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In today’s lecture, we analyze the behavior of gradient methods on two-layer neural
networks, aka two-layer perceptrons (2LPs), focusing on the large width asymptotics.

1 Effective Hyperparameters (HP) of GD

We start with a general remark on the link between three HPs for GD on general models.

Consider a differentiable function £ : RP! x --- x RPL — R and initial weights directions
D = (D(l), . 7D(L)) € RPt x ... x RPL | You can think of £ as the training objective for a
neural network with L layers with weight matrices W) € RP¢ for £ € [1 : L] which are are,
at the beginning of GD, initialized with D) multiplied by a positive scalar. Once £ and D
are fixed, the GD dynamics is a priori characterized by three sets of HPs in (Ri)L :

e scalar multipliers a = (o, ..., ar)
e initialization scales o = (01,...,0p)
e learning rates n = (m1,...,11)

Consider the scaled objective
LaWWD W) = (WM apw )
and the GD dynamics (6k)r>0 = (W,gl), e W,S,L))kzo defined via

Wi = o,D, W, =W = ViLa(Or), Cefl: L], k> 0.
where V£ denotes the ¢-th block of the gradient of £.

The following proposition shows that there are only two effective HP per block instead of
three: the effective scale ayo, and the effective LR a%m, and two dynamics with identical
effective HP (for all blocks) are equivalent.

Proposition 1.1. Fiz £ and D as above. Let (a,0,m) € (R%)3 and (&,5,7) € (R )3
be two sets of HPs such that (ozgag,a%ng) = (dg&g,d?’f]g), V¢ € [1 : L|. Then denoting
(Wél), ce éL))kZO and (ngl), N éL))kzo the corresponding sequences of GD iterates, it
holds

(Oélwlgl), ce ,aLW,EL)) = (&1Wl§1)7 cee ,dLW,EL)), vk > 0.
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Proof. The claim is true for £ = 0 since by construction
(alVVél), e ,aLWéL)) = (alalD(l), ...,arorD) = (541V~V[§1), e 7dLWéL)).
Let us assume that the claim is true at k¥ € N. Then V¢ € [1: L],
aeW,iﬁl — a W — ameViLa(Or)
— W — a2Vl (W, .. a,w b))
= aW? — a2 VoL (@w W, . a vy

Qv ngi)l-

This shows that the property is hereditary and concludes the proof. O

We note that ay and o, do not play exactly interchangeable roles; because g, = 0 is often
a valid nontrivial choice while a;y = 0 is not (it sets the whole block of weights to 0 throughout
the dynamics).

2 Phase diagram of GD for 2LPs

Let us discuss the large-width behavior of 2LP as the width diverge. We consider two HPs
for the whole system: a scalar multiplier and a LR.

For a sequence of multipliers () aen+, consider a 2LP hg : RY — R of width M € N*
defined by

) M
ho(x) = an Y d(zj, )
j=1

where 6 = (z;)2, € (RP)™. We assume in the following that ¢ and its derivatives up to order
two in z are bounded uniformly in x. This assumption allows to avoid many technicalities in
the proofs but it is not true for the vanilla 2LP, obtained with ¢(z;,z) = vjp(u;rac) where
p: R — R is a smooth nonlinearity and z; = (u;,v;) € R? x R (i.e. p=d+1). Given a
training set (v, ;)7 € (R? x R)", consider the ERM with a smooth loss :

A~

£(0) = > loss(yi, ho(a).
i=1

This function £ is in general not convex even if loss is so it is not clear how to tackle its
minimization a priori.

Consider gradient descent (GD) on £ starting from a random initialization. Let po € P(RP)
be a zero mean distribution. The equations defining the GD iterates (0x)r = (Z})x,; with a
LR nonas (decomposed as the product of a “master” LR 1y independent of M and 7y, which
is a power of M), are

Zy ~ po, Ly = 2] —nonmV i L(0) (1)
= 2] - PN D§(Z] i) Vioss(yi hi(wi)). b =ha,  (2)
i=1

where D¢ denotes the Jacobian of ¢ in its first variable z. In predictor space, we have for
any x € R?, by a first-order Taylor expansion

A . 2 n M N N .
hiir (@) = hy () = OSSP 21 2) DS( 2, 25) T Vloss (i, b (1)) + Oan (momaraar)?)

n : -
=1 j=1
(3)
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Figure 1: Phase diagram of two-layer perceptron.
Scale of the first forward pass Let us assume that E[¢(Zo, z)] = 0 and E[¢(Zo,z)?] > 0
(which holds for standard choices of initialization). Then at k = 0, we have for any z € R?
Efho(z)] = 0, Var[ho(x)] = Mo}, E[¢(Z0, 2)*] = ©(Maj;)

From now on, we assume non-exploding variance of the first output, that is M a?\/[ =0(1).

Scale of the first predictor update As 7y — 0, we want predictor updates in ©(n)
(independent of width). From the equation above, for any z € R,

() — ho(a)| = O(9) <= Muomrad; = O(no) < nas = e(Mla%w). (4)

(Note that, for convenience, in the rest, we write ©(1) for quantities which are O(1) and are
(1) besides a few irrelevant degenerate cases).

Scale of the first feature update For a given = € R?, does the vector of features
(p(Z, x))jj\il evolve with &7 This question, in our present context, is equivalent to looking at

the scale of the updates of (Z,]C) From the above equations, we have

i i 0
12 = 23| = ©tmomran) = ©( 372 (5)

where the last equality holds when (4) holds. Comparing the feature update with 7o, we
deduce the phase diagram on Figure 1 with the following behaviors:

e Feature learning: the features evolve at the same time-scale as the predictor

e Lazy (a.k.a. kernel) regime: the features evolve at a slower time-scale than the predictor
e Exploding features: the features evolve at a faster time-scale than the predictor ;

e NTK scaling: scaling within the lazy regime where the first output has nontrivial variance

Remark 2.1. This is a simplified phase diagram with only 2 HPs, but the complete picture
for 2LP would involve 4 HPs (init. scale and LR for each layer, as shown in the previous
section). In particular, a more complete analysis (with different scalings for both layers)
shows that there are well-behaved limits where the initial output weights are 0.

In order to derive this phase diagram, it was enough to look the at time-derivatives (as
no — 0) of various quantities at time 0. In what follows we look at specific phases and
describe the whole dynamics.



3 Feature learning regime: mean-field limit

In this section, we consider the feature learning regime, that is apy = 1/M, nyy = M and
1o = ©(1). We recall that ¢ is assumed Lipschitz and bounded.

Limit dynamics For Z be a RP-valued random variable, we define

hz(z) = E[p(Z,z)), £(Z) = %Zloss(yi, hz ().

i=1

Observe that hy and £(Z) are deterministic and in fact only depend on Law(Z). Define the
L? GD dynamics

Zoy ~ po, Ziy1 = Z, — oV L(Zy)
1o - T
= 7k — N Do(Z, i) Vioss(yi he(@))s  hi = haz,
k n 2 ¢(Zy, ;) Vloss(yi, hi(;)) k= hz,

= Z + F(Zi, (hie(2))icin)

where F' is defined by this equation.

Tight error bound Our goal is to prove a quantitative rate of convergence of (ﬁk) B = (ilgk) k
towards (hg)r = (hz, )k, and also a convergence result in parameter space, in a suitable sense.
The argument goes as follows.

o Let (ZIZ)kZO be iid samples of the limit dynamics (Zj)x>o such that 7 = Zg, Vjel: M]
e Observe that we have
ZIZ+1 = le; + F(ZAljgv (Bk(xl))ze[ln])a Z]Z+1 = Z]Jg + F(Z]].gv (hk(xl))ze[ln])

for the same function F. The only difference between the two dynamics is that the predictor
is a finite sum for the 2LP (on the left), and an expectation for the limit (on the right).

o Let Ay = max;e(y. ] ||Z,Jc - Z,i” By construction, it holds Ag = 0. Let us bound Ay.
e Since F' is Lipschitz continuous, there exists ¢ > 0 such that

Apy1 < Ap +c(Ap + max () — ()
e By Hoeffding’s lemma, for fixed k and 4, it holds with probability at least 1 — ¢

‘Aliﬁqs(Zi,m) ~ Blo(Z, )| < c(wW)

e By a union bound over k < K and i < n, it holds with probability at least 1 — §, for all
k<K,

M
b (o A — 1 55 ' ; 1+ /log(nK/d)
zIen[?);} |hk(xz)_hk(xz)| = zIerﬁDé] M JZ; ¢(Zk7 xz)_E[¢(Zka sz)}’ <c (Ak+ \/M )
hence

1+ \/log(nKk/3)
A < 1 +CH A + c//
k+1 > ( ) k \/M



e We conclude by discrete Gronwall’s lemma to get the following statement:

Theorem 3.1. There exists ¢ > 0 (that may depend on ¢, K and no) such that with probability
at least 1 — 6, it holds

1 1 )
s e [ () — Do) < oY 2B Vmg“”‘” (6)

; 1+ +/log(n/d)
J J <
max g[llax] ||Z Zl|| <c iTi (7)

Remark 3.2 (Particle system interpretation). Suppose that { is the square loss and that the
Bayes predictor is given by another 2-layer NN hg«(x) = M Z] 1 #(25,2). Then the objective
reads

11X 1 2
FO) = 530 (57 20 6z — <7 Zcz»(z;,xz-))
i=1 j=1 i=1

1
:QMQZk(zj’ZJ M2 Zk(zj’ 2M2 Z/{z],zj,
33
where k(z,2') = 230 ¢(z,2;)(2', 2;). Thus GD dynamics can be interpreted as a system
of interacting particles (with infinite viscosity, because there is no momentum) with attraction-
repulsion interaction given by the kernel k (with the (,Z'J*)JM:1 fized). This gives one connection
between mathematical physics and the dynamics of NNs (many others exist!).

4 Dynamics in the space of probability distributions

Consider the continuous-time infinite width dynamics (globally well-defined e.g. if £ is
lower-bounded)

Zo ~ mo, VL) =L 3 Do) Vs El6(Z)) (8)
i=1

Let us show that in fact this dynamics is closed in terms of y; = Law(Z;) and can be expressed
as a PDE.

Proposition 4.1. Let pu; = Law(Z;) for t > 0 and define for any u € P(RP) the velocity field
1 n
i) = =3 30 Dolzvn) Vioss (3, [ 6" )dn(:).
i=1

Then (ut)e>0 solves the partial differential equation

Oppe = =V - (v[pelpe),
in the weak sense, in the sense that for any test function ¢ € C°(RP), and t > 0 it holds

% (/]RP (’Dd“t> - /RPW%U[M])dut.

Proof. By differentiation under the integral sign, we get

ci(/R,, ¢d“t> =B [(i (Zt)] = E[(Vp(Zy), v[ue(Z4))] Z/]Rp(VsD,U[ut])d,ut. 0

See [Santambrogio, 2015, Prop. 4.2] for the link between weak solutions and distributional
solutions of such continuity equations (these are essentially equivalent notions). This equation
can be seen as the gradient flow of the objective expressed in terms of p for the Wasserstein
metric, see this blog post.


https://francisbach.com/gradient-descent-neural-networks-global-convergence/

5 Lazy regime

In this section, we consider the lazy regime, namely M~ < ay < M~Y2 ny = 1/(Ma3,)
and no = O(1). I recall that we assume that ¢ and all its derivatives are bounded, uniformly
in z.

For the analysis of this regime, our starting point is (3). Consider the following “empirical”
and “limit” tangent kernels:

M
Ri(z, ') = % S Do(Z, ) Dé(Z,a!)T,  Ko(w,a') = BID(Z],2)Do(Zha) ).
=1

Limit dynamics Consider GD in the RKHS with kernel Kj :

ho = hgy, hior1(z) = hy(x) — % 3" Ko(x, 2;)Vioss(yi, hy ()
=1
= hy(z) + G((hi(:))ie[1:n))
where G is defined by the last line.

Tight error bound By matrix Hoeffding’s inequality [Bach, 2024, Prop. 1.6], there exists
¢ > 0 such that for all z, 2’ € R? fixed, with probability at least 1 — ¢ it holds

<o H o0y

| Kot 2) — Ro(w,a)|| <
op

Besides, for an horizon K = O(1) and for k < K, we deduce from (5) that

w2 21 =070 = (57, )

Therefore, we have for any k < K, with probability at least 1 — 9,

| Rt 2') = Ko(a,a)

< HKk(xwr/) - [A{O(xax/)
op

oy VR

MaM

+ || o2 — Kola, )
op op

Take an arbitrary test point x € R%. By a union bound over i € [1 : n] and over k € [0 : K],
with probability at least 1 — § we have for all £ < K:

i) = he) = 137 Ko, i) Vioss(yi, (1)) 9)
=1
+ O((UO??MQM)QOZM + Ml Lt vios nK/6 ) (10)
OéM
= ) + () segun) + O (V0% ”K/ ), (1)

Therefore (hg)r and (ﬁk)  start from the same point and obey the same iteration up to
an error term. By a discrete Gronwall argument, we deduce:



Proposition 5.1. There exists ¢ > 0 that may depend on ¢, K and ny such that with
probability at least 1 — 9, it holds

max max |y (z;) — hi(z;)] < C(H\/W)

k<K i€[l:n] Moy
In particular, for ay = M2, the convergence is a rate O(M~/?).

Exercice: go through the argument and make the bound explicit in K, ng.
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