = 5n¢°?5 and noting that

1—at 0.25\t _
a (14 21¢°%) 1§2t
1—a 21¢0-25

since 21¢%2% = o(1) we obtain
UT1+t S (1 + 2n<0.25)tU(T1) 4 10tn<0'25.

But by choice of t < Ty = O(loglog d/n) we have (1 + 2n¢%2%)t =14 o(1).

Control of Hwﬁrl) H for heavy neurons. W.lo.g., assume that a > 0, i.e. wsig is aligned with p;. First,

we control the approximation error

Fl - | OPPVLP id = ]Efp zd( ) ( 51g T£|

Let us denote X; = ] z and X5 = pg z. We have

F <E|l

.
fwT et wopplixa1 [WLE]

ui |
” [X1|<
B

sigll

<H/E E; alz \/ I T €14+ wopp 1 Xal lw] €|2 (by Cauchy-Schwartz)

H Wsig I

[ lwopp || + [lw ||
/S vV g?p HwLH 0P|P|’w K ||
sig

< VG20 [wi]| ¢ < gy [lw ]

Since
]Eﬁgp zd( ) (ws1gz) Tg_o

only the approximation term contributes to the gradient.
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Control of Hw((g;,l) H for heavy neurons. Similarly to Lemma let us denote X; = i z and Xo = juq 2.
We have

Eol), ia(2)0" (' 2)pg 2
_n® _
=Ex, . (Lxy > 1xa) — Lo sxa)e ™ 06! (g | X1 + [[wopp| X2) Xo

_N® _
= Ex,. 0 (L 3000 — Lxazx e e (Jug, || X1) X2 + B
where
_N® _
E =Ex, % (Lx 2% — Lxaz)e ™ X6 (Jugg || X+ [lwoppl| X2) — o ([[wsig]] X1)) X
By using the same argument as in Lemma [24] one can show that
[B] £ g3

Furthermore, by using the symmetry of X5, one obtain that

]EX21|X1|2|X2|6—N“)||X1|—|X2||0/(stig|| X1)X5 = 0.

We can conclude that

)1+ 1,/52,¢")
< G+ /30 [
< 1+ ny/gap®) [l

sig

opp opp

b+ o™ =

+ ngf)

[w
O

To show that after one gradient iteration, the network is still heavy, it remains to show that the layer weights
balance condition is satisfied. This can be done as in |Glasgow| (2024) by using Lemma

C.4 Conclusion: Proof of Theorem [1]

To complete the proof of Theorem |1} we need to establish a connection between N(T) and E,¢ (1) (x). This
proof proceeds in three main steps:

(i) By contradiction, we show that there exists a stopping time 7" such that N(T) is of order loglogd. (ii) We
upper-bound E.£,r) g (z) by separately analyzing the regions where z is close to and far from the decision
boundary. (iii) We control the approximation E.¢, ) ;q(2) = Egl 1) (7).

Proof of Theorem[], Step (i): The analysis of Phase I (Lemma [2) shows that the resulting network is
(¢, H)-signal-heavy with ¢ = log™“d for some constant ¢ > 0 large enough and

N 2 ((70)? = log ™ d
for some constant ¢/ > 0. Let us define the stopping time
Ty = "n~ Y (loglog d)*
for some constant ¢’ > 0 that will be chosen later.

Assume that N® does not exceed C; loglogd for t € [Ty, T + T>] and some constant C; > 0 small enough.
Then for d large enough, we obtain a contradiction as follows:

Ts
NTitT2) > N (T1) (1 +(2-o(1 i <t>> by L
> (2=o()n, _ min gy (by Lemma [6)
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T
—e 1
>log “d <1 +(2-0(1))ncy (loglogd)g’) (by Lemma 5

> logfcl d exp(O(loglogd))
> loglogd.

We denote by T' < Ty + T the first time such that N(T) exceeds C; loglog d.

Step (ii): We overcome the absence of a strict margin between the clusters by splitting the input data into
two classes: 1) the one for which the points are close to the boundary decision and hence the associated
network evaluation in small, and the other 2) that are enough separated from the boundary decision and the
sign of the network corresponds to the label.

Recall the polar decomposition of z = r(cosf,sinf) where r? follows a chi-square distribution with two
degrees of freedom, and 6 is uniform over [0, 27). We have by definition

—yfym ia(2) = V2ZNDr(|sin 6] A [cos 0]).

Let us define the set
C. = {(r, 0) € R* x [0,27) : (| sin 6] A | cosf]) < e}.

When X ~ N (0, I2) and we write X = r(cos6,sinf), we have r|cosf| = | X;| and r|sin 6| = | X»|, hence
{X € Cc} = {min(| Xy, [X5]) < €}
Therefore, by a union bound,
P(X €C.) < P(1Xy| < ) + P(1Xa] < ) = 2P(1Z] < €) = Ofe),

where Z ~ N(0,1). Choose ¢ = (loglogd)~'/2. We have
E. (€, 1a(2)) < Eage, (£yer 1q(2)) +10g(2)P(Ce) < e N 4+ 0(e) = O(e),

since eN(T) = O(y/loglog d).

Step (iii): We now bound the risk E,¢ ) (x). Recall that for all 2z we have
[For (2) = fypm ial2)] < NOUD 2]

Since ¢ is 1-Lipschitz, we obtain that for some constant ¢ > 0

Eolyr) () < |Bolyry () = Locry (2)] + |Balpery (2) = Ly ja(2) ] + Bz (Upery 1a(2))
< By | for (@) = fom (2)] + B [ fom) (2) = fom 1a(2)| + Bz (£ye ia(2))
< EwEP(T) |a§T’LUJ_| + QN(T)U(T) + Ezwp(T),id(Z))

<E ) [lawy]| + O(log™ d) + E.(€,r) ;4(2)) (by the proof of Lemma
<¢CDOND £ O(log™d) + E, (€ 1a(2)) (by the definition of signal-heavy network)
<e (by Step (ii) and the fact (T NT) « )

O

C.5 Proof of Corollary

Fix € € (0,1) and let x = z+£ be as in the statement, with z ¢ C. and £ ~ A(0, I;_2) independent Gaussian
noise in the orthogonal subspace. Let y = f*(z) € {—1,1} be the label of z (which depends only on the
projection z).
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Step 1: Margin at z for the oracle and the trained network. By the explicit expression of the oracle
network, we have for all z ¢ C.
Yyl a(2) = ceND,

for some constant ¢, > 0 depending only on e. On the other hand, the block-balance control used in the
proof of Theorem [I] yields
|fomr (2) = fom sa(2)] < NOUD| 2],

where UT) < log™* d for some ¢; > 0. Since N(T) < loglogd, we have N UD)|z|| = o(ND)). Hence, for
d large enough,
yfom (2) = yf o sa(2) + y(fom (2) = fom sa(2)) = END.
Set ¢ :=¢./2 > 0 and denote
h(§) == yfpm (2 +§).

Then h(0) = yf,m (2) > eN™),

Step 2: Lipschitz constant of h in the orthogonal noise. We view h as a function of £ in the
orthogonal subspace. We have for any &, ¢’

1h(&) — h(EN] = |yfom (2 4+ &) —yf e (z+ )|
< By [lal [o(w” (2 + €) = o(w” (z+ )]

Since ReLU is 1-Lipschitz and &, & lie in the orthogonal subspace, only the orthogonal component w
contributes, and

lo(wT (z4€) —o(w' (z+&))| < |lwi(€—&) < Jwel € —¢
Therefore
|h(€) = h(&)| < B, [lal [Jwel]l] 1€ =€

Define
L:= EP(T) ||CL’LUL||

By the signal-heavy property at time 7', we have L < (T NT) with ¢(T) = log™“* d for some ¢y > 0. Thus
h is L-Lipschitz in &.

Step 3: Mean perturbation in the orthogonal direction. We next control the mean shift (&) —h(0)
when ¢ is Gaussian. Using the one-dimensional Gaussian computation for each neuron and averaging (see
the proof of Theorem , one obtains

B¢ (h(€) — h(0))| < Eyomllaw, || = L < (DN,

Since ¢(T) = log=*2d and NT) < loglogd, we have (DI NT) = O(N(T)). In particular, for d sufficiently
large,
E¢h(€) = h(0) + E¢ (h(€) — h(0)) > cNT) — (DINT) > e N(T),

Step 4: Gaussian concentration and misclassification probability. Since h is L-Lipschitz and £ ~
N(0,I;_5), the Gaussian concentration inequality yields, for all ¢ > 0,

Pe(Jh(E) — Ech(©)] > 1) < 2exp(~1%/(2L2)).
Misclassification corresponds to h(§) < 0. On the event {h(£) < 0} we must have
h(E) — Beh(6)] > Ech(e) > N,
for d large enough. Thus

(eN(T)/2)?
o).

Pe(h(€) <0) < Pe(|h(§) —Ech(©)| = sN ™)) < 2exp(—
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Using L < (N and ¢(T) =1log™ 2 d, we get

(eNT/2?

262
2L2 ~ 8(¢™M)2 ~ C(logd)™,

for some constant C' > 0. Absorbing the leading factor 2 into the constant and renaming 2¢, as ¢ > 0, we
obtain

Pe(R(€) <0) < exp(—C(logd)°),

as claimed. This shows that, for every z ¢ C,, the probability (over the orthogonal Gaussian noise £) that the
trained network misclassifies * = z + £ is at most exp(—C(logd)©). In particular, such points are correctly
classified with overwhelming probability, which proves the corollary.

D ADDITIONAL EXPERIMENTS

We report here the full details and figures complementing Section [} Unless otherwise stated, we set d = 120,
m = 100, n = 0.05, § = 0.01, M = 6400 and train up to 10 epochs.

D.1 Beyond Gaussian Inputs

We consider two non-Gaussian input distributions: (a) a uniform distribution on [~1,1]¢, and (b) a Gaussian
XOR distribution inspired by Xu et al.| (2024)). Both yield successful training as long as the distribution is
symmetric with respect to 1, &us. Figures show the test loss and the block evolution.

D.2 Sensitivity to Label Noise

We introduce label noise by flipping the labels of 5% of the data points uniformly at random. As shown in
Figure[7] this modification leads to a clear degradation of the test loss. The corresponding decision boundary
becomes biased due to the corrupted labels, and the weight vectors fail to maintain the orthogonal growth
observed in the noise-free setting.

D.3 Non-isotropic Gaussian inputs

We next consider inputs with covariance I' = 5 puy i + 1 piapg . As shown in Figure |8} the decision boundary
is still successfully recovered. However, the neuron orientations become disordered compared to the isotropic
setting, reflecting the influence of the anisotropic covariance.

D.4 Nonlinear decision boundaries

We next test the target function f(z) = sgn(zz — sin(z1)) with Gaussian inputs. As shown in Figure [9]
the learned boundary is approximately linear, and the weight vectors align within span{e;, es}. Training
progresses for several thousand epochs before plateauing around epoch 5000.
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Figure 9: Learning with nonlinear target f(z) = sgn(x2 — sin(z1)). The network recovers an approximately
linear boundary, with weights restricted to span{es, e2}, and training plateaus after about 5000 epochs.



	INTRODUCTION
	Related Work
	Notations

	STATISTICAL FRAMEWORK
	MAIN RESULT
	PROOF OUTLINE
	Phase I: Early individual dynamics
	Phase Ib: Heterogeneous growth
	Blocks are nearly balanced

	Phase II : Blocks dynamics
	Conclusion: Proof of Theorem 1

	NUMERICAL EXPERIMENTS
	Decision Boundary During Training.
	Additional Experiments

	DISCUSSION
	PRELIMINARY LEMMAS
	Concentration of Empirical Gradients
	Basic Properties of the Population Loss Gradients
	Other Technical Lemmas

	ANALYSIS OF PHASE I
	Evaluation of L0 during Phase Ia
	Evaluation of L0 during Phase Ib
	Control of the Approximation LL0
	Analysis of the SGD Dynamic during Phase Ia
	Analysis of the SGD dynamic during Phase Ib
	Control of the blocks
	Block approximation control
	Conclusion: Proof of Lemma 2

	ANALYSIS OF PHASE II
	Analysis on Clean Gradient with Oracle
	Population gradients evaluation.
	Proof of Lemma 4 and Lemma 6
	Conclusion: Proof of Theorem 1
	Proof of Corollary 1

	ADDITIONAL EXPERIMENTS
	Beyond Gaussian Inputs
	Sensitivity to Label Noise
	Non-isotropic Gaussian inputs
	Nonlinear decision boundaries


