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Abstract

Tuning hyperparameters, such as the step-
size, presents a major challenge of training
machine learning models. To address this
challenge, numerous adaptive optimization
algorithms have been developed that achieve
near-optimal complexities, even when step-
sizes are independent of problem-specific pa-
rameters, provided that the loss function
is L-smooth. However, as the assumption
is relaxed to the more realistic (Lg,L1)-
smoothness, all existing convergence results
still necessitate tuning of the stepsize. In
this study, we demonstrate that Normalized
Stochastic Gradient Descent with Momen-
tum (NSGD-M) can achieve a (nearly) rate-
optimal complexity without prior knowledge
of any problem parameter, though this comes
at the cost of introducing an exponential
term dependent on L; in the complexity. We
further establish that this exponential term
is inevitable to such schemes by introduc-
ing a theoretical framework of lower bounds
tailored explicitly for parameter-agnostic al-
gorithms. Interestingly, in deterministic set-
tings, the exponential factor can be neutral-
ized by employing Gradient Descent with a
Backtracking Line Search. To the best of
our knowledge, these findings represent the
first parameter-agnostic convergence results
under the generalized smoothness condition.
Our empirical experiments further confirm
our theoretical insights.
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1 INTRODUCTION

We consider the unconstrained optimization problem

min F(x), (1)

zER?

where F: R — R may be non-convex and admits
access to unbiased stochastic gradients. This setting
has been extensively studied due to its prevalence in
modern machine learning and data-driven optimiza-
tion (Bottou et al., 2018).

When the objective function F'is L-smooth, i.e., F" has
L-Lipschitz gradients, the problem is well-explored.
For the goal of finding an e-stationary point, lower
bounds have been established, notably by Arjevani
et al. (2022), setting a limit of Q(LAjo?e~*) for
stochastic first-order methods. Here o denotes the
variance of the stochastic gradient and A; the ini-
tialization gap. Stochastic Gradient Descent (SGD)
achieves this complexity but with stepsizes depend-
ing on problem parameters like L (Ghadimi and
Lan, 2013). Remarkably, several algorithms such as
AdaGrad-Norm, oblivious to problem parameters, are
recently proven to achieve a nearly rate-optimal com-
plexity 0(6*4), up to the dependency on problem pa-
rameters and logarithmic factors (Faw et al., 2022;
Yang et al., 2022). We call algorithms with this charac-
teristic parameter-agnostic, and parameter-dependent
otherwise.

However, Zhang et al. (2020b) highlight that not
all machine learning applications adhere to the L-
smoothness assumption. Their experiments in lan-
guage modeling tasks revealed that the norm of the
Hessian is not uniformly upper-bounded as required
by L-smoothness. Rather, it may increase affinely with
the gradient norm. To bridge the gap between theory
and this observation, they introduced a more general
smoothness condition termed (Lg, L;)-smoothness:

|V2P(@)| < Lo + L1 [VF(@)].

This condition has since been further validated in vari-
ous machine learning tasks (Zhang et al., 2020a; Craw-
shaw et al., 2022).
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In light of this more realistic smoothness assumption, a
substantial body of literature has emerged. The nearly
rate-optimal complexity O(s7*) has been established
for various algorithms, including SGD (Li et al., 2023b),
Clipped SGD (Zhang et al., 2020b,a), Normalized SGD
(Zhao et al., 2021), AdaGrad-Norm (Faw et al., 2023;
Wang et al., 2023) and ADAM (Li et al., 2023a). Yet,
all of these algorithms require prior information of the
problem, such as the values of Ly and L. Notably, un-
like the L-smooth setting, AdaGrad-Norm may diverge
without access to L1 (Wang et al., 2023), shedding
its fully parameter-agnostic nature. This dependence
on problem parameters poses a significant challenge
as these parameters are usually unknown in practi-
cal applications, necessitating resource-intensive tun-
ing (Ward et al., 2019). These observations culminate
in the pressing question:

Is there an algorithm that converges with
near-optimal complezity, without having ac-
cess to any problem parameters in the (Lo,
Ly )-smoothness setting?

With the growing interest in the development of
parameter-agnostic algorithms, a fundamental trade-
off becomes evident: while these algorithms demand
less prior knowledge about the problem, they may
also offer weaker convergence guarantees. For in-
stance, under L-smoothness, SGD with decaying step-
sizes n; = n/v% achieves the near-optimal complexity
(5(LA1 0254) when 7 is selected based on knowledge of
problem parameters (Ghadimi and Lan, 2013). With-
out this information, however, using the same step-
sizes has been shown_to suffer from a lower bound of
Q(T]_4L_26("L>2/8€_4>, even in the deterministic set-

ting (Yang et al., 2022).

This underscores the need to differentiate between
parameter-agnostic and parameter-dependent algo-
rithms when establishing lower bounds to truly grasp
the potential of parameter-agnostic algorithms. How-
ever, the existing lower bound framework is con-
structed in a way that implicitly allows algorithms to
have access to problem-specific parameters. This work
addresses another pivotal question:

Can we develop a lower bound framework that
distinguishes between parameter-agnostic and
parameter-dependent algorithms?

1.1 Owur Contributions

To tackle these challenges, this work makes the follow-
ing contributions:

Firstly, we show that under the general (Lo, Li)-
smoothness condition, Normalized Stochastic Gradi-

ent Descent with Momentum (NSGD-M), as introduced
by (Cutkosky and Mehta, 2020), converges with a
nearly rate-optimal complexity of 6(5_4) without any
prior knowledge of the problem parameters Lo, L.
However, it results in an exponential dependency on
L1, which vanishes when the stepsize is informed by
Li. Furthermore, we prove that this exponential
dependency can also be avoided in the determinis-
tic setting using Gradient Descent (GD) with Back-
tracking Line Search, resulting in a complexity of
O((LoA1 + L3A3)e™2). To the best of our knowledge,
these are the first parameter-agnostic convergence re-
sults in the (Lg, L1)-smoothness setting.

Secondly, we provide a novel framework for lower
bound analysis tailored to parameter-agnostic al-
gorithms.  Within this framework, we show that
the exponential term in L; is indispensable for a
class of Normalized Momentum Methods, including
NSGD-M, when the problem parameters are unknown.
This framework distinctly delineates the parameter-
agnostic setting from the parameter-dependent set-
ting, in which NSGD-M does not suffer from the ex-
ponential term. Additionally, it suggests that the
(Lo, L1)-smoothness setting may be more challenging
than the L-smoothness setting.

1.2 Related Work

Parameter-Agnostic Algorithms. If the objec-
tive function is L-smooth, convergence results are
typically contingent upon stepsizes being less than
2/1 (Bottou et al., 2018). In the deterministic context,
GD with a constant stepsize that does not satisfy this
threshold may diverge (Nesterov, 2018). However, this
can be rectified using a Backtracking Line Search to
determine the stepsize, which does not rely on knowing
problem parameters, and achieves an optimal complex-
ity of O(¢~2) (Armijo, 1966). Conversely, in stochas-
tic environments, Vaswani et al. (2022) highlighted
that line search techniques might not always converge.
SGD with a parameter-agnostic diminishing stepsize of
1/vi still reaches a near-optimal complexity of O(e~*),
though it introduces an inescapable exponential term
in L (Yang et al., 2023). Various adaptive methods,
such as AdaGrad (Duchi et al., 2011; McMahan and
Streeter, 2010), its variants AdaGrad-Norm (Streeter
and McMahan, 2010) and NSGD-M (Cutkosky and
Mehta, 2020), bypass this exponential term, even with-
out knowledge of the problem parameters, as recently
shown in (Faw et al., 2022; Yang et al., 2023). These
adaptive methods are typically considered more robust
to different problem parameters (Ward et al., 2019;
Kavis et al., 2019), given their ability to tune algo-
rithm hyperparameters dynamically during training.
In the convex setting, the issue can furthermore be
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rectified using Polyak stepsizes, which only requires
knowledge of A; (Polyak, 1987). While this stepsize
schedule achieves an (9(5_2) oracle complexity in de-
terministic environments (Hazan and Kakade, 2019),
it again falls short in stochastic environments, where
convergence is only guaranteed to a neighbourhood
(Loizou et al., 2021; Orvieto et al., 2022). Only un-
der stronger assumptions, modifications of the Polyak
stepsize guarantee convergence to a minimum (Orvi-
eto et al., 2022; Jiang and Stich, 2023). There is an-
other line of research dedicated to “parameter-free”
algorithms for online convex optimization (Orabona
and Pal, 2016; Cutkosky and Orabona, 2018). How-
ever, this research emphasizes the optimal dependence
on ||z* — zg||, where x* is the predictor in the regret
bound.

(Lo, L1)-Smoothness. Zhang et al. (2020b) intro-
duced the concept of (Lo, L;)-smoothness, defined
by the following affine bound on the Hessian-norm:
|V2F(z)|| < Lo + L1 [VF(z)|. The convergence of
both GD and SGD was only recently established in this
setting (Li et al., 2023b). However, their stepsizes re-
quire prior knowledge of Lg, L;, and also the exact
gradient norm of the initial point, which can be un-
available in stochastic settings. Clipped SGD (Zhang
et al., 2020b), and its momentum-augmented counter-
part (Zhang et al., 2020a), both demand knowledge
of Ly and L; for convergence. They attain an op-
timal complexity of O(¢~%) and are believed to im-
prove over SGD in constants. Additionally, Zhang et al.
(2020a) also provided a convergence result for Finite
Horizon NSGD-M in the appendix. Their analysis does
however make use of a stronger noise assumption and
requires access to all parameters. Similar complexi-
ties have been established for Normalized SGD (Zhao
et al., 2021), signed SGD (Crawshaw et al., 2022),
AdaGrad-Norm (Faw et al., 2023; Wang et al., 2023),
and ADAM (Li et al., 2023a; Wang et al., 2022). How-
ever, each of these methods requires prior knowledge
of problem-specific parameters. Notably, in stark con-
trast to the L-smooth setting, even AdaGrad-Norm is
not wholly parameter-agnostic. It risks divergence if
the stepsize is not informed by L1, despite the method
generally demanding knowledge of fewer problem pa-
rameters than other algorithms (Wang et al., 2023).

Lower Bound Theory. Lower bounds for seeking
near-stationary points have been extensively studied
within the L-smoothness setting. Nesterov (2012)
first addressed constrained optimization under box
constraints. Subsequently, a seminal study by Car-
mon et al. (2020) established a tight lower bound of
Q(A;Le™2) for the deterministic setting. Arjevani
et al. (2022) extended the results to the stochastic

setting, introducing the Q(A1L025_4) lower bound.
Specific algorithms, such as SGD (Drori and Shamir,
2020) and Newton’s method (Cartis et al., 2010), also
have associated lower bounds. However, the algo-
rithm classes considered by these lower bounds in-
clude algorithms with stepsizes that can depend on
problem parameters, so they might not be tight in the
parameter-agnostic setting. Vaswani et al. (2022) dis-
covered that parameter-agnostic SGD with a specific
exponentially decreasing stepsize suffers from an expo-
nential dependence during its initial phase when min-
imizing strongly convex functions. Later, Yang et al.
(2023) also derived a lower bound for SGD under a
polynomially decreasing stepsize in the nonconvex set-
ting. Yet the implications of the parameter-agnostic
lower bound for a class of algorithms remain ambigu-
ous. The aforementioned studies consider the function
class of L-smooth functions, so they are also applica-
ble to (Lo, L1)-smooth functions. In the realm of on-
line convex optimization, Cutkosky and Boahen (2016,
2017) have introduced a lower bound featuring an ex-
ponential term when the norm of the predictor and the
Lipschitz constant are allowed to scale with the total
number of iterations.

2 PRELIMINARIES

Let us introduce basic notations, definitions and as-
sumptions needed in the upcoming analysis.

Notation Throughout the paper, d € Ny; de-
notes the dimension of the variable to be optimized,
F:R? — R the objective and Vf(-,-) the gradi-
ent oracle. We use the common convention that
empty sums and products are given by their corre-
sponding neutral element. The conic combination of
Ti1y...,Tyn € R¢ is denoted by cone (z1,...,z,) =
{Z?:l )\il‘il )\1, ey )\n > O}

Problem Setup Since finding a solution to (1) is
computationally intractable (Nemirovskij and Yudin,
1983), we aim to find an e-stationary point. Further-
more we only allow access to a (possibly noisy) gradi-
ent oracle Vf(-,£) of VF, where £ is a random vector.
Due to this randomness, our specific goal is finding an
approximate solution x € R? with E[|VF(z)|]] < e.

Assumptions Building on established work in
stochastic optimization (Ghadimi and Lan, 2013; Arje-
vani et al., 2022), we employ the following two de-facto
standard assumptions in various results of this study.

Assumption 1 (Lower Boundedness). The objective
function F is lower bounded by F* > —o0.

Assumption 2 (Bounded Variance). The gradient or-
acle is unbiased and has finite variance, i.e. there ex-
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ists o > 0 such that
i) E[Vf(z,8)] =VF(z), and
ii) E[IVf(2,€) - VF(@)|*] < 0?

Instead of the traditional L-smoothness assumption,
we adopt the weaker concept of (Lo, L1)-smoothness,
as proposed by Zhang et al. (2020b). Following the
work of Zhang et al. (2020a), we choose a definition
that does not require the Hessian. This definition is
therefore weaker than the original (Lg, L;)-smoothness
assumption by Zhang et al. (2020b, Definition 1).

Definition 3. Let Ly, L; > 0 and f: R? — R be a dif-
ferentiable function. Then f is called (Lo, L1)-smooth
if for all z,y € R% and all ¢ > 0 with Ly ||lz —y|| < ¢
it holds that

IVf(z) = VIl
< (Ao(e)Lo + Ar() L [V (@)]]) lz =yl

and Ay (c) = <=1,

C

where Ag(c) =1+ e — e%l

Assumption 4 ((Lg, L1)-smoothness).
function F is (Lo, L1 )-smooth.

The objective

Notably, the two definitions are equivalent if the ob-
jective function is twice differentiable as the following
Lemma shows.

Lemma 1. Let F: R? — R be twice continuously
differentiable and Lg,L; > 0. Then F satisfies
|V2F ()| < Lo + Ly [VF(z)| if and only if F is
(Lo, Ly )-smooth according to Definition 3.

3 PARAMETER-AGNOSTIC
UPPER BOUNDS

In this section, we present the first parameter-agnostic
convergence results for (Lo, L1)-smooth functions. In
Section 3.1, we show that in the stochastic setting,
NSGD-M (see Algorithm 1) achieves the nearly rate-
optimal complexity of (5(5*4), even without access to
problem-dependent parameters. However, this is ac-
companied by an undesirable exponential dependence
on Ly. In Section 3.2 we show that in the determin-
istic setting, GD with Backtracking Line Search can
avoid this exponential dependence, while still being
parameter-agnostic.

3.1 Stochastic Setting

The convergence of NSGD-M occurs in two phases. In
the initial adaptation phase, the algorithm accumu-
lates error due to a large stepsize. Unfortunately, this
error grows exponentially with L;. This behaviour is
intrinsic to NSGD-M and cannot be eliminated, as we
will show in Section 4. Once the stepsize decreases

below a threshold (which is polynomial in Ly), the al-
gorithm transitions into the convergence phase. In this
latter phase, the error decays at a rate of T~ "*log (T').
The following Theorem 2 formalizes this behaviour. Its
more verbose version (Theorem 14), and proof can be
found in Appendix C.1.1.

Algorithm 1: Normalized SGD with Momentum
(NSGD-M) (Cutkosky and Mehta, 2020)

Input: Starting point z; € R,
moving average parameters [§; €
mo < 0
fort=1,2,...do
Indep. sample &; from the distribution of &.
gt < Vf(we, &)
my = Bemy—1 + (1 — Be)ge
Tpr1 < Tt —

stepsizes 1; > 0,
[0,1)

Nt
—Ht-m
IR
end

Theorem 2 (Convergence of NSGD-M). Assume
(Lower Boundedness), ((Lo,L1)-smoothness) and

(Bounded Variance). Furthermore, define the parame-
-3

ters By :=1—t""2 and N = # Then NSGD-M with

starting point T1 € RY satisfies

Areli 4o+ ML
fZE IIVF(xt)IH<<9< i )

t=1

where Ay = F(x1) — F* is the initialization gap.
Since (Lg, L1)-smoothness includes L-smoothness as a
special case, the lower bound of O(¢~%) to find an e-
stationary point is still applicable here. Theorem 2 im-
plies an optimal complexity in € up to the logarithmic
factor without any prior knowledge of the problem pa-
rameters, but it comes with the cost of an exponential
term in Li. The following proposition shows that this
cost arises from the parameter-agnostic stepsize; that
is, the exponential term disappears when the stepsize
is determined based on the parameters.

Proposition 3. Under the assumptions of Theorem 2,
define the parameters By =1 —t="7> and n, = fi;;/f
Then NSGD-M with starting point x, € R? satisfies

T L
A1+0'+*0
FYEIvFE <0<T1/4L1>

where Ay == F(x1) —

F* is the initialization gap.

These results indicate that NSGD-M is potentially more
robust to hyper-parameter selection than other exist-
ing algorithms. In comparison, SGD necessitates knowl-
edge of both Ly and L, as well as the exact value
of ||V f(x1)|l (Li et al., 2023b). Clipped SGD requires
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Algorithm 2: GD with Backtracking Line Search
Input: Starting point z; € R?, Armijo
Parameters § € (0,1) and v € (0,1)
fort=1,2,...do
Choose k minmal such that g% < nt—1 and
F(z, — B*VF(21)) < F(x) = ]| VF ()|
e B
Tp41 < T — UtVF(J}f)
end

to know Ly and L; (Zhang et al., 2020a), and even
AdaGrad-Norm demands knowledge of L; (Faw et al.,
2023; Wang et al., 2023). It is important to note that
our analysis is significantly different from the previ-
ous analysis for NSGD-M in (Zhang et al., 2020a). The
latter focused on constant stepsizes and momentum
parameters determined by Lo, L1, target accuracy e,
and variance o.

3.2 Deterministic Setting

Given the prior results, one might naturally wonder if
there exists any algorithm that can attain parameter-
agnostic convergence without exponential dependence
on L;. The subsequent theorem confirms that this
is indeed possible, at least in the deterministic set-
ting. This is achieved by using Gradient Descent with
a Backtracking Line-search (see Algorithm 2).

Theorem 4. Assume (Lower Boundedness) and
((Lo, L1 )-smoothness) in the deterministic setting.
Then GD with Backtracking Line Search (see Algo-
rithm 2) with any parameters B,y € (0,1) satisfies

ALoA; 4 14L3A2
py(1 =T

1 T
7 IVFGE)P <
t=1

where Ay = F(z1) — F*.

This implies a complexity of (’)((LOA1 + L%A%)E_Q),
which is optimal in the dependence of € and Lo in
the deterministic setting. The proof rests on the ob-
servation that GD with Backtracking Line Search is a
descent algorithm and hence both the function value
and gradient norm remain upper bounded along the
trajectory. Consequently, the algorithm behaves as if
it is addressing (Lo + L1C)-smooth functions, where
C represents the gradient norm’s upper bound. The
formal proof can be found in Appendix C.1.2. We have
not extended our considerations to the stochastic set-
ting for this algorithm, as a stochastic line search can
potentially fail even under the stricter L-smoothness
assumption (Vaswani et al., 2022).

4 PARAMETER-AGNOSTIC
LOWER BOUNDS

In the previous section, we highlighted that the first
provable parameter-agnostic algorithm, NSGD-M, comes
at the cost of an exponential L;-dependence. This
naturally raises the question: Is such an undesirable
term unavoidable for this class of algorithms? Since
most existing lower bounds focus on the parameter-
dependent setting — where hyper-parameters of al-
gorithms can be set based on problem parameters —
we begin by introducing the concept of lower bounds
specifically designed for parameter-agnostic setting in
Section 4.1. Subsequently, in Section 4.2, we utilize
this concept to show that NSGD-M indeed suffers from
an exponential dependence on L.

4.1 A Lower Bound Framework

To motivate the need for specific lower bounds for
parameter-agnostic algorithms, let us consider the al-
gorithm class A consisting of GD with all constant step-
sizes {n : n > 0}. Furthermore, we consider the well-
studied function class comprising of L-smooth func-
tions with initialization gap F(z1)—F* < Ay, denoted
as Fr,a,. A well-established lower bound for A to find
an e-stationary point in this setting is Q(LAle’Q), as
demonstrated by the seminal work of Carmon et al.
(2020). This lower bound is tightly matched by GD
with a parameter-dependent stepsize smaller than 2/r,
and hence cannot be improved. However, without
knowledge of L, GD with constant stepsize generally
fails to converge (Nesterov, 2018). Thus, a parameter-
agnostic notion of lower bounds would be more infor-
mative under this setting.

For simplicity, our discussion focuses on deterministic
algorithms. However, this can be readily generalized to
the stochastic setting by incorporating a stochastic or-
acle into the algorithm’s definition, as detailed in (Ar-
jevani et al., 2022). Additionally, algorithms with a
deterministic gradient oracle can be viewed as specific
instances of their stochastic equivalents when there is
no gradient noise. Consequently, the lower bounds
established for deterministic algorithms are generally
stronger and are also applicable to their stochastic
counterparts.

Definition 5 (Deterministic Algorithm (Carmon
et al., 2020)). We say that A is a first order deter-
ministic algorithm if it, given a differentiable function
f, produces iterates of the form

Ty = At(f(x1)7 Vf(ml)v (R f($t71)7 Vf(ﬂjt,l)),

where Ay is a (Lebesgue-) measurable mapping. We
denote the set of all such algorithms as Aget-
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It is important to note that an algorithm A € Age is @
function that takes a differentiable function as its argu-
ment and outputs a sequence in R¢. When we mention
an “algorithm with a specific stepsize scheme”, we are
technically referring to a set of algorithms {An}n>0,
where 7 serves as the hyperparameter of this stepsize
scheme, and each distinct 77 defines a unique algorithm.

To begin with, we consider general parameterized func-
tion spaces, denoted by JFy, where the parameter 6
lives in a parameter space ©. Specifically, in our ap-
plication, it is given by 6 = (Aq, Lo, L1). We use
Fo = {Fp: 0 € O} to denote a parameterized family
of function spaces. For an algorithm class A C Ageg,
existing lower bound literature usually considers the
following challenge (Carmon et al., 2020): for any
problem parameter § € © and target accuracy € > 0,
find a lower bound for

nf, sup T:(A, 1), (2)
where T.(4, f) = inf{t e N>1 | |V f(z)] <&} de-
notes the number of iterations required for A to reach
an e-stationary point of f. Importantly, the param-
eter 0 is fixed for the function class Fy before taking
the infimum over the algorithm class and supremum
over the function class. This implicitly assumes that
algorithms have the ability to adjust their hyperpa-
rameters based on 6.

In contrast to the framework above, we propose the
concept of parameter-agnostic lower bounds.

Definition 6 (Parameter-Agnostic Lower Bound).
Let A C Aget be an algorithm class and Fo =
{Fo: 0 € ©} a parameterized family of function spaces.
A function g: (0,00) x © — [0,00] is called a
parameter-agnostic lower bound of A on Fg if there
does not exist an algorithm A € A such that for
all k > 0, there exists €g,0g > 0 such that for all
e < ¢€0,0 > 0o, supsex, Te(A, f) < rg(e,0). The com-
parisons of 0 € © and scalars are to be understood
component-wise.

In other words, this definition states that g(e, 6) serves
as a parameter-agnostic lower bound if no algorithm
has a complexity that is better than g asymptotically.
Here, €9, 09 and k can depend on A, which excludes
the possibility that A can pick its hyperparameters
according to the parameter #. The performance of A
is therefore evaluated across all function spaces with
0 large enough. On the other hand, the conventional
definition in Equation (2) states that for any § € ©
— which means the parameter is determined first —
there does not exist an algorithm A € A such that for
all K > 0, supse 7, T(A, f) < Kg(e, 0).

Note that Definition 6 also outlines a way to com-
pare complexities for different algorithms within the

parameter-agnostic framework by assessing their per-
formance with asymptotically large 6. The earlier
parameter-agnostic lower bounds presented in (Yang
et al., 2023; Vaswani et al., 2022) apply solely to a
particular algorithm with a specified stepsize. Conse-
quently, it is ambiguous how one might define a lower
bound across a class of algorithms.

To establish that g serves as an parameter-agnostic
lower bound of A on g, one could instead prove the
following stronger result.

Proposition 5. If for any algorithm A € A there exist
constants g, 0y, K > 0 such that

Ve € (0,e0],0 > 0p: sup To(A, f) > Kg(e,0),
fEFo

where 0 € O, then g is a parameter-agnostic lower
bound of A on Fo.

The condition presented in Proposition 5 is more
handy for use in proofs, and will be our primary tool
for deriving lower bounds in the subsequent subsec-
tion. However, Definition 6 offers a more precise depic-
tion of the lower bounds’ asymptotic behaviors com-
pared to the condition in Proposition 5. We will delve
deeper into this distinction in Appendix D.

The upcoming example demonstrates how the notion
of parameter-agnostic lower bounds is able to close the
gap described in the beginning of this section.

Example (Parameter-Agnostic Lower Bound for Con-
stant Stepsize GD). In the parameter-dependent regime,
GD with properly tuned constant stepsize converges for
L-smooth functions. However, it is well-known that
GD with stepsize 1 > 2/L does not converge in gen-
eral. We now show how this is reflected by our frame-
work of parameter-agnostic lower bounds. Let A, de-
note GD with constant stepsize n > 0 and Fi the
set of L-smooth functions. It is well-known that A,
diverges on the function F(x) = %xz if L > 2/n.
In particular, we have for all L > Lo = 3/n that
supsex, T:(Ay, f) = c0. By choosing e = 1, K =1
and Lg as above we obtain

Ve e (0,e0], L > Lo: sup T:(Ay, f) >1-00.
feFL

Since we chose n arbitrary in the start, Proposition 5
implies that g = oo is a parameter-agnostic lower
bound for the family of GD with all constant stepsizes.

4.2 Lower Bound for A Family of
Normalized Momentum Methods

In this subsection we establish a parameter-agnostic
lower bound for a generalized version of NSGD-M. More
specifically, for n > 0 and « € (0,1), we consider the
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following iteration rule:

gt < V (@, &)

Choose m; € cone (g1, ...,Gt) (3)
ey gy M
T |

We call algorithms that follow this procedure General
Normalized Momentum Methods (see also Algorithm 3
in Appendix C.2). It is clear that NSGD-M from Theo-
rem 2 is a member of this family of algorithms.

Theorem 6 (Parameter Agnostic Lower Bound for
General Normalized Momentum Methods). Let A be
the class of algorithms defined by (3) with a > 1/2 and
Fro.L1,n, the set of (Lo, Li)-smooth functions with
F(xz1) —inf,cpe F(x) < Ay. Furthermore assume the
deterministic setting, i.e. the gradient oracle returns
the true gradient. Then, for any ¢ € (0,1),

_ 2
A1-|—L%(6Li ’ —1)

e

g(e,0) =

is a parameter-agnostic lower bound for A on
{Fro.nr.ay: Lo, L1, Ay > 0}. The subset A C A that
satisfies o > 3/4 furthermore has the parameter-
agnostic lower bound

_ 4
A1+LL1(€L} ’ —1)

g(e,0) = -

In particular this lower bound applies to NSGD-M in
Theorem 2.

This lower bound reveals that one cannot achieve
a parameter-agnostic convergence result for NSGD-M
without an exponential dependence on Lq. It is im-
portant to note that the above is a parameter-agnostic
lower bound. Consequently, this finding does not con-
tradict Proposition 3. Moreover, it also suggests that
finding an e-stationary point in a parameter-agnostic
fashion is strictly harder in this relaxed smoothness
setting: in the L-smooth setting, equivalent to (L, 0)-
smoothness, the exponential term in Theorem 2 van-
ishes, aligning with previous upper bounds (Yang
et al., 2023; Cutkosky and Mehta, 2020).

Proof Sketch As shown in Proposition 5, to estab-
lish such a lower bound, we need a set of hard functions
for each algorithm and large enough parameters. The
subsequent Lemma accomplishes this.

Lemma 7. Consider a General Normalized Momen-
tum Method A with parameters n > 0 and o € (0,1).
Let 0 < e < 1/2,A1 > Y4 Ly > 8y, Ly > 0. Then

there exists an (Lo, L1 )-smooth function F and initial-
ization w1 with F(x1) — inf cga F(x) < Ay for which
A requires at least

1

_1
T> (1 _a) o (Al + i(e% - 1)) et
2 n  nl

iterations to find an e-stationary point in the deter-
manistic setting.

To prove the lemma, we consider the following function
constructed by its derivatives: F(z) = Ay + fox F'd),
with

-1, ifx <0
Lox — 1, ifo<az <z
eLl(x—zl)’ if 2 < Sg
F'(z) =< F'(n—x), if 7 <2<z
—2e, if 20 <z < 23,
Z42fz3 - 23%23 — 2, ifzg <z <2y,
0, if x> 24
where 2z; = 3’ 29 ::77*1_267 23 ::,7+%,
Ly Lo 2e
Z41:Z3+%, and M::A1+Lll<e%,1)_

In the appendix, we provide a plot of the function (see
Figure 3). Notably, within the range [z1,7/2], the gra-
dient increases exponentially with x. This steep gra-
dient change is permissible due to the relaxed smooth-
ness assumption. Initiating from x; = 0 and taking
a step, the iterate arrives at zo = 7. At this point,
we can demonstrate that F(xg) > M, signifying the
emergence of an exponential dependency on L.

Subsequently, along the z-axis, the function’s value
descends with a gradient of —2e. Iterations will con-
sistently shift to the right due to these negative gra-
dients. Given the algorithm’s intrinsic normalization,
the shift in « is limited to 7/t* during the ¢-th iteration.
To move beyond the interval [z3, 23] (where gradients
remain large at —2¢), the condition 23:1 nfex > z3
must be satisfied, which gives us the lower bound for
T. This completes the proof of Lemma 7.

It is worth noting that this construction is also ap-
plicable to other algorithms and settings, such as SGD
with diminishing stepsizes under L-smoothness.

Now we are ready to use Proposition 5 to finish the
proof of Theorem 6. Therefore choose 6 € (0,1) and
let A € A be specified by n > 0, a € (1/2,1) and any
momentum generating rule. Define gy = 1/2,Cy =

max {1/2,8/n} and K = ((1—a)/2n)ﬁ. By Lemma 7
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Figure 1: Training curve of NSGD-M for different step-
sizes.

we have that

Al—i—%l(e%—l) e

€

TE(A,*FLo,Ll,Al) Z K

for all Ay,Lg,L; > Cy. Finally we define 6y =
max{Cl, (4/77)%} to obtain % > L175 for all L; >
fp. This completes the proof.

5 EXPERIMENTS

In this section, we present experiments designed to
empirically validate the theoretical findings of this pa-
per. In concordance with our theory, the primary
focus is to demonstrate the robustness of NSGD-M to
hyperparameter selection in the context of (Lg, L1)-
smoothness. Language modeling tasks with LSTM
and Transformer architectures are well-known settings
for which (Lo, L1)-smoothness was empirically con-
firmed to be necessary (Crawshaw et al., 2022; Zhang
et al., 2020b). We therefore focus on these tasks.

Experimental Setup. To match the assumptions
of our theory, we conduct training on the Penn Tree-
bank (PTB) dataset (Mikolov et al., 2010) using the
AWD-LSTM architecture (Merity et al., 2018). Ad-
ditional experiments can be found in Appendix E.
Besides NSGD-M, we also include AdaGrad-Norm (Faw
et al., 2023) and Clipped SGD (Zhang et al., 2020b).
For each algorithm we first chose the optimal stepsize
Nopt based on a course grid search in a 50 epoch train-
ing. The clipping threshold was fixed to be 0.25 in
concordance to previous work (Zhang et al., 2020b)

—e— Clipped SGD
- AdaGrad-Norm
—e— NSGD-M

102

Minimal Train Loss
L

1071 10° 101
A

Figure 2: Minimal training loss within 150 epochs of
different algorithms with stepsize A - nope. Shaded ar-
eas represent the minimal and maximal value within 5
seeds, the line the median.

and the decay-rates of NSGD-M were chosen according
to Theorem 2. For each algorithm, the final training
was then carried out with stepsizes 7 = X\ - nopt, Where
A =10"°k € {-5,—4,...,8}, for 150 epochs. This
procedure is replicated with five different seeds to get
more reliable results. The code is based on the exper-
iments by Zhang et al. (2020a).

Discussion. Figure 1 shows the behaviour of NSGD-M
with different stepsizes. The result supports the nar-
rative behind Theorem 2 that NSGD-M needs an adap-
tion phase before transitioning to a convergence phase.
Only after reaching a threshold, NSGD-M starts to de-
crease the loss. Figure 2 focuses on the robustness
to hyperparameter selection. It compares the smallest
training loss across 150 epochs of different algorithms
on scaled versions of their optimally tuned stepsize.
As expected, well-tuned Clipped SGD with constant
stepsize outperforms all decaying algorithms, while de-
caying algorithms are more robust to untuned step-
sizes. Between NSGD-M and AdaGrad-Norm we notice
that NSGD-M has slightly preferable behaviour for small
stepsizes. Furthermore the trend for large stepsizes
points towards a more robust behaviour of NSGD-M.

6 CONCLUSION

In this work, we conduct a theoretical investigation
into parameter-agnostic algorithms under the (Lo, L1 )-
smoothness assumption. In the stochastic setting,
we show that without requiring any knowledge about
problem parameters, Normalized Stochastic Gradient
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Descent with Momentum (NSGD-M) converges at an
order-optimal rate, albeit with an exponential term
in Ly. Further, we introduce a lower bound frame-
work specifically for the parameter-agnostic context,
revealing that this exponential term is inescapable for
a family of General Normalized Momentum Methods.
In the deterministic setting, we show the exponential
dependency can be circumvented using GD with Back-
tracking Line Search while being parameter-agnostic.

This work motivates several questions for future re-
search. The most pressing one is whether there exists
a fully parameter-agnostic algorithm in the stochastic
setting without an exponential term. Another inter-
esting topic is the derivation of lower bounds for all
first-order parameter-agnostic methods.
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Supplementary Materials

A BASIC PROPERTIES OF (L, L;)-SMOOTHNESS

In this section, we prove basic properties of (Lg, L1)-Smoothness. We start with the proof of the relation to the
original definition by Zhang et al. (2020b).

Proof of Lemma 1. “=": This implication was already shown by Zhang et al. (2020a, Corollary A.4).

“<”: We slightly adapt the proof by Faw et al. (2023, Proposition 1). Assume F' is (Lo, L1)-smooth according
to Definition 3. Let x, s € R? with ||s|| = 1. For a > 0 our assumption gives

IVF(z + as) = VF(z)|| < (Ao(aLn) Lo + Ar(aLi) Ly [|[VE(z)|))ev,

and hence,

H VEF(z + as) — VF(z)

S Ao(OlLl)LQ + Al(aLl)Ll ||VF(‘T)H .

Using the continuity of norms and the assumption that F' is twice continously differentiable, we get

LO + Ll HVF(J?)H = il{% Ao(OéLl)LO + Al(OéLl)Ll ||VF(J})||

> lim VF(z+ as) — VF(x) ‘
a—0 «
N VF(z+ as) — VF(zx) ‘
a—0 «
= ||V2F(x)s|| .
Taking the sup over all such s yields the claim. O

The following lemma serves as the (Lg, L1 )-smooth counterpart to the well-known quadratic upper bound on the
function value change in the L-smooth setting.

Lemma 8 (c.f. (Zhang et al., 2020a, Lemma A.3)). Let d € N>y and Lo, L1 > 0. Assume that f: R — R is
(Lo, L1 )-smooth. Then all x,y € R? satisfy

fy) < f@) + Vi) (y—2)+ 1(Bo(Ll lz = yll) Lo + Bu(L1 & = y|) Ly [V f (@) )|z — g%,

2
where
e —1 e“—1—c¢
BO(C):1+2 _4 02 )
e“—1—c¢
Bl(C):z 02

tend to 1 as ¢ tends towards 0.
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Proof. This proof closely follows the arguments from Zhang et al. (2020a). We include the proof for completeness.
Let z,y € R? and calculate

fly) = f@) = Vi) (y—2) = ; Vi@+tly—o) (y—2)dt — V()" (y - )

< /0 V(@ +t(y — ) = V(@) [l -yl dt

1 1
<z —yl? (Lo/o tAo(te)dt + Ly \|Vf(:c)||/0 tAl(tc)dt)

where ¢ := Ly || — y||. We now calculate

/OltAo(tc) _ % 4 BC; L ¢ ’C; —c_ %Bo(c)
and
/1 Aoyt = =17 . lp 0.
0 c2 2
This shows the claim. O

Analogous to the L-smooth setting, we can also derive an upper bound for the gradient norm based on the
suboptimality gap.

Lemma 9 (Gradient Bound, c.f. (Zhang et al., 2020a, Lemma A.5)). Let Ly, Ly > 0 and assume that f: R? — R
is (Lo, L1 )-smooth. Further assume that f is lower bounded by f*. Then all x € R? satisfy

Ivi@l V@) :
mm{ o8, }SS(f(:v)f)~

Proof. This proof is again based on Zhang et al. (2020a). We include it for the sake of completeness. Let z € R9.
Firstly note that, for A; from Definition 3, the equation

Ly [V ()]l

T AL+ LA IV f@)]

has a solution ¢ € (0,1). Now we set A := and y .= 2 — AV f(z). Then Lemma 8 yields

2A1(c)(Lo+1L1HVf(:r)H)
£ < ) < 7@) = MIVT@IP + 4@ (Lo + L [V F@ VIV @) = ()~ SI9 @)

We now differentiate between the two cases ||V f(z)]| < %} and ||V f(z)| > %’ Therefore,

2(f(x) - f*) =z Ai(e)(Lo+ L1 |V S

Vi) L JERIE V@) < 2
(@)l) — HVZL(T)H, otherwise.

This shows the claim. O
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B TECHNICAL LEMMAS

This section presents crucial technical lemmas and their proofs. These results may be of interest on their own
as they can potentially be applied in the analysis of other momentum-based algorithms.

Lemma 10 (Technical Lemma). Let g € (0,1),p > 0 and t > 0. Further let a,b € N>o with a < b. Then the
following statements are true.

i) We have

(a'77 - bl‘q)>.

1—gq

1) If p>q, then

T (0= 1) exp (L) o e (21
> - = L ~ S0 )
L+ (p —g)b

t=a T=a

and in particular,

ST - a—p aliq_(a—l)l_q -
Z:tpH(l—T ) <(a—1) exp( )z(’)(aq P).

1—g¢

T=a

1

iii) (c.f. (Fatkhullin et al., 2023, Lemma 15)) If a > pTa and a > (E52) ™7, then

b b
Sotr I (1=779) < 2exp (11(]>(b+ )77,

t=a T=t+1

Note that these requirements are always fulfilled for p < 1.

Proof. i) The first claim follows from the calculation

b

H (1 _ t*Q) < exp ( i tq> < exp ( /ab+1 tth> = exp <1 i . <a1*q —(b+ 1)1q))7 4)

t=a

where we used 1 — z < e™* in the first, and the monotonicity of t~¢ in the second inequality. Weakening the
i1) For the second inequality we use i) to derive
b t 1—gq
a
-p _ 44
e[t )gexp(l_q
t=a
b tlfq b tlfq b tlfq
Zt*p exp (— ) < / t Pexp (— )dt = / t7 Pt exp (— )dt.
t—a 1_q a—1 1_q a—1 1_q
Partial integration now yields
tl—q t=b b 1 tl—q
—t97Pexp (— )} —(p— q)/ t97P~  exp (— )dt
[ l—q t=a—1 a—1 1—¢q
_ (a—1)"71 _ bl-a b ti=a
(a—1)"Pexp| ——— | =0T Pexp | — +(qg—p) 1t P lexp [ — dt.
l—gq l—q a—1 l—q

inequality by replacing (b + 1) with b finishes the proof.
b
ti—a
)thexp<l )
T=a t=a -4
Using the monotonicity of 77 exp (—t'~7) we obtain
b tlfq
/ 7Pt 9 exp < )dt
a—1 1- q
! Note that the proof in the paper has a typo in the last line of page 42. Instead of (1 —g) the authors meant (1 —¢q) .
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Finally, we use that t97 P~ !exp (—%) is monotonically decreasing and p > ¢ to derive

b tl—q b tl—q
(g—p) / t97 P~ exp <— )dt < (q—p)b?? / t Pexp (— )dt.
a—1 1— q a—1 1- q

Noting that this is the integral we started with and rearranging yields the claim.
i7i) The proof of the last claim uses the same arguments as in (Fatkhullin et al., 2023). First we use ) to obtain

zb:t—” ﬁ (1-779) < zb:t—f’ exp (— zb: r—q> = exp (—Tz:r—‘1> zb:t—P exp (th:_l r—q>.

t=a T=t+1 t=a T=t+1 t=a

Using the monotonicity of 779, we get

and

t t tliq
exp (Z Tq> < exp </ quT) = exp (1 q>'
0 -

We now proceed to bound

b t b tliq
-p —q -p

S exp<ZT )SZt exp<1_q>.

t=a =1 t=a

Therefore, note that f(t) := ¢t~Pexp (%) is monotonically increasing for ¢ > a by our assumption on a. This

b tl_q b+1 tl—q
Zt_pexp( )g/ t_pexp< )dt:z[.
t—a 1- q a 1- q

Integration by party now yields

b+1 tl—q
I:/ tq_pt_qexp< )dt
a 1_q
o (t)] a-p [ e (L)
= |t Pexp —q—p/ t__exp( )t
l-q/]—, a l—g¢

_ 1) =g
<(b+1)" Pexp <(b—1~__)q> —a? Pexp (f_ q) +(p—q)a? I,

implies

where we used p > ¢ in the last inequality. By our second assumption on a we now get that (p — q)a?"! < 1/2

and hence
_ 1! 1-q
I<2(b+1)"Pexp 1) 7 2a97P exp a .
1—gq 1—g¢q

Putting together the pieces yields

T » 1-(b+1)"7 o G+ a1
;t H (1—779) <2exp <1q> ((b—i—l) exp <1q —a exp<1q>

T=t+1

1—(b+1)"""4ald
1—gq ’

thus proving the last claim. 0
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The following lemma applies the specific values of p and ¢ to Lemma 10.

Lemma 11 (Technical Lemma). Let n > 0 and for t € N>1 we set
Bt =1- t71/27
—3/4_

ne =t
Then, for Ey == el the following statements hold.

a) For all T € N> we have

i) ZtT 1M Htf 2 Br < %77;

it) Et 177t\/zr 1 (1-8,)° Hn 1 BE S (%—I—\/@log(T)).
b) For all T € N>y we have

i) Zt 1M 2F, < 3n2enln;
ii) Zt:1 u ZT:Q Nr—1Er—1 Hi:r B < %772 (3677L1 + log (T))

¢) Fort € N>q define §, := 4n(t — 1)% —3n. Then, for all b € N>o, we have

. b _1 _s I
i) Y iy Lim Bt~ 15,el1% < $n? Lyt + dpe= 2k (e4’7L1b4 — 64’7L1>;

1
.. b _1 5 _5 1
it) >,y LimeExt 1elide < %anﬁ"Ll +ez2nha (e‘”’Ll”4 — e4"L1);

5 5 1
it) If additionally nLy > %, we have Z?Zl LlntEtt_ieLl‘;‘ < %angnLl +e 21 (Qb_%€477[’1b4 — 64’7L1).

Proof. Let T € N>1 and denote p := 3/4, ¢ := 1/2 for simplicity.
a) i) The inequality follows from

T t T ¢
Zntﬂﬁr:ﬁ+zntﬂﬁr§n+nexp(2\/§—2) ggn,

t=1 T=2 t=2 T=2
where we used Lemma 10 i4) in the first inequality.

a) it) For ease of notation let oy := 1 — ;. We start by regrouping

t

ém\; Il 52<Z"t [T ZT [[ s

= Kk=T+1 r=2 K=T+1
Applying Lemma 10 4), 4i7) and a) i) now yields the statement:

T

T
S z I 6 "¢ Lo+ S a2 r 1) v 5+ VaTionm)).
t=1 t=2

=1 r=7+1

Note that the first inequality is rather loose, a more precise analysis might yield a better result. The above

result does however suffice for our use-case.

b) i) We start by calculating

T

T
anEt =7’ + Zn?Et <n’e™ +1 / et "
= t=2 1

Next, the local uniform convergence of the exponential series yields

T T [e’e} _onk %) k
- -» - Lit™") (nL1) ﬂLl) 4
t=2pentat :/ e ) / P2 g <
/1 ¢ . kzzo k! k! Z 3k +

k=0 1

and combining these results yields the claim.
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b) ii) We first use Lemma 10 i7) to derive

T t t
Zm ZanlE-rfl H Br = ZUT 1Er Zm H Br
t=1 T=2 K=T =T
T
< o Bromexp (V7 = VT 1)) (r = 1)
s
<SPy (r-1)7'E,

=2

N}

As in b) i) we now calculate

T —1 _nLy7~P = (’7L1)k T —pk—1 = 77L1 nLy
' T e dT:Z X : T dr <log (T +Z ﬁglog(T)—i—% .
k=0 k=1
Combining these two results yields the claim.
¢) i) We start off by calculating
b b
Z LmtEtt_ZéteLl‘s‘ < L1772E22_1ne"L1 + Z LlntEtt_ZéteLl‘st
t=2 t=3
1 b
5 2L €2nL1 + 477 Z Ll?’]tEteLlat
t=3
and further
b b )
Z Lin B0 < Z Lin; exp (Ll (47](25 -1 -3+ 77t>>
t=3 t=3
e
=3 (5)

IS b+1 1—
e 2 / nLy(t — 1) Petntat=D"" g
2

1
— o3l <e4nL1b4 _ 6477L1)

1
Here we used that g(t) := Lin_1e*P1 (=13 js non-negative and monotonically decreasing before turning
monotonically increasing in the third inequality. Noting that (5) also holds for b = 2 yields the claim.

IN

i1) We have

b b
1
E Ll’I]tEttiieLl&t = T]LlEl + inLlEge”Ll + E LlT]tEttiieLl(;t
t=1 t=3 (6)

1 -3 ’
< pLye™ + §nLle(1+2 i)aLy n ZLmtEt@Llé‘
t=3

and using (5) yields

b
1 3 5 5 1
E LinEit 4€L15t < 577[/1@377L1 P snL1 <e477L1b4 _ 6477111).
t=1
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i1i) We first again calculate

b b+1 1
ZLmtEtt*%eLl‘st < e~ snla / t*%Lm(t - 1)7%e4’7L1(t*1)4 dt
t=3 2

before, similar to the proof of Lemma 10 ii), using partial integration to derive
b+l . N
I:= / tTALn(t — 1) Tt =D gy
2

=0 b 1
= [t—ie‘“ﬂl(f"“‘*] + —/ tEetn (=D gy
t=2 4 Js

IN

1 oapned L oanr, 1 bt —1_anLy(t—1)1
b~ e ——¢ + = nLy(t —1) "™
2

2 214nL,
) 1] 1
<ph 1 AnL1b4d _ — 4Anl, I.
=0 e 3¢ T,

: 1 1
By our assumption we have o <3 and hence

1
N 1
I < 2b~aetnlib® _ gdnly

Finally (6) yields the claim.



Florian Hiibler, Junchi Yang, Xiang Li, Niao He

C MISSING PROOFS
This section contains the proofs for Section 3 and Section 4.

C.1 Proofs for Parameter-Agnostic Upper Bounds

C.1.1 Stochastic Setting

We start with the proof of Theorem 2, which has the same structure as in the L-smooth setting (Cutkosky and
Mehta, 2020): We first derive a Descent Lemma, second bound the momentum deviation ||m; — VF(x;)|| and
third combine these two to show the result. The last step is however more intricate, as large stepsizes in the
beginning can lead to an exponential increase in the gradient norm. The main intuitions behind the third step
are the following:

Due to potentially too large stepsizes, we cannot use the descent lemma to control the expected gradient norm in
the beginning. Only after reaching a threshold ¢y (nL1)4 the gradient norms can be controlled in this fashion.
Before this threshold, in the adaption phase, we instead use (Lg, L1)-smoothness to control the gradient norms
based on ||[VF(z1)||. After this threshold, in the convergence phase, Lemma 11 essentially establishes that the
diminishing step-size rule 1y = t7P exhibits the same asymptotically behaviour as if the stepsizes were chosen
constantly as 1y = TP, where T denotes the iteration horizon. This aligns with the behaviour of NSGD-M in
the L-smooth setting (Yang et al., 2022). In particular, this implies that p = 3/4 is the only possible choice to
achieve the optimal complexity (Cutkosky and Mehta, 2020; Zhang et al., 2020a).

Unless stated otherwise, the notations {{1,&a,...},{91,92,...},{m1,ma,...} and {x1,22,...} correspond to the
iterations generated by NSGD-M throughout this section. We denote the natural filtration of &1, ..., & with respect
to the underlying probability space by F; = o(&1,&2,...,&).

Lemma 12 (Descent Lemma). Assume ((Lg, L1 )-smoothness) and let t € N>o. Then

n; By

Feig) = F(x) < =ne [VE @)l + 20 [VE(20) — mel| + (Lo + Ly [VE(z0)]),

where E; == el If we further assume (Lower Boundedness) we also get

T LiE Js T
17/ Lt 0 2
3= (= BB Il < A1+ 5 iR 2 3 9~ mal,

t=1

where Ay = F(x1) — F*.
Proof. The proof follows the arguments by Zhao et al. (2021). Using Lemma 8 we get

2
F(z141) — F(ze) < VF(ze) (201 — ) + %(LOBO(LN%) + Ly Bi(Ling) [|[VF(zy)]])

2F
_ VF(x) "m; + il (Lo + L1 [[VE(z)]])
[l 2
Mt nt2Et

= — (VF(zy) — mt)Tmt = e [l +

5 (Lo + L [[VE(z)]),

where we used that By(c), B1(c) < e°. Utilizing Cauchy-Schwarz and 0, |V EF (z¢)|| < ne [[VE (z¢) — mel| 4+ ||me|
now yields

2
E
F(xr1) = Fo) < —ne [[VF ()| + 200 [V (2e) —mul| + ntQ (Lo + Ln |V F (wy)]])

and hence the first claim. For the second statement we sum up to get

T LufE LI T
1 t
S (= P ) IVP@I < A1+ 5 3 Lont B2 Y IVF )

t=1 t=1




Parameter-Agnostic Optimization under Relaxed Smoothness

Lemma 13 (General Momentum Deviation Bound). Assume ((Lg, L1 )-smoothness), (Bounded Variance) and
let t € N>y. Suppose 1 = 0. Then we have

t

Efllm: — VF(z)||] < o ZﬁfTJrl):t(l —B:)* + Lo > 1B 1Bra + L1 Y01 EBr 1 BR[| VE(20)]],

T=1 T=2 T=2
b
where Bq.p denotes [[,_, Bt and E, = eF177.

Proof. This proof is motivated by Cutkosky and Mehta (2020), and similar arguments are carried by Zhang et al.
(2020a) and Yang et al. (2022). To simplify notation we first define

Mt = My — VF(.TJt),
Ve = g — VF(2),
ap=1- ﬁta

b
Bass = || 8-
t=a
Now let 7,57 € N, 7 < j and calculate
E [y} 7] = E[E 3] %[ Fi-]]
—E[Ey; | -] ] (7)
=0,
where we used that E [; | Fj_1] = 0 in the last equality. Next we define S; :== VF(z;_1) — VF(z;) and calculate
my = Beme—1 + (1 — Be)ge

= Be(VF(r1—1) + pe—1) + (L= Be) (e + VF(x4))
= VE(x¢) + (1= Be)ve + BeSe + Brpv—1-

This yields

t t t t
Mt = ﬁQ:tﬂll + Z ﬁ(T—‘,—l):taT’yT + Z ﬁ'r:tS'r - Z 5(7-+1):ta7'77' + Z 67':1557'7

T=2 T=2 T=1 T=2

where we used 1 = 0 in the second equality. Therefore

3 BB IS

T=2

Efllpl] <E

t
Z B(T—i—l):taT'Y‘r ‘

T=1

To further concretize this upper bound, (7) firstly yields

t
E Zﬁ(‘r+1):ta‘r77

T=1

¢
] = Z ﬁ(2¢+1):to‘t202'
T=1

Secondly, ((Lo, L1)-smoothness) implies
[Sell < me—1(Ao(Lame—1)Lo + A1 (Lim—1) L1 [[VF(24)[)) < ne—1Er—1(Lo + L1 [[VE (z4) )

and hence

Z BT:tE H|STH] S LO Z nT—lE‘I‘—lBT:t + Ll Z nT—lET—lﬂT:tE H|VF(xT)||] .

T=2 T=2 T=2

Putting these results together we get the claim. O
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Now we are ready for the main result.

Theorem 14 (NSGD-M for (Lg, L;)-smoothness). Assume (Lower Boundedness), ((Lg,L1)-smoothness) and
(Bounded Variance). Let n > 0 and define the parameters

ﬂt = ]_ — t71/2
e =t~

Then NSGD-M with starting point x, € R? satisfies

T
Z %E IVE(x)|]] < Ay +n0(7+2v 2e2log (T )) +n?Lo (15" + 5log (T))
t=1

+ 2172 Loe B0ED" 1 e tSED” |V F(2y)]|

where Ay = F(x1)—F*. Furthermore, if L1 > /25, the statement also holds when replacing 6nets(nin)’ IVE(x1)]|
48<nL1>
with £ IVE(z1)].

The main workhorse behind the following proof is Lemma 11. It intuitively states that the quantities which
emerge due to the nonconstant parameters behave (nearly) asymptotically the same as constant stepsizes would.

Proof. To simplify notation we define

b
ﬁa:b = H /BT'

We start the proof by combining Lemma 12 and Lemma 13 to obtain

ZmE [VE(2)]]] < AH‘*Z ?EtJr*ZmQEtE IV E(2)]]] +2277tE [VE(ze) —me[]
t=1 t=1

T T T t
13 Ly 2 Ly 2 2 2
<A+ o ;nt L + o5 ;nt EiE [||VF($t)||] + 20;% -,—Z::l oz (B(T+1)it)

T t T t
+ 2L0 Z m Z nT—lET—l/BT:t + 2L1 Z Mt Z nT—lE‘r—lﬂT:tE [||VF('IT)|H .

t=1 T=2 t=1 7=2

Next, we use Lemma 11 a) and b) to bound all terms that are independent of the iterates ;. This leaves us with

Zm (IVE(z)|]] < Ay +T]O'(7—|—2V 2e2 log (T )) +n°Lo(17e"™ + 5log (T))

T
- anEt (IVE(ze)[] + 2L ZUT 1B 1<Zmﬂm>E[IIVF(ﬂ?T)L

T=2 t=1

=:(A)

where we rearranged the sums of the last term. We then focus on upper bounding (A). Therefore we use
Lemma 10 4¢) which yields

T
<Dk (77+2e (V) Ly ) IVE) < ZmEt(MLmt‘l/“) [IVE @I,

t=1

where M = % + 2exp (2\[ — 2) <51 Ina setting with access to problem parameters, we could now set

n = ﬁ and hence guarantee that M nth_iEt < , which would complete the proof. In the parameter
agnostic setting we have to wait until the stepsize decreased below this threshold. We therefore define the
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threshold ¢ := f(1217L1) | after which we again have MnLt~ iE, < 1 . This is due to By < Ey, < 557 for t > to.
We are therefore left with the task of controlling the sum in (A) up to to, i.e. (B) in

to—1
(4) < 3" m (MLt B )EIVF ()|l + Z ZE(IVF@)]. (9)
=1
(B)
We start by upper bounding ||V F(z;)|| using ((Lo, L1 )-smoothness). For & = ||z; — || < 4nti — 3n our

smoothness assumption implies
IVE(@)|| < IVF@)| + [IVF(2:) = VF(21)]| < "% Loy + ™% | VF (1)

and plugging into (B) yields

to—1 to—1
(B) < <nM > LlnttiatEteL15t> Lo+ <nM > LlntlEteL15t> VE(z)] .

t=2 t=1

=:(B1) =:(B2)

Now Lemma 11 ¢) i) allows us to upper bound (B1) via

(B1) < 772ML0( nly Le2nly 4 ge—3nln <e4’7L1(t°_1)‘11 — 64"L1>>

2

< n2MLo((n§1 B 4) o2l 464»7L1<to—1)i)

< nzMLo(<n§1 - 4) et 4e48<"“>2>,

where we used the definition of ¢y in the last inequality. Next we use that, for all z > 0, we have (z/2 — 4)e** +

481> 21 _48xz2
e < 1€ and hence

(B1) < 2152 Loe*8ME)’,

Using Lemma 11 ¢) #i) and the same technique as for (B1) we obtain
(B2) < nM(anle%nLl + e~ ?/2nln <€477L1(to—1)i _ e4nL1>>

< 77M(<277L1 — 1) eZnla 648(UL1)2>

< 6ne? 8(nL1)* < i648(7’L1)2.
1

We plug these results into (9) to obtain

T
(4) < 2P L™ Ly + 600 |V F ()| + Y LE[|VF ()]

t=to
and combing with (8) yields

T
Z IVF(ze)]]] < A1 + 770(7 +2v2e?log (T )) +n?Lo (17" + 51og (1))
=1

+ 2102 Loe®80E)" Lo 4 6pet80E)” ||V P (21)]] .

This finishes the proof of the first statement.
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For the second statement assume nL; > /2. In this case we apply Lemma 11 ¢) 4i7) and get

(B2) < (nie 75 4 (a(sg — 1) et o o))

3 1 2
< M _ L _ 1 277L1 48(77L1)
=7 ((277 1 >€ +7677L16

< L asemr?
<L

Proceeding as before yields the second claim.

By plugging in 1 = 1/7 we now get the formal result of Theorem 2.
Corollary 15. Assume (Lower Boundedness), ((Lo,L1)-smoothness) and (Bounded Variance). Furthermore

_3
define the parameters B, =1 —t="/2 and n, = # Then NSGD-M with starting point x, € R and T € N>3
satisfies

T (14 + 96Le" >A1 + (66L1/7 +2log (T) + 6eL?)LO
F 2 EIVFEI < -
N 12¢log (T)o + 12653 min {fo \/8L0A1}
T3 ’

where Ay = F(x1) — F* is the initialization gap. Furthermore, if L1 > 7/2, we get the following improved
dependence on L :

ET: E([VFE] < 126eE7 Ay + 12elog (T)o + (SeLf + 2log (T))LO
x .
= t T

ﬂ \

Bl

Proof. Plugging the choice of n = % into Theorem 14 and using that log (T') > 1 yields

T
g STEVE[IVE(z)|] < Ar + 6enlog (T)o + 6nelt [|VF (21)] +nLo (36“/7 +1log (T) + 3eL?).
t=1

Next, from the proof of Lemma 9, we get that

Ly
||VF(£E1)|| < 8L Al + mlH{L vV 8L(]A }
1

and hence, by noting that = Zle E[|VF(z,)|] < T % Z;‘ll t=—*E[||VE(z¢)||] we obtain
T
1
=7 2 E[IVF@)] < (14 4 96L, et )A1 +12¢log (T)o + (6eL1/7 +2log (T) + 6eL?)L
t=1

Lo
+ 12e lmln{L \/8L0A1}
1

and hence proved the first claim.

For the second claim assume L; > 7/2. We now can use the second statement in Theorem 14 to get

T
1
=7 2 ElIVF@)] < (14 + 1126L?)A1 +12¢log (T)o + (66“/7 +2log (T) + GeLf)LO
t=1

2L (L
+ min § —, /8LgA1
Ly Ly

< 126eX1 A1 + 12¢ log (T)o + (861/% + 2log (T))LO,
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where we used that 14e*Y/7 + 2L172€L$ < 2¢L7 for Ly > 7/a. O

Finally we provide the formal statement of Proposition 3.

Corollary 16 (Non parameter-agnostic NSGD-M). Assume (Lower Boundedness), ((Lo,L1)-smoothness) and

(Bounded Variance). Furthermore define the parameters 5y = 1 — t=> and n, = ;TL/T Then NSGD-M with

starting point x, € R? satisfies

T UL, A, + (14 +4v2 log (T))a +(4+log (T)) e
FYEIVFEI < - |

'ﬂ \

where Ay = F(x1) — F* is the initialization gap.

Proof. Denote 1 := 1/12. By plugging our choice of 7; into (8) we obtain

T
> %mE IVE@)] < Ar+no (7 +2v2¢2 log (T)) +1?Lo(19 + 51log (T))

t=1

and by using the same arguments as in the proof of Theorem 2 we get

28, (14 +4v2e% log (T))a + (38 + 101og (T)) Lo

T
1 n
SR —

C.1.2 Deterministic Setting

In this subsection, we provide the result for GD with Backtracking Line Search.

Proof of Theorem 4. By Lemma 9 we have that |[VF(z)| < max {8L1(F( ) —F*), L—O} Since GD with Back-

tracking Line Search is a descent algorithm, we get that |[VF(z;)| < max {8L1A1, L—} =: u(Lg, L1, A1) for all
t € N. Now let z € R? be an iterate of GD with Backtracking Line Search and 7 < < 1-. Then Lemma 8 implies

F(z —nVF(x)) < F(z) = nl|VF(@)|* +n*(2Lo + (e = 1)L, IIVF(%)II)IIVF(JE)II2
(@) = | VF (@) +n*(2Lo + (e — Du(Lo, L, A1) ||V F ()|
() = n(1 = nL)|VF ()],

IN

F
F

where L = 2Lo + (e — 1)Lyu(Lo, L1, Ay). In particular we have that F(z — nVF(z)) < F(z) — n8||VF(z)|
whenever n < % This allows us to lower bound our stepsizes by 7; > w As in the L-smooth setting, the
definition of x;; now yields

B < Ay
TZ:: N[V EF ()| S?
and thus
T
LA
P 2 IVFl S G

This finishes the proof. O
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Algorithm 3: General Normalized Momentum Method

Input: Starting point z; € R?, stepsize n > 0, power a > 0
mg < 0
fort=1,2,...do

Independently sample & from the distribution of &.

gt < Vf(xe, &)

Choose m; € cone (g1,...,9¢) \ {0}

N _my
Ti41 < Ty e T ||

end

M |

enL1/4 1

H\ 4 > ‘ ) ————— —
..... — 1 n
L n x 2 22 23
a1 oz (b) Plot of F(z)

(a) Plot of F(z)

Figure 3: Plot of the hard function used in the proof of Lemma 7.
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C.2 Proofs for Parameter-Agnostic Lower Bounds

In this section, we provide the formal proofs for Section 4.

Proof of Lemma 7. Define z1 == Llo and the derivatives
p'(x) = Loz pi(@) =p'(z) - 1, po(x) =p'(n—x) — 1,
"(2) = el q1(z) = q'(z - 21), a5(x) = q'(n — 21 — ).

We now define the function F' via its derivative
F'i= =1 (co00) + Ljo,en)P) + Ly ) @1+ Lpjzin—21) @0 + Lz 20)Ph — 26 W[z ) + Ly )P

where 20 =1 — 21 + % < n and 23,24 and h will be determined later. Then F(z) := A + fox F'd)\ (see
Figure 3a) satisfies

2
F(l‘) — A+ = (6L1(n/2—21) _ 1)]1[71/2’00)(@‘) _ ]1(700’0)(10 LT
Ly

L 1 _,
+ ]l[o,zl)(:y) . (;:yg - m) + ]l[zhn/g)(x) . L—l(eLl(gj O 1)

1 —_ —
a ]l[n/2,n7Z1)<x)L71 (eLl(n ) 1) + 1[77*21,22)(:5) (l‘ -—nN—2z21—

—2elp,, o) (2) + 12y 2y (2)R(2)

Lo(z —1— z1)2>
2

and in particular

2
P = &y + 2 (e 1),
Ly

By our choice of Ly we get that Z — z; > 7 which implies F'(n) > Ay + L%(eT — 1) =: C. We have

T-1
1 _
v =nY t° <77<1+1a((T—1)1 “-1)) < 1 _pi-a
t=1

<1 4
and hence
2
F(zp) > C —2e(xp —n) > 2ne +C — 1L€T17a.
-«

Since

_1 _1
T (Do) &+l(e%f1) R
2 n  nli

now implies that F(xr) > 2ne, the gradient of F' at zr is still 2¢ > ¢ and we have not yet reached an e-stationary
point. Finally we are left with the task of flattening F' out while making sure it never attains negative values
c

and is still (Lo, Ly)-smooth. Therefore set z3 := 1 + 52 and 24 == 23 + %i Now let h(x) == p'(z — 23) — 2¢ and

note that this achieves the exact goal we were aiming for.

The only thing left to do, is to show that F' is indeed (Lg, L1)-smooth. It is clear that F' is (Lg, L1)-smooth on
each of the subintervals (—oo,0), ..., [23, 24), [24, 00). The claim hence follows from the upcoming Lemma 17. O

Lemma 17. Let I C R be an interval, a € I and set - :={x €I |x<a}, I, ={x €I |x>a}. Further Let
f: R —= R be continuously differentiable and suppose that f satisfied the inequality from Definition 3 on I+ and
I_. Then the inequality is also satisfied on I, i.e. it also holds forx € I_,y € 1.
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Proof. W.lo.g. let x € I_,y € I, and set ¢ := Ly ||z — y[|. Furthermore set c¢; := Ly ||z —al|,c2 == L1 [la — y]|
and calculate

IVi(@) =Vl = Vf(z) = Vi) +Vf(a) = V(Y|
< Lo(llz — all Ao(e1) + [la =yl Ao(c2)) (10)
+ Lz = af A(e) [V (@) + La [la =yl Ar(ez) [V (a)] -

Next, since a € I_, we get that
IVf(a)ll < Lollz — all Ao(c1) + e [V f(z)]
and hence

Lylla = yll Ai(e2) [VF(a)|| < LoLa [la = yl| Ar(e2) [z — all Ao(er) + L [la — y[| Ar(e2)e™ |V f(2)]]
= Lo(e” = 1) ||z — all Ao(c1) + L [la — y[| Ar(c2)e™ |V f(2)]|

We now plug this result into (10) and rearrange to obtain

IVf(x) = Vi)l < Lo(e™ |z — af| Ao(cr) + [la — x| Ao(c2))
+ L [Vi@)I (& — all Ax(er) + [la — yll Ar(c2)e™).

Now we focus on the second term, involving L; ||V f(x)||. Therefore we calculate

|z — all A1(e1) + [la — y| A1 (cz)e™

elillz—all _ 1 elille—yll _ gLallz—al|
Ly + Ly

= Ai(c) |z -y .

Next we focus on the first term in (11), which corresponds to the Ly-dependence. Calculating yields

e ||z — all Ao(c1) + [|a — yl| Ao(c2)
oLille—yll _ oLilla—yl

=z —a elilla=yll |2 — al elllz—yll _
Ly

Lafla—yll _ 1
_ ol oLalla—y € T — 4
+lla =yl +lla—yle I
Lallz—yll _ 1
T |l eLlla—yl _alleLllz—yl & T T2
la =yl +llz—ylle + lz —al e I
elbillz—ull _ 1

<z =yl + |z -yl P Ievl -
Ly

= Ao(L1 flz = yl) [z — yll.-
In the last inequality we used that for all a, b, L1 > 0 the following inequality holds: b+ (a4 b)e™1? + bel1(a+0) <

a+b+ (a+b)t
into (11) and obtain

. This follows by taking partial derivatives with respect to L;. Finally we plug everything

IVf(z) = Vi)l < (Ao(e)Lo + Ar(e) L1 [V (@)]]) |z — al| -
This finishes the proof. O
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D ADDITIONAL DISCUSSION ON PARAMETER-AGNOSTIC LOWER
BOUNDS

In this section, we provide further discussion on the notion of parameter-agnostic lower bounds. Additionally,
we highlight the difference between Definition 6 and the condition in Proposition 5.

The section is organised as follows: We start by introducing the necessary notation, assumptions, and definitions
in Appendix D.1. Subsequently, in Appendix D.2, we present an alternative way to motivate our definition of
parameter-agnostic lower bounds. This alternative perspective allows for a more intuitive distinctions between
Definition 6 and the condition in Proposition 5, as discussed in Remark 1.

D.1 Preliminaries

Notation. Throughout this section, let © C R¥ denote a parameter space that is unbounded in each dimension,

i.e. there exists a sequence 0 € © such that Hgn) — o0 for alli € [k]. Additionally, let Fo = {Fyp: 0 € O} be a
parameterized family of function spaces.

For simplicity, we furthermore assume that all algorithms satisfy z; = 0. If this is not the case, we can apply A
to the shifted function f(x) = f(x — x1). For the scope of this section, we therefore restrict Aqget to deterministic
algorithms that use z; = 0.

Lastly, we introduce a multivariate O-notation. While the extension of the O-notation to a multivariate setting
comes with technical complexities, as noted by Howell (2008), the straightforward extension is sufficient for our
purposes.

Definition 7 (Multivariate O-Notation). Consider a function h: (0,00) x © — [0,00]. We employ the following
definitions:

i) The multivariate O is given by the set

O(h) ={f: (0,00) x ©® = [0,00] | Feg,bp, K > 0Ve € (0,g0],0 > 0y: f(c,0) < Kh(e,6)}.

it) Analogously, the multivariate o is defined as the set

o(h) ={f:(0,00) x © = [0,00] | VK >03eg,00 > 0Ve € (0,e0],0 > 0p: f(e,0) < kh(e,0)}.

Here 6 > C is to be understood component-wise. We also adopt standard O-notation f(e,0) = O(h(e,§)),
(e > 0,0 = c0) to indicate f € O(h). Analogously, we use f(g,0) = o(h(e,0)), (¢ = 0,0 — o0) to signify
f e o).

D.2 Another Point of View

In this section, we re-examine the definition of parameter-agnostic lower bounds through the lens of order
theory. This perspective serves two purposes. Firstly, it enables us to formally compare the performance
of two parameter-agnostic algorithms. Secondly, it better highlights the differences between Definition 6 and
Proposition 5.

To start off, we address the question of how to compare different parameter-agnostic algorithms to determine
which one is “better”. To this end, we first introduce the concept of parameter-agnostic complexity of an
algorithm, which maps each combination of 6 and ¢ to the corresponding worst-case performance.

Definition 8 (Parameter-Agnostic Complexity of an Algorithm). For any A € Ager we call hy: (0,00) x © —
(1, oc],

hA(€,9) = Ssup TE(A7f)
fE€Fo

the parameter-agnostic complexity for A on Fg. Here T.(A, f) = inf{t € N>q | [V f(z,)| < e} denotes the
number of iterations required for A to reach an e-stationary point of f.
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To illustrate this notion, let us consider the example of Gradient Descent with constant stepsizes applied to
L-smooth functions.

Example 1. Let {A4,: n >0} = A C Age, be the set of Gradient Descent algorithms with constant stepsizes
n >0 and x1 = 0. Furthermore, for each L > 0 and Ay > 0, let Fr, A, denote the set of all L-smooth functions
with initialization gap F(0) — inf,cpe F(x) < Ay, and © = [0,00)2. For each A, € A we will now calculate the
parameter-agnostic complexity on Feo. Firstly, for n < 2/L it is well known that

Ay o2
()

On the other hand, if n > 2/L, we can construct the function F(x) = %(m—l— \/?%)2 that is L-smooth and on
which A, will not converge. Hence we get that

hAn (E,L,Al) S

T.(A,, F) = . (12)

Now note that F belongs to Fr a, for all Ay > <*/L. Therefore (12) implies that for all such Ay and n > 2/L we
have ha, (e, L, A1) = oo. In particular, as L, Ay — oo and ¢ — 0 we get that ha, (e, L, A1) = co.

Now that we have established a measure for the parameter-agnostic complexity of an individual algorithm, the
next logical step is to consider how to compare two algorithms to determine which one is “better”. We argue
that in general algorithms are considered better than others, if they have a preferable behaviour as problems get
harder. We therefore introduce the following (pre-)order for parameter-agnostic complexities.

Definition 9 (Ordering Complexities). Let € = {f: (0,00) x © — [1,00]} denote the set of all possible com-
plexities. Then we define the relation = on € as

h1 jhg@hl(E,G):O(fLQ(t‘,o)), (54)0,94)00)
where O denotes the multivariate O-notation (see Definition 7).

This definition paves the way for comparing the parameter-agnostic complexities of different algorithms. We
say that a (parameter-agnostic) algorithm A is at least as good as algorithm B, if hy < hp. This observation
naturally leads to the following definition.

Definition 10 (Naive Parameter-Agnostic Lower Bound). Let A C Aqet, be an algorithm class and g: (0,00) x
© — [1,00]|. Then we call g weak parameter-agnostic lower bound for A on Fg, if

VAeA: g=<ha. (13)

When comparing the definition of < with the assumption in Proposition 5, we can observe that (13) is equivalent
to the assumption stated in the proposition. Therefore, discussing the difference between Proposition 5 and
Definition 6 boils down to understanding how Definition 6 and Definition 10 differ.

Though the concept of a weak parameter-agnostic lower bound is intuitive and straightforward, its limitations
become evident when examined more closely. The following example highlights this issue.

Example 2. Consider A = {A1,As} C Aqer and let Fpa,, Fo be defined as in Example 1. Suppose the
parameter-agnostic complexities of Ay and As are given by

Ay + et
ha, (e, L,Ay) = lTv
eA 4+ L
hA2(57L7A1) = T

The best possible weak parameter-agnostic lower bound for A on g is then given by g(e,L,Ay) = %.
However, this lower bound fails to capture the fact that all algorithms in A suffer from an exponential dependence

on at least one parameter.

Motivated by this shortcoming of weak parameter-agnostic lower bounds, we instead chose Definition 6 for our
notion of parameter-agnostic lower bounds. In our current setting, Definition 6 can be rephrased as follows.
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Proposition 18. Let A C Aqet be an algorithm class and g: (0,00)x© — [1,00]|. Then g is a parameter-agnostic
lower bound of A on Fo as defined in Definition 6 if and only if

ﬂAEA:hA—<g. (14)
Here we define hy < hg if hi(e,0) = o(ha(e,0)) fore — 0,0 — oo (see Definition 7).

Specifically, (14) ensures that no algorithm A in the class A can have a parameter-agnostic complexity h4 that
is “better” (in the little-o sense) than the proposed lower bound g.

Let us revisit Example 2 to see how this definition fixes the previously discussed issue.

Example 3. Consider the same setting as in Example 2 and define g1(¢, L, Ay) = Alsi";eL, g2(e, L, Ay) = &A;%L
Then both, g1 and ga are parameter-agnostic lower bounds of A on Fg, while neither of them is a weak parameter-
agnostic lower bound. This notion of lower bound does hence capture the fact, that there is exponential dependence
in at least one variable.

This demonstrates the utility of employing the definition in Proposition 18 over weak parameter-agnostic lower
bounds. The more nuanced criterion allows for a better representation of the complexities from algorithms in A.
The following remark delves deeper into this distinction.

Remark 1. The main difference between Definition 6 and Definition 10 (and therefore Proposition 5) is how
they handle incomparable algorithms, i.e. algorithms for which neither hy < hp nor hg < hyu. Definition 10
enforces a) that g is comparable with all complexities and b) that g must be at least as good as all complexities.
Definition 6 on the other hand only requires that complexities which are comparable with g must not be strictly
better than g.

When focusing on parameters, the difference can be characterized as follows: A weak parameter-agnostic lower
bound guarantees that there does not exist an algorithm in A, that has a better dependence in any single
parameter. Parameter-agnostic lower bounds on the other hand guarantee, that there does not exist an algorithm
A which has better dependencies in all parameters.

From an order-theoretic standpoint, the difference is nearly the same as the difference between lower bounds
and minimal elements. The only small difference is that we do not force g to be in the set of complexities

{hAZ A€ .A}

Finally we show that every weak parameter-agnostic lower bound is also a parameter-agnostic lower bound, as
claimed by Proposition 5.

Lemma 19 (Rephrased Proposition 5). Let A C Aqet, be an algorithm class and g: (0,00) x @ — [1,00]. If g is
a weak parameter-agnostic lower bound of A on Fg, then g is also a parameter-agnostic lower bound of A on
Fo.

Proof. Let us first first recall the logical statements behind the two version of lower bounds. Firstly, (13) can be
rewritten to

VAe Adep, 0, K > 0Ve € (0,e0],0 > by: g(e,0) < Khale,0). (15)
Secondly, (14) corresponds to
VAe ATk > 0Vep, 0y >03e € (0,g(],0 > 0,: ha(e,0) > rg(e, ). (16)

Now the proof is straightforward. Suppose g satisfies (15) and let A € A. Choose k = /K and let £, 0 > 0
be arbitrary. Lastly define ¢ := min {eg,e(} and 6 = max {6, 6}}, where the max for 6 is to be understood
component-wise. Since ¢ € (0, ] and 6 > 6y we get that

9(g,0) < Kha(e,0) = 1hA(E,H).
K

This completes the proof. O
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(a) Training curves of NSGD-M. (b) Minimal training loss.

Figure 4: Results on the WikiText-2 dataset. Figure 4a represents the training curves of NSGD-M for stepsizes
n =102 Topt, Where 7ope = 90 and k € {—1,0,1,2,3}. Figure 4b shows the best train loss within 150 epochs
of different algorithms with stepsizes A - 7ope. Shaded areas represent the minimal and maximal value within 3
seeds, the line the median.

E ADDITIONAL EXPERIMENTS

In this section, we provide additional experiments on the WikiText-2 dataset (Merity et al., 2017). Crawshaw
et al. (2022) empirically motivated, that this task also requires the weaker notion of (Lo, L;)-smoothness.

Experimental Setup. We conduct training on the WikiText-2 dataset (Merity et al., 2017) using the AWD-
LSTM architecture (Merity et al., 2018). As in the previous experiment, we compare NSGD-M to AdaGrad-Norm
(Faw et al., 2023) and Clipped SGD (Zhang et al., 2020b). For each algorithm we first chose the optimal stepsize
Nopt based on a course grid search in a 20 epoch training. The clipping threshold for Clipped SGD was fixed to
be 0.25 in concordance to previous work (Zhang et al., 2020b), the decay-rates of NSGD-M were chosen according
to Theorem 2 and by of AdaGrad-Norm was set to be by = 107°. For each algorithm, the final training was then
carried out with stepsizes 7 = A - 7jopt, Where A = 1073k € {-3,-2,...,6}, for 150 epochs. This procedure is
replicated with three different seeds to get more reliable results. The code is based on the experiments by Zhang
et al. (2020a).

Discussion. In Figure 4a we can again notice the same threshold behaviours for NSGD-M as experienced on
the PTB dataset. Instead of a plateau we do however observe higher trainings losses before the fast decrease.
Training curves of Clipped SGD and AdaGrad-Norm can be found in Figure 5. Figure 4b showcases the robustness
of NSGD-M to hyperparmeter-tuning to an greater extend than Figure 2. We can see that NSGD-M outperforms
AdaGrad-Norm for nearly all stepsizes, with the gap increasing as stepsizes increase relative to the optimal stepsize.
While Clipped SGD outperforms the adaptive methods when using the optimally-tuned stepsize or less, it suffers
from an order of magnitude higher training loss as stepsizes increase relative to the optimally tuned stepsize.
When compared to Figure 2, a large improvement in performance can be noticed for NSGD-M. We offer the
following explanation: While, in both cases, we trained for 150 epochs, the training on the smaller PTB dataset
consisted of roughly 680 batches per epoch. On the larger WikiText-2 dataset, epochs consisted of roughly
1500 batches, increasing the total number of iterations from roughly 100000 to roughly 230000. When assuming
similar values of Lg, L1, NSGD-M hence more likely reached the threshold needed, entering the fast convergence
phase, while AdaGrad-Norm behaves more steadily, as can be seen in Figure 5b.
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Figure 5: Logarithmic training curves of NSGD-M, AdaGrad-Norm and Clipped SGD on WikiText-2 for stepsizes
n = 10"% - nopy with k € {~1,0,1,2,3}.
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