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Abstract

We consider the solvable neural scaling model with three parameters: data com-
plexity, target complexity, and model-parameter-count. We use this neural scaling
model to derive new predictions about the compute-limited, infinite-data scaling
law regime. To train the neural scaling model, we run one-pass stochastic gradient
descent on a mean-squared loss. We derive a representation of the loss curves
which holds over all iteration counts and improves in accuracy as the model param-
eter count grows. We then analyze the compute-optimal model-parameter-count,
and identify 4 phases (+3 subphases) in the data-complexity/target-complexity
phase-plane. The phase boundaries are determined by the relative importance of
model capacity, optimizer noise, and embedding of the features. We furthermore
derive, with mathematical proof and extensive numerical evidence, the scaling-
law exponents in all of these phases, in particular computing the optimal model-
parameter-count as a function of floating point operation budget. We include a
colab notebook nanoChinchilla® that reproduces some key results of the paper.

1 Introduction

The advent of large language models (LLMs) has changed our perceptions of the landscape of
optimization and is resulting in the emergence of new interesting questions related to scaling. Prior
to LLMs and other large models, we often viewed the large-scale optimization problems as being
limited by the amount of data. In training language models, in contrast, data can be effectively infinite.
Thus, compute budgets can be the limitation. This leads to the following natural question: given an
architecture, given a fixed compute budget, and having unlimited data, how should one select the
model size to minimize loss?

To formally address this question, let us consider the general learning problem,
min {2(0) =E,[%#(0;2)]}, whereZ : R 5 R, (1)
9cR
the number of parameters d is large, and the data vector x is drawn from an unknown distribution.
We solve (1) using stochastic algorithms, such as stochastic gradient descent (SGD) with batch size

B, under various parameter sizes d, that produce a sequence of iterates {6,.}. A standard formula
used in practice to measure compute is the "6ND" formula [26], that is,

Compute (flops*f) = (iterations of alg. () x batch size (B)) x parameters (d). (2)
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Therefore, we can plot the loss curve Z(0,;d) = P (r;d) = P(f/(d - B);d) as a function of flops
(see Fig. 1). The question now is: given a fixed number of flops f and given batch size B, how should
we choose the parameters d so that we get the best loss, i.e. find d* solving the constrained problem

d*(f) € argmin, P (515;d) = argmin,{ 2(6,;d) subj. to §= (r x B) x d}.

Main contributions. In this work, we analyze a
three parameter simple model, which we call power-
law random features (PLRF) [30, 5]. The three pa-
rameters in the PLRF are the data complexity («),
target complexity (/3) and model-parameter count d.
Using this model, we derive a deterministic equiva-
lent for the expected loss, as a function of a, 3, and d,
that captures the training dynamics of one-pass SGD.
This can be used to derive numerical predictions for
the scaling laws. We also extract exact expressions
for the compute-optimal scaling laws and the optimal
parameter d*(f) € argmin & ( fg; d) for large’ d,
and give some estimates on the order of d necessary
for these scaling laws to take hold.

We also observe for a large portion of the (a, §)-
phase plane, the optimal parameter is d*(f) = /2,
suggesting a regime of universal scaling behavior
(see Fig. 4a and Table 2). This verifies theoretically
the Chinchilla scaling [24].

The PLRF is not only analyzable, but also exhibits a
rich behavior of compute-optimal curves/loss curves,
which are qualitatively and quantitatively different
depending on the strengths of the data («) vs. target
() complexity. Particularly, we show that there are 4
distinct (+3 sub phases) compute-optimal curve/loss
curve behaviors.

Model constrained compute-optimal curves. In two of
the phases (Phase Ia,b,c and Phase II), it is the under-
lying model that dictates the curves. The algorithm
has little/no impact. This appears in two forms. The
first behavior are compute-optimal curves controlled
by the capacity of the model (Phase Ia,b,c). Here
once the algorithm reaches the limiting risk value
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Figure 1: Toy scaling problem. We plot the
loss function, #?(6,; d) as a function of flops
f using (2). Consider a fixed number of flops
f= 107 (dashed line). If we had chosen, e.g.,
d = 1600, we can run for a long time, but
our model does not have a lot of capacity and
thus the value of the loss function remains
high. On the hand, we can increase capac-
ity by choosing a large number of parameters
(e.g., d = 51,200), but because our compute
is fixed we can not run our algorithm for very
long. Thus the loss value is still large. The
optimal choice is d ~ 6,400. When done for
every choice of | gives the compute-optimal
curve (red line). This choice of («a, 3) (Phase
I) is an example of where model capacity con-
trols the compute-optimal curve, but it is not
the only behavior we show. In other phases
the compute-optimal is controlled by poor
model embedding (Phase II, III) and SGD
noise (Phase III, IV).

possible (capacity), it is better to increase the model-parameter d. Another type of loss dynamics is
due to poor model feature embedding (Phase II). Here the features are embedded in a way which is
difficult to train. After an initial large decrease in the loss value, this feature embedding distortion
frustrates the algorithm and training slows, but it continues to solve. However, solving to capacity
wastes compute, in that it is compute-favored to increase the model parameter count d.

Algorithm constrained compute-optimal curves. For some choices of («, #) (Phase III and IV), it is
the noise produced by the SGD algorithm that ultimately controls the tradeoff. Here the algorithm
matters. Indeed, another algorithm could change the compute-optimal curves for these phases.

Related work. The key source of inspiration for this work are [24, 26], which identified compute
optimality as a fundamental concept in scaling large language models and made a substantial empirical
exploration of it. The problem setup was formulated by [30], where additionally data-limited scalings
were considered, but compute optimality was not (nor indeed any algorithmic considerations); see
also [8] where gradient flow is considered in the same setting.

“Here and throughout we use flops to mean “floating point operations” and not as the rate floating point
operations per second. We also drop the pre-factor 6 in "6ND" formula for simplicity.

SWe discuss how large is large, but the truth is somewhat complicated and also quite dependent on the desired
precision. If +0.05 on the achieved scaling laws is tolerable, a flat d > 1000 seems to suffice across all phases.
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Figure 2: Phase Diagram and Cartoon Plots of Loss Curves in Different Phases. (a) Phase
Diagram. Colored regions represent where the training of the risk/compute-optimal curves look
qualitatively and quantitatively different depending on « and . This, in term, yields different scaling
law (n) and parameter count (£) exponents for each of the phases. Critical point at « = 5 = 1/2
where all behaviors are observed. The other plots illustrate the components of F (via Fo, Fpp, Fac)
and X, which dominate the loss curve for each phase (see Sec. C.4.1 & Sec. C.4.1 for proofs);
tradeoff between the functions where the compute-optimal point occurs is also indicated (see Sec. 2.1
for definitions and Sec. 3.1 & Sec. D for proofs).

There is a substantial body of work considering scaling laws of losses (trained to minimum-loss)
of dataset size vs parameter count, in a variety of settings (linear, random features, deep networks).
See especially: [5, 39, 41], wherein a “hidden-manifold” model is considered for the data. We note
that as we consider one-pass SGD, some dataset/parameter-count scaling laws are implicit from the
results here; however, the training method (one-pass SGD) is, in some regimes, suboptimal given
unlimited compute.

For additional related work on random features models (and sample complexity), random matrix
theory in machine learning, and other deterministic equivalents for SGD, see Section A. We note that
while this paper is fundamentally about computation, but the novel mathematical contributions could
also be recast in terms of generalization bounds of one-pass SGD, some of which are new. For a
detailed comparison of the convergence rates and sample complexity, see Table 4.

1.1 Problem Setup: SGD on Power-law Random Features

In this work, we analyze the three parameter power-law random features (PLRF) model, that is,

min {2(0) € E[(W'.0) — (x.0))°]}. 4)
€R

We embed the data vector 2 € R? in R? through the matrix W € RV*¢ and construct noiseless
targets® by dotting a fixed b € R¥ with the sample . The use of the matrix W allows the model to
have variable capacity (d) independent of the data set size. The samples € R” and labels b € R”
have power law dependence, whereas the matrix ¥ has entries distributed as N (0,1/d).

SWith label noise, the scaling laws are the same as we report here, up to a scale at which the label noise is the
limiting factor in the optimization and further increase of compute-budget or d does not yield any benefits.
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Figure 3: Compute-Optimal Front in Phase II-III boundary. (a) The Volterra equations perfectly
captures the training dynamics of SGD when model-parameter count ranges from d = 200 — 12800.
(b) We apply IsoFLOP approach [24] to our toy model to extract the optimal-compute front: (compute-
optimal loss) (highlighted in red in (a)) and the optimal model size: (compute-optimal model size)
(scattered in purple in (c)). Power-law fitting compute-optimal front gives a measurement of the
scaling law exponent 0.648 (vs. theoretical prediction 0.643 in Table 2). In (c), we power-law fit the
relation between compute and (empirical) optimal model size via Approach 1 and 2 used in [24]:
d* < §9-598 and d* =< §9-52%, resp. (vs. theory, d* < §°-5). See Sec. J for details.

Assumption 1 (Data and labels, « and (). The samples x € R" are distributed according to
(zj) ~ j~ %% forall1 < j < wand{z};j_y ~ N(0,1). The labels are scalars constructed by

dotting the sample x with a signal b € R whose entries (b;) = j=°.

Without the random matrix W, the «, 3 are related to what is known in the literature as source and
capacity conditions [10, 11, 20, 36]. For a detailed comparison of the parameters and related work,
see Section A and Table 3.

The dimensions we consider throughout are always such that v > Cd for C' > 1. Throughout both v
and d need to be large, but for some choices of o and 3, the v will need to be comparable to d.

Definition 1.1 (Admissible v and d). We assume that v > C'd with C' > 1 and v, d — co. Above the
high-dimensional line, which is when 2 > 1, we suppose v/d — r € (1,00) U {oo}.” On the other
hand, below the high-dimensional line (2 < 1) we limit v to be v/d — r € (1,00).8

One can rewrite the expression in (4) using the convenient form:
emliRr(ll {2(0) = (D(W6O —b), (W8 —b))}, where D = diag(j>*) € RV*". 6)
€

Algorithmic set-up. To solve the minimization problem in (5), we use one-pass SGD with mini-
batches of size B (independent of d)° and constant learning rate > 0: letting 6y = 0, we iterate

B
drawing {12, fresh iid samples and 6, = 0, —y Z Wzl [(WTal,0,) — (z1,b)].  (6)
i=1
The learning rate and batch size will need to satisfy a condition to ensure convergence (Prop. 2.1).

Main goal. Under this setup, our main goal is to characterize the compute-optimal frontier. Pre-
cisely, we want to find the parameter count exponent £ and scaling law exponent 7, such that,

a*(f) < f* and P(FHg;d*) =<§".

Notation. We use #(0,.) = &(r) when we want to emphasize the iteration counter . We say
o (r,v,d) ~ A(r,v,d) for functions </ (r,v,d), A(r,v,d) > 0 if for every ¢ > 0 and for all
admissible v and d, there exists an rq, dg such that for all d > dg and r > rq

(1-2e)A(r,v,d) < (r,v,d) < (1+¢e)A(r,v,d).

"In fact, we may take v = oo for 2a > 1.

$Indeed one can, in the former case, take d < v < d*/ 2% but for simplicity of presentation we focus on
the proportional regime when 2o < 1.

One can study batch size B growing with d, but for simplicity we let B = 1. Thus we only consider B
independent of d setting.
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Table 1: Large d behavior of the forcing function and kernel function. See Sec. H for proofs.

Function *T'(z) is the Gamma function

3:0 (7“) ~ d72a+max{0,1725}

Fpp(r) ~ (20) 1 x T(2 — 2L +1) x (2yB x 1)~ (H+5/0)+1/(20)

C x Fo(r), if28>1,2a<1
<
Fac(r) < {o, if28 < 1
I£28 > 1,20 > 1, Fae(r) ~ (X5_15727) (20) 7T (1 — 55) x (29B x 7)1/ (0 5 g7t

Kpp(r) ~ (20) " X T(2— &) x (2B x 1) >/

for C' > 0, independent of d

We write < if the upper and lower bounds hold with some constants ¢, C' in place of 1 ¥ € respectively
and <, 2 if only one inequality holds.

2 Learning Dynamics of SGD

Compute-optimal curves (3) for the random features model (4) rely on accurate predictions for
the learning trajectory of SGD. Similar to the works of [33, 35], we show that the expected loss
under SGD satisfies a convolution-type Volterra equation (for background on Volterra equations, see
Section C.3)

forcing func. r—1
EL2(6,)| W] = Z(r) + H+ E[2(0,) | W], where (' f)(r) = 3 (r = 1= )/ (). (D

s=0

grad. descent SGD noise

The forcing function .% (1) and kernel function .# (r) are explicit functions of the matrix K =
DY2WWT D2, where D = Diag(j—2*,1 < j <wv),and I C C a contour enclosing the spectrum
of K € [0, 1],
-1 .

Fr) Y — ja{ (K — z)"1(D"/?b), (DY2b))(1 — 2yBz + v2B(B + 1)2%)" dz
L ) (8)
and 7 (r)& — r(%(K —2)7'2%(1 = 2yBz + y*B(B 4 1)22)" dz).

r

Intuitively, the forcing function is gradient descent on the random features model and the kernel
function is the excess risk due to 1 unit of SGD noise.

Deterministic equivalent. The forcing function .% (r) and kernel function % (r) are random
functions depending on the random matrix K. Indeed, it is the resolvent of K s (K — z)_l, which
plays a significant role in .% and J#. We remove this randomness from the expression by using a
deterministic equivalent — a technique from random matrix theory.

Formally, we define the deterministic equivalent for the resolvent of K, denoted by R(z), implicitly
via a fixed point equation

def 1
m(Z) = 1 v j—2a
L+ d Zj:l ji2om(z)—=z

where R(z) = Diag< _
J

om(z) — - : 1§j§1)>~ 9

This deterministic equivalent R(z) is viewed, roughly, as Ey[(K — z)~'] ~ R(z); though it is
not formally the expectation over W. By replacing the resolvent of K with R(z), there exists a
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Figure 4: (a) Scaling Law Exponents. The heatmap displays scaling law exponents (1) in the
(v, B)-plane. Hatched lines represent region with universal scaling behavior, d* =< {°-5, independent
of («, ). (b) Exponent Measurements. Compare empirical exponents (following [24]; see Sec.J
for details) to theoretical predictions, traversing the phase diagram horizontally at « = 0.7 from
Phases Ia — II — Il as 3 1.

deterministic function P(r) which solves a convolution Volterra equation, matching (7):

forcing func.

P(ry= F(r) +(XK=P)(r) (10)
~— ————
grad. descent SGD noise
where F(r) & 2;1 ((R(2)(D'/2b), (DY2b))(1 — 2Bz + ?B(B + 1)z%)" dz  (11)
™ Jr
and  K(r) def 2B Tr<21i % R(2)2%(1 —2yBz +~¥*B(B +1)2%)" dz). (12)
™ Jr

The solution to the Volterra equation with deterministic equivalent (10) numerically exactly matches

the training dynamics of SGD, see Fig. 3. A discussion of the deterministic equivalent for (K —2)7!
can be found in Sec. E. All our mathematical analysis will be for the deterministic equivalents, going
forward.!” The derivation of the Volterra equation for the expected loss can be found in Sec. B.

An immediate consequence of (10) is that for convolution Volterra equations bounded solutions occur

if and only if the forcing function is bounded and the kernel norm ||| £ $7°° K (s) < 1. This

directly translates into a sufficient condition on the batch size and learning rate of SGD.

Proposition 2.1 (Sufficient conditions on learning rate and batch). Suppose learning rate v and
batch B satisfy || X|| < 1 and (B + 1) < 2. Then P(r) is bounded.

Remark 2.1. Below the line 2o = 1, the kernel norm diverges with v for fixed constant vy, and so we
must take v — 0 to ensure bounded solutions. Thus, provided ~y ~ v**~!, then

7N 2 2l -2
||| ~ 5;] ~ mv is order 1.

X

Thus, the kernel norm, , is always constant order for all a.

The batch B and ~ can depend on d. For simplicity, we only consider B order 1 in this work. For a
proof of the necessary and sufficient conditions on v and B, see Prop. C.2, and see Cor. G.1 for the
asymptotic on || X||.

The Volterra equation in (10) can be analyzed to give a more explicit formula for P (see Section C.3.2
for proof).

!0There is good numerical evidence that the deterministic equivalent captures all interesting features of the
PLREF. There is a vast random matrix theory literature on making precise comparisons between resolvents and
their deterministic equivalents. It seems a custom analysis will be needed for this problem, given the relatively
high precision required, and we do not attempt to resolve this mathematically here.
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Figure 5: Finite-size effects. (a) The ratio of the exact solution of eq. (10) to the estimate in eq. (17)
is bounded by constants for all , confirming the validity of eq. (17); shown here is («, 5) = (0.7,1.2).
(b) For non-asymptotic d, the estimate in eq. (17) (solid curves) predicts both the magnitudes and
trends of the measured exponents of the empirical compute-optimal frontier (points), shown here for
(o, B) = (0.7,1.2) computed using Approach 0 (see Appendix J) to capture the instantaneous slope;
the dashed lines show the asymptotic exponents from Table 2. (c¢) The finite-size behavior relaxes to
the asymptotic predictions over horizons whose length can grow exceedingly large, especially in the
vicinity of the phase transition, shown here for 8 = 0.7 approaching the Phase 4a—4b boundary.

Theorem 2.1 (Approximation solution for P). Suppose v and B are at most half the convergence
threshold and 2.+ 28 > 1, o > i.“ There exists an M > 0 large and a constant C = C(«, 8, M),
independent of d, so that for all admissible v and d, for all vBr > M,

F(r) + (K« F)(r) <P(r) <F(r) +C x (KxF)(r). (13)
The convolution X x F further simplifies
ex (F(r)+ L K(r)) < (K*F)(r) < C x (fff(grf)—k ! kﬂcéf;)) (14)
! . [ g o

Sfor some constants ¢ = ¢(a, B, M) and C= é’(a, B, M) > 0 independent of d.

Remark 2.2. If we were to run gradient descent instead of SGD (i.e., v small), then we would only

have the forcing term, that is, P(r) = F(r). The measurable effect of SGD comes from the second

term that contains the kernel function. For this reason, we refer to SGD noise as 'y% - K(r).

In light of (13) and (14), we have trapped the training loss between the sum of F and X, so it suffices
now to understand the forcing and kernel functions.

2.1 Forcing function and kernel function
We decompose the forcing function (11), F, and the kernel function, (12), X, into
F(r) = Fo(r) + Fac(r) + Fpp(r) +errorsg(r) and  K(r) = K, (r) + errorsge(r).  (15)
Each term is explicit and has an asymptotic equivalence (when 1 < yBr < d?®) given by
Fi(r,d), Kpp(r,d) ~cxr~7 xd™° for some constants ¢, 7,0 > 0 (see Table 1). (16)
The two error terms are such that for large d with 1 < yBr < d?®,
lerrorsg (r)| < C' % (Fo(r) + Fac(r) + Fpp(r)) and |errorsx (r)] < C x K, (r),

for some constant C' > 0. For yBr > d?¢, the forcing function F(r) < Fo(r), the limiting risk value.
The terms arise from different parts of the spectrum of the deterministic equivalent for K (see Fig. 6).

1. Point mass at 0: Fo(0) = Fo(r) is the limiting value of P(r) < d—20+max{01=28} 45 5 00, Tt
occurs because the loss is irreducible (d < v), that is a component of the target is not in the image
of the RF model (or equivalently that K has a kernel).

"In spite of Theorem 2.1 holding only for a > %, we expect this to hold for all 2ac 4+ 23 > 1 as supported

numerically. When o < i, the kernel function stops being power law and, as a result, requires a different set of
tools to prove the result.
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2. Aligned features: The function F,,(r) represents gradient descent on the components of features
which are aligned to the underlying population features. Indeed, if we ran gradient descent on the
population loss without a random features map (or a diagonal W), this would be the loss curve.

3. Distorted features: The function F,.(r) is the result of feature distortion, where the matrix W
leads to an embedding where a small component of the leading features is distributed across many
different eigenmodes. These are still solvable, and given enough compute these will eventually be
used, but they are much slower to solve.

4. Aligned kernel: X,,(r) is the excess risk due to 1 unit of SGD noise, which is then solved
according to population gradient descent.

Out of brevity, we relegate the exact definitions of Fy, Jpp, Fae, and K, and all proofs of the
asymptotics in Table 1 and analyses of the functions to Section F, G, and H.

3 The 4 Phases

We now put together a coherent picture of the effect of different choices of « (data complexity) and 3
(target complexity) and their impact on the compute-optimal frontier. By Theorem 2.1, we estimate

P(r,d) = Fpp(r) + Fac(r) + Fo(r) + 55 Kpp(r)- (17)
Explicitly, we show that the functional form, or scaling law for the PLRF model is

Plryd) < v 70 +d" " +d 2r %2 + ¢~ %% | where 0;, 7; > 0 and explicit, see Table 1. (18)

—~— M~ — =

Tpp(T) Fo(r) Fac(r) Lj(j (r)

~Bvpp

Fig. 5a. shows empirically that this equivalence of P(r) is quite good. The first two terms F,, (1)
(i.e., 7791) and Fy(r) (i.e., d~™) are often called in the literature as time and model bottlenecks
respectively. The functional form using only these two components, i.e., P(r,d) < r=7 +d~ ™
were used to find compute-optimal exponents in [24, 9] and in concurrent work [28]. Because the
functional form considered in [9, 28] are missing the two other terms (cross-term J,. and SGD noise
Kpp). the compute-optimal curves in [9, 28] agree only in Phase Ia with our results. Importantly, we
show that the cross-term, i.e., Fo.(r), and SGD noise, iKpp(r), can indeed affect the compute-optimal
exponents. (The cross-term also appeared in concurrent work on ridge regression [18].)

The 4 distinct phases (see Fig. 2a) decompose the («a, §)-plane based on the shape of the loss
curve P(r), that is, which of the distinct components of the forcing function (i.e., o, Fpp, Fac,)
and/or kernel function (i.e., X,,) dominate the loss curve at a given iteration r. See Table 2 for loss
description in each phase. Cartoon pictures of the different features of the loss curves are shown in
Fig. 2. For each phase, we derive a compute-optimal curve in Section 3.1.

The high-dimensional line, which occurs where 2ac = 1, distinguishes the phases where the v-
dimension can be big and independent of d (Phase Ia, I, III, 2ac > 1) and the phases where d and v
must be related to each other (Phase Ib, Ic, IVa, IVb, 2a: < 1). When 2« + 23 < 1, the loss does not
exhibit any power-law decay as the limit level stops going to 0 as d — oo (purely as a consequence
of having selected the regime v > d). Moreover, there exists an interesting critical point « = § = %
where all the parts of the forcing function and kernel mix and interact with each other. The behavior
of the loss at the pentuple point (see Fig 2a) we leave for future research. Across each of the phase
boundaries the compute-optimal curves are continuous, but not necessarily differentiable; in contrast,
d* is discontinuous across some phase boundaries.

3.1 Compute-optimal Curves

To simplify the computations for compute-optimal curves, we introduce the following curve

P(r) S max {Fpp (1), Fac(r), Fo(r), 25K pp(r) }- (19)

The function ‘J~’(r, d) achieves the same power law behavior as the original compute-optimal curve

P(r,d) (i.e., the slope of the compute-optimal curve is correct) and deviates from the true curve
by an absolute constant (independent of d and f). Note that some of the terms in the max function
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Table 2: Loss description for () and compute-optimal curves for j’(d%, d) across the 4 phases.

Loss P(r) Trade off Compute-optimal Curves

Ia j:);hase Ia(f) = f(2a1+1 *1)(1+B/0¢*1/(2a))

dl’;hase la =~ fl/(2a+1)
Px lfafﬁ
Ib ?Phase Ib(f) = f2
Phase 1 Fpp(r) + Fo(r) Fpp = Fo n _ f%
Phase Ib ™
- _o(2a+26-1)
Ic iP;hase Ic(f) = fa(2ﬁ73)725+1
__1=2(a4B)
d;hase Ic = f2(a(2673)72,8+1)
~ _20+26-1
Phase II g:pp(’f‘) + ?ac(r) «rfpp == ffac :P;hase H(f) = f 2(o¢+[3)
+3:0(T) d;’hase = f(,@/a)/(l-ﬁ-,@/a}
Phasemt e FN0) age g o Poem() = it/ e
+55Kpp(7) ! Apasen = T
5B pp
Ph. ervalf) <17¢
IVa LK, =5, ° PhsclV (j) 1/2f
‘rfpp(r) + :TO(T) Phase [Va ™ f
Phase IV + 2 Kpp(7) S (-20)(20426-1)
Bl IVb W%ﬂ(pp =T :PPhase IVb(f) = f (2(2afta=26))

Ehase Vb —~ f(afﬁ)/(Qaﬂ+a72B)

(19) should be taken to be 0 when not defined for the different phases. Therefore, we derive the
compute-optimal curves by solving the problem

min P(55,d),  andif d*(f) < argmin, P (5l d),
(20)

then the compute-optimal curve is ~ P* (f) & @(ﬁ:ﬁv d*(f)).

See Table 2 for the exact expressions for d*(f) and the compute-optimal curve P*(f) for each phase.
A more detailed description with proofs can be found in Section C.4 and Section D.

Now to derive d* and P*, we recall that the functions F0, Fpps Fac, Kpp take the form ¢ x d7% x
(#)*” (16). Therefore, P*(f/(d* - B),d*) must occur at corner point where two functions meet.
These tradeoffs between the two functions for which the compute-optimal point occurs are shown in
Fig. 2 and Table 2.

Details for each phase. We describe the qualitative and quantitative properties of compute-optimal
curves for each phase. These are broken down into model constrained (Phase 1, II) vs. algorithm
constrained (Phase 111, IV), i.e., whether the PLRF model or SGD is the constraining feature.

Phase Ia, Ib, Ic. Capacity constrained. Phase Ia 2ae > 1,28 < 1),Ib 2a < 1,28 < 1,2(a +
B) > 1), Ic are characterized by having the simplest loss description, P(r) < F,,(r) + Fo(r). Here
the SGD noise is irrelevant and one would have the same loss (and thus compute-optimal curve) as
gradient descent on the population loss. Compute optimality is characterized by training the model
completely (to its limit loss) and choosing the model parameter count large enough so that at the end
of training, the smallest loss is attained. The main distinctions between Phase Ia, Ib, Ic are the model
capacities (i.e., Fo(r, d) = d=22T1=2 inIa, Ib, and Fo(r, d) = d~2* in Ic) and the dependence of
dimension in the learning rate due to Ib,Ic being below the high-dimensional line. Consequently,
while the qualitative features of the loss curve are the same for Ia, Ib, and Ic, the actual values of the
compute-optimal curve vary across the different regions. Notably, in Phase Ib, the compute-optimal

parameter is d* = §*/2 and it is independent of o and 3.
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Phase II. Distortion constrained. Phase I (2a > 1,28 > 1, 8 < «) has a loss curve where the
Fac is important, that is, P(r) < Fp, (1) + Foe(r) + Fo(r). The Fy. term becomes the dominant
term after running for some intermediate amount of time d¢; in fact it is compute-optimal to stop at
this point, and then select the number of model parameters so to minimize the loss with this early
stopping criterion. It transpires that across all phases, it never pays to solve through the F,. part of
the loss curve — it is always better to just increase the number of model parameters.

Phase III. SGD frustrated, distortion constrained. In this phase (2o > 1,28 > 1,8 > «),
SGD noise is important. The loss curve is P(r) =< F,e(r) + Fo(r) + A%Bprp(r). Notably, in this

phase, the compute-optimal parameter is d*(f) = f'/2, which is independent of o and 3. PLRF that
fall within this phase have the same scaling law regardless of data complexity and target complexity.
Moreover, the tradeoff occurs, like in Phase II, once the optimizer reaches the F,.-dominated part
of the loss curve. Unlike in Phase II, the optimization is slowed by SGD noise (X,,) leading up to
that point. We note that there is a dimension-independent burn-in period required for SGD noise to
dominate, and for small numerical simulations, one may actually observe an (?pp, uc) tradeoff.

Phase IV. SGD frustrated, capacity constrained. Like Phase III, SGD noise is important. The
SGD algorithm in Phase IV will be distinguished from gradient descent. As one approaches the
high-dimensional line (2ac = 1) in Phase III, the F,.(r) disappears. It becomes too small relative to
JFpp and XK, Moreover at the high-dimensional line, F,, becomes important again. Thus, the loss
curve in Phase IV (a and b) look like P (7, d) < Fp, (1, d) + Fo(r, d) + 555K, (r, d). The distinction
between Phase I'Va (1 — % < a<0.5,28>1)andPhase IVb ( < a <1— % 25 > 1) is where

the compute-optimal tradeoff occurs. It changes from X,,, = F¢ (Phase IVa) to J,, = X,,, (Phase
IVb). In particular it can be (Phase IVb) the SGD noise is so large that increasing the model parameter
count is compute-optimal. We note that in this phase d must be taken very large (in particular larger
than we could numerically attain) to get quantitative agreement between the exponents and theory.

Other observations. In Phase III, Ib, and IVa, the optimal parameter d* = fl/ 2 (see dashed lines
in Fig. 4a). These phases, taken together, encompass a large section of the («, 3)-phase plane.
This suggests that there is a potential universal scaling law. Moreover using 1 A100-GPU-day of
compute, one reaches scales of d where the observed exponents in the scaling laws — SGD, the
theoretically-derived Volterra equation eq. (10), and the equivalence of P(r) eq. (17) — are still
changing (see Fig. 5b and c). This serves as a potential warning for empirically derived scaling laws.
Additionally, although we have identified the lower-left of the phase diagram (« 4+ 8 < 1/2) as "no
power-law", this designation relies on the assumption v > d, which could be relaxed to interesting
effect in more realistic (e.g. non-linear) models.

Compute-optimal learning rate and batch. Previously, we have used B = 1 and the maximal
learning rate allowed. One can also consider finding the compute-optimal curves with respect to
batch size and learning rate, i.e., find d*,v*, B* such that

(d*,~*, B*) € argmin, ., p € argmin®(J,7,d) s.t.yB < land [|K,,| < L. (21)

In Section I, we show that ?(3%, 7, d) is monotonic in B and therefore B = 1 is optimal. Similarly

for ~, in Phases I, II, III, the loss (P(%, 7, d) is monotonic and thus the maximally stable learning
rate is optimal. For Phase IV, this is not true. There does exist an optimal v* (with B = 1),
da(a—p) 2a+23—1 —2a(2a+28—-1)
ry* = f4o¢,8+204+2,8—1’ d*(f) = xf4o¢ﬁ+2a—i—2ﬁ—17 and P* (f) = f404,8+20¢+2B—1 ,

where the tradeoff occurs between %Kpp(r) = Fo(r) and Phase I'Va and IVD collapse to a single
phase. This is proven in Proposition I.1.

Conclusion. We analyze a simple three parameter model, PLRF, and derive deterministic expressions
for the training dynamics (see Volterra equation (10)). We then extract compute-optimal scaling
laws for large d. We identify 4 phases (+3 subphases) in the («, 3)-phase plane, corresponding
to different compute-optimal curve/loss behaviors. These phase boundaries are determined by the
relative importance of model capacity (Phase I, IV), poor embedding of the features (Phase II, III),
and the noise produced by the SGD algorithm (Phase III, IV). The latter suggesting that another
stochastic algorithm might change the compute-optimal curve; we leave this interesting direction
to future research. We also show evidence of a universal scaling law which we also leave for future
research to explore.
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443 Phases of Compute-Optimal Neural Scaling Laws

Supplementary material

Broader Impact Statement. The work presented in this paper is foundational research and it is not
tied to any particular application. The set-up is on a simple well-studied random features model with
synthetic data and solved using a commonly deployed algorithm — stochastic gradient descent. We
present (theoretical) compute-optimal curves for this model. The results are theoretical and we do
not anticipate any direct ethical and societal issues. We believe the results will be used by machine
learning practitioners and we encourage them to use it to build a more just, prosperous world.

Outline of the paper.  The remainder of the article is structured as follows: in Section A, we
provide additional related work. In Section B, we derive the convolution-type Volterra equation
for the expected risk under SGD, (7). In Section C.1, we analyze the Volterra equation under the
deterministic equivalent. A discussion on the convergence threshold for P(r) including a necessary
and sufficient condition for bounded solutions of (10) (Proposition C.2) and a proof of Proposition 2.1
are provided in Section C.2. Some background on Volterra equations and their solutions are provided
in Section C.3.1 followed by the proof of Theorem 2.1 in Section C.3.2. We finish this section with a
detailed description and proofs for the risk curves in all phases, Section C.4. Section D is devoted
to deriving and proving the compute-optimal curves in Table 2. We follow this by Section E which

analyzes the deterministic equivalent for the resolvent of K. Here we examine the spectrum of K
from a random matrix point of view. In particular, in this section, we prove estimates on the fixed point
equation, m, see eq. (9). We then give explicit descriptions of the components of the forcing function,
JF0, Fpp, Fac, as contour integrals and show that the error terms errorg are small, see Section F. We
do the same with the kernel function X and kernel norm in Section G. In Section H, we derive the
asymptotic formulas for the components of the forcing and kernel functions (see Table 1) used in the
compute-optimal curve derivations. Finally, we end with some additional numerical experiments (and
their experimental setups) as well as detailed descriptions of the different approaches to estimating
the exponents in the scaling law and optimal model-parameter, Section J.
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A Additional Related Work.

Table 3: Comparison of the source/capacity parameters across various related work. We note this table
is taken from Table 1 in [DLM24]! with the addition of [Lin+24]°. We note that both [DLM24] and [Lin+24]
appeared concurrently with this article.

This work [DLM24]’  [Bahri+21]> [MRS22]° [BAP24]* [Lin+24]°

Input d d d M M M
dimension

# of features v P P N N .
Iterations/samples n D T P N
Capacity 20 o 1+« 1+a b a
Source =S -3 j0-d) e
Target decay 1 " b

(in Ly) ath arts 0 0 5 :

"[DLM24] L. Defilippis, B. Loureiro, T. Misiakiewicz. Dimension-free deterministic equivalents for random
feature regression. 2024

2 [Bahri21] Y. Bahri, D. Dyer, J. Kaplan, J. Lee, and U. Sharma. Explaining neural scaling laws. 2024.

3 [IMRS22] A. Maloney, D.A. Roberts, J. Sully. A solvable model of neural scaling laws

“ [BAP24] B. Bordelon, A. Atanasov, C. Pehlevan. A dynamical model of neural scaling laws. 2024.

g [Lin24] L. Lin, J. Wu, S. Kakade, P. Barlett, J.D. Lee. Scaling Laws in Linear Regression: Compute,
Parameters, and Data. 2024

Random features and random matrices. This paper uses random matrix theory to analyze a
random features problem, which in statistical language would be the generalization error of the
one-pass SGD estimator. Random matrix theory has played an increasingly large role in machine
learning (see for [14] for a modern introduction).

The input we need for our random matrix analysis is for sample covariance matrices with power-law
population covariance (i.e. linear random features). The analysis of sample covariance matrices
precedes their usage in machine learning (see e.g. [6]), but to our knowledge, a detailed study of
all parts of the spectrum of sample covariance matrices with power-law population covariances has
not appeared before. The narrower study of ridge regression has been extensively investigated (see
for e.g. [4, 12]), and the concurrent work [18] provides a complete analysis of the ridge regression
problem when 2a > 1. However, while (roughly speaking) ridge regression requires analysis of
resolvent (A — zId) ! statistics for negative spectral parameter z (which might be very close to 0),
the analysis in this work requires resolvent statistics for essentially all z.

There is a larger theory of nonlinear random features regression, mostly in the case of isotropic
random features. Including nonlinearities in this model is a natural future direction; for isotropic
random features with proportional dimension asymptotics this has been explored in works such
as [31] and for some classes of anisotropic random features in [32, 17, 29] (we mention that lots
of the complexity of the analysis of power-law random features arises from the analysis of the
self-consistent equations — indeed the self-consistent equations we use date to [40], but the analysis of
these equations may still be novel). This strongly motivates non-proportional scalings (which would
be inevitable in power-law random features with nonlinearities); in the isotropic case, the state of the
art is [25].

Random features regression, ‘source/capacity’ conditions, and SGD. A large body of kernel
regression and random features literature is formulated for “source/capacity” conditions, which are
power-law type assumptions that contain the problem setup here, when 2c¢ > 1 (the low-dimensional
regime). For convenience, we record the parameters

20+ 28 —1
r=——.

Qlgource = 2¢¢  and 1o
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Table 4: (Nonexhaustive) Comparison of sample-complexity results. Let p o + 23 — 1. We use our
Phases with n = sample size, d = parameters. We will include derivation of these results in the appendix of
our paper. [DLM24]’ can also be done with RR+optimal-ridge, which yields same in Phase Ia, but different in
Phase II/IIL. [VPE21]’ obtain & < n~ ®in{1/(20),(2a+28-1)/(2e)} "hat is, they capture the Fp,, but not F..
The minimax optimal rates never achieve any of the rates (always worse), which can be connected to overly
conservative, small stepsizes. For derivation of the minimax rates, we used Cor. 2 from [DB18]”. [Lin+24]’
requires label noise order 1 and also a very small learning rate.

This work [DLM24]’
Algorithm one-pass SGD RR + O(1)-ridge
Phasela ©(n */C¥vd ) same as ours
Risk, Phase I O(n =P/ )y gl 141/ 2a)y g—2a) same as ours
Z(n) Phase III G)(n”“/(z")\/d*ln*% vdT2) O(n~2vd 'n" 5 vd—2)
Minimax 0pti1na1678 [Lin+24]°
. one-pass SGD, one-pass SGD,
Algorithm very small stepsize very small stepsize
Phase Ia O(n—r/(Get2h) O(d™P+n="/ 2 fmin{ &, n~ 1T/}
Risk, PhaselI O (n—r/(2a+28) does not cover
Z(n) Phase Il O (n*4°‘/<40‘+1>) does not cover

¢ Carratino, Rudi, Rosasco. Learning with sgd and random features. 2018

7 Dieuleveut and Bach. Nonparametric stochastic approximation with large stepsizes. 2016.

8 Pillaud-Vivien, Rudi, Bach. Statistical optimality of SGD on hard learning problems through multiple
passes. 2018.

? Varre, Pillaud-Vivien, Flammarion. Last iterate convergence of SGD for least squares in the interpolation
regime 2021.

Here we have taken r as the limit of those r’s for which the source/capacity conditions hold (see
Table 3). We note that in this language r is often interpreted as "hardness’ (lower is harder), and
that r € (0,0.5), r € (0.5,1.0) and r € (1.0, 00) correspond to 3 regimes of difficulty which have
appeared previously (see the citations below); they are also precisely the 3 phases Ia, II, and III.

The authors of [37] establish generalization bounds for random feature regression with power-law
structures in 2 > 1 case. These bounds were sharpened in [16] and extended in [18] (see also the
earlier [10] which shows kernel ridge regression is ‘minimax optimal’ under various ‘source-capacity
conditions’); we give a comparison to these bounds in Table 4, but we note that the problem setup we
have is not captured by ‘minimax optimality’ (in particular minimax optimality is worst-case behavior
over a problem class, and our problem setup is not worst-case for the traditional source/capacity
conditions)

We note that this paper is fundamentally about computation, but the novel mathematical contributions
could also be recast in terms of generalization bounds of one-pass SGD, some of which are new. The
work of [11] compares SGD to kernel ridge regression, showing that one-pass SGD can attain the
same bounds as kernel ridge regression and hence is another minimax optimal method (again under
‘source-capacity’ conditions). See also [20] which considers similar statements for SGD with iterate
averaging and [36] for similar statements for multipass SGD; see also [38, 19] which also prove the
single-batch versions of these. These bounds attain the minimax-optimal rate, which are worse than
the rates attained in this paper (see Table 4 for a comparison).

Dynamical deterministic equivalents, Volterra equations and ODEs. Using the deterministic
equivalents for random matrix resolvents [23], we in turn derive deterministic equivalents for the risk
curves of SGD.

The method of analysis of the risk curves in this paper is by formulation of a convolutional Volterra
equation [33]. This can be equivalently formulated as a system of coupled difference equations
for weights of the SGD residual in the observed data covariance, which generalizes beyond the
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least-squares context [13]; in isotropic instances, this simplifies to a finite-dimensional family of
ODES [1]. This can also be generalized to momentum SGD methods [34] and large batch SGD
methods [27]. Convolution-Volterra equations are convenient tools, as they are well-studied parts of
renewal theory [2] and branching process theory [3].

Another method of analysis is dynamical mean field theory. The closest existing work to this one in
scientific motivations is [8], which uses this technique. This formally can be considered as a type
of Gaussian process approximation, but for a finite family of observables (“order parameters”). In
instances of one-pass SGD (including in anisotropic cases), this is rigorously shown to hold in [21].
The analysis of the resulting self-consistent equations is nontrivial, and [8] does some of this analysis
under simplifying assumptions on the structure of the solutions of these equations.

Besides these works, there is a large theory around generalization error of SGD. The work of [42]
gives a direct analysis of risks of SGD under “source/capacity” type assumptions which formally
capture the F},, parts of the Phase Ia/II loss curves. The risk bounds of [43] give non-asymptotic
estimates which again reproduce tight estimates for the F},, parts of the loss (note that to apply
these bounds to this case, substantial random matrix theory needs to be worked out first); see also
concurrent work [28] where some of this is done.

B Derivation of Volterra equation

We begin by deriving a Volterra equation for the population loss Z2(0), (5). Fix a quadratic ¢ :
R? — R, i.e., a function g(x) = 27 Az + eTx + c for fixed matrix A € R, vector e € R? and
constant ¢ € R. Let us consider the filtration F,. = o(W, 6y, . . ., 6,-) which conditions on W and the
past iterates. Then we have from Taylor theorem,

E[Q(er-i-l) - Q(er) |]:r] = ]E[<VQ(9T)7 0r+1 - 6r> |]:r] + %EKVQQ, (9r+1 - 97‘)®2> |fr] (22)

We need to plug the expression for SGD in (6) into the above. The first thing we observe is that
we need moments of Gaussians via Wick’s formula: for fixed vectors v; € RY, ¢ = 1,2, 3,4, and
z~ N(0,D)
E,[z(z,v1)] = Eu[Tr(z"z)]v; = Duv;
]EﬂﬁKz) U1><1', ’U2><‘T7 ’L}3><ZC, U4>] = <Dv V1 & U2><D7 v3 ® U4> + <D7 V1 @ U3><Da v ® U4> (23)
+ <D, V1 X ’U4><D7 Vo X ’U3>.

Here we recall that the (v X v)-matrix D% Dlag( j~2* : 1 < j < wv). Using these moment
calculations, we can compute explicitly each of the terms in (22).

Gradient term.  First, we consider the gradient term in (22). A simple computation yields

E[(Vq(0,), 011 — 0,) | Fo] = =v(Va(0,),E[ > W2l (WTa7,6,) — (a7,b)) | F.])
jEB, (24)
= —yB(Vq(0,), W DW6, — WT Db).

Quadratic term. We now turn to the quadratic term in (22). Supposing x and & are independent

samples,

%E[<V2q7( r+1 — ) >|]:]

el (3 > (35wt

= %E[GZB: (Vq, ( GZB W [(WT?,0,) — (27, b)] ) V]

+ LE[(Vi2 Y (WT w2’ ,0,) — (x j,b)}) ® <WT:ck[<WTxk,0T> - (xk,b>]>>|fr] .
j<k€B,

(25)
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Continuing, we have
LE[(V2q, (6r11 — 6,)%2) | F]
— LBE[(V2q, (W[ (WTa,6,) — (,0)))%%) |F,]
+ PEEDR[G2q, (WTa(WTa,6,) — (b)) © (WTa[(WT2,6,) — (&,6)])|F]  (26)
= TPE[(WT,0,) — (2, 0)2(V2q, (WT2)®?) | ]
+ MEW% WTa[(WTx,0,) — (z,0)]) ® (WT2(WTE,6,) — (#,5)])) | F,].
Let V2¢ = >77_, v; ® 0;. Now we note the following
(WTa,0,) — (,6))%(V2q, (WTa)®?)
= (2T WV2qW T z) [(WT2,0,)? — 2(W'2,0,)(x,b) + (2,b)?]
= (z, W), Wi ) (W, 0,)° — 2(x, WO, ) (x,b) + (z,b)].

J

27)

This, after taking expectations, is in the form for us to apply the moment computations in (23). Using
these moments, we get the following expression:

]E[Z(w, Wu;)(z, Wﬁj>[<WTac,9T>2 — 2(x, WO,)(x,b) + (x,b)*]| Fr
= (V?q, WTDW)|D'*(Wo, —b)|?

+2 E [(D, Wu; @ WO,)(D,Wt; @ Wb,) — (D,Wuv; @ Wo,)(D,Wt; ®b)
‘ (28)
J

+ (D, Wv; @ b)(D,Wt; @ b) — (D, Wt; @ W6,)(D, Wu; @ b)]
= (V2q, WTDW)|| D2 (W0, — b)||?
+2) (D, Wv; ® (W, — b)}(D, Wi; @ (Wb, —b)).
J
Now we simplify the 2nd term in the summand
> (D, Wv; @ (Wb, — b))(D,Wi; @ (W0, — b))
J
=> (W'D, v; ® (Wb, — b))(W'D,5; ® (Wb, — b))
j (29)
=3 (W'D)nivjn (W — b)i (W' D)t (W0, — )

J ointm

= 2(DW(V2q)WTD, (W6, — b)®?).

Moreover, as x and & are independent, we see that
E[(V2q, (WTa[(WTa,6,) — (x,b)]) @ WT2[(WT'E,0,) — (2,b)])) |F]
=E[(W0, — )T a2 WV2qW T 22T (W0, — b)|F,] (30)
= (W0, — )T DWV?qWTD(W6, —b).

As a result, we deduce by combining (27), (28), (29), and (30) with (26) gives the following
representation for the expected quadratic term

LE[(V2q, (0,11 — 0,)%%) | Fi] = L2 (V2q, WTDW)| DV2(W6, — b)||?

. 31)
+ PEEE (W (V)W D, (W, — b)),
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Volterra equation. Using the simplified gradient and quadratic terms, we can now state the ex-
pected change in any quadratic ¢ : R? — R evaluated at an iterate of SGD (6):

Elg(0r+1) — q(0r) | Fr] = — vB(Vq(0;), W' DWo, — WTDb>
+ L2 (V2q, WT DW) | DY (W0, — b)]? (32)
+ PEEE (W (V)W D, (W, — b)®?).

We can write RV = Im(W) @ W, Thus, there exists b € R? and b € RV such that one can write
b = Wb+ b, that is, something in the image of W and something in the co-ker of W, i.e.,

b=Wb+b, where WI'Db=0. (33)

One-step update formula. Using this observation, we have a formula for the expectation
of the quadratic ¢ : R? — R,

E[Q(er-‘rl) - Q(er) ‘fr] = _'YB<VQ(9r)a WTDW(GT - 6)>
+ LB(v2q, WT DW)| DV(W6, — b)||? (34)
+ LB (T W (V2q)WT DW, (6, — b)®?).

We observe that all the terms on the right hand side of the above (34) involve the matrix W7 DW ¢
R¥*4_Consequently, let (Aj,w;) for j = 1,...,d be the eigenvalue-eigenvector of W7 DW with
|lw;|| = 1. Now define

P2(r) € (w2, (0, — b)®?), forallj=1,...,d. (35)

We will write our Volterra equation in terms of p;’s. Note we can express the loss Z(6,) =
IDY/2(W 8, — b)|* by

2(6:) = |DV2(Wo, —b)|* = Z/\2 )+ (1D 202, (36)

We can now plug p? into (34). For this, we need to compute V3 and V?p3:
p]( r)= <w®2 0, — b®?), Vgp?(r) = 2w;(w;,0, —b), and VQp?(r) = 2w; ® wj.
Then we have that
dp?(r) = —2yB(wj, 0, — E}(wj, WTDW (6, — b))
+ By* (w; @ wy, W DW) | DV2(W6, — b)||?
+ B(B + 1)7*(W" DW (w; ® w))W" DW, (6, — 1)*?)
= —2yBA;p} (r) + ¥*BA; | D2 (W0, — b)||* +~*B(B + 1)A3pi (r)
Using an integrating factor, we can implicitly solve this expression
dp?(k) = [ — 2vBX; +7¥*B(B + 1)A2] p2 + 2B, || DY2(W 6, — b)| 1%, (38)
and thus, we have a discrete Volterra equation
P2(r) = P(0)(1 — 2/BX; +*B(B + 1)A3)"
r—1 (39)
+9°BY (1= 2yBA; +¥*B(B+ 1)A3)" ' 7\, [|DY2 (W0, — b)||.
5=0

Let us define K & W7 DW. Using the expression in (36),

(37)

d
E[2(6,) W] = 3" X p2(0)(1 — 2yB; +42B(B + 1)A2)" + | DY/

d r—1
32BN S (1 29BN, + 42B(B 4 )AL E[#(6,)| W],
7j=1 s=0
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Let us define the kernel

d
H (1) E B N2 (1-29BA\+B(B+1)A2)" = 2 BTr(K*(I-2yBK++*B(B+1)K?)").

j=1

s 5 2
Discrete volterra equation for the loss for K = W7 DW. Let r be the number of iterates

of SGD. Then
E[2(0,) |W] = (K(I — 2yBK +7*B(B + 1)K?)", (60 — b)®?) + || DV/2b||?

r—1
+Y A (r—1-s)-E[2(0,) | W],
s=0
d (40)
where ¥ (s) = ’yQBZ )\?(1 —2vB)\; ++v*B(B + I)A?)S
j=1

=+’B x Tr(K*(I — 2yBK + +*B(B + 1)K?)?)

and D = Diag(j 2* : 1<j <w).
. J

We can also write (40) in terms of K & DV2WWT D2, To see this, set DV/2W = V/QUT
where K = UQUT and K = VQVT. Then we see that

(poly(K)K, (6 — b)®?) = (poly(Q)S, (U (6 — b)®?)
= (Vpoly(Q V", (VVQU (6 — ))®?)
= (poly(K), (D'2W (6o — b))®?).

e R B\
Discrete volterra equation for the loss with K = D'/2WW7”D'/2, Let r be the number

of iterates of SGD. Then
E[2(6,) | W] = (I - 2yBK +v*B(B + 1)K*)", (D'/*(W6, — b))®?) + | D'/?b||?

=1

+> A (r—1—s)-E[2(0:) | W),

s=0
d
where J# (s) = ’)/QBZ )\?(1 —2vB\; ++v*B(B + 1))\?)S
j=1
=v?B x Tr(K*(I — 2yBK +~v?B(B + 1)K?)*)
and D = Diag(j_%‘ 1< j <)

@ |

C Analysis of Volterra Equation

From now on, we consider the setting where the initialization of SGD is 6y = 0. Let us introduce the
forcing function:

F(r) E (I = 29BR +*B(B+1)K?), (D> (Wbo —b))®%) + | D> (42)
and recall the kernel function 7 (s):
H (s) =~7*B - Tr(K*(I — 2yBK +~+*B(B + 1)K?)*).
While these representations are easy to see from the derivation of the Volterra equation, a more useful

representation of the forcing function and the kernel function is through contour integrals over the
spectrum of K. With this in mind, let I" be a contour containing [0, 1]. Note that by the assumptions
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on K, the largest eigenvalue is normalized to be 1; hence I' contains the spectrum of K. Then the
forcing function takes the form

Fr) = —L 7€<(f( C )L (D20 (1 — 29Bs +2B(B 4+ 1)2) ds. (43)

= omi

and the kernel function

Y[

H(r) =~*B - Tr(; 7€ 2*((1—2vBz+~*B(B + 1)z2)r)(f( —z)7! dz). 44)

Then one can write the Volterra equation (41) as the forcing function plus a convolution with the
kernel and the expected loss, i.e.,

E[Z(0,) | W] = Z(r) + (A =« E[2(0,) | W]),

r=! 45
where (£ « E[Z2(0,) | W])(r) = ZJ{(T —1—s)E[Z(6;) | W]. )
s=0

C.1 Deterministic equivalent of the loss under SGD

The forcing functions .% () and kernel function .# (r) are random functions as they depend on
the random matrix W. Moreover the expressions via contour integration show that both of these
functions can be described in terms of the random matrix K = DY2WWT D2, Indeed it is the
resolvent of K,
REK,2) ¥ (K -2,

which plays a significant role in .% and .#" and thus in the expected loss E[Z(0,.) | W]. To analyze
the power law behavior of the expected loss, it would be helpful to remove the randomness in K, i.e.,
W. We do this by finding a deterministic equivalent for the resolvent of K, Z(K,z) = (K — z)71,

using techniques from random matrix theory. Intuitively, we want to take the expectation over the
random matrix WW; though not formally true.

Formally, we define the deterministic equivalent for the resolvent %2 (k , 2), denoted by R(z) implicitly
via a fixed point equation

def 1 .
= —5 where R(z) = D1ag<_
1+ % Z;‘)=1 % Jj72m(z) — 2

As mentioned earlier, this deterministic equivalent, R(z) can be viewed, roughly as,

Ew|[(K —2)7' = Ew[Z(K, 2)] =~ R(2);

m(z) 1< < v). (46)

though it is not formally the expectation over W.

Using this deterministic expression for the resolvent of K, we defined deterministic expressions for
the forcing function via the contour representation of .%# (r) in (43)

'<92(z), (DY21)®2)(1—2yBz+~*B(B+1)2%)" dz,

r)= -
2me Jr
(47)

forcing function r) det —1
deterministic equivalent

and the kernel function in (44)

kernel function def o -1 9 9 oI
( deterministic equivalent ) Kr) =~ B-Tr(%yiz (1=2yBz+47"B(B+1)z7)"R(2) dz
(48)

Using the deterministic expressions for the forcing function J and kernel function X, we define the
deterministic function P(r) : N — R as the solution to the (discrete) convolution-type Volterra
equation:

P(r)=F(r) + (KX «P)(r), where (X xP)(r)= z_:x(r —1—9)P(s). (49)

s=0
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We note the similarity with the Volterra equation for SGD. We conjecture that the two processes are
close: for {6,.} the sequence of iterates generated by SGD with 6, = 0 and any ¢ > 0,

(25 000

for all admissible v, d with probability going to 1 as d — oo.

(1—¢) <sup
reN

We leave this for future research; we suspect it is true based upon existing of deterministic equivalence
theory for random matrices and numerical evidence.

C.2 Convergence threshold

A natural question is: for what choices of batch B and learning rate v does P converge? To answer
this, we introduce an additional quantity, the kernel norm defined as

(kernel norm) || K| &f Z K(s). (50)
s=0

Proposition C.1 (Kernel norm). The kernel norm is satisfies

v s —20
i J
K~y
|| || 2 = 1— ,yj—2o¢

If 2a > 1, then v be taken to equal oo, that is,

- —2a

Y~
K|~y ——r
1] 2;1_%2&

In the case that 2a < 1, we have

v

v 20 g 1—2a
K|l ~ = ~—" .
kS 2; 5"

In all cases, we choose 7y so that the kernel norm is asymptotic to a strictly positive constant.
A well-known result about convolution-type Volterra such as (49) is that the solution of convolution-
type Volterra equation is bounded if and only the forcing function JF(r) is bounded and the kernel

norm ||X|| < 1. This naturally leads to conditions for our specific forcing function and kernel
function.

Remark C.1 (Convergence threshold conditions.). The forcing function J is bounded and the kernel
norm || X|| < 1 for (47) and (48), respectively, if and only if
(i). |1 =2yBX; +v*B(B + 1)A;| < 1, forall \; € [0,1] and (ii). kernel norm ||X|| < 1. (51)

The first term ensures that the forcing function of the Volterra equation in (49) goes to 0 (i.e., bounded)
and the second condition is the same kernel norm bound. Moreover, we can think of condition (i).
as the same condition needed for gradient descent to converge while the kernel norm is the effect of
noise from SGD.

We also note that in light of Proposition C.1 the kernel norm does not involve the batch size B.
Therefore the condition | X|| < 1 only places a condition on the learning rate (see below).

We now state necessary/sufficient conditions on the batch size and learning rate (51) (Proof of
Prop. 2.1).

Proposition C.2 (Necessary/Sufficient conditions on learning rate and batch size). The learning rate,
~ > 0 and batch size, B > 0, satisfy

1K <1, ~A(B+1)<2. (52)

if and only if the solution P(r) to the convolution-type Volterra equation (10) is bounded.
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Proof. From (51), we need that |1 — 2yBX; +~°B(B +1)A3| < 1, forall \; € [0, 1]. For this, we
consider two cases.

First, suppose that 1 — 2yBx +v?B(B + 1)a? < 1 for all z € [0, 1]. We have that

~2vBz +*B(B+ 1)2* <0 = z(—2yB ++*B(B + 1)) < 0. (53)

The roots are precisely x = 0 and =z = ﬁ. If 2/(v(B + 1)) > 1, then the inequality in (53)

always holds. Therefore, we need that v(B + 1) < 2.
Now suppose —1 + 2yBx — v2B(B + 1)z? < 1. Then we have

— 24 2yBx —?B(B +1)z? <0, forall z € [0,1]. (54)
The roots of the left-hand side are complex and thus the inequality always holds. O
Remark C.2. Below the high-dimensional line, 2a < 1, the kernel norm diverges with v for fixed

constant vy, and so we must take v — 0 to ensure bounded solutions. Furthermore, with v — 0 (at
any rate depending on v) we have the asymptotic equivalence

v
v 20 g 1—2a
X|| ~ = ~— .
kS 2; 5"

For a proof of the asymptotic for | X||, see Corollary G.1.

Remark C.3. Similar results hold for the expected SGD loss (via the Volterra equation (45)) by
replacing || K| with || €]

C.3 Simplification of the Volterra Equation

While convolution-type Volterra equation such as (49) are quite nice and well studied in the literature
(e.g., [22]), we need an approximation of the solution to it to have better understanding of compute-
optimal curves. In this section, we show that we can bound (above and below) P(r) by a constant
multiple of the forcing function J and kernel function X.

C.3.1 Background on Volterra equations

To do this, we need some background on general convolution-type Volterra equations of the form:
t
P(t) = f(t) + (K = P)(t), where (K *P)(t)=>_ K(s)P(t—s). (55)
s=0
where f(t) is a non-negative forcing function and K (t) is a monotonically decreasing non-negative
kernel function.

Let us define K** & (K * K % ...x K * K)(t), the n-fold convolution of K where K*! = K (t).

n times

Under mild assumptions such as || K| = >, K(¢) < 1 and the forcing function f is bounded,
then there exists a unique (bounded) solution P(t) to (55) and the solution is given by repeatedly
convolving the forcing function with K (see, e.g., [22, Theorem 3.5]),

P(t) = f(t) + > _ K" = (1)
j=1

=fO)+(Kxf)t) +(K*xKx*f){t) + (K« K*Kx* f)(t)+....
This representation of the solution to (55) enables us to get good bounds on P(t). First, we state and
prove a lemma attributed to Kesten’s Lemma [3, Lemma IV.4.7].

Lemma C.1 (Kesten’s Lemma). Suppose the kernel function K is positive and monotonically
decreasing and | K || < oo. Moreover suppose for some € > 0, there exists a T'(€) > 0 such that

t
Y K(s)K(t—s) <2(1+¢)|K|K(t) forallt>T. (56)
s=0
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Then for alln > 0,

*(n+1)
sup {0 < (£ 1) a0

Proof. Define

def K*"(t)
Su —,'H.
>0 K(t)(2]|K)

an =

Then a; = 1, and we are trying to prove
K(0) 1
n<|—=%+1](1 e,
an < (K(T>+ )( +¢)
By definition of the convolution, we have that

t

K+ (¢ K(t—s) K*(t — s) K(t—s)
X <a, X .
)" Z 2IIKII K(t—s)(2) K] Z 2HKH
By the hypothesis (56),
K*(n+1) (t)
fort > T, ——————= < a,(14+e)K(¢). (57)
I &)™
For t < T, we have
K00 () Xt: K(s)K*™(t — s)
QK" ~ 2 @[K])"
K*™(t —s)

(K monotonically decreasing) < K(0) Z (2| K])"

"] 1y\n
< K(0) =y, = K(0)(3)
ey~ FOG)
where the last equality follows by the equality || K*"|| = || K|™, [22, Theorem 2.2(i)].

In conclusion, by monotonicity, we have that

* K
LSRN ES P
CIKIN"K(@) ~ |an(1+¢), t>T.
Hence we have that
K(0)
apt1 < K(T)2" +(1+¢)a

Developing the recursion,

- (LHeVE@©) 1\ " w1 K(0) "
The result is proven. O

Remark C.4. If the assumption (56) holds only for T >t > T, then the statement of Lemma C.1

still holds with et
] K*n+l) () K(0) n
jg?{K(t) } < (I{(T)+1) 2IK((1+e))".

We now give a non-asymptotic bound for the general convolution-type Volterra equation.
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Lemma C.2 (Non-asymptotic Volterra bound). Let K and f be non-negative functions. Suppose K
is monotonically decreasing and for some € > 0, there exists a T'(¢) > 0 such that

ZK K(t—s) <2(1+¢)||K|K(t), forallt>T.

Moreover, suppose the convergence threshold condition 2(1 + ¢)|| K || < 1 holds. Then

f@) + (K f)(t) < P(t) < f(t) + C x (K f)(?),

K(0
where C' = (K((T)) + 1) (1—2HK1H(1+€)>'

Proof. We consider the upper and lower bound separately.

Lower bound: Since K and f is are non-negative, then 3% | (K™ * f)(t) > (K*' * f)(t) >
(K = f)(t). Recall the solution to the convolution-type Volterra equation takes the form,

t)+ Y (K™« f)(t)
=1
It immediately follows from }~7° | (K™ * f)(t) > (K * f)(t) the lower bound.

Upper bound: The solution to a Volterra equation (in L) is

P(t) = f(t)+ > (K« f)(1).

j=1
By Lemma C.1 and the hypothesis, there exists a’ 7' > 0 and € > 0 such that
. K(0) .
*J < J
K9(s) < KG6) | e + 1] IR+ ),
and (2||K||(14¢))?~! < 1. Hence, we have that
S (K« f)( Z <Z K*I(s)f(t — s)>
j=1 j=1
K(0)
< 2| K|( YK *
_(K(T) )Z KL+ ) (0 #
K(0) > < 1 >
= —==+1 ———— | (K % f)(?).
(e ) (=ammiesy) o< 00
The result is shown. O

C.3.2 Proof of Theorem 2.1

We are now ready to show one of the main tools used to analyze the loss function, Theorem 2.1. The
result relies on approximations for the kernel and forcing functions found in Section F and Section G.
We restate the theorem statement to remind the reader of the result.

Theorem C.1 (Approximation solution for P). Suppose v and B is at most half the convergence
threshold and o > %. There exists an M > 0 large and a constant C = C(«, B8, M), independent of
d, so that for all admissible v and d, for all M < ~vBr,

Fr)+ (K«F)(r) <Pr) <F(r)+ C x (X xF)(r). (58)

The convolution further simplifies. For any € > 0, there exists an M > 0 and a constant C' =
C(a, 8, M) independent of d so that for all M < ~Br,

1
C x+B

K(r) < (K* F)(r) < C x (K] - FC) + — - K(r). (59)

(1= QK] - F(r) + 5
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Proof of Theorem C.1/ Theorem 2.1. Note for all yBr > 1/Md*®, we have that ¢cFy <
F(r),K(r) < CFy(r) for some C,c > 0. This is where the limiting level starts to dominate.
We begin by showing (58). Fix € > 0. From Proposition G.2, we have that there exists an M > 0
sufficiently large so that the hypothesis for Kesten’s Lemma, i.e.,

ZfK(s)fK(r —5) <2(1 + )| K||K(r), forall d**/M > yBr > M.
s=0

Therefore, we get (58) by Lemma C.2.
To prove (59), we begin by

r/2 r/2 /2

Zf}{(r —8)F(s) = Zﬁ((r —5)F(s) + Z K(r—s5)F(s) < XK(3) Zfr"(s) +J(%) ZZK(S)

s=0 s:r/2 s=0

where we used monotonicity of F and XK.

Using Proposition H.2 and Proposition H.4, for large d**/M > vBr > M, we have that (%) =
F(r) since F is power law for large r (see also Corollary F.1). The same holds for X, using
Proposition H.5 and Proposition G.2, (%) =< K(r) for d**/M > ~vBr > M for some M > 0.

For small yBr < M, we have that F(r/2) < C and X(r/2) < C for some C > 0. Since F and X
are monotonic, we can choose a constant so that F(r/2) < F(r) and K(r/2) < K(r) for yBr < M.

Now using Proposition C.1 and Proposition H.6, we have that

r/2 r/2

S 5(r = 9)F(s) < K(3) S T(s)+ T(5) Y K(s) < () + T
s=0 s=0 s=0

For the lower bound, we have that

r/2

r r r/2 r/2
S K(r—9)F(s) = > _Kr—5)F(s)+ Y K(r—s)F(s) = K(r) > F(s) + F(r) > _K(s),
s=0 s=0 s=r/2 s=0 s=0

where we used monotonicity of K and F.
We note that F(s) =< C for yBs < M for all M > 0. Therefore,

r/2 M/(2vB)

;?(3)2 3 3'(5)27%.

s=0
On the other hand, by Proposition C.1, for any € > 0, there is an M so that for any vBr > M,

r/2

D K(s) = (1-elIK].

s=0

This proves the lower bound.

C.4 Details of risk curves for the phases

We can now put together a coherent picture of the effect of different choices of o and 3 and their
impact on the Pareto frontier. We will have 4 distinct phases where the expected loss will exhibit a
power law decay and 1 region (a + 8 < 0.5) for which the expected loss has no power law decay
(see Figure 2a). We will describe each of the 4 power law phases below marked by their boundaries.

First, we recall the forcing function F and kernel function X introduced in Section 2.1.
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Table 5: Decomposition of the forcing and kernel functions. We express the forcing function F(r)
as the sum of three functions, J,,, Fo, Fyc, up to errors and kernel function K(r) as K, (r), up to
errors. These functions arise from the different parts of the spectrum of the deterministic equivalent
for the resolvent of K.

Functi Part of
unction spectrum
def —1 5 ”
Tolr) = o f RELDVH™)(0 = 2Bz + BB+ D) dei see (34) Point mass
v ’ j—2a—2,8 ) v/d rkdx atz =0
F = - 14+ O(d™ ")), where k solves / =1
o(r) ; 1+ j 2od2ek(v/d) ( ( )) K o K+ 22« (Prop. E.1)
42 ( v ,726) .
— ] , if 28 > 1
Fo(r) ~ 1_2(()5)]_1“ ey } (Prop. H.3)
d fo I du, if28 < 1;
1
pp(T) def QL uPPD/CY) oxp(—2yBru) du;  see (85) Pure
a Jo .
oint
Fon(r) ~ (20)"H(@yB)Y/ DA/ (8- L 1) sy (48041 prop HY P
1
Foe(r) € ;—3/ u /g exp(—2yBru) du, where cs = S iPif2s > 1
d—2a
and otherwise 0; see (85) Ab?'
If2a > 1and 28 > 1, cont
Fac(r) ~ cﬁ(2'yB)_1+1/<2“)(2&)_11"(1 — ) x P Y22 5 471 (Prop. H.4)
Kpp(r) & LB [ 111/ oxp(—2yBur) du, ifa > 1/4; see (86) Pure
Kpp(r) ~¥?B x (2a) 7 (2yB) 72T/ 5 T(2 — L) x 7271/ (22 (Prop. H.5) point

Forcing function. For the forcing function,
F(r) = Fo(r) + Fpp(r) + Fac(r) + errorsy. (60)

The function Fy(r) is the component of the forcing function corresponding to the point mass at 0,
Fpp(r) is the component of the forcing function corresponding to the pure point part of the spectrum,
and lastly, the most complicated part of the spectrum, the forcing function corresponding to the
distorted features. In particular, we will show in Section F the exact definitions of F, F,p,, F,c and
lerrors| are small, and, in Section H, we derive asymptotic-like behaviors for these functions. See
Table 5 for definitions and asymptotics.

Kernel function.  Similarly, the kernel function X is
K(r) = Kpp(r) + errorsx.

Note here that the kernel function has a multiplication by the eigenvalue of K and so the point mass
at 0 will not contribute. In Section G, we will give an explicit definition of X, and show error terms
are small and, in Proposition H.5, we give the asymptotic-like behavior of X,,,.

Now we describe in detail the different risk curves that arise for the different phases.
C.4.1 Above the high-dimensional line (Phases Ia, II, III)
This setting is commonly known as the trace class. It is characterized by four components:

e learning rate -y can be picked independent of dimension;

e loss curve does not self average, that is, the loss curve does not concentrate around a
deterministic function;

e v > d, but v has no upper bound and so we can take v — oc;
e batch, B, is constrained to be small (see Proposition C.2).

When 2a > 1, or the trace class phase, the loss will exhibit 3 different phases. We described these
phases in detail below.
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Phase Ia: (25 < 1,2« > 1). In this phase, it notable for three characteristics:

e absolutely continuous part of the forcing function does not participate;
e level at which SGD saturates is affected by (;

e SGD noise does not participate.

In this case, the loss curve is just a constant multiple of gradient flow. Hence, we have that

P(r) < Fpp(r) + Fo(r).

Proposition C.3 (Phase Ia: 20 < 1, 2a > 1). Suppose 23 < 1 and 2ac > 1. Suppose the learning
rate y and batch B > 0 satisfy at most half the convergence threshold in Proposition C.2. Then there
exists an M > 0 large and constants C = C(a, 8, M) and ¢ = c¢(a, 8, M), independent of d, so
that for all admissible v and d, for all yBr > M

e X (Fpp(r) + Fo(r)) < P(r) < C x (Fpp(r) + Fo(r)). (61)
Proof. By Theorem C.1, we know that it suffices to look at the forcing function J" and kernel function
XK. Moreover, in this regime, we have that v and B are constant (see Proposition C.2).

The rest of the argument relies on the bounds found in Proposition H.2, (¥,,,), Proposition H.4 (F,.),
Proposition H.3, (F), and Proposition H.5 (Xpp).

For the forcing function, F,.(r) = 0 as 28 < 1 (Proposition H.4). Therefore the forcing function is
composed of F, (1) and Fo(r).

First, we have that (yBr)~2+1/(2®) < (yBr)~(148/2)+1/(2) a5 B <  in this phase. Thus, using
Proposition H.2 and Proposition H.5, for yBr > M, where M is some constant, we have that
A%BIKM,(T’) < C x Fpp(r) for some C' > 0. Hence the result is shown. O

As a consequence of the argument above, we know that

i <
P(r) ~ {.’Tpp(r), if yBr < Dy

Fo(r), ifyBr > Dy for some Dy that depends on d.

Phase II: (28 > 1,2a > 1,8 < «) For this phase, we see that

o limit level is unaffected by ;
e absolutely continuous spectrum takes over for r € (Md®, d*® /M) for some M;

e SGD noise does not participate.

Therefore, in this case, we have that
P(r) < Fpp(r) + Fac(r) + Fo(r).

Proposition C.4 (Phase II: 28 > 1,2a > 1, 8 < ). Suppose 23 > 1, 2a > 1, and 8 < a. Suppose
the learning rate v and batch B > 0 satisfy at most half the convergence threshold in Proposition C.2.
Then there exists an M > 0 large and constants C = C(«, B, M) and ¢ = ¢(«, 8, M), independent
of d, so that for all admissible v and d, for all yYBr > M

e X (Fpp(r) + Fae(r) + Fo(r)) < P(r) < C x (Fpp(r) + Fae(r) + Fo(r)). (62)
Proof. By Theorem C.1, we know that it suffices to look at the forcing function F and kernel function
X. Moreover, in this regime, we have that v and B are constant (see Proposition C.2).

The rest of the argument relies on the bounds found in Proposition H.2, (?pp), Proposition H.4 (F,.),
Proposition H.3, (J), and Proposition H.5 (K,,).

~Br < My, for some My: First, we have that %Kpp(r) < Cy x Fpp(r) (Proposition H.5) and

Fac(r) < Cy x Fpp(r) (Proposition H.4) for some constant C > 0. The constant M is where the
asymptotic of J,,, starts to apply.
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My < ~vBr < M, for some My and for all M1 > M,: We see that (’}/BT)_Q—H/QQ) <

(fyBr)’(Hﬁ/a)H/(%‘) as 8 < « in this phase. Thus, using Proposition H.2 and Proposition H.5,
we have that WiBprp(r) < Cy x Fpp(r) for some C; > 0. A quick computation shows that

Fae(r) < Fpp(r).

M, < vBr < Myd?®, for any My and some M,: The M, is the smallest of the two endpoints
for the asymptotics of F,, and F,.. As in the previous regime, we have that ,%Bprp(r) S Fpp(r).
In this region, Foc(r) =< d=(yBr) 11/ () and F,,(r) =< (yBr)~(1+8/0)+1/(29)  We see at
(yBr) = d?® that (yBr)=#/* < (d?*)=#/* = d=2# < d~' as 23 > 1. Therefore, at yBr = d>*,
Fpp(1) S Fac(r) and we started, i.e., when r = My with F,o(r) S Fpp(r). Therefore, we must
change in this regime to being J,. dominate.

Msd?* < vBr for all Ms: In this case, all terms are bounded above by Fy (7). O

As a consequence of the argument above, we know that

Fpp(r), ifyBr < Dg
Fac(r), if Dy <yBr < D; forsome Dy, D; that depend on d. (63)
Fo(r), ifyBr > D

P(r) ~

Phase III: SGD noise appears, (25 > 1,2« > 1,8 > «) In this case, we see that SGD changes
the dynamics over gradient flow. In particular,

o limit level is unaffected by [3;
e absolutely continuous forcing function takes over for iterations r € (Md, d*® /M) for some
M;

e SGD noise regulates convergence.

Thus, we have that

P(r) = Faelr) + Fo(r) + 55Kpp(r). (64)
Proposition C.5 (Phase III: 28 > 1, 2a > 1, 5 > «). Suppose 20 > 1, 2a > 1, and > «
Suppose the learning rate v and batch B > 0 satisfy at most half the convergence threshold

in Proposition C.2. Then there exists an M > 0 large and constants C = C(«, 3, M) and
¢ = ¢(a, B, M), independent of d, so that for all admissible v and d, for all YBr > M

¢ X (Fac(r) + Folr) + A%Bprp(r)) < P(r) < C x (Faelr) + Fo(r) + ,%Bprp(r)). (65)

Proof. By Theorem C.1, we know that it suffices to look at the forcing function F and kernel function
X. Moreover, in this regime, we have that v and B are constant (see Proposition C.2).

The rest of the argument relies on the bounds found in Proposition H.2, (F,,), Proposition H.4 (F.),
Proposition H.3, (&), and Proposition H.5 (K,,,).

~vBr < My, for some My: First, we have that F,,(r) < Cp X ViBprp(r) (Proposition H.5) and
Fac(r) < Cp x WiBme,(r) (Proposition H.4) for some constant Cy > 0. The constant M is where
the asymptotic of X, starts to apply.

My < ~vBr < M, for some My and for all M1 > M,: We see that (WBT)_Q‘H/(?") >

(yBr)~(148/2)+1/(20) a5 3 > @ in this phase. Thus, using Proposition H.2 and Proposition H.5,
we have that F,, < C; x —5X,,(r) for some C; > 0. A quick computation shows that

B
Fae(r) < Kpp(r).
M, < yBr < Myd?®, for any M, and some My: The M is the smallest of the two endpoints for
the asymptotics of X, and F,.. As in the previous regime, we have that ,%BJCM,(T) S Fpp(r).
In this region, F,.(r) =< d~lr= 11/ (2 and &, (r) =< r=2+1/(20) We see at yBr = d** that

(yBr)=! < (d?*)~! =d 2> < d~!as2a > 1. Therefore, at (YBr) =< d*>*, K,p(r) < Fac(r) and
we started, i.e., when r = M with F,.(r) S K, (r). Therefore, we must change in this regime to
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being J,. dominate.

Myd?® < 7B for all My: In this case, all terms are bounded above by Fo(r). O

As a consequence of the argument above, we know that

Kpp(r), ifyBr < Dy
P(r) = { Foe(r), if Dy <yBr < D; forsome Dy, D; that depend on d. (66)
Fo(r), ifyBr > D

C.4.2 Below the high-dimensional line (Phases IVa, IVb, Ib, Ic)

One of the main differences between the previous regime and this regime is that V' can not be taken
to oo independent of d. As a result, we call this below the high-dimensional line and it is precisely
bounded by whether 2« is summable or not.

The four main characteristics of this regime are:

e learning rate v scales like v—1+2;

e SGD loss, i.e., E[Z?(0,)] self-concentrates;

v can not be too large, i.e., d and v are proportional;

batch can be large (i.e., YB < 1) since the learning rate is small (y ~ v~12%),

In Phases IV, Ib, and Ic, because j 2% is not summable, the summation of the j depends on the
dimension v. Thus, the kernel norm is

v

Y 2 g 1—2a
Kl ~ = ~—_—t
11 2 Zj 2(1—2a)v ’

=1

where the learning rate - is chosen so that ||X|| is constant, i.e., vy = ﬁ where 4 > 0 is a constant.

Phase IV, (28 > 1,1 < o < 1). In this phase, we have the following

o limiting value of the loss that SGD converges to is unaffected by [3;
e pure point forcing function plays a role;
e absolutely continuous part of the spectrum does not contribute to the forcing function;

e SGD noise affect the loss curves.
In this phase, the loss curve is
P(r) = Fpp(r) +Fo(r) + V%XPP(T)'
The following gives the precise statement.

Proposition C.6 (Phase IV: 23 > 1, 1 < a < 1). Suppose 28 > 1and 1 < a < L. Suppose the
learning rate vy and batch B > 0 satisfy at most half the convergence threshold in Proposition C.2.
Then there exists an M > 0 large and constants C = C(«, B, M) and ¢ = ¢(«, 8, M), independent
of d, so that for all admissible v and d, for all yYBr > M

cX (ffpp(r) + Fo(r) + W%Kpp(r)) <P(r) <Cx (?pp(T) + SFO(T) + W%Kpp(r))~ (67)

Proof. By Theorem C.1, we know that it suffices to look at the forcing function I and kernel function
XK. Moreover, in this regime, we have that -y decreases like d>*~! (see Proposition C.2).

The rest of the argument relies on the bounds found in Proposition H.2, (F,,,), Proposition H.4 (F,.),
Proposition H.3, (F), and Proposition H.5 (X,).

We first note there is no F,.(r) < Fy and therefore it is too small to contribute.
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~vBr < My, for some My: First, we have that WiBiKpp(r) < Cy x Fpp(r) for some constant Cy > 0.
The constant Mj is where the asymptotic of F,, starts to apply.

My < yBr < M, for some My and for all My > My: We see that v(yBr)~2+1/(22) <

(yBr)~(14+8/2)+1/(29) gince 4 < d>*~ ! and 2a < 1 in this phase. Thus, using Proposition H.2 and
Proposition H.5, we have that viBiKpp(r) < Ch x Fpy, for some Cq > 0.

M, < vBr < Myd?®, for any My and some M,: The M, is the smallest of the two endpoints
for the asymptotics of X,, and F,,. In this region, F,,(r) =< (yBr)~(1+8#/)+1/(2) anq
v X A%Bprp(r) =y x (yBr) 2t/ 20 < g2a=1l x (yBr)=2t1/(%) We see at r = d>* that
2~ Y (yBr)™t =d=! > d=# = (d**)7P/*. Thus F,,(r) < ,%BiKpp(r) and we started, i.e., when
r = My with K,,,(r) < Fpp(r). Therefore, we must change in this regime to being K, dominate.

M,d?* < ~vBr for all M»: In this case, all terms are bounded above by Fy (7). O

As a consequence of the argument above, we know that

Fpp(T), if yBr < Dyg
P(r) =~ ,%BIKW(T), if Do <vBr < D; for some Dy, D; that depend on d. (68)
Fo(r), if yBr > D,

Phase Ib, (20 < 1,0.25 < o < 0.5,2(a 4+ 8) > 1). Phase Ia, Ib, and Ic are quite similar as the
dynamics of SGD only depend on the forcing function pure point and limiting value. In this phase,
the learning rate ~y is dimension dependent, unlike Phase Ia, and the following hold

e limiting value of the loss that SGD converges to is d— 2125,

e absolutely continuous part of the spectrum does not contribute to the forcing function;

e SGD noise not does affect the loss curves.

In this phase, the loss curve is
Plr) < Fpp(r) + Folr).

Although we did not prove the statement for & < 0.25 as we do not have estimates for the kernel
function, we believe that statement still holds. We believe that the kernel function stops becoming
power law when o < 0.25, but the forcing function is still power law.

The following gives the precise statement.
Proposition C.7 (Phase Ib: 28 < 1, < a < 1,2(a+ B8) > 1). Suppose 28 < 1, 2(a + j3) > 1,
and i <a< % Suppose the learning rate v and batch B > 0 satisfy at most half the convergence

threshold in Proposition C.2. Then there exists an M > 0 large and constants C = C'(«, 8, M) and
¢ = c(a, B, M), independent of d, so that for all admissible v and d, for all yBr > M

e X (Fpp(r) + Fo(r)) < P(r) < C x (Fpp(r) + Fo(r)). (69)
Proof. By Theorem C.1, we know that it suffices to look at the forcing function J" and kernel function
XK. Moreover, in this regime, we have that -y decreases like d>*~! (see Proposition C.2).

The rest of the argument relies on the bounds found in Proposition H.2, (F,,,), Proposition H.4 (F,.),
Proposition H.3, (F), and Proposition H.5 (Xp)).

We first note there is no Fo.(r).

~vBr < My, for some My: First, we have that %Kpp(r) < Cpy x Fpp(r) for some constant Cjy > 0.
The constant My is where the asymptotic of ), starts to apply.

My < vBr < M d?e, for any My and some Mj: The M is the smallest of the two endpoints
for the asymptotics of X,, and F,,. In this region, F,,(r) =< (yBr)~(+8#/)+1/(2) anq
v A%Bﬂ(fpp(r) =y x (yBr) 2t/ 20 < 2ol x (yBr)=2t1/(%) We see at r = d>* that
d?*=Y(yBr)™' =d~! < d=?# = (d**)~P/* Thus ,%BZKPP(T) < Fpp(r) and we started, i.e., when
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r = My with K, (r) < Fpp(r). Therefore, F,, must dominate.

M;d** < yBr for all My : In this case, all terms are bounded above by Fo(r). O

We expect Prop. C.7 to hold with the same conclusions for 28 < 1, 2a < 1, and 2(a + ) > 1.

As a consequence of the argument above, we know that

Fop(r), ifyBr <D
P(r) =~ {g{;’()?(n)’) ¢ :Br > Dz for some Dy that depends on d. (70)

Phase Ic, (26 > 1,0 < a < i. Lastly, we consider Phase Ic, which is similar to Phases Ia and Ib.
The following holds in this phase.

e limiting value of the loss that SGD converges to is d— 2125,

e absolutely continuous part of the spectrum does not contribute to the forcing function;

e SGD noise not does affect the loss curves.

In this phase, the loss curve is
Plr) < Fpp(r) + Folr).
Under the assumption that Theorem C.1 holds for o > 1/4, we get the following.

Proposition C.8 (Phase Ic: 28 > 1,0 < a < ). Suppose 28 > land 0 < o < % and
Theorem C.1 holds. Suppose the learning rate vy and batch B > 0 satisfy at most half the convergence
threshold in Proposition C.2. Then there exists an M > 0 large and constants C = C(«, 8, M) and
¢ = c(a, B, M), independent of d, so that for all admissible v and d, for all yBr > M

e X (Fpp(r) + Fo(r)) < P(r) < C x (Fpp(r) + Fo(r)). (71)

We can not prove this statement as we do not have sharp bounds on the kernel function in this region.
We believe that the kernel function stops becoming power law, but the forcing function is still power
law. Thus, it should become even more forcing function dominate.

‘We believe the loss curve follows similar behavior to Phase Ia and Phase Ib, that is,

i <
P(r) ~ {iﬂ,p(r), if yBr < Dy

Fo(r), ifyBr > Dy for some D, that depends on d. (72)

D Compute-optimal curves

Throughout this section, consider the deterministic equivalent loss function P(r) = P(r, d). Moreover
as batch size B is order 1, it only effects the compute-optimal curves by a constant. Therefore, we
can set B = 1. For each iteration r, the SGD costs d flops, or equivalently r/d = flops, §. The goal is
to find the optimal compute line as a function of the number of flops f:

mdinT(gd).

If d*(f) &ef arg min,; P(L

7, d), the optimal compute line is precisely :P(W%v d*(f)).

To do this, we simplify the loss curve (P(g, d). While it is possible to minimize this as a function of d,
an alternative function considered is the following
P(r,d) E Fpp(r,d) V Fac(r,d) V Fo(r, d) V 55K, (r,d), (73)

which achieves the right power law behavior as the true compute-optimal curve and deviates from
this true curve by an absolutely constant (independent of d, f) (see Theorem C.1). Note here some of
the terms should be taken as 0 when not defined for the different phases.

Using this alternative loss function, ‘J~’(7‘, d), the compute-optimal line must occur at one of the
corner points, i.e., where any pair of functions equal each other. The following lemma gives a useful
characterization of these points.
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Table 6: Summary of the compute-optimal curves for 5’(%, d) for above the
high-dimensional line, 2o > 1. This includes Phases Ia, II, and III.

Trade off Compute-optimal Curves
Phase Ia o _ (55 -1) 1+8/a—1/(2a))
35 = 3:‘0 fPPhase Ia(f) N f at
(Prop. D.1) pp Bora = fl/(2a+1)
B 204281
Phase II :Tpp = Srac :P;hase ll(f) = f 2(a+h)
(Prop. D.2) B = B2/ (F5/)
Phase IIT g g Phasem(f) = f40)/ (40)
(Prop. D.3) vBTPP T

Lemma D.1. Suppose Cy, C1 > 0 are constants and vy, Y1, Po, p1 > 0 exponents such that a function

P(r, d) equals
P(r,d) = max {Gor_"*“d_po, Cir— g™ }
Then replacing r — g the minimizer in d satisfies

d* d:efarg ming {j)(f, d)} = (%(13)1/(““ —P1—v0tpo) f(=v0+m)/ (1 =p1=70+po)

and the optimal value is R
mdin P(f,d) = Cp x §770 x (d*)70~Po,

Proof. The proof is a straightforward computation. The minimizer of j’(ﬁ d) in d must occur where
the two terms in the maximum are equal, i.e.,

o) M = ()
Solving for this d gives d*. Plugging in the value of d* into ﬁ”(f, d) gives the optimal value. O

Remark D.1. The possible minimal values of (73), i.e., where pairs of functions in the max are equal,
can be reduced further. For instance, if F,.(r, d) exist for the phase, then for some 0 < 1o < 11 < 1o

Fpp(r,d), 0<r<mrg

P(r,d) ~ ,%Bprp(r, d) ro<r<ry

) Faelr, d), e <r<ry
Fo(r,d), re < T

Thus, there are only a maximum of three points to check in order to find the optimal compute curve.

Remark D.2. In view of Lemma D. 1, to find the optimal compute curves, we first find the potential
curves (i.e., all the possible combinations of two functions in the loss curve are equal while still lying
on the loss curve). Then the curve which has the smallest exponent on the flops, §, is the optimal
compute curve.

D.1 Compute-optimal curves: Above the high-dimensional line (Phases Ia, II, I1I).

To ease notation, we introduce several constants that will be used only in this Section D.1:
Fpp(r,d) < (yBr)~(1H8/@)+1/(2e) Foe(r,d) = d~ ' (yBr)~1+1/ (20
%Kpp(rﬂ d) <y x (A/Br)—QJrl/(Qa)7 and  Fo(r,d) < g~ 20tmax{0,1-25}

where the asymptotics only hold in specific regions of the space of v Br. For additional details on the
derivation of these asymptotics and the constraints on yBr where asymptotics hold, see Section H.

Remark D.3. The constants in the asymptotics are dimension independent and only depend on «, 5.

The compute-optimal curves are summarized in Table 6.
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D.1.1 Phase Ia

In this case, the approximate loss curve is given by

j’(g, d) = max{?pp(g, d), 3“0(£, d)} =< max{(g)_(l—i_ﬂ/a”l/(m), ><d_2°‘+1_2ﬁ}. (74)
With this, we give a description of the optimal compute curve.

Proposition D.1 (Phase Ia: Compute-optimal Curve). Suppose we are in Phase la, that is, 23 < 1
and 2ac > 1. The compute-optimal curve using T(%, d) in (74) occurs when ?pp(g, d) = 3"0(£, d).
Precisely, the optimal d* which minimizes 93(5, d) is

* - ¢1/(2a+1
dPhase la ™ f /( )7

and the compute-optimal curve is

P 1) = (71 7 1A/,

Proof. We apply Lemma D.1 with

Co=1, =1+p/a-1/(2a), po=0
and (?1 217 Y1 :O, P1 :2a—l+2ﬂ

O
D.1.2 Phase I1
In this case, the approximate loss curve has three terms (Proposition C.4 with (63))
P(h,d) = max {Fpp(§. ), Fac (], d). Fo(§,d)} 75)

)*(1+ﬂ/a)+1/(201)7 (Z)*1+1/(2a) < d_l,d_%‘}

= max{(%

Proposition D.2 (Phase II: Compute-optimal Curve). Suppose we are in Phase 11, that is, 23 > 1,
2a0 > 1, and B < a. The compute-optimal curve using ‘J)(g7 d) in (75) occurs when 3’},,,(57 d) =

f}.ac(é, d). Precisely, the optimal d* which minimizes jj(g, d) is
* - f(ﬁ/a)/(lﬂf/a)
Phase II ™ ’
and the compute-optimal curve is
2a+28—1

~;’hasell(f) = f_ Hath) .

Proof. Using the Remark D.2 after Lemma D.1 and Proposition C.4 with (63), we only need to check
two intersections: J,, = F4. and F,. = Fy. The curve which has the smallest (i.e., largest negative)
exponent (i.e, steepest curve on a log-log plot) is the compute-optimal curve.

Case 1: Consider T, (1, d) = Fc(L, d). We apply Lemma D.1 with
Co=1, vn=1+3/a-1/2a), po=0
and ¢ =1, 11=1-1/2a), p1=1

to get that the minimum is
dr = §B/a)/(A+B/)

and the optimal value is
204281

PI() =f 2eth)

Case 2: Consider fﬂlc(g, d) = ?0(5, d). As before, we apply Lemma D.1 with

Co=1, 1% =0, po=2
and ¢ =1, 11=1-1/2a), p1=1
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to get that the minimum is
d§ - fl/(2a+1)

and the optimal value is
ﬁ’;(f) = f—2a/(2a+1).

One can check that
20+ 28 —1 < —2«
2(a + ) 200417

Therefore, Case 1 is the optimal overall. [

forall 26 > 1,2a > 1, 8 < a.

D.1.3 Phase II1
In this case, the approximate loss curve has three terms (Proposition C.5 with (66))
P(L,d) = max {55, (], d), Fac(, d), Fo (L, d) }

- {(i)—2+1/(2a) (f)—1+1/(20¢) « d_1 d_QO‘} (76)
= q s s .

d
Proposition D.3 (Phase III: Compute-optimal Curve). §uppose we are in Phase III, that is, 23 > 1,
2a0 > 1, and B > a. The compute-optimal curve using ?(5, d) in (76) occurs when W%Kpp(g, d) =

gfac(g, d). Precisely, the optimal d* which minimizes jj(g, d) is
d;hase = f1/27

and the compute-optimal curve is

j4);(3111156 Ill(f) = f(1_40‘)/(404).

Proof. Using the Remark D.2 after Lemma D.1 and Proposition C.5 with (66), we only need to check
two curves: A%BﬂCpp = F,c and F,. = Fy. The curve which has the smallest (i.e., largest negative)
exponent (i.e, steepest curve on a log-log plot) is the compute-optimal curve.

Case 1: Consider f}‘ac(g, d) = S"O(E, d). We did this for Phase II in the proof of Proposition D.2.
Thus, we have
Co=1, %=0, po=2
and 61 = 1, Y1 = 1— 1/(20[), pP1 = 1
to get that the minimum is

&t = i/ 2atD)

and the optimal value is
Pi(f) = f2e/ G,

Case 2: Consider ViBiKpp(%, d) = Fac(L, d). We apply Lemma D.1 with

Co=1, 1=2-1/(2a), po=0
and ¢ =1, 11=1-1/2a), p1=1
to get that the minimum is
d% = f1/2
5 =<

and the optimal value is
P5(f) = 11/ e,

One can check that
1 -4« - —2«
4o 20+ 1’

forall 28 > 1,2a > 1,8 > a.

Therefore, Case 2 is the optimal overall. O
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Table 7: Summary of the compute-optimal curves for @(g,d) for below the high-
dimensional line, 2a: < 1. This includes Phases IV, Ib, and Ic.

Trade off Compute-optimal Curves
Phase IVa LK, = Fo Phnase va(f) = 7
(Prop. D.4) B Bpase tva = fl /2
Phase IVb Lge g Ph vy () = 200 (at+26-1)/(2(2ab+a—26))
(Prop. D.5) ~BY pp = Ypp B .
ase vy < fO7A)/ (2ab+a=25)
Phase Ib Pr (f) =< f1/2—a=p
F . =F Phase Ib
(Prop. D.6) bp 0 d;hase b = fl/Qa
- _a(2a426-1)
Phase Ic F o =F jj;hase Ic (f) = fa(2ﬁ73)72ﬁ+1
(Prop. D.7) pp — 20 __1-2(a4f)
d;hase Ic = f2(a(2573)72ﬂ+1)

D.2 Compute-optimal curves: Below the high-dimensional line (Phase IV, Ib, Ic), 2a < 1

This section main distinction with above the high-dimensional line section is the dependency of the
learning rate on v. In deed, we have that v/d — ¢ € (0, c0) and the learning rate is chosen so that
the kernel norm is constant, i.e.,
_ def - _

21— 20) K02 =y S e,
where 7 is the positive constant so that v = 7 x v2*~!. Consequently, we also need to keep track of
the learning rate in the various terms.
In this section, we assume that v/d — r € (1, 00) as v,d — 0.

We state for completeness the d and r dependency on the forcing and kernel function, including the
learning rate . We note that these asymptotics only hold for a set of yvBr values which depend on
the spectral properties of K (see the propositions listed next to the terms for details).

Top(r) = (y > )~ A/ C0) < (Zzz%)_(lwa)ﬂ/@a) (201 x )~ (+8/0)+1/(20)
= (d?*7 1 x p)T(HHB/)F1/(22) - (see Proposition H.2)
V%KPP(T) = 771+1/(2a) x T2/ (2e) (:}/ X % d2~1/@2a)=2a o . —241/(20)

- d2—1/(2a)—2a ~ ,r,—2—4—1/(2o¢)7

—14+1/(20)
) x

(see Proposition H.5)
SF()(T) = (Ul—l/(Qa) % dl/(2a))—2a+max{071—2,6’}

—2a+max{0,1-2
_ U1—1/<2a>) amax{0, ’B}xd72a+max{0,1726}

~ (dlfl/(2a)

= ¢~ 20tmax{0.1-28} (g6 Proposition H.3)

D.2.1 PhaseIV (a) and (b)
In these cases, the approximation loss curve is given by (Proposition C.6 with (68))
jj(%v d) = max{gpp(ga d)a W%Kpp(ga d)? 350(%7 d)}
- max{(g)—(lm/a)ﬂ/(za) % d(2a—1)(—(1+[3/a)+1/(2a))’ (77)
J2-1/(20)—2a (1)—2+1/(2a) d72a}
d ) :

As one crosses the 2oc = 1, line the J . disappears and J7,, emerges. Consequently, there leaves two
possible corners where the compute-optimal value could occur at. When « goes below « = 1/4, the
Kpp decreases.
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The difference between I'Va and I'Vb is simply where the compute-optimal occurs. In IVa, the tradeoff
occurs between X, and Fy, whereas in IVb, the tradeoff occurs at J,,, and X,,,.

We give the compute-optimal curve for Phase IVa.

Proposition D.4 (Phase IVa: Compute-optimal Curve). Suppose we are in Phase 1Va, that is,

26 > 1 and \/\5/51 < a< % The compute-optimal curve using j’(%,d) in (77) occurs when

dl_Qo‘prp(g, d) = ?o(g, d). Precisely, the optimal d* which minimizes j’(g, d) is

* o §l/2
dPhaselVa - f ’

and the compute-optimal curve is

;—’hase IVa(f) = fﬁa'

Proof. Using the Remark D.2 after Lemma D.1 and Proposition C.6 with (68), we only need to check
two curves: Fp,, = d' 72 x K, and d* 72* x K, = Fy. The curve which has the smallest (i.e.,
largest negative) exponent (i.e, steepest curve on a log-log plot) is the compute-optimal curve.

Case 1: Consider T, (1, d) = d*~2K,,,(1, d). We apply Lemma D.1 with
Co=1, r=1+8/a-1/2a), po=Q2a—-1)(1+p5/a-1/(2a))
and G =1, 11 =2-1/(2a), p1=-2+1/(2a) + 2a,
to get that the minimum is

d{ ~ f(a—ﬁ’)/(mﬁ-i-a—?ﬂ)

and the optimal value is

j’*(f) _ Cfcpp(cfcp,,)(1—a)(2a+2ﬂ—1)/(2a6+a—26) % f(1—2a)(2a+25—1)/(2(2a[3+a—25)).

1 CkCpp

Case 2: Consider d*~2*%,,,(1,d) = Fo(1, d). We apply Lemma D.1 with
6021, ’VOZOa p0:2a
and € =1, 71 =2-1/2a), p1=-2+1/(2a)+ 2a,
to get that the minimum is
dy < f1/2
and the optimal value is
PIF) =7

In this region of a’s and ’s, Case 2 has a smaller exponent on § than in Case 1. O

As for Phase IVb, we have the following.
Proposition D.5 (Phase IVb: Compute-optimal Curve). Suppose we are in Phase IVb, that is,

268 > 1 and % < a< % The compute-optimal curve using j’(%,d) in (77) occurs when

ckdl_Qo‘iKpp(g, d) = cfffpp(g, d). Precisely, the optimal d* which minimizes ‘Js(g, d) is

2 = fla=B)/(208+a-28)
Phase IVb ™ ’

and the compute-optimal curve is

Priase v (F) =< f1 720 (2a+26-1)/(2(2af+a=26))

Proof. The computations are exactly the same as in Proposition D.4. For the o’s and 53’s in this
region, we see that Case 1 has the smaller exponent on f than Case 2. O
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D.2.2 Phaselb

In this case, the approximate loss curve is given by (Proposition C.7 with (70))

33(2, d) =< maX{?pp(gvd)7?0(£’ d)}

(5)—(14-[3/04)—0—1/(204) x d2a=D(=(+5/0)+1/(20)) j=2a+1-20 (78)

= max{
Note this is true for o > 1/4, but we expect this to hold without this extra assumption.
With this, we give a description of the optimal compute curve.

Proposition D.6 (Phase Ib: Compute-optimal Curve). Suppose we are in Phase Ib, that is, 23 < 1,

i < a< % and o + 5 > % The compute-optimal curve using j’(g, d) in (78) occurs when

(J’"pp(g, d) = Sro(g, d). Precisely, the optimal d* which minimizes ‘j’(g, d) is

1
* - £5
dPhase b f2 ’

and the compute-optimal curve is
D 1 —a—4
Pbhase (F) = 12 .

Proof. We apply Lemma D.1 with

Co=1, y=1+p8/a=1/2a), po=(2a-1)(1+5/a-1/(2a))
and G =1, 11 =0, p1=2a—1+25.

O

We expect the conclusions of Prop. D.6 to hold for the («, 8) pairs where 23 < 1, 2a < 1, and
2(a+ B) > 1.

D.2.3 Phase Ic
In this case, the approximate loss curve is given by (Proposition C.8 with (72))

P(L,d) = max{F,,(L,d),Fo(L,d)}

79
Xmax{g)—(1+/3/o¢)+1/(2o¢) « d2o=D(=(146/0)+1/(20)) j-201, (79)

Note again that this is speculative as we do not have the bounds for the kernel. However we do
believe that this is correct. With this, we give a description of the compute-optimal curve.

Proposition D.7 (Phase Ic: Compute-optimal Curve). Suppose we are in Phase Ic, that is, 23 > 1
and 0 < a < i and suppose (79) is true. The compute-optimal curve using f]’(g, d) in (77) occurs
when f}.pp(g, d) = ffg(g, d). Precisely, the optimal d* which minimizes j’(%, d) is

1—-2(a+p)

;haselc = f2(0‘(2f3*3)725+1) :

and the compute-optimal curve is
5 a(2a+28-1)
P o) = §5CI 754,

Proof. We apply Lemma D.1 with

Co=1, r=1+p/a=1/2a), po=2a—-1)(1+p5/a-1/(2a))
and C =1, 11 =0, p; =2a
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aloha 1.0, beta 2.0, D = 1,000, ¥ = 10,000 Figure 6: Spectra of emApirical and
] ool denshy theory weighted by D'/2/3. Empirical
025 spectra (blue) averaged over 100 ran-
N\ domly generated matrices W € Rv*9,
020 / \ Point mass at z = 0 was manually re-
/ \ moved. Theory (orange) computed us-
\ ing the resolvent formula (9) and solved
with Newton method (10 iterations for
each z; z-values were spaced at 0.1d 2%

005 W with an imaginary part at d—2¢). There
\w ‘ ‘M“ ‘ ) is a continuous part that evolves into a
o et

G i 1o R pure point outliers.

spectra weighted in D~(1/2) hat(beta)

E Spectrum of K: random matrix theory

In this section, we analyze the spectrum of K = DY/2W W7 D/2. For this, we use standard tools
from random matrix theory to derive a fixed point equation for the Stieljes transform of K. Indeed,
by knowing the Stieljes transform of K, one can recover the spectral properties.

In particular, we will need the spectra of K decomposes into 3 parts:

1. Point mass at z = 0: There will be a point mass at z = 0 of mass v — d for trivial reasons
since v > d.

2. Pure point outliers: There will be a set of outliers, the pure point spectra, which are at
constant order and nearly equal to 52 for j = 1,2,...,

3. Absolutely continuous part: The spectral bulk, the absolutely continuous part, which form a
density on a shrinking window.

In fact, we will not need to give a complete picture about all the spectra.

E.1 Self-consistent approximation for (K — z)~! = (DV2WWTDY2 — z)~1,

In this section, we state the deterministic equivalent for the random matrix (K — 2z)~! and give some
properties of its “self-consistent spectra.” The starting point for this is the self-consistent equation

1
= —s— where (DVPWWTDY? —2)7l ey
1+1 Z;;l % 33 i 20m(z) — 2
(80)

m(z)

The identification +— can be made rigorous by showing that
ITr(A(DY2WWT DY2 — 2)~1) — Tr(A Diag(j~2*m(z) — 2 : j) )| dP_> 0,
—00

for deterministic sequences of test matices { A} with bounded nuclear norm and generally with very
high probability in d. We note that we would need a more precise quantification of errors to be useful
for establishing the scaling law for the actual random matrices. In Figure 6, we solve the theoretical
spectrum by solving the fixed point equation for m(z) using a Newton method on a grid of complex
z.

The function m can also be related to the trace of (IA( — z)~!. From the definition of m, we can
derive the explicit representation theorem.

Lemma E.1. Forany v,d and z € C with Im(m(z)) > 0

v

Z . 1 var(l—m(z))d.

= j2em(z) —z z
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Proof. Multiplying through by z we should evaluate

zv: :
= j2oem(z) — 2z
Adding and subtracting j ~2%m/(z)

v v -2

_E o tmls _J
Z j—22m(z) — 2z +m( )Z j—20m(z) — 2z

=17 =17
Using the definition of m,

v c—2x 1
>t =),
= m(z) — z m(z)
Substituting this in completes the proof. O

While an explicit solution of m is unavailable, we can derive many properties of m, starting with:

Proposition E.1. Suppose X is a real random variable compactly supported in [0, 00). For every
z € H={z € C:Imz > 0}, there is a unique solution of (80) satisfying Imm(z) < 0. Moreover,
this solution is an analytic function, and it can be solved by iterating the fixed point map

1

(m(2):z € H) — <1+Z]E<Xmé)z> :zEH)

initialized with m = 1. Furthermore, if we consider the equation for z € H
def v Xm
F(m;z) = —E({— ] =1

then this is solved uniquely by m(z) and moreover it is stable in that 0,, F' # 0 in a neighborhood of
the solution.

Proof. Let G be the mapping

v X '
L+ d E (Xm(z)fz>
For each fixed z € H, this is a strict self map into the lower half-plane of m. Self-maps are strict
contractions in the hyperbolic metric (from the Schwarz-Pick lemma), and thus there is a unique
solution of m(z) = G(m(z); 2).
We now introduce F' according to the formula
v Xm
F(m;z) = —-E( —
mi2) =m+ 5B ().
so that F'(m; z) = m/G(m; z). Introduce the stability operator
v Xz
OmF=1—=-E| —————].
d ((X m—z)? >
Then we have o 5 G
— mb,,
By the Schwarz-Pick lemma (in the half-plane version), we have
| Tm G(m; 2)|

1Om G < | Im m|

)

and hence in some sufficiently small neighborhood of G(m(z)) = m(z), we therefore have
|0m G| < 1.
Hence also, in a sufficiently small neighborhood of m(z)
1-0,G G-m
+

OmF =m 2 reZ

£0.
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While this proposition does not state what happens on the real line, in regions of the line where m
has a finite, real-valued limit, it agrees with its reflection in the lower half-plane. Hence in any open
subset of R where lim,,_,o m(z + in) exists and is real, m will be analytic.

From Proposition E.1, we can derive some explicit estimates on m, which will be sufficient for
deriving the estimates on the forcing and kernel functions. We summarize these properties in the
following:

Proposition E.2. Let X be any random variable with support in (0, 1]. Then the following hold.:
1. Near 0: Suppose that a < 0 is a real-valued solution of
v Xa
“E{— ) =1.
d (X a—1 )

Then m is analytic in a neighborhood of z = 0 and m(z) = az + O(2?). If furthermore if
for some interval [0, zg) the equation

X
—za—i—vE( @ ):1

d \Xa-1
is solvable for a < 0, then m is analytic in a complex neighborhood of the whole interval
[0, Zo] .
2. Far away: Let 0o(z) be the distance of z to [0, 1]. Suppose that z is such that 16 5E X <
00(2)2. Then for some absolute constant C' > 0,
v EX

Im(z) — 1] < SE w00’

<e< i, and suppose that

Moreover suppose that ‘g E( X)iz)

def v X2 1 v X|z|
0= sup E() < - and sup E( <
m:|m71|§2ed |Xm—z|2 4 m:|m71|§2ed \Xm—z|2

v X v X
— — P < — .
‘m(z) 1+d]E< —z)‘%dE( —z)’

We need a lemma on stability of solutions.

Lemma E.2. Suppose F is an analytic map of —H — C, Suppose there is a ¢,§ > 0 and my € —H

so that for all m € —H with [m — mg| < 6 and § < |Immyg
|Om F'(m, 2)] > ¢ >0

N

Then

i

If mg is an approximate solution of F(m) = 1 in that it satisfies
|1 - F(m0)| < 05a

then there is an solution m € —H with F(m) = 1 so [m — mg| < 0.

Proof. We introduce an ODE (which is the continuous limit of the damped Newton’s method)

dmt - 1 —F(mt)

where  m¢|i—g = mo.

At~ O F(my)’
Then we note that along this ODE
d(1 — F(m,) _ dmi _
dt —GmF(mt) dt = —( —F(mt,z)).

Hence we have (1 — F(m;)) = (1 — F(mg))e~" for however long the ODE exists. In particular, if
we have that on some open set U of admissible m containing my that

|Om F(m)| = ¢,
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then provided the ODE does not exit U,
[m —mo| = [mec —mo| < / [(1 = F(mo))le™" /e = |(1 = F(mo))|/c.
0

Hence as there is a neighborhood of mg of size § on which 9,,, F(m)| > cthen as |(1 — F(mqg, 2))| <
cd we have
[m —mo| < |(1 = F(mo,2))|/c = 0.
O

Proof of Proposition. Part 1, Near 0: For the component near 0, we consider a change of variables
and look at ¢(z) = m(z)/z which is therefore the unique solution of the fixed point equation:

Xq(z) '\ _
XQ(Z)—1> -

v

Plala).) = sa(2) + 5B

Then by hypothesis, we have a solution at z = 0 given by F(a,0) = 1. We wish to continue this
solution to a neighborhood of (a, 0), and so it would suffice to know that the differential equation

dg
0. F — 4+ 0,F=0
q (Q7 Z) dZ + z
has a solution in a neighborhood of the point. Solving for the derivative of g,
dq —q v X
—_ == h O, F =z2—=-E( ————F|.
¥ e aFes) == (o)

We note that if we solve the equation along the real line, then ¢ stays real-valued. Furthermore, for
all ¢ with ¢ < 0 we have

Op’qF(q,z):z—g

dE(ocq@(—w)'

By analyticity, we can extend this solution into a neighborhood in the upper half plane and on an
interval of the real line where this solvable. Hence m is analytic in this neighborhood and has
boundary values given by m(z)/z — a.

Part 2, Far away: For the other parts, we use that m is the solution of

v Xm(z)
F = -El ————— | =1.
(m().2) = m(:) + 55 o)
Hence we have
_VE Xm(z)
dm  —0.F(m,z) @\ (Xm{)=2)"

dz ~ OmF(m,z) ! ¥ '

Define a distance
fo(z) = os(2) = nf{|Xm — z| : Im — 1| <6, X € [0,1]}.
Provided that [m—1| < § and 4 (E X)|z| < 0(2)?/2 (which is trivially satisfied if % (E X)/o(z) < 1)
dm v E(X)
— | <2(14+6)- .
| <200550
For any z with o(z) > 0, we can find a unit speed geodesic o () connecting z to oo so that o(o(t)) =
o(z) + t (this will just be a straight line). Then along this geodesic, 4(E X)|o(t)| < o(a(t))?/2,
since
SEX)|o(t)] < GFEX)(|21+t) < GEX)(|2]+t]2]/0(2) < (0(2))*(1+t/0(2))/2 < (0(2)+1)?/2.
Hence along the geodesic, and provided that |m — 1| < §, we conclude
dm v
—_— < 2(1 -
| <20+ 95
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Integrating along this line segment from infinity, we conclude that provided the right hand side is less
than 9§,
vEX

do(z)

For the second conclusion, we use Lemma E.2 with this F' (holding z fixed). We let mg = 1 —
- E( X )) and we consider an 2e neighborhood of 1, I/ By assumption, on I/

OmF(m,z) =1 ZE((Xm()z()Z—z)?)

satisfies |9, F'| > 3. We also have that

v X2<1 — mo)
1-F =|-E .
1= rom = 7
Hence applying Cauchy-Schwarz
|1 — F(myg, z)| < |1 —mgld = ed.

The conclusion now follows from Lemma E.2.

) -1| < [T ar <2049

E.2 The region near 0 and the spectral bulk

We now bound the contribution of the region near 0.

Proposition E.3. The function m(z) is analytic in a neighborhood of z = 0 of radius c(a)d=2*
for some c(a)) > 0. Furthermore, m is negative on (0,cd=2%), vanishes at 0, and has |m’(0) +
k(v/d)d**| < Cd**~* for all d sufficiently large where

kdx

v/d
k(v/d)  solves / =1
0

K+ x2o

Moreover, we introduce f(z;V/d) where f : H — —H which solves

f(z;a)dx
(z;a) T =
fza—xaz

This extends analytically to the interval [0, c). Then f and m are close in that for any compact subset

K c (C\ ([¢,00] U [~00,0])), we have
m(2d™**) — f(2)] < C(K)/d.
We furthermore have that in the case 23 < 1

v c—2a—203

_di
J 1-28 L

—d — | < C(K
ij2o¢m(zd72a) 2d—2a / f 721.2& — ( )’

j=1

and in the case 23 > 1

v - —2a—203

J _ % < O(K)d— min{l,2a,25-1}
Zj*zam(zd*%‘)—zd*m f(2) < C(K)d ’

Jj=1

Proof. For the first part, we look to apply Proposition E.2 part 1. The equation we need to solve is

—204

—za—i—dz - r— =1,

for a < 0. We change variables by setting a = —d*“sc and z = d~2“3, in terms of which

(J/d)~
Z G T 81)
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By monotonicity, for s positive,
Lﬁ”;@x<1izﬁw”%'<fwﬂﬂx
1y x+ate T d ot (j/d)"295c+1 — Jy s+ ax2e’

and moreover the lower bound is only less than the upper bound by at most % uniformly in > > 0. In
the case that 2« < 1, we can bound for 5 € [0, 1]

v/d 1—2«
P (v/d) </ »xdx < (v/d) .
1+ (v/d)? 0 xtz2 T 1-2
Hence there there is an interval [0, ¢o] (bounded solely in terms of (v/d)) on which (81) is solvable

v/d kde 1

Ktz T

and is uniformly bounded away from 0 over all d. Hence, the solution of s of f
satisfies

(J/d)~ 1 1
dz Gld) Qaﬁleuﬁ,ug].

Following the same bounds on f v/d - f;fm shown above, we conclude that the true solution sz of

(81) with 3 = 0 satisfies |sc — k| = O(1/d). This concludes the proof when 2« < 1.

In the case that 2ac > 1,

v/d [e's) 00
/ /4 s dx </ wdzx _ %1/(2(1)/ dz -
0 nw+ ’1,’20‘ — 0 nw+ an 0 1 + x2o¢

On the other hand for » € [0, 1]

v/d (v/d)se™ /() (v/d)
/ 4£@7>¢M®/ dx >%ww/' _dz
0 %_’_:CQa — o 1+£L’20‘ — 0 1+(L‘20‘

and hence once more there is an interval [0, ¢o] independent of V/d on which this is solvable and
moreover the conclusions now follow in the same way as in the case that 2cc < 1.

Convergence to f. The existence and uniqueness of f follows from Proposition E.1, where we
define d
def x
=1
!
(making appropriate choices of v/d and X).

We further have, from the previous part, that f takes negative values on an the interval (0, ¢). In what
follows we fix a compact set K C (C \ ([c, 00] U [~00,0])). Further, we claim the stability operator

@ 2%z dx
0rF ‘1*/0 (F(z5a) — 222)2

is nonvanishing on K in a neighborhood of f. Off of the real line, this follows from Proposition E.1.
On the real line, it follows from monotonicity of F for f < 0.

Hence it follows that on K, there is a constant C'(K) and a §o > 0 so that if z € K and m satisfies
| F(m; z) = 1] < do,
then
[m — [ < C(K)[F(m; 2) —1].

Define
v - —2a—203
S(m;2,8) L€Y" —7

- j 20y — Zd72a'
j_

Then with 5 =0

m’Z7O dz —2am sd—2a’
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We will define a = v/d, and we will define A as the separation

A € min {min{t € [0, (v/d)>*] : |m — zt|},1}

Then by bounding the errors in a trapezoid rule approximation
1 1
ZS(m:z.0) — <

28(miz.0) S

where we have used a bound on the x derivative of the integrand

/“ |z[2ax?~t do 1
o |m—zax2e]2 ™~ A2

(which relies on z being bounded away from 0 and on z being bounded in modulus). Hence if
m(zd—2%) is the solution of

m — zx2®

m + %S(m;zﬁ) =1

then we have

_ 2’332("

. — 1]l =
|F(m; z) | ‘m—k/o =

provided m is bounded.

mdr ‘< |m|d—!

S Ay

To see that m remains bounded, we let 0,,, F' be the stability operator of the equation
1=F(m;z)=m+ %S(m;z,()).
Then once more 1 m
OmF =1+ gS(m; 2,0) + EamS(m; z,0).
Approximating the sum for 0,5

AZ A3
Differentiating the fixed point equation, we have the differential equation for m
dm m1l-0,F(m;z)

1 2 OmF(m; 2)
As the same equation holds for f and is non-degenerate in a neighborhood of f (as the stability
operator does not vanish in a neighborhood of the solution), we conclude that
d- 1
A(m)

O F(m; 2) — O F(m; 2)| < d ! (1 +|m|).

dm
d(zd—2e)

uniformly on compact sets for all d sufficiently large

=0(1) and |F(m;z) -1 3

Sum formula. Hence having approximated f, we can turn to estimating S(m; z, 8). When 20 < 1,
we may repeat the Riemann sum approximation argument. Specifically, we have

z 28 dx 1
28—1
d S(m;z,B) — / 3| S gAY
where to bound the errors, we now must estimate
d p—20—28 p—20—28—1 p—da—28-1,,

dZﬁfl /71
1

Setting © = wd, we arrive at

—28
P15 (m; 2, 8) — / dfa
m —

zZr

da:gdw’l/ (
1
<d_1/a (‘ w2 )
~ (1/d) — zw?®

< q2B-1 M
~d (A Az

)ax

dz 27 29m — zd—2« r20m — zd—2a (z720m — zd—2%)2

) as

w21,

’ (m — zw2«)?
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We may subsequently replace in this expression m by f.
In the case that 25 > 1, we subtract from S the divergence cz/m and then express

- —2a—20

v 28 v j j72o¢72ﬁ
S(m;z,ﬁ)—l/ij Z <j2am—zd2a - j2em ) ’
j=1 j=1

Bounding the difference leads to

|S(m; 2, 8) — cg/m| S c,@d_zo‘/A + d1_25/|m|.

O

Remark E.1. There is an exactly solvable case where even more can be said. Note that when 2cc > 1
and v/d = oo, the equation for f becomes

U N
Changing variables (which requires a contour d(;formation which restricts the branches considered)
by letting x2“z = — fy?®, so that v = (—f/2)'/2)y. Then
 dx
_ 1/(2a) =1

Hence with ¢, = fooo % we have that f is the solution of

[+ (=1/2) ey = 1.
If for example o = 1, then with g = (— f)'/? we have g satisfies the quadratic equation

1/2

—g* + g2V =1,

g= 271/2%1 +h/B3z1/4 -1,

with & chosen so that Im g > 0 and Re g > 0. We note that c; = 7 and conclude that

or solving

1 2
f=—2 (G VaaT—z),
z
with the branch chosen to ensure Im f < 0 when Im z > 0.

E.3 The mesoscopic region

We will need the following technical estimate on sums over lattice points.

Lemma E.3. Suppose that z and w are complex numbers and —z /w ¢ Z

1 T
= ——cot . 82
pvzn:wn—f—z - €0 (rz/w) (82)
Moreover; if we suppose | Im(z/w)| > | Re(z/w)| then there is an aboslute constant C > 0 so that
forany N ¢ N
N
1 1 C|z|
pvzn: wn + z _n;N wn+z|~ |w?N

Proof. Note that we may remove a factor i from all statements and instead look at the case (with

y=—z/w)
1 1 1
pv;wn—l—z 7Epvgn—y'
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Then by a residue computation (applied to the function 7 cot(m2) 72)

—7r cot(my) = T cot(mz/w),
w

where we have used that cot is odd.

Now by pairing terms, we have

N
‘pvzwn+z Z wn + z _n§+1 wn1+z —w;—i—z
Making a common fraction, we have
1 Yo > 22
‘pvzn: wn+z n;N wn + z = nzzN:H (wn)? + 22
122] 1
o 2 |55 P
Now Re(z/w)? < 0, and hence the claim follows. O

Proposition E4. Ler a, 3 > 0 with neither equal to % We further assume 2a + 5 # % For
w,1,a,b > 0 consider withm = a — ib

c—2a—20

J
A+iB =
+1 ]ZI*U*ZT]+] 200m

for real A, B. We suppose that the a, b, u,n and € satisfy
I 1—a <3
2. n+ub < elu,
3. 0<0b,
4. log(1/e)urt1/ o) < ¢,
5. n < eu,
6. 0<u<e.

Then there is an eg > 0, ¢ > 0, and C > 0 so that if € € (0, o) such that

w(u/a)P/a=1/() b (n + ub)v'—2e=28
B — —C8—5 — Oa+p
2aa a? u?(1 — 2a — 20)
- 1 ub)yl—20-28
<C (euﬁ/a /39 4 e+ byulog(1/u) + oy L );; :

where cg = Z;’il FT(fB > %) or cg = 0 otherwise and where 04 g is the indicator function of
o+ B < L. Furthermore, let A = A(u + in) be the same sum with m — 1. Then

1—20—2p3
|[A—A| <C|1—d < wPlo1/2e) s 4o, +56u> )
and moreover

1-20—28
Al < C (uﬁ/al/(Qa) +cp +0a+ﬁvu> .

Proof. We look to estimate the expression

] —2a—2p4
A+ZB Z_u_2n+] 2am
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on the regime considered, where m = a — ¢b. The dominant contribution of the sum will either come
from j~2%a ~ u or possibly, when 23 > 1, from small j. So the analysis will be done by separately
considering windows around the transition window j ~2“a ~ u, and another analysis for large/small
j. We use the notation for I C {1,2,...,v} that A; and B; are the restrictions of this sum to the
range of j € I.

The transition window. We begin by setting jo to be the integer which minimizes |j, 2o — ul.
We can estimate this difference, noting that

4o **a — u| < max{|jy > — (jo £1)"**a} < C(a)jg** 'a < Ca)u T/ (83)

We can estimate j ~2® by Taylor approximation, giving

37 =557 = 2a(i — jo)jo 2 + O((F — jo)%d > 2).

Now we divide j according to whether
(j(;2aa _j—2aa)2 < M(n+j(;2ab)2

or if not, for a large M = M (e) =< 1/¢2. Let I the largest possible symmetric interval of j around jj
that satisfies the above display.

On this interval, we would like to justify that the Taylor approximation holds. For this, we shall
require that v/M (1 + j, 2*b)j2* < e. Note under this condition
15 = Jol/do + O((G = jo)?io 2) = ldg 2* = 5721de™ < VM (n+ jg **b)jg™ <.

Thus the largest difference of |j — jo| on I is bounded above, up to constants, by v M(n +
ub)u~'~1/(2®) Hence the Taylor approximation is justified in that on I

572 = o 21 = 2a)lj — Jolu T/ BV (14 O(e)),
with the implied constants bounded in terms of |1 — a| and c. It follows that for terms outside of I,
we have (j; ?%a — j7%%a)? > ¢/ M(n + j; “b)? for some absolute ¢’ (provided c(«) was picked
sufficiently small).
The contribution of I terms now follows the same path as was done in the first case:
2028 24

J — J
j%; (a—ib)j=2« — (u+in) ; (a—1ib) — (u+in)(e*+ (j — jo)j§‘¥_12a)

+ &1

The error terms &; are bounded by

s a20=2) ;12 3/2,b/a+1/a, —3-3/(2c) 3
&l si”S |u + inljo %IJQ jol® o MPPu v (1 + ub)
o1 (b+ jgn) (b+Jg*n)
< M3/2(,’7+ub)u5/a—1—1/(2a).

We then do a second replacement, freezing the j ~28 in the numerator, and so we need to estimate

—28 _ ;=20
€y = Z J Jo
5 (a—ib) — (u+in) (3™ + (7 — jo)ig "2

which we do simply by
ol 0 mae L0 < ayy gy
i€l b+n/u
Thus with M < 1/¢? and using the second assumption of the lemma, we get
&1] + |&2| < euf/om1/Co)
where we have expressed

—2a—28 =203

J _ Jo
Z (a—ib)j=2> — (u+in) jze; z+w(j — jo) +&1+&2  where {

jel

z=a—ib— (u+in)j2*,

w = (u+in)ja* 2a
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The sum we can now evaluate using Lemma E.3. Note this makes z nearly —i(b+ 7/u) and w nearly
—q 1/ (20) (2ar), and hence z/w is almost purely imaginary. Thus the error estimate in the Lemma
applies and we have (using | (1 4 bu)u =1~/ ()| > log(1/€) and 1 < eu)

2028 m(u/a)ﬁ/a—l/(m)

j
2 (a—ib)j=20 — (u+in) 201

jel

< CeuPlo—1/2e)

The small j regime, imaginary part. Recall the terms of small j, which is to say those with j less
than those in I, are denoted S. For these terms, we have j_%a —u > ¢/ M(n + ub). For the real
and imaginary parts of the sum we have

j72a72ﬂ _ j72a72,8(_u _’_jf2aa 4 1(77 +j72ab))
—ut i a =i+ ) (Cu+ i PP+ (i

As+iBs =)

JjES JjES

We shall focus on the imaginary part first. We introduce an approximation for this sum, coming from
approximating the denominator by j~4®*a2. Thus we introduce

def 1 o —2a
iBg = Z 2072P(i(n + j72D)).
JjES

Let cg be as in the statement of the Proposition. Then

[iBs — ca(ib/a®)| S 5o 2 7 | + jo P (b) S ewl o

We turn to estimating the difference of Bg — iBY%. Using that (j~2%a)? — (—u + j~2®a)? <
2u(j~**a), we can estimate

—28 -—2a
uj—*"(n+j*b)
Bs — B.| < E .
| S‘ jes ( u +]—2aa)2

To estimate these differences, we break these sums into scales. We let Sy, to be those j for which
Sk = {(n+ub)2" 1 < j7%a —u < (n+ ub)2"}.

Then we can estimate the number of terms in each of these k by
1Sk| < Cla)(n + ub)2¥ (u+ (n + ub)2k) =171/ (2)

For small k, i.e. those for which (n+ub)2¥ < u, we can estimate |Sy| < C(a)(n+ub)2Fu=1=1/(),
Call the small k terms S” and the remainder S”. Then for larger S” terms,

|Sk| < C(a)((n + ub)2k)~1/ ),

28

For the difference of the imaginary parts on small k, we may bound j =27 as a multiple of j; " and

SO we arrive at

Bla+1y |Sk|(n + ub) Bla—1/(2a) 1 B/a—1/(2a)
|Bs: — By | < (u ZQ%HUHN@ )%:ngeu :

Then for the difference of the imaginary parts on large k

Z Sel(n((n + ub)28)P/™ 4 b((n 4 ub)2k)B/a+1)
Bgn — B/ " < | .
. vis 2 22F(n + ub)?

k
This we further estimate
By — Bl Sy n((n -+ ub)2)P/e=21/E0) (1 + ubyak)P/o1-1/2,
k

In the event that the exponents are non-negative, which can only occur when 25 > 1, we may lose a
factor which is boundable by the largest &£ term (which is constant order) or by a logarithm in the
case the exponent is 0. If either exponent is negative, the expression is dominated by its smallest k
term, for which (1 + ub)2* < u. In all we have

|Bs — By| S eu/*1/CO) L (y 4 ub)u®/* 112 4 (5 + bulog(1/u).
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The large j regime, imaginary part. We break the sum into two parts L’ and L”, those with
j < 1.1jo and those with j > 1.17g. For the terms in L’ we again break into scales, much like in the
small j regime. We let Ly, to be those j for which

Ly={(n+ ub)2¥ 1 <wu— ;7% < (n+ ub)2k}.
Then we can estimate the number of terms in each of these k by
|Lie| < C(a)(n + ub)2¥(u) =171/,

Then for the imaginary part

uPloH Y L | (n + ub)
3 el

Z uﬁ/ a=1/(2a)
This sum is always dominated by the smallest k, and so we have
|B/| < enB/a—1/(2a)
As for larger j, we first remove a potentially divergent term, and so define
s 20— Qﬁ
J 77 + ub)

Bin=
j icL
In the case that &« + 8 < 1/2, we have that (comparing to an integral and using monotonicity)
(n + ub)V1-20-28
u?(1 — 2a — 23)

—2a—-2p j172a72ﬂ
St (Bt ) S )
u

B, —
| L u

< euflo-1/(20),

Otherwise,
|B/L”| <(n+ ub)u—1+6/a—1/(20¢) < euB/o—1/(2a)

As for comparing the this divergence with the sum, we have

c—2a—28( 2« c—4a—20
J (J~"*(n/u+1)) J ((n + ub))
B "o B 1" < < .
|Br | S Z (—u+j2%q)? ~ Z w3
jEL”
Then if 2. + 5 > 1/2, this leaves

Bro| < (n+ ubjul/o1=1/Co) < ¢ Bla=1/(20)

jeL”

or in the case 2o + § < 1/2
|Br| < (4 ub)u=30 42728 < (5 + ub) (v Ju) u2plm20728,

The real part. For the real part, we shall prove a comparison with

j72a72ﬁ
A =Re 227
JTY—u—am

J
which we note is a special case of A with @ — ib = 1. The arguments are now very similar in all
regimes to the imaginary parts, and so we just give a summary of the arguments.

The main difference is for j ~ jo. Note that using the previous bounds on the transition window, we
may discard an interval of |j — jo| < v/ Mnjé”“ from A and incur an error of only eu®/@—1/(2a)
On a larger interval, J, given by those 7 with

nio T2 < |5 — jol < €jos

by pairing jo + r with jo — r, we can bound

[Asl+145] S ejé—zﬁ < euP/o—1/(2a)
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Moreover, the difference we can bound by

A= AgSt—a S — i <=l sra-1/a)
~ U ra—u) (G2 —u)[ T e

For small j, where we redefine S as those j smaller than those in J, we further divide to hose j with
|7 — Jo| < jo/2 and those S’ which are further from jo.

1—al| 1 .
[As = As| £ ——do 7+ 1 —al 35
jes
Hence we arrive at
As — Ag| S eu/ VD g1 — .
For the large j terms, we redefine L as those j larger than those in J. Again dividing to those with
|7 — Jo| < jo/2 and otherwise, we arrive at

|1 —al 19 jTe—26
Ap —Ap| S —— 1-— E .
| L L‘ ~ € Jo + ‘ CL| _ w2
Jer’
This, as in the large terms for the imaginary part, leads to

1-2a—28

1 —q v

[Ap — Ap| < Tjé_% + 1 = aleuP/27 VR0 L1 — a0y ge ”
Finally, we observe that A satisfies an estimate of the form
< yBla-1/(20) i
‘.A| JSuw + (&% + Oa+8 u )

which arise from the transitionary region, the small j region and the large j region.

Proposition E.5. Assume o # 1§ and o # 5. With z = u + in(u), with

o ul—1/2) }

n = (log(1/¢)/c) max {um/@a% T

there is a ¢ > 0 and an €y so that for all € € (0, €y) there is a c. > 0 so for all u € [d=2%/c., c.]
(with A as in Proposition E.4)

im(z(w) — 1+ d~ Au + i) + z%u*l/@a)dﬂ < Cla)eu V@01,

Proof. We claim that m is approximately equal to

m difl_A(u+in) T
0= d 2ad

where m is the solution of

v Xm(z)

F = —E( ————— ) =1
(m(2)2) =) + 5B ) =1,

with Im m < 0. Hence the result boils down to checking:
w1/ (22)
|F'(mg,z) — 1] < CET

and secondly that
1= 0m(F) <3

in a neighborhood of mg, using Lemma E.2.
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For showing that |F'(mo, z) — 1| we first observe that on the contour selected, if o < % and €, ¢, is
chosen sufficiently small

1—2c ﬂ.ufl/(2a)

g () S e

Moreover the claimed estimates on 1 — F' now follow directly from Proposition E.4.

For the stability, we have that

1-9 F—dz Mm_z

Taking modulus, we have

v

1 R /)
1-0,F| <= =
| | - d Z (j—Qaa_u)Q + (]—2ab+,’7)2

j=1

Now we break the estimation of the sum into regions of 7, as in the proof of Proposition E.4. We let

jo be the integer which minimizes (j, **a — u)2. We define S, L, I, J to be the sets where
J<8jo, J>jofd, (77a—u)* < (ub+n)?

and the rest in J, we let X 4 be the restriction of the sum X to the set of indices A. For the terms in
S,

u+77 w2
< 6+20¢
~d2a21_ ST

with the final sum holding for all § > 0 sufficiently small. For the terms in L,

—-1/2a 1-2a

u—i—n U 149 v u
X < §lt2a o ’
Lwdzuzl— ~ d to d u?+n?

where o, is the indicator of 2a: < 1. For the terms in I we have

XI Zj 2a u+n lufl/(Za)(u+n)
~d (ub+mn)? s d (ub+n)

where we have used that the number of terms in this regions is on order of ]2a+1 (ub+ 7). Now

taking 7 a sufficiently large multiple of uﬂ we conclude that the terms in X; < g. For the terms in .J
(u+n) 1< doutmn)
X ~ 5 0(5 ) > P P e
d; —2aa_u d . JOZ 1(,,.)2

here the range of r is such that at its smallest value j; 2*~'(r) < (ub -+ 1), and so we arrive at

1u=V/C) (u 4 )
d  (ub+n)
Hence picking § sufficiently small that X g, X, are both less than %, and subsequently increasing the

lower bound on 7/ (ub) sufficiently far, we conclude that all four components can be made less than
% and hence that

X <C(6)

1
11— 0nF| < 1.

E.4 The large z region

Proposition E.6. For any compact set U C C of distance at least § > 0 from [0, 1] and any o # 1/2
there is a C'(«) such that
C(a)
Y | I S A —
Im(z) = 1] < d min{d, d>>}
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and such that

Il ™ C(a)
B
m(z) + d = j72® — z| = dmin{d?,d*}
Furthermore, on the same set
Xv: j72a72ﬂ B i j72a72ﬁ - C’(oz)
em = (utin) 7 = (utin)| T dmin{d, d>}’

Proof. We apply Proposition E.2 part 2. We have

v 1
YEx=-%j <
d d ;‘7 ~ min{d, d?®}’

and the result follows directly from Proposition E.2.

We turn to evaluating the sum

def " j—20=25
S(m,u+in) = ; j*2azn —wtin
Then taking the partial derivative in m,
v ja—2p
OmS(m,u+1in) = ; _2am CEEL

which is uniformly bounded on U and on the set m so |m — 1| < ¢ /2. It follows that on U

1

) = S(Lu+in)| S —— -
[Smowtin) = S(Lut i)l S Sy

For the second part, we start by observing that we can estimate

v X 1 | j2e 1
CE(- ) =2 < .
d (X - z)‘ d Z (j—m —u—in) ~ dmin{d, d?>*}

Jj=1

‘We further have

v X2 1| 1
*]E o < —4o 62 < P
d ((Xm— z)2>‘ ~d j;] /1R Smin{d, 4

Hence, combining all these errors we conclude the claim. O

F Approximation of the forcing function

We now apply the technical estimate to find good approximations for the function F. Recall

of —1
F(r) & —f (R(2), (DY?)®2)(1 — 2yBz + *B(B + 1)2%)" dz,
21 '+
j—2a 1
where R(z) = Diag(, 1< < v) and m(z) = —.
—z+j72m(z) 1+ = ZJ 1 ji_mmz(z) -

We decompose the forcing function into a sum of three functions
F(r) = Fpp(r) + Fac(r) + Fo(r) + errors,

which will be introduced in the course of the approximation.
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A w1/ (2a) . 1
Im(z) d log(1/€)
Wl 1

d log(1/¢€)

'ed—2e  spectrum of K /

I'r

S i

Fcaps:FL+FR
Fe=T1+1% S~
F:FC"‘Fcaps b

A 2eu

Figure 7: Contour of I' + I'(. This is used to estimate the m and derive expressions for the forcing
function and kernel function. The important part of the contour is I'g, which contains the point mass

at 0 (blue) and I'¢ (purple) which contains the bulk of the spectrum of deterministic equivalent of K.

There is a left spectral gap which occurs at d~2%. Moreover we have a change of behavior at d~ in
the contour to account for the change of behavior from pure point to absolutely continuous bulk part
of the spectrum.

The contour we select will come in three parts. The contour I'y is an arbitrarily small contour

enclosing 0. The contour I' will be in three parts which is symmetric under the reflection z — —z.

The main part will be T'c parameterized by z = u + in(u) with n(u) as in Proposition E.5 for

u € [ug,u1] where ug = ug(d) = Cd=2“ for some large C' > 0 and u; is a small positive constant.

This is connected by two curves, one which is a smooth curve I';, which is on scale d~2* and which
is reflection symmetric, connects ug + i7(ug) to its conjugates and crosses the imaginary axis on
[0, cd=2?] (with ¢ as in Proposition E.3). The other I'p connects u; + in(u) to its conjugate by a
smooth curve which avoids an e neighborhood of [0, 1].

For Iy, using Proposition E.3, we have
-1
def 277{ (R(2), (DY?0)®%)(1 — 2yB= + v2B(B + 1)22)" d-. (84)
™ To
This can be evaluated explicitly in terms of a residue at 0.
Proposition F.1. The function Fy(r) is constant and

v - —2a—23

J —2a+(28-1)4—1
— <Cd R
3:0(0) ]; 1 + j—2ad2al€(v/d) — C

370(7")

Proof. From Proposition E.3, we can apply the residue formula. Evaluating the residue and bounding
the sum produces the statement. O

The contours I'g and I';, both contribute error terms. Define the sum of the two as
ef —1
Foaps & — j'{ (R(2), (DY/?b)®2)(1 — 2yBz + v*B(B + 1)2%)" d=.

2mi Fr+TL
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Proposition F.2. There are positive functions f(r) and g(r) satisfying f(r) < C exp(—cyBrd=2%)
and g(r) < Cexp(—cyBr) so that

Feaps(r)| < Cf(r)d—22t0=20% 4 Cg(r).

Furthermore, for any M > 1 we can choose ug = Td~2* and uy = 1/T with T sufficiently large
that Fpaps (1) satisfies for yBr < M and yBr > Md>** and some other C' > 0

Feaps(r) > f(Cr)d=20FT=20+ 10 4 g(r)/C.

Hence this will appear as essentially constant on the loss curves. When combined with J we have
that Fo(r) + Foaps(r) is bounded above and below by constants times d 2+ (26=1)+~1,

Proof. Both the contributions from I'y, and I'p give exponentially decaying errors, albeit at much
different scales and lead to the f and g terms respectively. For the " terms, we simply bound, using
Proposition E.6,

|m(z) _ 1‘ S/ d- min{2a,1}'

On the I', contour, having picked the contour sufficiently close to [0, 1] (independent of v, d), we
have for some ¢ > 0

|(1 = 2yBz ++*B(B + 1)2%)"| < em2/BRezr(1=09),
Then we have

-1

1/2\®2 — 2P 2 2

Jj=1

<d min{2cq,1} %

f 67273 Re zr(1-46) | dZ|
I'r

Hence this decays exponentially.

By construction of the I' contour, we can close the contour with an additional (nearly vertical)
segment ['y, with real part v and height eu. Moreover this can be chosen to evenly divide two
poles {572}, by adding small horizontal segments. Then we can estimate on I'y- (essentially by
Proposition E.4, with an extension for very small imaginary part when we split two poles)

v 202
j2e2p < yfla-1/2a),

j=1 jURe— 2™

Then integrating over I'y,, we get

-1 - j72a725 r 1+ —-1/(2 — uir(l—
Tmé Z ]_2‘17—,2 (1 — 2’}/BZ + 72B(B + 1)2’2) dZ 5 EUl B/a /( a)e 2yBuy (1 6).
v 1

Having enclosed the poles, we can apply the residue formula, and we have

-1 — jReep 2 2
(1-2vBz+~*B(B+1)z°)" dz

— e —
27 Jro 4T, =i o _ 4

Jo
= i1 = 29Bj T +*B(B + 1)j )",
j=1

for some jy with jo < ufl/ (20‘). Hence both contributions of I'y, and ' decay like g(r) for an
appropriate choice of §, C'.
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For 'z, we use similar arguments. We use Proposition E.3 to replace the summation by a d-
independent quantity, which also requires rescaling the contour by d~2¢. Then we have

ij’{ (R(2), (DV/20)22) — 12 [ - v da (1-2yBz+~2B(B +1)22)" dz
T, ? Of(zd2oz) _ Zd2oc$2o¢

2mi
_ —2a
% e 2vBced T
' d2e

Hence we are left with a dominant contribution of

—98—9q —1 @ 28 dx Con
dl 28-2 Tmfi—‘ - <\/O f(z)—sza> eXp(72"}/BT’Zd 2 )dZ
L [e3

In the case that 23 > 1 we instead are left with

5 d—Q(I

dz‘.

-1 1
i — — —2vBrzd—?*)dz.
@ 270 Jr, geo <f(2)>eXp( Tere )dz

As the spectral support of f has a left edge, these decay exponentially. In either case, we can then
deform the contour to run twice along the real axis and then vertically to the ends of the I'f, contour.
The component along the vertical portion can be estimated by

O(d1 =2+ (uy =/ ®) /d)) exp(—(2 — 8)yBrug)

(and using the boundedness of f,1/f). This can be made to decay faster than the contribution from

f.

O
Finally, the dominant contributions arise from the contour I'c. We define:
wr 17
Fpp(r) = — / u2P=1/(29) exp(—2yBru) du,
2a Jy (85)

1
Fac(r) &f ;—Z /d—2 w2 exp(—2yBru) du,

where cg is as in Proposition E.5. Then this gives us the principal contribution to the limit:
Proposition F.3. Set forr > 0

dg —1

Fo(r) =2 5 jﬁ (R(2), (DY?0)®2)(1 — 2yBz + v*B(B 4 1)22)" d=.

Then F¢(r) is real-valued and satisfies for some constant C' independent of uy , ug, e, B
Fo(r)] < C(Fpp(r) + Fac(r))-
Moreover, there is an M = M(ug,u1) > 0 and a positive bounded function C(r) so that if
yBr € [M,d**/M)] then
1

@(?pp(r) + Fac(r)) < Fo(r) < C)(Fpp(r) + Fac(r))

Furthermore, for any ¢ > 0 there is a M (e, ug,u1) large enough that C(r) < 1 + € for yBr €
[M, d?>/M].

Proof. These follow in a similar way to the earlier Propositions, and so we do not enter the details.
Instead, we give a brief overview, using the estimates given in Proposition E.5 and Proposition E.4.

Along ¢, we can approximate m uniformly by
0

‘m(z(u)) - (1 — (c(u) + i)%u_l/@a)d_lﬂ S RACOl
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where c is real-valued and bounded and M = M (e). Hence using Proposition E.4,

y j _ W) 4+ i1+ O™
Y ity ~ (1 O@AW) +ill+ 0() =

j=1

+i(l+ O(e))cﬁiu*/@a)d*l

for real valued A and c3 = Z;}il §728if B > 1/2 or 0 otherwise as in Proposition E.4. Integrating

each of these imaginary terms over I'c produces J,,, and J,. respectively. The real part is negligible,
as the contour is close to the real axis (in particular the imaginary part of the contour is smaller than
the real part by a factor of ¢). O

Combining all of these propositions, we have the following conclusion
Corollary F.1. For any «, 8 with o, 8 # 1/2 and o + 8 > % there is a function C(r) bounded
above for all r so that

ﬁ(?pp(r) + Fac(r) + Fo(r) < F(r) < C(r)(Fpp(r) + Faclr) + Fo(r)),

Moreover, for any € > 0 there is a M (¢) large enough that C(r) < 1 + € for yBr € [M,d** /M|
and for yBr > Md>®.

Proof. This follows directly from Proposition F.3, F.2 and F.1, and needs that the I curve is monotone
to fill the gaps on which the approximations are made. ( There are potentially two windows on which

the various approximations do not overlap: when vBr is a large constant and when it is on order
d?®) O

G Estimation of Kernel function

We can now give the approximation of the kernel function, which is represented by

def —723 2 . 2 2\r
K(r) = - 2°Tr(R(2))(1 = 2yBz+~*B(B + 1)2°)" dz,
271 '+

with the same contours that were used for the forcing function.

Using Lemma E. 1, we therefore can represent the kernel function as

X(r) &t —*B 7{ 2(—v+ (1 =m(2))d)(1 — 2yBz +v*B(B 4 1)2?)" dz.
4T

27

By the residue theorem, the contribution from I'y disappears, as does the V' z term. Hence we are left
with the representations

d;f —’}/QBd

X(r) 211

7{ 2(1 —m(2))(1 = 2yBz +~4*B(B +1)2*)" d=.
r

When o > i, the dominant contribution comes once more from the contour I'¢ for which we get

e V2B [
Kpp () “:”27 /0 u' =Y 2 exp(—2yBur) du. (86)

It now follows swiftly from the estimates on m:

Proposition G.1. Suppose o > i. There is a positive function C(r) so that

ﬁg{pp(r) <K(r) < C(r)Kpp(r),

and C(r) is bounded independent of d by a function of M for all ryB < d**M. Moreover for any
€ > 0 there is an M sufficiently large so that for ryB € [M,d*®/M], C(r) < 1 + .
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Proof. By reflection symmetry, the real part of contour integral for K(r) vanishes. Also, for a given
contour I' 4, we will define

2
—v*B
= Zm 2(1 —m(2))d(1 — 2yBz +~4*B(B +1)2?)" dz,
s Ta

JCA(’I“)

and we will estimate each piece of I' = ' + I'c + I', separately.
We begin with the contributions from I'g. Using Proposition E.6, we have that on '

\4 «

_7237{ z (1—m(z))d—ZL (1 —2yBz+~?B(B +1)2%)" dz
21 Jr, = je—z 7 7

5 d min{1,4a—1}fYQB exp(—(SVBr)‘

Following the same steps as in the proof of Proposition F.2, we can extend the I'p contour by a
straight line I'y, to enclose some residues, which leads to

_ QB v F—2a
T ]27 (1—2yBz +~?B(B + 1)2*)" dz
27 — e — »
40y =1
Jo
=’BY (1 - 2vBj** +4°B(B+1);7*)",
j=1
1/(

with jo < u; 2a) Moreover, the contribution of the I'y, contour can be estimated (for some § > 0
which can be made small by increasing u1) by

O(u?_l/(m) exp(—2yBuyr(1l — 9))).
Meanwhile making a Riemann sum approximation (and changing variables by j 2% = u)

jo 1
1

g i1 =29Bji T +?B(B +1)j7*)" =< % / u' =Y 2 exp(—2yBru) du
a

j=1 u

for 2yBr < u% Hence by taking u; sufficiently small, we conclude that for 2y Br < 1%1’

B e _
Kpr(r) < S | exp(—2yBru) du,
a Jy,
and also that | K g (r)| < e=27Bru1(1=9) for larger (2yBr).

The contributions from ' give, in a similar way for 2yBr > u% and 2vBr < u%
ul
Ke(r) < 723/ ur Y2 exp(—2yBru) du
uo
Moreover for any € > 0 there is an M > 0 sufficiently large that when (2yBr) is in [M, d**/M],
2B u1
l—e< m /uo u' ™Y 2 exp(—2yBru) du < 1+,

by first choosing € > 0, then choosing the contour as in Proposition E.5 sufficiently far, and then
possibly shrinking [ug, u;]. For larger r, it further satisfies an estimate that for some ¢ > 0, which
can be made smaller by increasing ug, K, (r) < e27Bruo(1=9),
Finally, the contributions from I'z, we have after changing variables

_72 B

fKL(T') o

di—te Im% 2(1 = m(2d®*))(1 — 2yBzd™* + 4?B(B + 1)22d"**)" dz.
FLdQ(x

This can be compared to the same expression with m(zd>®) — f(z) and replacing (1 —2yBzd~2* +
v?B(B + 1)22d=**)" — exp(—2yBr(Re z)d—2%). This gives for 2yBr < d?*

wod2®
K (r) =< v?>Bd—4 / uf(u) exp(—2yBrud~2%) du,
0
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where f(u) = =L lim._¢ f(u + i€) is the spectral density corresponding to f. Hence it follows that
for 2vyBr < d?@,

uo
Kp(r) =< 723/ u' =Y 29 exp(—2yBru) du.
d-2o

Remark G.1. In contrast, when o < i, the dominant contribution to X is from X, so that
K(r) < 72Bd1740‘/ uf(u) exp(—2yBrud—>*) du,
0

and moreover the density f(u) < u= (%) 5o that the integral is convergent (which is implicit in
Proposition E.5)

We conclude with noting that for ther norm of K we can directly evaluate it using a contour integral.
Summing the contour integral expression

- _ —*Bd z(1 —m(2)) _ —vd (1—m(z))
1% = ;096(7‘)  2mi fiﬂ 2yBz —v?B(B + 1)z2 dz = 4mi 7{ 1—1v(B+1)z

We additionally can more generally evaluate a partial norm

ij —vdf‘lfl;u;ﬁi)( 2B BB+ )Y 0o

Combining this with Proposition E.6, this leads directly to tight estimates for the kernel norm.
Corollary G.1. When2a > landv(B +1) < 2,

F—2a

ol = §j vy LR O)

When 2a < 1 (and recalling that we take ~ on the order d**~' in this case),

1-2a
Y v
X[ = 5

21— 2«
Furthermore, for any € > 0 there is an M > 0 so that if yYBr > M then

1 oo
— ) K(s)<e
1] g
Proof. For the first case with 2a: > 1, Proposition E.6 gives on I'r

1 v j—20¢
1_m:g;j*207—z+0(1/d)

Using this, and completing the I"z contour via a vertical line, we get a residue contribution which
matches the claim, up to some number of terms jo (which can be made as large as desired). Proposition
E.5 and E.3 can be used to control the parts of the contour near 0 and in the middle.

(1+ o(1)).

For the second case 2o < 1, since +y is small, we may deform the contour to be at a fixed distance
from [0, 1], and then once more we can use Proposition E.6 which gives in 1 step that

’Y 1—4o
K| = E + O(vd .
|| || _ 1 —2a B + 1) ('}/ )

For the final statement, under the conditions given on r
(1 —2yBz++*B(B+1)2%)"| < ¢

uniformly over the contours, and the estimate follows directly. O
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From here, we can derive the “sub-exponential” property of X.

Proposition G.2. Suppose a > i. For any € > 0, there is an M sufficiently large so that for
yBr € [M,d**/M)|

ZK (r—s) < (24 ¢)[| K[| K(r)

Proof. We note that in the range of 7 given, we can conclude that for any J, ¢ > 0, by increasing M

> K(s) < el X,
rd

furthermore that for s > r/2
(1= e)Kpp(s) <K(s) < (1+€)Kpp(s),
and that finally for s > r/2

(1= €)Xpp(s) < fﬁff@ — (1/(20)))(29Bs) 2/ CO) < (14 )Xy (5),

where the final estimate follows by estimating

1 0
/ ut =Y (2% exp(—2yBur) du =< / w2 exp(—2yBur) du,
0 0

once yBr > M, and moreover their ratio tends to 1 as M — oo.

With these estimates in place, we can break the estimate up as

r I r(1-9)
Zﬂ((s)ﬂ((r —s) <2 ZJC(S)SK(T ) Z K(s)K(r — s).
s=0 5s=0 s=rd

The final sum is bounded by
r(1-9)

Z K($)X(r =) S e(1+ )| K[| Kpp(r/2)-

Meanwhile, for the first sum,

229< (r— ) < 2(1+ 0(e))(1 + O(8)) | K| Fpp(r)

where we have used that K, (r(1 — §)) <

ifi(l + O(8))Kpp(1). O]

H Asymptotics of forcing function and kernel function

With this, we now analyze the asymptotics of each of these terms individually. These asymptotics
often rely on a result about how close a Riemann sum is to its integral. We state below the main result
of this nature that we used:

Proposition H.1 (Trapezoidal Rule, [15]). If f is continuous, then for each integer n > 0, the
integral of f on [a, b] is approximated by
def b—a

L) 52 (F(@0) + 20 (@1) + 4+ 20 @no1) + ()

where z; = a + i(b— a)/n, 0 < i < n. Define the error in the trapezoid rule

/fdt

If f has an integrable first derivative as an improper integral, thens

ET( def

()] dt.
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H.1 Pure point forcing term, F,, ()

In this section, we prove an asymptotic for the pure point forcing term, see (85),

1 !
= —/ u2P=1/ (2% exp(—2yBru) du.
2a Jy

Fpp(r)

Proposition H.2 (Pure point forcing term). Suppose 2ac+ 25 > 1. For any € > 0, there isan M > 0
so that for yYBr > M,

Fpp(r) = g(r)] < € x g(r)
where
g(r) @‘(201)71(273)1/(2@7/3/%1 % F(g _ i + 1) « p— 1B/ ) +1/(20)

Furthermore, for any M > 0, there exists some constants C,C, ¢ > 0 independent of d so that
c < Tpp(r) < C ifyBr< M,

and ifr > Md2a, R
Fpp(r) < C x Fo(r).

Proof. First, a simple computation shows that

g(r) = (204)71(QPYBT)*(HB/a)H/(M)/ w1/ (29 exp(—w) dw.
0

Let p = —(14 8/a) + 1/(2a). A simple computation, using the change of variables w = 2yBru,
yields

2vBr
Fop(r) = (20) 2B} x [ W IC expw) do.
0

Then we have that

Fpu(r) — 9(r)] < (20) (2yBr)? ( I

yBr

< (204)71(2'yBr)p/ w1/ (2% exp(—w) dw.
2M

w@FD/20) () dw)

Since [;~ w?#=1/(2%) exp(—w) dw, there exists a M large so that

/ W=D/ gy dw < .
2M

Thus the first result is shown.

IfvyBr < M, then

Fpp(r) < (20)7 [ wPP1/C) gy < O,
0

Moreover, we have that exp(—2yBru) > exp(—2M). Therefore, we get that

Y 1
5,,(r) > M/ W2B-D/C0) gy — ¢
2 0

Now suppose yBr > Md>*. By the previous part, we know that F,, (1) < (1 + €)g(r). Moreover,
we see that g is decreasing. As a result, we see that up to constants

g(r) < g(Md**) = C x d= 22728+ < C x Fo(r).

for some constants C, C > 0. Hence the result is shown.
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H.2 Model misspecification, point mass at 0, Fy(r)

Recall, from Proposition F.1, the forcing function point mass at 0, satisfies

v - —2a—20 K

v/d
—1
(1+0(d™")) where k(v/d) solves 1 = /0 T du.

J
Folr) = ; 1+ j2ed?2k(v/d)

(87)
In this section, we provide an asymptotic for Fy(r) (see Proposition H.3) which represents the
limiting value the loss obtains as » — oco. Unlike the pure point process above, this asymptotic
depends on whether 23 > 1.
We begin by showing that the s defined implicitly in (87) is uniquely determined and dimensionless.

Lemma H.1. Suppose v and d are admissible such that the ratio % > 1. Then the equation

v/d
Y L
0 /i‘i’ua

has a unique solution k such that 0 < Kk < o0.

Proof. Let w &) and F(w) &f Ov/d w+u2a du and set G(w) = wF(w). To solve the fixed point

equation, we want to find G(w) = 1. First, it is clear that lim,,_,o G(w) = 0. Second, we see that

as limy, 00 G(w) = ¥ > 1. As G(w) is continuous, it follows that there exists a solution « to

d
G(r) = 1.
To show that & is unique, amounts to showing that G(w) is strictly increasing for w > 0. First, we
see that 1 /d
v w + u2a _ u2a v uQa
G(w):/ —Qdu:/ - —= du
0 w + U 0 w + u

2 . . . .
We note that w — + —2—— is strictly decreasing in w. So w + 1 — W is strictly increasing in w.
Hence G(v) is strictly increasing and there is a unique solution to G(x) = 1. O

Now we give an asymptotic for Fj.

Proposition H.3 (Asymptotic for Fy). Suppose v and d are admissible such that the ratio v/d > 1
and suppose 2cc+ 23 > 1. Let 0 < k(v/d) < oo be the unique solution to

v/d
Y
0 K+ u®

Then as d — oo

Fo(r) S (S5 ) if26 > 1
ol\r) ~ 2
di=2a+p) [/ ;;ufa du, if28<1.

Proof. We consider 2 cases. Let k = k(v/d).

Case 1: Suppose 23 > 1: Let C = & Z 4728, which is finite as 23 > 1. Consider the following
I sz(aJrB) _d 2a v _og _283
£ () & D R Y 2j-1 g—zi,{w
1 d—2aC C

K
To handle the large j values, we see that there exists a jg large so that
o e _
i ]0 ] 2(xnd2(x+1 26
7 < €,
e =Y

J>Jo
where we used that j~2%kd?® 4 1 > 1. For the small j, we use that d can be large. Hence,

Jo

Jo
<
Z _2O‘Hd2a +1 Z]—Za d2e +1 —204 rd2 +1
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For sufficiently large d, we can make the right-hand-side small. Therefore, £1(r) is small for
sufficiently large d and hence, the result holds.

Case 2: Suppose 23 < 1: To show this case, we define the following errors

E,U j—2(a+/3) —dl 2(a+ﬁ) fv/d w28 du
j=1 j—2kd2>+1 1/d  rk+u?e

d17%a+ﬂ)jw/d u=28 du

Ktu2e

821 (’I“) déf

f K+ule PERTEL

822(7‘) é

J1—2(a+5) fv/d “20 du _ g1-2(a+f) fv/d u =28 du’

d1—2(a+B) fﬂ/d u=2f du

K+ u2a

It is clear, for sufficiently large d, Eo2(7) is small.

For the first error term, we use a Riemann sum approximation, that is,

Z j—2(a+6) _ Ji-2ats) Z (j/d)~ 2(a+B)
= jT2kd2e + 1 d (j/d)"20k +1°
p—2(a+8)

Lettinga =1/d,b=v/d,n=v—1,2; =1/d+ j/d,and f(z) =
the summation with an integral. Using Prop. H.1,

471> We can approximate

1/d

fv/d u—2P du
0 Kk+u2e

1 v/d
521(7«)7 X |f' (z )|d$.

L (@) de
v/d 4—28 du

One can check that < C where C is independent of d. For sufficiently large d,

0 tule
v/d
ir@lde g
€a1(r) < fv/duZﬁdu <C><d<e.
0 K+u2e
Hence, Case 2 is shown. O

H.3 Absolutely continuous forcing function, F,.(r)

We now turn to the absolutely continuous forcing function, defined as
1
Foclr) = C—B/ uw /gt exp(—2yBru) du,
2a d—2a

where cg = Z;zl 727 if 28 > 1 and 0 otherwise. From this, we derive a simple asymptotic
formula.

Proposition H.4. There exists a constant C(«, ) > 0 such that

CxFo(r), if26>12a<1

0, if2p < 1. (88)

EFac(T) S {
Suppose now 2a > 1 and 23 > 1. For any € > 0, there is an M > 0 so that for yBr € [M, d*® /M|,
[Fac(r) —g(r)] < exg(r)

where  g(r ZJ ) (2yB) 1Y/ 29 (20)71D(1 — L) x pm1+1/(20) 5 g1, (39)

Furthermore, for any M > 0, these exists some constants C, ¢ > 0 independent of d so that

Foelr) Cxd™, ifyBr<M
NI e x Fo(r), ifyBr > Md*.
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Proof. We proceed by cases. The case 25 < 1 is immediate as cg is only non-zero for 23 > 1.

Case: 25 > 1 and 2« < 1. In this case, we just bound directly bound F,.(r). Dropping the
exponential, we get

1 1-2a _ J1/2—«
Faclr) < C—B/ w0 gt gy = 2 g (@ . d e a——
2 d—2a 2c 5a 1 20[(% - 1)

We know that Fo(r) < d—2e+max{0,1=28} and thus the result is shown.
Next we show (89).
Case: 23 > 1 and 2« > 1. First, we make the following observation. The integral is

o [ e ety =)
2 0

Define C' = ;—Z. Let us consider the following

—a

d 0
def C/ 6—2'\/Bu7‘u—1/(2a)d—1 du — C/ e—2’yBuru—1/(2a)d—1 du
d—2e 0

g:

First, we see

&< .

4-2e
C/ 672"/Buru71/(2a)d71 du
0

+ ‘C/OO 6727Buru71/(2a)d71 du
1

& &2

Case: &;. Suppose yBr < 1/Md**. Here we can just use directly the u and disregard the
exponential:

d—2a

d—QQ
/ e 2y Bury =1/ 20 g=1 gy < / wVCOG= qy = ¢ x d2.
0 0

for some constant ¢. Now we have that
d—2a
d—l(,yBr)—l—i-l/(Qa)

By choosing M large, this can be made small.

— d_2a+1(’yB7")1_1/(2a) < d—2a+1(1/M)1—1/(2a)d2a—1 — M—1+1/(2a)

Case: E. Suppose yBr > M. Let us consider
& < C/ d~te=Bur qu < d71(yBr) ! exp(—2yBr).
1

It follows that
d=Y(yBr)~!exp(—2vyBr)
d*l(ryBT)*lJrl/(?a)

= (yBr)~Y %) exp(—2yBrd =)

< exp(—2M) (M)~ () = exp(—2M )M~/ @),
Therefore, by choosing M large, we have that this can be small. This proves (89).
To finish the proof, let us first suppose that yBr < M. Then we have that

1
Faclr) < C—ﬁ/ uw RO gy < d
2a d72a

When vBr > Md2*, we have that

~

1
Fac(r) < / exp(—2yBru) du < d=2% exp(—2yBMd?*d=2) < Fo(r).
d

—2a
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H.4 Kernel function asymptotic.
We recall the term X, defined as

’}/2B 1

50 J, w2 exp(—2yBur) du

Kpp(r) =

We now give an asymptotic for such a function.

Proposition H.5 (X, asymptotic). Suppose oo > 1/4. For any € > 0, there is an M > 0 so that for
vBr > M,

|:Kpp(7") —g(r)| < exg(r) (90)
where
9(r) ¥ (20) 712 B(2yB) T2/ (20) X T (2 — L) x pm2H1/(20)

Moreover, for any M > 0, there exists constants ¢, C, C > 0, such that when 2c. > 1,
c<Kpp(r) < C, ifyBr < M

and when 2o < 1, )
Kpp(r) < C x d**~ 1 ifyBr < M.

Furthermore, for any M > 0, there exist a constant C > 0, such that

Kpp(r) < C x Fo(r), ifyBr > Md*.

Proof. The first part of the argument, (90), follows immediately from the proof of F,,, Prop. H.2.

If 2a > 1, then we always have 72 B is constant order. Therefore, using the same argument as F,,
(see Prop. H.2), we get that there exists constant ¢, C' > 0 such that ¢ < K,,,(r) < C for yBr < M.

If 2a < 1, then v =< d?2—1 Therefore, for vBr < M , we have that

VB

2

1 1

B

/ u' =Y 29 exp(—2yBur) du = dzo‘*l’;—a / w2 exp(—2yBur) du < d?*71C.
0 0

The later inequality follows using the same bounding argument as Fp,, (7).

Asv2B < C, then the same argument in F,,,(r") shows for yBr > Md>* that K,,(r) < CFo(r).

O
We now turn to the last quantity that appears in the Volterra equation.
Proposition H.6 (Forcing function norm). Provided 23 > 1, we have that
Md** /(yB) 1
Z F(s) 7737 ©n
s=0
for some constant M > 0.
Next, suppose 23 < 1. Then there exists an M , M > 0 such that
Md>*/(vB)
K(r)x > F(s)<F(r) forall M <~yBr < Md*™, (92)
s=M/(vB)
and it follows for all YBr < Md?*®,
Md** /(yB)
1
Kr)yx > F(s) SFr)+ —5 X K(r). (93)
Y
s=0
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Proof. Suppose 25 > 1. First note that in this region Zi\i%za/('yB) Fo(r) < ,%B for any fixed M > 0,
Proposition H.3.

Next, let us consider the pure point part of J, i.e., Fp,. Choose M and M so that JFpp is behaving
like the asymptotic in Proposition H.2, i.e., for yBr > M,

Fpp(r) < (yBr)~H8/@)+1/(22),
and for yBr < M, F,,(r) < C for some constant C' > 0 independent of d. It follows then that

M/(vB)

1
F < —
; pp(r) ~ B
To handle the rest of the sum, we see that
Md?*® /(yB) Md** /(vB) 1 Md>>
Z Fpp(r) = Z (VBT)f(lJrﬁ/a)Jrl/(?a) - 773 ~ p—(14+8/a)+1/(2a)
r=M/(yB) r=M/(yB) r=M
_ d2w
_ (@)@ g ST (148 a)+1/(20)
=5 a2 (@)
r=NI

20\ —B/a+1/ (2 M+M /d?>
(d>) =P/t M o= (/@) 11/(20) gy

- vB M /d2
| (d2) B at1/(20) prog, y p—B/o+1/(20) | M+M/d*
,-YB 1- 26 M/dZu

< L

~ 5B

Here we use that the Riemann sum approximation with a = djg%, b=M+ dzﬂa, n = Md>?® and
flz) = p—(14+B/a)+1/(2a)

Using a similar argument for F,.(r) (Proposition H.4)when 2a: > 1 (otherwise we do not need to
worry about J,.), we have that

Md>**/(vB) _q1 Ma Md?> —1+41/(2a)
_d —141/2a) _ M o s
Z ?ac(T)Ava .S *V*Bd Z e
r=M/(yB) r=M M
M
<M [T e g L
~ B Jo 7B

~ _ M/(vB
When r < M /(vB), we have that F,.(r) < d~L. Hence, Y M/0P) F,.(r) <
The first result, (91), then follows from Corollary F.1.

1
yB*

Consider 25 < 1 and 2a < 1. We do not need to worry about F,.. in this region because it does not

exist in this region. Choose M and M so that both X, and J, are in their asymptotic regions
and, using Proposition G.1, K(r) =< Xp,(r). Using a similar argument as above, we estimate the

summation of ,,, as an integral. For any r € [M/(yB), Md**/(yB)]

r d2e\—B/a+1/(2a) )19 —BJa+1/(2a) |TYB/d**+M/d**
Z Stpp(s)zg( ) B axx 1_2/8 -
s=M/(vB) v M /d?>

< (WBT)—B/aJrl/(Za).

1
vB
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Using the asymptotic for X, (Proposition H.5),

K(r) x Z Fpp(s) S v x (’yBr)’ﬂ/o‘H/(M) « (’yBr)fQH/(QO‘).
s=M/(yB)

We will show that this is less than F,,(r). Using the asymptotic for F,,(r) (Proposition H.2), let us
suppose

v X (VBT)fB/aH/(m) > (VBT)72+1/(2Q) < (VBT),l,g/aH/(ga)
& < (yBr) /G,
In this region, the learning rate is v < d>*~1. Thus, we see that
4>~ < (yBr)2e—1/2e)

(2a—1) 2c 2a—1 _2a
s d 20—-1 > (’}/B’I“) 2a 2a—1

& d* > (yBr).

This is true and so we have that

K(r) x Z Fpp(1) S Fpp(r), forall r € [M/(yB), Md**/(yB)].
s=M/vB

For Fo, with 7 € [M/(yB), Md** /(yB)]

Z Fo S (vBr) x d' 72724 x B
s=M/(vB)

Therefore, we get that
Kr)x > Fo(r) S (vBr) x d'2072% 5y x (yBr) 2T/ ()

< 47 (yBr) TG,
We will show that this is less than J,,. For this, we see
d=28(yBr)~111/(20) < (ypB)=A/am141/(2e)
& 4 < (yBr) P
& (yBr)Pe g d¥
& (yBr) < d*.

Hence, we have that

K(r)x > Fo<Fp(r), forallr € [M/(yB), Md*/(vB)].
s=M/(vB)
Since there is no J . in this region, we immediately get from Corollary F.1

K(r) x Z F(r) < Fpp(r), forallr € [M/(yB), Md>*/(vB)].
s=NI/(vB)
For s € [0, M /(yB)], we have that F(s)

M/(yB)

K(r)x Y F(s) SK(r) B’

< C. Thus we immediately get that

~

for all r. This proves the result for 25 < 1 and 2a < 1.
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Consider 23 < 1 and 2a > 1. As in the previous case, we do not need to consider F.. as it does not

exist here. The proof will be similar to the previous case. Choose M and M so that both X, and
Jpp are in their asymptotic regions and, using Proposition G.1, X () = K, (7).

First, by the same argument as in 23 < 1 and 2« > 1, we immediately have for s € [0, M /(yB)],
we have that F(s) < C,
M/(vB)

K(r)x Y F(s) SK(r) x B
s=0

for all r.
As before, we have for any r € [M/(yB), Md**/(vB)]

X(r) x Z Fpp(s) Sy x (»VBT)—B/a-H/@a) « (,YBT)—2+1/(204).
s=M/(vB)

Note here that  is constant. We will show that this is less than F,,(r). Using the asymptotic for
Fpp(r) (Proposition H.2), let us suppose

(1) P13 s ()3 < ()
& 0< ('yBr)l_l/(Qo‘).

Hence, we have that

K(r)x Y Fpp(r) STpp(r),  forallr € [M/(yB), Md**/(B)].
s=M/yB

For o, with € [M/(vB), Md>** /(yB)]

- 1
> FoS(yBr) xd T —

4 B’
s=M/(vB) 7
Therefore, we get that

K(r)x > Fo(r) S (vBr) x d' 272 x (yBr) 21/
s=M/(vB)
< d_2a+1_25(73r)_1+1/(2a).
We will show that this is less than J,,. For this, we see
d72a+172ﬂ(’yB7’)71+1/(2a) < (,W,B)fﬁ/ozflJrl/(Za)
& detl-28 < (yBr)_ﬁ/O‘
& ('yBr)ﬂ/o‘ < 2P t2e-1

Now we see that (yBr)?/® < @?# < d?#+22—1, Hence, we have that
K(r)x Y Fo<Fy(r), forallr € [M/(yB), Md>*/(yB)].

s=M/(7B)

The result is thus shown in this case. ]

I Optimizing over batch and learning rate

The previous sections use batch size B = 1 and the maximal learning rate allowed. In this section,
we consider optimizing compute-optimal curves with respect to batch size and learning rate, i.e., find
d*,~*, B* such that

(d*,~*, B*) € argmin, ., € argmian(g%,d7 v) st.yB <land|X,,| < 1. (94)
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I.1 Optimal batch size

We see that batch essentially scales out of the problem and therefore the batch has no effect on the
compute-optimal curves. To see this, we observe from Table 5 that

Fpp(r) = (yBr)~(HA/0F1/C0) o g (Ey () (48/@)+1/(20)
Foolr) = (YBr) VG g-1 o ff"ac(diB) = (%i)ﬂﬂ/(za) ! ©5)
LK (r) =< y(yBr) VO o L, () < ()2 ),

It immediately follows that the batch size has no effect on the compute-optimal curves. Therefore
any batch size (e.g., B = 1) that satisfies the necessary and sufficient condition for convergence
(Prop. C.2), that is, v(B + 1) < 2, will yield the same compute-optimal curves.

This is not necessarily true for the learning rate as we will see in the next section.

L2 Optimal learning rate

Without loss of generality, we let the batch size B = 1. From the expressions in (95), we see that
Fpp and F,. are monotonically decreasing in learning rate . Moreover in Phase III, ,%Bprp, is also
monotonically decreasing in the learning rate. Therefore, in Phases I, II, and III, the optimal learning
rate choice is to choose v maximally. In the cases of Phase Ia, II, and III, this would mean - constant
(see Prop C.2) and in Phase Ib, Ic, v ~ d?*~!. It remains to understand the effect of the learning rate
in Phase IV.

From Proposition C.6, we know that the loss is given by
P dy) = Fo() + Fop(h) + 55%pn(§) = A7+ ()7 #1710,
5_1.

(03

def
where p =

1
= —
By taking derivatives, we see that

= (di*)a/ﬁ—l and  d*(f) < ]cp/(p—%)‘

We need to check that v* is feasible, i.e., v* < 1 (which it is) and v* < d?>=1_ For the later, a simple
check shows that
40?408
y* = d2a+28-1 < d2e—1
when o > 1/4 and 283 > 1, i.e., precisely Phase IV. The compute-optimal curve in Phase IV with
optimal stepsize is the following.
Proposition L.1 (Phase IV, optimal ~, compute-optimal curve). Suppose 1/4 < a < 1/2and 2 > 1.
Then
da(a—p) 2a+23—1 —2a(2a+25-1)
fy* = f4ozB—‘,—20z—0—2B—17 d*(f) =~ f4o¢5+2a+25—1’ and f])*(f) =~ f4aﬁ+2a+25—1 .

The trade off occurring where V%KPP = Fo.

We note that there is only one Phase IV (and no sub-phases).

J Experimental Results

To measure the exponents of the scaling law and parameter count, we follow approach'? 1 and 2
from [24]. We explain the method below using («, 5) = (0.5,0.7) as an example. The theoretical
prediction of the scaling law and parameter count exponents for this example are = 0.5 and £ = 0.5,
resp. (see Table 2). We then repeat this procedure for total of 32 pairs of («, 3) in the phase diagram;
see Fig. 15 and Fig. 16. The theoretical predictions of these two exponents are shown in the heatmaps
Fig. 8.

First, we run SGD for parameter counts
d € [200, 300,400, 600, 800, 1200, 1600, 2400, 3200, 4800, 6400, 9600, 12800].

The SGD learning curves for (a, ) = (0.5, 0.7) with parameters d € [800, 1600, 3200, 6400, 12800]
are shown in Fig. 9a.

12We did not use approach 3 in [24], which is more subtle than the other two; see [7].
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Figure 8: Theoretical predictions of parameter count and scaling law exponents.

J.1 Measuring the Scaling Law Exponent

We follow Sec 3.1 in [24]. First, we choose an IsSOFLOP window [fmin, fmax] and construct f;’s
using a geometric spacing between f; = fmin and f, = fmax. For each IsoFLOP slice, f;, (e.g.,
f; = 2e7 is the vertical line in Fig. 9a), we find the minimum loss across all d. We denote this
minimum value by &7*(f;) and the associated optimal parameter by d*(f;). As an example, in Fig. 9a,
Z*(f;) = 1.6e — 3 and the associated optimal parameter d*(f;) = 6400.

We obtain the compute-optional frontier (highlighted in red in Fig. 9b) by plotting

[(fjv c@*(fj)hgjgm (96)
and the optimal parameter count

[(f5, d"(Fj)]1<j<n- 97)

We then fit a power-law curve 2*(f) = a x {7 to predict the relationship between the compute f
and optimal loss &7*. This is shown as the dashed line in Fig. 9b. For (o, 8) = (0.5, 0.7), this gives

P*(f) = 22.61 x §70-515,
whereas our theoretical result predicts

P =00

J.2 Measuring Parameter Count Exponent: Approach 0

One benefit of our theoretical framework is that the solution of the Volterra equation (eq. 10) is
deterministic. As such, precise numerical evaluation can determine the instantaneous slope of the
compute-optimal curves using a new approach that is not necessarily feasible when dealing with noisy

Scaling Law Exponent: 0.515 (Measurement) vs 0.500 (Theory)

10°

10° —— 4=800 —— d=12800
— d=1600 ---=-IsoFlop: 2e7
d=3200 ----= IsoLoss: 1.6e-3 107
107 —— d=6400 % Compute-Optimal

02

Training Loss
=
Training Loss

.

o
=)

—— s6D: (a, B) = (0.5,0.7)

104 === Compute-Optimal Frontier
10% 104 10% 106 107 108 10° 1010 074 Prediction f(x) = 22.61x7°1
Flops (6ND) 10° 106 108 101
Flops ('6ND’)
(a) IsoFLOP

(b) Compute-Optimal Frontier

Figure 9: Measuring the scaling law exponent for (o, 3) = (0.5,0.7).
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5
Optimal Param Count (Approach 1) 10 «  Optimal Param Count (Approach 1)
—— Approach 1: f(x) = 0.25x9->51 —— Approach 1: f(x) = 0.15x%>8
£ 8 10t
& I
> **
108 10°
107 10° 10° 10 107 108 10° 10'°
Flops (6ND) Flops (6ND)
(a) IsoFLOP Window [1e6, 1e8] (b) IsoFLOP Window [2¢e6, 0.5¢8]

Figure 10: 2 different IsoFLOP windows for measuring the parameter count exponent with Approach
1 for (o, 8) = (0.5,0.7).

SGD curves. Specifically, we search for the unique tangent line that intersects the loss-versus-flops
curves for two adjacent values of d, i.e. we numerically solve the following system for f; and fs:

_ DP(f2) = Pu(fr)
fa— f1 ’

where P; is the loss curve for d = d; and P is the loss curve for d = dy. When d; and d are close,

we obtain an accurate estimate of the parameter count exponent by measuring the discrete logarithmic

derivative, (log(dy) — log(d,))/(og(f3) — log(fi)).

Pi(f1) = Py(f2) (98)

J.3 Measuring Parameter Count Exponent: Approach 1

To predict the optimal parameter count exponent, we fit the function d* = a x §°, a, b constants, to
the measurements in (97) (see e.g., Fig. 10a). For the example («, 8) = (0.5,0.7) (Fig. 10a), this
approach gives

d* = 25 x 0551, (99)

Note that the fit of the exponent is very sensitive to the choice of IsoFLOP window. When we change
the window from [1e6, 1e8] to [2e6, 0.5¢8], the parameter count exponent changes from 0.51 to 0.58,
as shown in Fig.10b. The theoretical prediction of this exponent is 0.5.

J.4 Measuring Parameter Count Exponent: Approach 2

For each IsoFLOP slice, f;, we obtain a set of training loss values depending on d, { 2 (f;, d;) }1<i<m.
In our running example, d; = 200 and d,,, = 12800 (see Fig. 9a). We then fit a parabola (quadratic

Phase Ill: (@, B) = (0.50, 0.7). Exponent (Theory): 0.500

-1.00 — *  Optimal Param Count
—— Approach 2: f(x) = 0.17x0%-°%>

@
2
3 - (%}
£ - £ 10°
£ 200 = ] g
o - Qo
=-2.25 e - **
S . e
2.50 gy g
275
-3.00 10°
250 275 300 325 350 375 400 425 450
Log10 (d
9100 107 108 10° 10"
. Flops ('6ND’
(a) IsoFLOP Quadratic fit ps (6ND)

(b) Approach 2

Figure 11: Measuring parameter count exponent with Approach 2 for («, 8) = (0.5,0.7).
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Figure 12: The empirical measurements of the scaling law exponent and parameter count exponent are
sensitive to the choice of the IsoFLOP windows. Top: larger IsoFLOP window [1e6, 5¢8] Bottom:
smaller IsoFLOP window [1e6, 1e8].

function) to {(log Z(§;, d;),1og d;) }1<i<m, i.e., we find (a, b, ¢) such that
log Z(f;,d;) = alog®d; + blogd; + c.

This is shown in Fig. 11a. After solving for (a, b, c), we find the d*( f;) that minimizes a?log® d +
blog d + c. Repeating this procedure for all §;’s gives a set of pairs {(f;, dj)}lg j<n- In the final step,
we power-law fit this set. For the example («, 5) = (0.5,0.7) (see Fig. 11b), this gives

d* = 0.17 x §°9.

J.5 [Exponents comparison: Theory vs Measurement

We compare the empirical measurements of the exponents against their theoretical predictions in
Fig. 12. We chose three slices across the phase diagram

1. « = 0.7 Slice (Fig. 12a), in which («, 8) goes from Phase Ta, IT and III.
2. a = 0.27 Slice (Fig. 12b), in which («, /) goes from Phase Ib to Phase I'Vb.
3. 8 =0.7 Slice (Fig. 12¢),, in which («, 3) goes from Phase Ic, IVb, IVa, IIT and to II.

For the scaling law exponents, the empirical measurement agrees with the theoretical prediction
quite well. For the parameter count, the agreement is good but not as good as that of the scaling
law exponents. Noticeably, there is disagreement between Approach 1 and Approach 2. Such
disagreement is not surprising, as empirical measurements are sensitive to the choice of the IsoFLOP
windows and we use the same IsoOFLOP window [1e6, 5e8] for all (o, ). This is clearly suboptimal.
We briefly discuss this in the next subsection.

J.6 Instantaneous slope

In this section, we demonstrate that there can be strong finite-size d effects in the measurements of
the scaling law and parameter count exponents. We measure the instantaneous slope as a function
of parameter count d for the Volterra equation (10). See Fig. 13. To do so, we generate the Volterra
solutions for a geometrically spaced sequence of d’s with ratio 1.05. We then apply Approach 1
with a very dense IsoFLOP window (100 IsoFLOP Slices between [2e4, 2e7]). We then slide a
smaller IsoFLOP window (20 IsoFLOP slices) from left to right to generate a sequence of scaling law
(parameter count) exponent, as shown in the middle (right) plot in Fig. 13. These exponents varying
slowly when the window slides from a small flops regime to a large flops regime. For example, the
scaling law exponent 7) changes from n = 0.440 to 7 = 0.413 from left to right, while the parameter
count exponent changes from £ = 0.450 — 0.575. Using the global window (100 IsoFLOP) to
measure these exponents, we have n = 0.42 and ¢ = 0.52 which are very close to their average over
all small windows: 1 = 0.418 and £ = 0.526.
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Figure 13: Instantaneous Slope. (Left) Volterra equation (10) dynamics for a highly dense grid of
d. We also plot the compute-optimal front obtained from using the left small window (small flops
regime) and the right window (larger flops regime). (Middle) Shows the evolving measurements of

scaling exponents when the flops increases. (Right) Shows the evolving measurements of parameter
count exponents when the flops increases.

J.7 Negative j.

In Fig. 14, we show that our theoretical results work well for 5 < 0.
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Figure 14: Negative 8. Sweeping 5 = —0.2 to § = 0.2. We see good agreement between Volterra
(theory) dynamics and SGD dynamics.

J.8 Additional plots for different phases

We summarize the measurement of the scaling law exponents and optimal parameter count exponents
in Fig. 15 and Fig. 16, resp.

https://doi.org/10.52202/079017-0526 16532



Training Loss

107

3x10°

2x10°

Training Loss

Training Loss Training Loss Training Loss Training Loss Training Loss

Training Loss

10°

107

02

<

S

S

107

Expnent 0.169 (Measurement) vs 0.222 (Theor, 10 Expnent 0.234 (Measurement) vs 0.281 (Theor, 00 Expnent 0.243 (Measurement) vs 0.285 (Theory Expnent 0.008 (Measurement) vs 0.020 (Theory)
4x10°
3x10°
107 % 107
— SGD: (a, B) =(0.2,0.7) —— S6D:(a, B)=(0.25,0.7) = — SGD: (@, B) = (0.26,0.7)
--== Volterra -=== Volterra -=== Volterra 2x10°| ---- Volterra
== Compute-Optimal Frontier «=_ Compute-Optimal Frontier === Compute-Optimal Frontier = Compute-Optimal Frontier
-=== Prediction f(x) = 4.18x~%17 -=-= Prediction f(x) = 6.35x~02* “~ -=-= Prediction f(x) = 6.43x702* . -=--- Prediction f{x) = 1.91x %%
10¢ 10° 10° 10 10¢ 100 10° 10" 10* 100 10° 10" 10° 10° 10° 10"
Expnent 0.057 (Measurement) vs 0.070 (Theory] Expnent 0.137 (Measurement) vs 0.170 (Theor, Expnent 0.193 (Measurement) vs 0.270 (Theor, Expnent 0.230 (Measurement) vs 0.281 (Theor,
10°
10°
10°
AR\ Nt e -1 R
— SGD: (@, B) =(0.27,0.3) — SGD:(a, B) =(0.27,0.4) — SGD: (@, B) = (0.27,0.5) i SGD: (@, B) = (0.27,0.6)
- Volterra -=== Volterra 107 - Volterra - Volterra
== Compute-Optimal Frontier «=_ Compute-Optimal Frontier == Compute-Optimal Frontier === Compute-Optimal Frontier -
=
--== Prediction f{x) =2.77x~%% % === Prediction f(x) = 4.41x~%1% . ---= Prediction flx) = 5.74x~°1° === Prediction f(x) = 6.47x~°23
10° 100 10° 10 10° 10° 10° 10" 10* 10° 10° 10" 10° 10° 10° 10"
Expnent 0.259 (Measurement) vs 0.288 (Theor, Expnent 0.277 (Measurement) vs 0.292 (Theor, Expnent 0.289 (Measurement) vs 0.295 (Theor) Expnent 0.308 (Measurement) vs 0.298 (Theor,
o 107 107
NEY N Ne—=
—— SGD: (@, B) = (0.27,0.7) —— SGD: (a, B) =(0.27,0.8) —— SGD: (@, B) = (0.27,0.9) —— SGD: (@, B) = (0.27,1.0)
- Volterra -=-= Volterra -=-= Volterra - Volterra
—— Compute-Optimal Frontier —— Compute-Optimal Frontier w0l — Compute-Optimal Frontier 102 | = Compute-Optimal Frontier
----- Prediction f{x) = 7.34x~02¢ “ 102 | === Prediction f{x) = 7.76x~°2% “ -=-= Prediction f(x) = 7.89x~°?° -=-= Prediction f{x) = 9.35x~%-31 N
10¢ 100 10° 10 10° 10° 10° 10" 10* 100 10° 10" 10° 10° 10° 10"
Expnent 0.308 (Measurement) vs 0.300 (Theor, 100 Expnent 0.273 (Measurement) vs 0.290 (Theor, 00 Expnent 0.293 (Measurement) vs 0.300 (Theor, 100 Expnent 0.400 (Measurement) vs 0.400 (Theory]
107
107 0°
3 & " N
—— S6D: (@, B) = (0.27,1.1) —— S6D: (a, B) = (0.28,0.7) —— S6D: (a, B) = (0.3,0.7) 0% S6D:(a, B) = (0.4,0.7)
- Volterra -=-= Volterra -=-= Volterra - Volterra
——— Compute-Optimal Frontier —— Compute-Optimal Frontier e — Compute-Optimal Frontier —— Compute-Optimal Frontier
----- Prediction f(x) = 8.38x 3! N qg2 |~ Prediction flx) = 8.1x~027 " -=-= Prediction f(x) = 8.56x°2° 107 | —==- Prediction f{x) = 12.33x~04 .
104 10° 10° 10 10° 100 10° 10" 10* 100 10° 10" 10° 10° 10°
10 Expnent 0.586 (Measurement) vs 0.583 (Theor, . Expnent 0.415 (Measurement) vs 0.417 (Theory) 10 6 (Measurement) vs
10°
107 -
107 10
102
102
107 2
10°
—— S6D: (a, B) = (0.5,0.7) —— S6D: (a, B) = (0.6,0.7) — S6D: (a, B) = (0.7,0.3) 108 | — 56D (@.B)=(0.7,0.4)
== Volterra . » Volterra 10| T Volterra & === Volterra
——— Compute-Optimal Frontier a 10| Compute-Optimal Frontier = Compute-Optimal Frontier \ —— Compute-Optimal Frontier
----- Prediction f{x) = 23.02x~052 . | 7 Prediction flx) = 2423505 . ---=- Prediction fix) = 7.77x%42 i 3 10|~ Prediction fx) = 9.33x~04¢
10°
104 100 108 10" 104 108 10° 10" 10* 100 10° 10" 10* 100 10°
Expnent 0.535 (Measurement) vs 0.583 (Theory) 100 Expnent 0.586 (Measurement) vs 0.615 (Theor, 100 Expnent 0.631 (Measurement) vs 0.643 (Theory) 100 4 (Measurement) vs
107 107 107
- 102 102
-3 10°
= 107 1o .
— SG6D: (a, B) = (0.7,0.5) — SGD: (@, B) = (0.7,0.6) i SGD: (@, B) = (0.7,0.7) 00— SGD: (@, B) = (0.7,0.8)
== Volterra 104 | = Volterra 10| - Volterra === Volterra
—— Compute-Optimal Frontier —— Compute-Optimal Frontier | — Compute-Optima Frontier 105 | = Compute-Optimal Frontier
Prediction fx) = 12.2x~05* 105 | === Prediction fx) = 15.92x70% 107 -~ predicton fix) = 20.83x0 Prediction fix) = 24.66x 0%
104 108 108 10" 104 108 10° 10" 10* 100 10° 10" 10* 100 10°
100 Expnent 0.675 (Measurement) vs 0.643 (Theory) 100 Expnent 0.691 (Measurement) vs 0.643 (Theory) 100 2 (Measurement) vs
107 107
107 107 X 1072
" :
10 : 10
10 H R 104 : TN i N\
— SG6D: (a, B) = (0.7,0.9) — SGD: (a, B)=(0.7,1.0) — SGD: (@, B)=(0.7,1.1) 10| — s6D: (a,B)=(0.7,12)
-=-= Volterra ---= Volterra 10| ---- Volterra | o Volterra
—— Compute-Optimal Frontier 1076 | == Compute-Optimal Frontier Ly | " Compute0ptimalFrontier 10% | Compute-Optimal Frontier
-=== Prediction f(x) = 19.2x~°¢7 === Prediction f(x) = 17.93x~%-¢7 -=-= Prediction f(x) = 19.75x %% 10| Prediction f(x) = 15.33x~0-6% “~

10* 10° 10° 100

Expnent 0.656 (Measurement) vs 0.667 (Theory)

—— SGD: (@, B) = (0.8,0.7)
Volterra

—— Compute-Optimal Frontier
Prediction f(x) = 14.98x 06

1071

10* 10° 100 100

Expnent 0.691 (Measurement) vs 0.688 (Theory)

SGD: (a, B) =(0.9,0.7)
Volterra

Compute-Optimal Frontier
Prediction f(x) = 14.82x~0.69

" Expnent 0.706 (Measurement) vs 0.706 (Theory)

10t 10° 10° 10"

Volterra
~—— Compute-Optimal Frontier

10°

10° 10°

1010

N Expnent 0.688 (Measurement) vs 0.722 (Theory)

— SGD: (a,

Volterra

B)=(1.1,0.7)

——  Compute-Optimal Frontier

Prediction f(x) = 5.17x 06

sy

10* 10° 10°

Flops (6ND)

107

Figure 15: Theory vs. empirical scaling law across different phases.

10* 10° 100

Flops (6ND)

10"

16533

- Prediction f(x) = 11.49x 071
10* 100 10° .10”7
Flops (6ND)

https://doi.org/10.52202/079017-0526

10° 10°
Flops (6ND)

107




0

Param Count

0

Param Count

Param Count

2

Param Count

=

Param Count

Param Count

=

0

Param Count

10°

0

Param Count

Phase Ic: (a, B) = (0.20,0.7). Exponent (Theory): 0.556

Phase Ic: (a, B) = (0.25,0.7). Exponent (Theory): 0.563

Phase IVb: (a, B) = (0.26, 0.7). Exponent (Theory): 0.567

Phase I: (a, B) = (0.27, 0.2). Exponent (Theory): 0.500

10
104 104
10°
"% optimal Param Count % Optimal Param Count % Optimal Param Count % Optimal Param Count
Approach 2: f(x) = 0.09x%551 108 Approach 2: fix) = 0.08x°57 10° Approach 2: fix) = 0.07x°57% Approach 2: fix) = 0.02x°-56¢
« Optimal Param Count (Approach 1) « ptimal Param Count (Approach 1) « Optimal Param Count (Approach 1) « Optimal Param Count (Approach 1)
—— Approach 1: (x) = 0.16x°%> —— Approach 1: fix) = 0.45x%459 —— Approach 1: ix) = 0.53x°452 102 —— Approach 1: x) = 0.06x°52¢
107 10° 10° 101 107 10° 10° 10 107 10° 10° 10 107 100 10° 10"
Phase Ib: (a, B) = (0.27,0.3). Exponent (Theory):0.500 Phase Ib: (a; B) = 0.27, 0.4). Exponent (Theory):0.500 Phase Ib: (a, B) = (0.27,0.5). Exponent (Theory):0.500 Phase IVb: (a, B) = (0.27, 0.6). 0585
% Optimal Param Count
—— Approach 2 fix) = 0.07x%5%
« Optimal Param Count (Approach 1) 106
Approach 1: fx) = 0.05x°%%1 10 10¢
. 2% optimal Param Count % Optimal Param Count % Optimal Param Count
10 Approach 2: fix) = 0.09x0553 10° Approach 2: fix) = 0.09x0561 100 Approach 2: fix) = 0.07x0582
+ ptimal Param Count (Approach 1) « Optimal Param Count (Approach 1) « Optimal Param Count (Approach 1)
—— Approach 1: fix) = 0.14x9532 —— Approach 1: ix) = 0.31x°52 —— Approach 1: (x) = 0.57x°477
107 10° 10° 101 107 10° 10° 100 107 10° 10° 10" 107 10° 10° 101
Phase IVb: (, B) = (0.27,0.7). Exponent (Theory):0.572 Phase IVb: (a, ) = 0.27, 0.8). Exponent (Theory): 0.590 Phase IVb: (a, B) = (0.27,0.9). Exponent (Theory): 0.603 Phase IVb: (a, B) = (0.27, 1.0). Exponent (Theory): 0.613
" 9
10 10 106
% Optimal Param Count % Optimal Param Count “ % Optimal Param Count % Optimal Param Count
—— Approach 2 f(x) = 0.07x05 10 —— Approach2: fix) = 0.06x%5% 0 —— Approach 2: fix) = 0.06x°5 - —— Approzch 2: fix) = 0.04x°52
« Optimal Param Count (Approach 1) « ptimal Param Count (Approach 1) « Optimal Param Count (Approach 1) « Optimal Param Count (Approach 1)
—— Approach 1: (x) = 0.56x%491 —— Approach 1: ix) = 0.86x°46 —— Approach 1: ix) = 0.89x0462 —— Approch T: fix) = 1.14x0453
107 10° 10° 101 107 10° 10° 100 107 10° 10° 10" 10° 10° 101
Phase IVb: (a. ) = (027,1.1) 0621 Phase IVb:(a, ) = 0.28, 0.7). Exponent (Theory): 0.577 Phase IVa: (a, B) = (0.30,0.7). Exponent (Theory):0.500 Phase IVa: (a, B) = (0.40,0.7). Exponent (Theory):0.500
s
10° | optimal Param count
— Approach 2 fix) = 0.07x%%
« Optimal Peram Count (Approach 1)
—— Approach 1: ix) = 3.64x°3
10 100
104
% Optimal Param Count % Optimal Param Count % Optimal Param Count
—— Approach 2: f{x) = 0.06x°% 10 —— Approach2: f{x) = 0.05x°%03 . 3* —— Approach2: fix) = 0.06x°57
« Optimal Param Count (Approach 1) « Optimal Param Count (Approach 1) 10 « Optimal Param Count (Approach 1) 0
—— Approach 1: fix) = 1.51x°43% —— Approach 1: fix) = 0.61x°478 —— Approach 1: f{x) = 1.11x%45*
107 10° 10° 101 107 10° 10° 10 107 10° 10° 10" 107 10° 10° 101
Phase Il B) = (0.50,0.7). Exponent (Theory):0.500 Phase II: (2, B) = (0.60,0.7). Exponent (Theory): 0.500 Phase Ia: (a, B) = (0.70,0.3). Exponent (Theory): 0.417 Phase la: (a, B) = (0.70,0.4). Exponent (Theory): 0417
» ) @ ) i ) i 4)
% Optimal Param Count *  Optimal Param Count 10t
—— Approach 2: f{x) = 0.11x%% —— Approach 2: flx) = 0.2x%34 10¢
« Optimal Param Count (Approach 1) = Optimal Param Count (Approach 1)
—— Approach 1: ix) = 3.86x°3 Approach 1: fix) = 1.37x044
10*
. oo .
10 # % optimal Param Count . % Optimal Param Count
—— Approach 2 flx) = 0.58x%% 1o —— Approach 2: fix) = 0.53x°445
| = Optimal Param Count (Approach 1) = Optimal Param Count (Approach 1)
10 Approach 1: (x) = 0.3x0462 — Approach 1: ix) = 1.32x°3%
107 10° 10° 101 107 10° 10° 100 107 10° 10° 10" 107 10° 10° 101
Phase Ia: (. B) = (0.0, 0.5). Exponent (Theory): 0.417. Phase I:(a, B) = (0.70, 06). Exponent (Theory): 0462 Phase Il (2, B) = (0.70,0.7). Exponent (Theory):0.500 Phase l: (@, B) = (0.70, 0.8). Exponent (Theory): 0.500
% Optimal Param Count % Optimal Param Count % Optimal Param Count % Optimal Param Count
—— Approach 2 fix) = 0.49x0459 . —— Approach 2: ix) = 0.33x°4%2 —— Approach 2: ix) = 0.26x°18 —— Approach 2 fix) = 0.17x°5
« Optimal Param Count (Approach 1) 2 L| = optimal Param Count (approach 1)+ = Optimal Param Count (Approach 1) = Optimal Peram Count (Approach 1)
—— Approach 1: f(x) = 0.67x%443 10 Approach 1: fix) = 0.51x0467 . 10t Approach 1: f(x) = 0.96x%448 —— Approach 1: fix) = 1.56x%3
. Y 10
10° "
10° 10%
107 108 10° 101 107 10° 10° 100 107 10° 10° 100 107 108 10° 101
Phase ll: (a, B) = (0.70, 0.9). Exponent (Theory): 0.500 1 R e ) 070,10 :0.500 Phase Il (a, B) = (0.70,1.1). Exponent (Theory):0.500 Phase Il (a. B ). Exponent (Theory):0.500
s
% Optimal Param Count % Optimal Param Count 10° | % optimal Param Count 05| % Optimal Param Count
—— Approach 2 f(x) = 0.19x05% —— Approach 2: ix) = 0.14x°3 —— Approach 2: f(x) = 0.13x°57 —— Approach 2: ix) = 0.12x°%%7
« Optimal Param Count (Approach 1) = Optimal Param Count (Approach 1) « Optimal Param Count (Approach 1) = Optimal Peram Count (Approach 1)
—— Approach 1: fix) = 2.44x°412 Approach 1: fix) = 3.03x°4% —— Approach 1: fix) = 6.94x°3¢7 —— Approach 1: fix) = 6.94x°36"
10t 10 10¢
10 100 108
107 108 10° 101 107 108 10° 10" 107 108 10° 10" 107 108 10° 101
Phase Il (. B) = 0.80, 0.7). Exponent (Theary): 0.467 Phase I:(a, B) = (0.90,0.7). Exponent (Theory): 0437 | —Phase l(a. §) - (100,07 0412 Phase I (@, B) = (110, 0.7). Exponent (Theory):0.389
10°
% Optimal Param Count % Optimal Param Count .
"
—— Approach2: fix) = 0.41x0473 10 —— Approach2: fix) = 2.06x°72
« Optimal Param Count (Approach 1) = Optimal Peram Count (Approach 1)
—— Approach 1: fix) = 0.5x°46* - —— Approach 1: fix) = 0.53x%492
10°
1 10°
100 % Optimal Param Count % Optimal Param Count
—— Approach2:fix) = 0.52x%4% —— Approach 2: ix) = 0.66x°49%
« optimal Param Count (Approach 1) = Optimal Param Count (Approach 1)
e —— Approach 1: fix) = 0.68x%42 Approach 1: f{x) = 0.31x°442
10° 101 107 108 10° 10'° 107 10° 10° 10" 107 108 10° 101
Flops (6ND) Flops (6ND) Flops (6ND)

Figure 16: Theory vs. empirical optimal parameter count across different phases.

https://doi.org/10.52202/079017-0526

16534




NeurlIPS Paper Checklist

1. Claims

Question: Do the main claims made in the abstract and introduction accurately reflect the
paper’s contributions and scope?

Answer: [Yes]

Justification: All the statements stated in the abstract and in the introduction are proven
explicitly in the remainder of the paper — with most proven in the Appendix. We clearly state
that we are studying a simple model with the exact description described in Section 1.1.

2. Limitations
Question: Does the paper discuss the limitations of the work performed by the authors?
Answer: [Yes]

Justification: We clearly state in Section 1.1 that we are working on a simple quadratic
power law random features model with assumptions on the data and targets. The algorithmic
set-up follows that section. We indicate that we are only considering fixed stepsize SGD.
All the results are proven in the Appendix. We also make note that we only prove our main
result for a > 1/4.

3. Theory Assumptions and Proofs

Question: For each theoretical result, does the paper provide the full set of assumptions and
a complete (and correct) proof?

Answer: [Yes]

Justification: All theorems and results are proven in the Appendix. We make sure to clearly
state any assumptions and limitations. For example, we do not prove the setting for o < %,
but we clearly state this (see e.g., remark after Theorem 2.1).

4. Experimental Result Reproducibility

Question: Does the paper fully disclose all the information needed to reproduce the main ex-
perimental results of the paper to the extent that it affects the main claims and/or conclusions
of the paper (regardless of whether the code and data are provided or not)?

Answer: [Yes]

Justification: In each of the figures, we provide an explicit description of how the image was
generated including the numerical set-up. In this case, the experiments are simple and they
do not require significant coding or datasets. This is mainly a theory paper and the data was
synthetically generated. The model has already been used before in other papers and the
data comes from Gaussians. This is all clearly stated in our set-up, Section 1.1. We intend to
release the code for the numerical computation of the Volterra equation and how it matches
the loss curves under SGD.

5. Open access to data and code

Question: Does the paper provide open access to the data and code, with sufficient instruc-
tions to faithfully reproduce the main experimental results, as described in supplemental
material?

Answer: [NA]

Justification: The paper does not include experiments that require significant code. The
model we analyze is a simple random features model with power law applied to synthetic
data. As such, the code can be readily reproduced by following the set-up seen in the caption
of the figures. We intend to release the code for the numerical computation of the Volterra
equation and how it matches the loss curves under SGD.

6. Experimental Setting/Details

Question: Does the paper specify all the training and test details (e.g., data splits, hyper-
parameters, how they were chosen, type of optimizer, etc.) necessary to understand the
results?

Answer: [Yes]
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Justification: The experimental design, including the power law exponents, fixed stepsizes,
choices of d and v, and the numerical simulations for solving Volterra equations are all
written in the captions of the figures. We also intend to release the code for numerically
computing the Volterra equation.

7. Experiment Statistical Significance

Question: Does the paper report error bars suitably and correctly defined or other appropriate
information about the statistical significance of the experiments?

Answer: [Yes]

Justification: We provide (and explain) in the figures/captions the error bars across multiple
runs of SGD. We record how we generate the empirical compute-optimal exponents using
statistical tools that were first deployed in other papers such as [24]. We are careful to
explain when and why the theory deviates from the numerical simulations. Often this is due
to finite d and v effects and the slow behavior of the theory to the asymptotics.

8. Experiments Compute Resources

Question: For each experiment, does the paper provide sufficient information on the com-
puter resources (type of compute workers, memory, time of execution) needed to reproduce
the experiments?

Answer: [Yes]

Justification: As this paper is about compute-optimal curves, we provide details on the exact
number of flops required to perform the experiments. Since the model we study is a simple
least squares model, the compute resources are also well known in by the community.

9. Code Of Ethics

Question: Does the research conducted in the paper conform, in every respect, with the
NeurIPS Code of Ethics https://neurips.cc/public/EthicsGuidelines?

Answer: [Yes]

Justification: We have reviewed the code of ethics. We have made our utmost attempt to
adhere to the guidelines provided by NeurIPS. We do not use any human subjects nor any
datasets. We did our best to cite all the relevent related work. Given that our work is in the
foundational research, it is difficult to mitigate all the risks as the downstream effects of
theory are long, but we have done our best. The model is completely synthetic using the
standard SGD algorithm; thus we don’t, to the best of our knowledge, anticipate any risks.

10. Broader Impacts
Question: Does the paper discuss both potential positive societal impacts and negative
societal impacts of the work performed?
Answer: [NA]
Justification: The work presented is purely foundational research and is not directly tied to
any particular application. We study a simple random features model with power law data
and target and we solve the model using a common algorithm SGD. Given the theoretical

nature of this work, we do not anticipate any direct ethical and societal issues. See our
Broader Impact Statement in the appendix.

11. Safeguards

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

Answer: [NA]

Justification: The paper poses no such risks. The work is purely theoretical and uses only
synthetic data generated from a normal distribution. The models employed are standard
statistical model (e.g., least squares) which are textbook learning problems.

12. Licenses for existing assets

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

https://doi.org/10.52202/079017-0526 16536


https://neurips.cc/public/EthicsGuidelines

13.

14.

15.

Answer: [Yes]

Justification: We acknowledge via citations that the model we study was introduced before
by others (e.g., Maloney, Roberts, and Sully paper). We are not using any datasets or other
assets beyond numpy and thus do not need to name any license or cite any dataset.

New Assets

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

Answer: [NA]

Justification: We do not intend to release any new assets. The work is a theoretical analysis
of SGD on a random features model.

Crowdsourcing and Research with Human Subjects

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

Answer: [NA|

Justification: The paper does not involve crowdsourcing nor research with human subjects.
The work is purely theoretical on a simple model.

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

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

Answer: [NA]

Justification: The work does not involve crowdsourcing nor research with human subjects.
The data used in this work is generated synthetically.
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