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1 Review and Overview

In the last session we introduced an interesting phenomenon that occures during the training
of a two-layer feed-forward neural network and attempted to explain it using Rademacher
complexity. Empirically, we observe that increasing the number of neurons in the hidden
layer of such networks (i.e. increasing the over-parametrization) reduces the generalization
error. We also proved a bound for Rademacher complexity of two-layer neural netwroks
that grew with m (number of hidden neurons).

In this session we will prove a stronger bound that will not scale with m. We also apply
this bound and discuss how this bound can be useful.!

2 Stronger bound for Rademacher complexity

First, let us set up a few notations. Let © = (w,U) denote the parameters of the neural
network where U € R™*% and w € R™ are the first and second layer weights. x; € R? and
y; € {—1,+1} for ¢ € [n] are the input data and labels. In this section we only consider the
binary classification problem.

The activation function is defined as

¢ (x) = ReLU (z) = max{x,0}

Given parameters O, the neural network computes the function
m
T
fo (@)= w;é (u] z)
j=1

where uJT is the jth row of matrix U.
Define

H £ {fe: wlly < By lluglly < B2 ¥j=1,...,m}

In the last lecture we proved that if ||2;|, < C, then:
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Theorem 1. Define B(w,U) £ Y |wj| |Jujlly, and H = {fo : B(w,U) < Bi}. If |zif, < C
j=1

then
2B,C

Rs(H) < NG

(2)

'For more details and additional proofs see [1].



Note that this expression might still implicitly depend on m since Bj can increase with
m. We will address this issue later by showing that dividing by v cancels out the effect of
m.

When using bound 2 in practice, we calculate B(w, U) after the neural network is trained,
and plug in B; = B(w,U) to get the upper bound. Similarly, for bound 1 we plug in By
and Bj. In this sense, for every fixed, trained neural network, bound 2 is at least as strong
as bound 1. The following inequalities justify this statement:
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B =B (w,U) =) |wj[|u;]],
j=1
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Therefore
2B.C < 2By BLC\/m
Vo Voo

Using Theorem 1, we can prove a generalization bound with the following form:

L (h) < Ly(h) + 7357(%) N 1%6)

Theorem 2. Fiz By and v > 0 and define Hp, = {fo : B(w,U) < Bi}. Then with
probability > 1 —0:

B:C n log (%)

TVn n

Vh € Hp, : L,(h) < Ly(h) +
We can think of Bll as the normalized margin.

We now prove Theorem 1:



Proof. Define u] =l ” as the length-normalized u;.
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We know that
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[ sup ] < 2nR,({z p(ulx) : [Jull, < 1})
llall=1

<2nR,({z — vz : [|ull, < 1})
= 2y/nC

The first inequality is Lemma 1 from scribe note 5 (the two sides are multiplied by n),
the second inequality uses Talagrand’s lemma and the fact that ¢ is a 1-Lipschitz function.
We proved the third inequality in the previous lecture. So
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3 Margin-based generalization error

Intuitively, we want to show that if we optimize loss plus a small regularization factor,
normalized margin will be large, hence the generalization error will be small. In this section



we prove the theorem for exponential loss instead of logistic loss since it is easier, but the
results hold for logistic loss as well.

First, let us define a few notations. Define the A-regularized exponential loss as

n

1
LA(©) =~ "exp (~yifo(zi)) + A w3 + AUII%
=1

2 2 2
where |lw|l; + Ul = [1©]]3-
Let ©) ,, be the global optimizer of Ly ,, (in a neural network with m hidden neurons).
Margin of a parameter is defined to be the following:

7(@) = 1r<nl£1 yzf®($z>

Note that if a neural network misclassifies some inputs, the margin can be negative.
Margin of the global optimizer is defined as

)\,’HL @
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Maximum possible margin for a network with m hidden neurons is

A max y(0)
Ie],<1

and ©*™ £ arg max 7(©) is the parameter that achieves that maximum.
[Ol,<1

Lemma 1 (homogeneity of feed-forward neural networks). foe(r) = a?fo(z) Va € R.
Proof.

fao(z Zawj¢ au Za ’LU](Z) u a: —a2f@( )

Theorem 3. Assume v*™ > 0. Then as A = 0, yrm — 7™ and Oy, — O™,
Remark 1. v <~*2 < ... j.e. v*™ is non-decreasing in the hidden layer size.

This is due to the fact that a network with m+1 neurons in its hidden layer can simulate
a network with m neurons in the hidden layer by setting all additional parameters to zero.

Remark 2. As we increase m (over-parametrization), the upper bound on the generalization
error gets smaller (better).
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So we have

. C log(%)
L *,m *,MM < L *,m *,m
yom (ferm) < Loysm(foem) + S + -

From the above statement and the previous remark, we conclude this remark.
We now prove Theorem 3:

Proof.

La(©x) < La(l|Oa]l,©%)
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Vi yi O3 fo (x:) > [|Oa]l37* by definition of v* = min y; fe- ().

1<i<
Therefore
L([|©:]l, 0%) < exp(— [©x137%) + A©ll3

We will continue this proof in the next lecture.
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