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ABSTRACT

We derive new bounds for the condition number of kernel matrices, which we then use to enhance
existing non-asymptotic test error bounds for kernel ridgeless regression in the over-parameterized
regime for a fixed input dimension. For kernels with polynomial spectral decay, we recover the bound
from previous work; for exponential decay, our bound is non-trivial and novel.

Our conclusion on overfitting is two-fold: (i) kernel regressors whose eigenspectrum decays poly-
nomially must generalize well, even in the presence of noisy labeled training data; these models
exhibit so-called tempered overfitting; (ii) if the eigenspectrum of any kernel ridge regressor decays
exponentially, then it generalizes poorly, i.e., it exhibits catastrophic overfitting. This adds to the
available characterization of kernel ridge regressors exhibiting benign overfitting as the extremal case
where the eigenspectrum of the kernel decays sub-polynomially. Our analysis combines new random
matrix theory (RMT) techniques with recent tools in the kernel ridge regression (KRR) literature.

1 Introduction

Kernel regression plays a pivotal role in machine learning since it offers an expressive and rapidly trainable framework
for modeling complex relationships in data. In recent years, kernels have regained significance in deep learning theory
since many deep neural networks (DNNs) can be understood as converging to certain kernel limits.

Its significance has been underscored by its ability to approximate deep neural network (DNN) training under certain
conditions, providing a tractable avenue for analytical exploration of test error and robust theoretical guarantees Jacot
et al. [2018], Arora et al. [2019], Bordelon et al. [2020]. The adaptability of kernel regression positions it as a crucial tool
in various machine learning applications, making it imperative to comprehensively understand its behavior, particularly
concerning overfitting.

Despite the increasing attention directed towards kernel ridge regression, the existing literature predominantly con-
centrates on overfitting phenomena in either the high input dimensional regime or the asymptotic regime Liang and
Rakhlin [2020], Mei and Montanari [2022], Misiakiewicz [2022], also known as the ultra-high dimensional regime
Zou and Zhang [2009], Fan et al. [2009]. Notably, the focus on asymptotic bounds, requiring the input dimension to
approach infinity, may not align with the finite nature of real-world datasets and target functions. Similarly, classical
Rademacher-based bounds, e.g. Bartlett and Mendelson [2002], require that the weights of the kernel regressor sat-
isfy data-independent a-priori bounds, a restriction that is also not implemented in standard kernel ridge regression
algorithms. These mismatches between idealized mathematical assumptions and practical implementation standards
necessitate a more nuanced exploration of overfitting in kernel regression in a fixed input dimension.
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Figure 1: Kernel spectra for Laplacian and Gaussian kernels and their overfitting behaviours.

Tempered Overfitting: The empirical kernel spectra of the Laplacian kernel decay moderately (top left), and so does
the quality of its test-set performance as one departs from the training data (top right).

Catastrophic Overfitting: The Gaussian kernel exhibits rapid spectral decay (bottom left), and so does the reliability
of its test-set performance for inputs far from the training data (bottom right).

Contributions This work aims at developing novel test error bounds for KRR in the setting of finite input dimension
and sample size.

As a summary, our main contributions are:

1. We obtain a high-probability bound on the condition number of the empirical kernel matrix (Theorem 4.1);

2. We derive tight non-asymptotic upper and lower bounds for the test error of the minimum norm interpolant
with polynomially decaying spectrum in the fixed input dimension setting. Consequentially, we show that this
regime yields tempered overfitting (Theorem 4.2);

3. On the other hand, we show that the minimum norm interpolant with exponentially decaying spectrum must
exhibit catastrophic overfitting (Theorem 4.3).

This mirrors the special case identified in Mallinar et al. [2022], which showed that the neural tangent kernel (NTK)
and Laplacian kernel (polynomial spectra) generalize well even without ridge while the Gaussian kernel (exponential
spectrum) does not. The correspondence between polynomial and exponential spectral decay rates and tempered and
catastrophic overfitting regimes is illustrated in Figure 1.

Organization of the Paper The structure of this paper is as follows:

1. In Section 2, we discuss how our work differs from previous studies and complements their results. A summary
for comparison can be found in Table 1.

2. In Section 3, we state the definitions and assumptions for this paper.

3. In Section 4, we present our main results (Theorems 4.1, 4.2, and 4.3) and interpret their significance, novelty,
and improvement compared to previous work. Based on our findings, we formulate a conjecture for future
research.



Characterizing Overfitting in Kernel Ridgeless Regression Through the Eigenspectrum A PREPRINT

4. In Section 5, we showcase the empirical results of a simple experiment to validate our findings.

5. In Section 6, we discuss the implications of our contributions in-depth, including their limitations and potential
directions for future research.

6. In Section A, we present the proof of our main results in a simpler setting (under Gaussian Design Assumption
A.1) for the sake of simplicity.

7. In Section B, we extend our proof to the general setting (under Sub-Gaussian Design Assumption 3.2).

8. In Section C, we list the technical lemmata used in this paper.

2 Previous Work

Traditional statistical wisdom has influenced classical machine learning models to focus on mitigating overfitting
with the belief that doing so maximizes the ability of a model to generalize beyond the training data. However, these
traditional ideas have been challenged by the discovery of the “benign overfitting” phenomenon, see e.g Liang and
Rakhlin [2020], Bartlett et al. [2020], Tsigler and Bartlett [2023], in the context of KRR. A key factor is that traditional
statistics operate in the under-parameterized setting where the number of training instances exceeds the number of
training instances. This assumption is rarely applicable to modern machine learning, where models depend on vastly
more parameters than their training instances, and thus, classical statistical thought no longer applies.

2.1 Gaussian Assumption

Many previous works Jacot et al. [2020], Bordelon et al. [2020], Simon et al. [2021] require the universality assumption
on the eigenfunctions evaluated on the training set, namely, the entries are i.i.d. Gaussians, to prove their results on
KRR generalization. (See Assumption A.1 in Section 3 for details.) In contrast, we obtain tight bounds on test error
in the more widely applicable sub-Gaussian setting. We note that for simplicity of exposition, we first showcase our
results under the Gaussian Design Assumption A.1 and, once explaining our proof strategy, we extend our argument to
the general sub-Gaussian setting in Section B.

2.2 Test Error on Ridgeless Regression

Many previous works Arora et al. [2019], Liang and Rakhlin [2020], Bordelon et al. [2020], Bartlett et al. [2020],
Simon et al. [2021], Mei et al. [2021], Misiakiewicz [2022], Bach [2023], Cheng et al. [2023] have devoted on bounding
the KRR test error in different settings. In the context of benign overfitting, a recent related paper Tsigler and Bartlett
[2023] gives tight non-asymptotic bounds on the ridgeless regression test error under the assumption that the condition
number of kernel matrix is bounded by some constant. Our random matrix theoretic arguments successfully allow
us to derive tight non-asymptotic bounds for the condition number of the empirical kernel matrix (see Theorem 4.1) and
to apply some of their technical tools without their stylized assumptions.

2.3 Overfitting

Recently, Mallinar et al. [2022] characterized previous results on overfitting, especially in the context of KRR, and
classified them into three categories 1) benign overfitting meaning that the learned model interpolates the noisy training
data while exhibiting a negligible reduction in test performance decline, 2) tempered overfitting, which happens when
the learned model exhibits a bounded reduction in test set performance due resulting from an interpolation of the
training data, and 3) catastrophic overfitting which covers the case where the test error is unbounded due to the learned
model having interpolated the training data. The benign overfitting case has already been characterized by Barzilai and
Shamir [2023], and we characterize the tempered and catastrophic overfitting cases.

They follow a similar approach by characterizing the overfitting by the kernel spectral decay. However, their analysis is
based on a proxy of the test error by Simon et al. [2021] where they use the Gaussian Design Assumption A.1. Our
paper recovers their result with Sub-Gaussian Design Assumption 3.2 instead. We refer the reader to Figure 2 for
visualization and Definition 3.9 for further details.

2.4 Comparison to Other Results

A comparison of our results to the state-of-the-art in the literature is detailed in Table 1. Our analysis yields tighter
bounds for the class of kernels to which our analysis applies than theirs, which is accomplished via tighter bounds
on the involved kernel eigenspectrum. Importantly, unlike their results, our analysis provides upper and matching
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Figure 2: A cartoon description for benign, tempered and catastrophic overfitting regimes. We characterize the tempered
and catastrophic overfitting regimes, where the out-of-sample performance is controlled and uncontrollable, respectively.

lower bounds bounds on the test error. Also, our bound on the condition number of the kernel matrix is tight even for
exponential decay, while the bound in Barzilai and Shamir [2023] ! becomes vacuous in that setting.

Though our analysis covers a mildly smaller class of kernels, we expect one could extend our arguments to cover the
broader class of kernels studied in their analysis.

Table 1: Comparison with prior works

Mallinar et al. [2022] Tsigler and Bartlett [2023] Barzilai and Shamir [2023] This paper
Assumption on kernel Gaussian feature Bound on condition number Kernel cont. and bdd. Sub-Gaussian feature
Non-asymptotic bounds X
Overfitting for poly. decay X
Overfitting for exp. decay X X

3 Setting

Given a kernel K with reproducing kernel Hilbert space (RKHS) #H, we consider the kernel ridge regression (KRR)

problem:
N

. 2
%142 - (f(%) - yz) + AHf”%—L

The solution f to the KRR problem, called the kernel ridge regressor, is unique whenever A > 0. For A = 0 and
dim(#) > N, with minor abuse of notation, we write f the norm-minimizing interpolant:

fe argmin ||f]-
fxi)=ys,Yi

Given a data-distribution 4 on the input space X', we using the Mercer theorem we decompose:

M
K(z,2') = Z Akt (2)Pr(27),
k=1

where M € N U {oo} is the kernel rank, \;’s are the eigenvalues indexed in decreasing order with corresponding
eigenfunctions 1 ’s. In the context of over-parametrized machine learning, we assume the kernel is of finite-rank M
and is much larger than the sample size V:

Assumption 3.1 (Interpolation). Assume M € N and there exists an integer constant 6 > 1 (to be determined) such
that M = ON. Also, we assume that A = 0 and hence f denotes the norm-minimizing interpolant.

"We note that this paper is in fact a concurrent work as it was published on arXiv just four weeks prior to the submission deadline
for ICML. The strength of Barzilai and Shamir [2023] is the general setting under which they perform their analysis. However, our
results can address the difficult case of exponential decay and the two works are in conclusion complementary of each other.
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Hence the (random) kernel matrix K = [K (x;, x;)]; ; can be written concisely in matrix form
K=UTAU,

where ¥ = [t,(z;)] € RM*N is the design block. Next, we assume sub-Gaussianity of the eigenfunctions 1/;,’s, which
is very standard in KRR literature(to name a few, Liang and Rakhlin [2020], Bartlett et al. [2020], Bach [2023], Tsigler
and Bartlett [2023], Cheng et al. [2023]):

Assumption 3.2 (Sub-Gaussian Design). The sub-Gaussian norm of the random variables 1y (x)’s are uniformly
bounded.

We remark that Assumption 3.2 is much more general and realistic than the Gaussian Design Assumption A.1 which
the papers cited in Subsection 2.1 assumed.

However, for simplicity, we will first prove our result in Gaussian Assumption A.1l in Section A; then in Section B, we
will extend our proof to sub-Gaussian case accordingly.

In general, the random variables ¥ (z)’s can be dependent to each other. For technical reasons, we require the
independence property in only some parts, but not all of our statements, which we will state clearly in Sections 4, A
and B. This is also quite common for KRR literature Liang and Rakhlin [2020], Bartlett et al. [2020], Bordelon et al.
[2020], Simon et al. [2021], Mallinar et al. [2022], Bach [2023], Tsigler and Bartlett [2023].

Assumption 3.3 (Independent Features). The random variables 1y (x)’s are independent to each other.

By the Representer Theorem, we know that
fla) =K (K + A NIy) 'y =KK™y,

where K, = {K (x;,z)}}; € RY. The analysis on the test error inevitably converges to the analysis of the kernel
matrix K. The first analysis is the condition number of K given different decays. In this paper, we consider the two
types of decay:

Assumption 3.4 (Exponential Decay). Assume there exists constants ¥ > r > 0 and a > 0 such that re % < )\, <
Fe~ % forall k = 1,2, ..., M.

Assumption 3.5 (Polynomial Decay). Assume there exists constants T > r > 0 and a > 1 such that rk=* < A\ <
Tk Vk=1,..., M.

Next, we bound the test error on regression task:

Assumption 3.6 (Proper Agnostic Learning). Let y; = f*(x;) + €; foralli = 1,..., N, where f* € H is the target
function and the noise €;’s are draws from a centered sub-Gaussian random variable € with variance E [62] =02 >0.
In other words, the target function decomposes as

[
* * k
fr= Z Tk </\1/2> )
k=1 k
where 7y;.’s are real numbers satisfying 22421 (7})? < oo. Under the Interpolation Assumption 3.1, M is finite and this
inequality must hold. However, if we consider a sequence of KRR task with growing kernel rank M and dataset N, this
inequality has to hold at the limit. In particular, if we write v* = (V,j)i”: 1 € RM | the RKHS norm of f* can be written
as || 13 = ||’y*||§ and its L2 norm as || f*|| 2 = lv*1|a, under the notation ||v||m = Vv Mv with vector v and

matrix VM with conformable dimensions.

With abuse of notation, we write f*(X) € RY to be the evaluation of f* on the training set X = (z;)¥ ;. We define the
test error (or excess risk) to be the mean square error (MSE) between the target function f* and the norm-minimizing

interpolant f of a given fixed dataset of size NV averaging out the noise in the dataset:

Definition 3.7 (Bias-Variance Decomposition of test error). Given the test error R = E;. [( f*(x)—f (x))ﬂ be the
test error. Define the bias

BEE, [(f(x) - KIK[f*(0))?]
which measures how accurately the KRR approximates the true target function f*. The variance, defined as the

difference

V=R-B,

quantifies the impact which overfitting to noise has on the test error.
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Next, we introduce some important quantities commonly defined in the KRR literature such as Tsigler and Bartlett
[2023], Barzilai and Shamir [2023], which also occur several times in our analysis:

Definition 3.8 ((Normalized) effective rank). Let \’s be the eigenvalues of the kernel K indexed in decreasing order.
Define the I"- (normalized) effective rank to be

o def. Zk>l )‘l_ (1)
N1

Forl =0, it is the same as the well-known effective rank of the covariance A. Also define

Ryt St ) 2

Yt A
We define different overfitting regimes in the KRR context:

Definition 3.9 (Overfitting). Fix a spectrum \y’s and denote by A zp < diag{ .}, and fix features y’s.

Let M = ON and {¥ y } nyen be a family of independently drawn datasets. This gives a reproducing kernel Hilbert
space (RKHS) corresponding to each kernel

def.

Ky S W, ATy
indexed by M and let H be their limit.
For a target function f* € H, write fy, as its projection onto the subspace H yr. Hence Zk>M(72)2 —0as M — oo.

Write the test error R = R (f5;, €) as a function of the target function fr; € Has and the noise random variable e,
for each dataset size N and respective model size M = O N. Assume that the limit

L o Jim, R ®

exists. We call the minimum norm interpolant of the random Gaussian Feature Model with spectral decay Ay ’s:
(i) a benign overfitting, when L = 0;
(ii) a tempered overfitting, when L € (0, +00);
(iii) a catastrophic overfitting, when L = o0,

which holds almost surely in terms of the randomness of the random features, input draw, and noise.

4 Main Result

Our main result consists of three stages. First, we bound the condition number of the kernel matrix K under Gaussian
Assumption A.1 or Sub-Gaussian Assumption 3.1 in Theorem 4.1. Next, we use this result to give an upper bound of
the test error in Theorem 4.2. Lastly, we give a matching lower bound of the test error in Theorems 4.2 and 4.3 and
conclude the effect of the spectral decay on overfitting.

4.1 Condition Number
Theorem 4.1 (Approximation on the Condition Number). Suppose Assumptions 3.1 and 3.2 hold.

1. Exponential Decay If Assumptions 3.3 and 3.4 hold, then with high probability, the condition number of the
kernel matrix K is
Smax(K) - )\1

Smin (K) - )\N
2. Polynomial Decay: If Assumption 3.5 holds. Then, with high probability, the condition number of the kernel

matrix K is
smax(K) - A1

Smin(K) - E
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Proof Idea: The first part of Theorem 4.1, showing $max(K) =< Ny, is rather easy for both decays and has been
discussed intensively in the past literature Vershynin [2010], Koltchinskii and Lounici [2017], Zhivotovskiy [2021]. For
the sake of completeness, we include a proof for our scenario in Lemma A.2 for the Gaussian case and Lemmata B.2
and B.1 for the sub-Gaussian case. The second part of Theorem 4.1, to derive the upper bound of sy, (K), this too is
not difficult and it is shown in Lemma A.6 for the Gaussian case and Lemma B.3 for the sub-Gaussian case.

The difficulty lies in the third part of Theorem 4.1; namely, in deriving a tight lower bound of sy,,x (K). For exponential
decay, we have Ay = Ay in Lemma A.3 for the Gaussian case and Lemma B.5 for the sub-Gaussian case using a
technique from Tao [2012]. In the case of a polynomial decay, we have Ay = Ny in Lemma A.5 for the Gaussian
case and Lemma B.4 using RMT results from Rudelson and Vershynin [2008], Vershynin [2010]. The formulation of
the above theorem with its proof can be found in Theorem A.7 in the appendix. ]

Remarkably, we uncover a novel qualitative difference of s,,;,, (K) between exponential and polynomial decays. Let us
compare with [Barzilai and Shamir, 2023, Theorem 1], wherein the authors obtain a lower bound of sy,i, (K) which
holds with high probability:

1 N2\ s

min K)>N 1— == ) 4

5 ( ) = Ak o\ Ry N “)

for any integer & < N, and some constants a, > 0 and ¢ € (0,1), and Ry, = % as in Definition 3.8. When the
k>0 7

eigenvalues \;’s are exponential, then Rj, becomes a constant independent to & and /N. Hence the factor (1 — % %—;)

becomes negative as N — oo and the lower bound in line (4) becomes trivial.

In contrast, our lower bound on sy,in (K) 2 Ay, in the exponential decay case, matches its upper bound and is much
more accurate than the primitive bound:

Smin(K) > Smin (¥ N AN T )
> AN Smin (PP y)
= AN Smin(¥n)?
2 AN(NT2)? 5)
> An/N,
where in line (5) holds with high probability by Theorem C.10 under the independent features Assumption 3.3.

4.2 Classifying Overfitting Regimes

The result on the condition number of the kernel matrix can be applied to deduce the tempered overfitting phenomenon
Mallinar et al. [2022] in kernel interpolation:

Theorem 4.2 (Tempered Overfitting for Kernels with Polynomial Decaying Spectrum). Suppose Assumptions 3.1, 3.2,

3.3, 3.5, 3.6 hold. Then there exists constants c1, ¢z, ¢3, C4, Cs, ¢ > 0 such that with probability at least 1 — c;e= /1
e~ 2N the following holds >

B <3|V e ||3x>m/clJ + calVZ N/er Hz/\uv/clj;

C
V§C5+N6.

In particular, as N — 0o, we have
B—0andV € O(1) w.h.p.

There is a constant C > 0 such that: for any N € N
Y =Q(1).

Hence, limpy _,oc Rn = O(1) and the minimum norm interpolant f of a kernel with polynomial decay exhibits tempered
overfitting.

Proof Idea: The key insight is to use the upper bound on the condition number of the kernel matrix in Theorem 4.1
together with Theorem C.4 to bound the KRR test error. The asymptotic behaviours follow clearly from Theorems 4.1
and C.5 on lower bounding the test error using Assumption 3.3 and the effective rank in Definition 3.8.

?Recall the notation ||v||m = v'vT Mv introduced in Assumption 3.6.
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We refer to Theorems A.8 and A.9 for the detailed formulation and proof. ]
Although the two results in Theorem 4.2 are not new in the literature, we have provided a qualitatively better analysis:
1) the upper bound of the test error of Theorem 4.2 is a result we can recover from [Barzilai and Shamir, 2023, Theorem
2], but our probability is of exponential decay (in the form of 1 — ¢1e¥/¢2) compared to their Markov type bound (in
the form 1 — 6 — ¢;e™/¢2, where setting § — 0 would explode the upper bound); 2) the tempered overfitting behaviour
of kernel with polynomial decay, that is first reported in Mallinar et al. [2022], is based on Simon et al. [2021] which

used the Gaussian Design Assumption A.1. We replace this by the more general independent sub-Gaussian Design
Assumptions 3.2 and 3.3.

Another interesting observation is that adding more smaller eigenvalues to the spectrum does not harm this upper bound

more than a constant factor. Let K (,2') = inM, Aeto (@) 0r () & K (z,2) + K+ a1 (z, 2') be the sum of our

original kernel K plus some smaller kernel K »;, with Ag’s are still in decreasing order. Then we have

Smax(f{) < smax(K) + Smax(I<>M)
Smin (K) B Smin(I<) + Smin(K>JV[)
< Smax (K) + Zk>M Ak
- Smin(K)
Smax(K)
Smin (K) ’
since the sum s Ak S MMy < N1 & spmax(K) in either decays. Hence the model size M in the Interpolation
Assumption 3.1 can be replaced by any number > 6N to have Theorem 4.2 valid.

=~ C

However, if the kernel has exponential decay (Assumption 3.4), the upper bound in Theorem C.4 will become vacuous,
so one can show that the minimum norm interpolant suffers from catastrophic overfitting:

Theorem 4.3 (Catastrophic Overfitting for Exponential Decay). Suppose the Assumptions 3.1, 3.2, 3.3, 3.4, 3.6 hold.
Then with high probability, we have
VY = Q(N).

In particular, the minimum norm interpolant f of a kernel with exponential decay exhibits catastrophic overfitting.

Proof Idea: 1t is a simple application of theorem C.5 where we plug in the exponential eigenvalues in the effective rank
pr in Definition 3.8. We refer to Theorem A.10 for the detailed formulation and proof. ]

Similarly, the catastrophic overfitting behaviour of kernel with exponential decay reported in Mallinar et al. [2022], is
based on Simon et al. [2021] which used the Gaussian Design Assumption A.1. We replace this with the more general
independent sub-Gaussian Design Assumptions 3.2 and 3.3.

4.3 Conjecture

Based on our observations, we know that the kernel spectrum determines the overfitting behaviour. But its converse
remains as an interesting open question: if a certain kernel exhibits benign tempered, or catastrophic overfitting, can we
conclude anything on the kernel spectrum?

We begin by a formal definition:
Definition 4.4. We say a decreasing sequence of positive numbers \y’s follows a:
(i) polynomial decay if there exists a number a > 1 such that \, = O(k~%);
(ii) sub-polynomial decay if \, = Q(k™*) for any a > 1;
(iii) super-polynomial decay if \y, = O(k~®) for any a > 1

Conjecture: Let K be a bounded continuous positive definite symmetric (PDS) kernel. Suppose the limit L of test
error in line (3) exists. Then the minimum norm interpolant f of K follows a:

(i) catastrophic overfitting (L. = oo) if and only if K has super-polynomial spectral decay (for example,

exponential decay or some slower decay such as: A, =< e?*) where p(k) = Zfil Bilog(k)i for some
NENJr and 8q,...,08n,a1,...,ay > 0.);

(ii) tempered overfitting (L = ©(1)) if and only if K has polynomial spectral decay;
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(iii) benign overfitting (L = 0) if and only if K has sub-polynomial decay. (for example the logarithmic-linear
decay \p, = @(m) in Barzilai and Shamir [2023] or spiked spectrum/covariance in Johnstone [2001]).

Any proofs or counterexamples will have their own significance. Also, most naturally defined kernels have either
exponential or quadratic decay. Whether there exist other practical kernels with other decay rates is an interesting
question for future research.

S Experiments

We run a simple experiment to validate our theoretical analysis on overfitting. For simplicity, we implement the
experiment by Assumption A.1. Let ¢y, ~ N'(0, A) be i.i.d. Gaussian random vector with covariance A = diag{\s}
defined in Assumptions 3.4 or 3.5. Write & € RM*" be a matrix with k** column ¢y,. For each pair N and M = 10N,
we run over 20 random samplings for the kernel matrix ® " ®.

Figure 3 confirms that the condition number of the kernel matrix grows as described in Theorem 4.1: with 2mex =< /(\le
N/\1

in the case of a polynomial spectrum and 2»2x =< ==L in the case of an exponential spectrum. To compute the test error,
min N

22
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Figure 3: Validation of Theorem 4.1: The ratios Zmex : >‘1 for the polynomial spectrum (top) and “mex : % for the
exponential spectrum (bottom) are asymptotlcally constant

we randomly set the true coefficient v* ~ N(0,I57) and let y = (7*) T ¢ + € be the label where € ~ N(0, 1) is the
noise. We evaluate the test error using the mean square error (MSE) between the true label and the ridgeless regression
on 1000 random points. For each pair N and M = 10N, we run over 20 iterations for the same true coefficient. In
Figure 4, we validate Theorems 4.2 and 4.3: the learning curve for polynomial decay is asymptotically bounded by
constants; while that for exponential decay increases as N — oc.

MSE with scaling N and M and polynomial decay MSE with scaling N and M and exponential decay

2><10O 2x10"

e Median Median
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6x10°
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MSE (log scale
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Figure 4: Validation of Theorems 4.2 and 4.3: Learning curves for spectra with polynomial (top) and exponential
(bottom) decays.
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6 Discussion
In this section, we discuss the interpretations of our results and their possible extensions.

6.1 Implicit Regularization

Intuitively, given a (possibly infinite rank) PDS kernel K, one decomposes the kernel matrix into: K = K<; + K,
where the low-rank part K <; fits the low-complexity target function while the high-rank part K~; ~ (3°,.; Ax)In

serves as the implicit regularization. Hence the (normalized) effective rank p; E ZJ:V%LZ measures the relative strength

of the implicit regularization. Under the Exponential Decay Assumption 3.4, the effective rank p; = O(N 1) < O(1)
is negligible, hence one can expect the catastrophic overfitting as the implicit regularization is not strong enough to
stop the interpolant using high-frequency eigenfunctions to fit the noise. Under the Polynomial Decay Assumption 3.4,
the effective rank p; = ©(1) shows that the interpolant would fit the white noise as if it is the target function, hence
overfitting is tempered; for even slower decay like logarithmic-linear decay Ax = @(mlg?k) in Barzilai and Shamir
[2023], the effective rank p; = Q(log (), hence the high-frequency part is heavily regularized and benign overfitting
would occur. This intuition supports our conjecture.

6.2 Beyond Independent Features

Assumption 3.3 is employed in proving the lower bound of s,,;;, with exponential spectral decay in Lemma B.5 and
proving the lower bound of the test error in Theorem C.5. It is natural to assume that 1 s are independent as it
represents the worst-case scenario for estimation: since ¥, 13, ... contain no information about 1)1, one needs to argue
for some probabilistic bound for each k independently and take the union bound at the end. It is also theoretically
convenient to assume independence for decoupling cross terms. This will also be of theoretical interest to remove
Assumption 3.3 for obtaining lower bounds in future research.

6.3 Limitations

Our method works currently only on kernels with sub-Gaussian features. As mentioned in the introduction, we notice
that the concurrent work Barzilai and Shamir [2023] works on the same problem and their statement is valid for a
wider class of kernels. But our work is somewhat complementary to theirs, as our analysis can, for instance, explain
overfitting for the exponential decay case (while their bounds are vacuous in that case).

6.4 Future Research
There are several obvious possibilities to extend the results of this paper:

1. We hypothesize that different types of overfitting only depend on the spectrum. See Subsection 4.3.

2. One can attempt to remove Assumption 3.3 concerning the lower bounds of the test error and sy, (K) with
exponential spectral decay.

3. Controlling the condition number of the kernel matrix can be of individual interest in terms of optimization.
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Appendix

A Proof for Gaussian case

For simplicity, for subsection A, we first prove our result with the following assumption instead of Assumption 3.2:

Assumption A.1 (Gaussian Design). We replace the entries in W in the kernel matrix K = W AW by i.i.d. Gaussian
N(0,1).

Essentially, the task is just linear regression with the feature vectors 15 (x)’s replaced by M-dimensional Gaussian
inputs ¢, = A2, ~ N(0, AY/2) for all k.
In section B, we will extend our proof to sub-Gaussian case in a similar flavor.

A.1 Largest Singular Value

The approximation of the largest singular value s, (K) is well-studied, but for the sake of completeness, we will
prove the statement here fundamentally.

Lemma A.2 (Bound on largest singular value). Suppose Assumption A.1 holds. Suppose either decay assumptions 3.4
or 3.5 holds, there exists some constants c1, co > 0 such that, with a probability at least 1 — 30, one has

8 2 [c N
N)\l (1 — ﬁ 10g 5) S SInax(K) S NAl (1 + 10 62)

for N > co large enough.

Proof. We first bound sp,ax from below. By definition of spax, take x = b1/ [|1h1 ||

smax(K) = sup Z)\k Pix)? > sup (Mg x)? > M(@h) i/ (|9 lly)” = M [[ep ]

xESN— lk 1 xESN—l

Note that the random variable | 11 ||§ ~ X?(N). Indeed, we can use Lemma C.9 to obtain a sharp bound: with

probability at least 1 — 6,
8 2
Smax(K) = Ny Wl”? > N\ ( ,/Nlog 5) .

Now we bound s,,.x(K) from above. Consider the upper bound by triangle inequality:

M [log N M
Smax( Mokl || <[ D ||+ Y. k|| (0)
k=1 op k=1 op k=|log N]+1 op
The first term in line (6) is
llog N | [log N]
Dol || = sup Y Ak(h x)?
k=1 xeSV-l T
op
[log N|

op
where the last line can be controlled by Theorem C.2: with probability at least 1 — 4,

| Los ] 2
1 N
Z ki || < <1+\/Nlog52>
op

12
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By Lemma C.9 and union bound, with probability

M
KA 20N 4
pd IPellz ) /8 My =1-3 S s
{ N <\ypyle—5 vk SRRV

When this happens, we have the second term in line (6) upper bounded by:

1 M
.
¥ vy
k=|log N |+1 o
M
20N
< 1 l
< Z Ak < + v o8 —5— >
k=|log N]+1
M
20N
< (1 + 1 5 ) >
k=|log N|+1
& (1 + /% log 2N ) , if the Exponential Decay Assumption 3.4 holds,
<

g it (1 £ log 28X ) , if the polynomial Decay Assumption 3.5 holds,

which is < N A1/ % log & for N large enough. 0O

A.2 Smallest Singular Value

For the smallest singular value, we divide the cases into different decays. First, we suppose the Exponential Decay
Assumption 3.4 holds.

Lemma A.3 (Lower bound of s,,;, for exponential spectral decay). Suppose Assumption A.1 and 3.4 hold. Then there
exists some constants ¢1 > 0 such that, with a probability of at least 1 — §, we have

Smin(K) 2 61(52>\N.

Proof. By Lemma C.7 and C.8, for any k¥ < N and ¢ € (0, c0),

A Y
P{ TNy P 2 (N_k)}:P{|¢;;rNk< )\kt ez(N- k)}

AN s v
Ak

—aN
re e%(N_k)\/'E

forall K =1, ..., N. By the union bound, we have

N —
)\N T -2 1 N—k 2 ro—a(N—k
P (z/;ka) <t e VTR VE=1, L N > 1= —— /- iR
kZl\/27r T

E

,
>1— —— /21— e VAL

When the event E happens, we have

N
Z TN ’l,b]—crNk S Zt—le—%(N—k‘) S (1 _ e_a/2)_1t_1,
k=1



Characterizing Overfitting in Kernel Ridgeless Regression Through the Eigenspectrum A PREPRINT

by Lemma C.7, with probability at least 1 — \/% : ﬁ(l — e~ %% ~1\/t, we have
Smin (K) > Ay (1 — e~ %/2)t

forany ¢ > 0. Set § = \/% 1/E(1 — e=¥/*)~1\/t and we obtain the claim. O

For the polynomial decay, we first observe a simple fact:

Lemma A.4. Ifwe write A = A1 + Ay € RM*M into a sum of two matrices orthogonal to each other: A| Ay = 0,
then we have

inf ||(A1+A2)\Ilv||§2max{ inf A |5, inf ||A2\Ilv||§}.
veSN ve veSN—-1

Proof.

inf | [[(A1+A) %ol = inf {||A1\Ilv||2+||A2\Iiv|\2+fuT\IlTA Aﬂw}
ve vES

IV

inf ||A1\If11H2 Eme_l ||A2‘Ilv||2 + velanf—l v UTAT AWy

veSN—1

= inf [A;®u|5+ inf [Ay®ul;
veSN—1 veSN -1

Y

. 2. 2
max {velanfl A1 P35, Uelgr}va ||A2\Ilv||2} .

Using the above lemma, we have:

Lemma A.5 (Lower bound on smallest singular value for the polynomial decay). Suppose Assumptions A.1 and 3.5
hold. Suppose Assumption 3.1 holds with the constant 8 = [1/6q] for the 0q in Proposition C.1. Then where there
exists some constants cy,cy > 0 such that with a probability at least 1 — e~ 2V ;

Smin(K) Z ClNAN- (7)

. AR 0 0 . : . .
Proof. We write AY/? = ( EN 8 + 0 Al/z2 | wecan begin bounding the smallest singular value of K using:
>N

2
0 0
(0 A1/2> Yo
>N 2

where & € R(M=N)XN ig the submatrix of ¥ corresponding to the last (M — N) rows. Under the polynomial decay

assumption 3.5, the ratio between the largest and the smallest eigenvalues in A s is bounded by some constant:

’\j\\’; < :ﬁ _ = f (%\9 = ?0“ hence the above square norm is closed to some scaled random standard Gaussian

matrix: by Proposition C.1, there exists some absolute constant Cy, C'y > 0 such that, with a probability of at most
~CaN |

&

= inf
veSN -1

2
Al/Q\IIUH > inf
2

w(K)= inf A2 D H2
Smln - veSN*l >N v 2

veSN -1

inf
veSN -1

_ 2 A
A1>/13\IJ’UH < Am N+
2 M veSN-1

inf [ ey < e Z00 e nf [ @e]fy < e 6% Co(M - N),

vesV -1

where we setn = M — N,k = N and 6 = [1/60] (see the proposition for the definitions), and the constant C} is as
stated in Proposition C.1. Then we have

At - ;9‘1 -C1(M — N) = Mg - ra .C1(0 — )N < 01;(9 “ AN
Setc; = C’lg(ﬂ — 1), ¢a = C5 as in Proposition C.1 and we are done. O

Note that discarding the first /N rows is not pessimistic as it seems: the lower bound is sharp as it matches the upper
bound:
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Lemma A.6 (Upper bound on smallest singular value). With notation above, we have, with a probability of at least

1—6:
[ 20-1)N\| &
; < _ .
Smin(K) < (1 + 1/8log 3 ) k;v)\k

In particular, there exists constants c1,co > 0 such that, with a probability of at least 1 — 1/N':

o given that Assumption 3.4 (exponential decay) holds, we have $yin(K) < ¢1An,

* given that Assumption 3.5 (polynomial decay) holds, we have sy (K) < caNAy.

Proof. Fix the first N — 1 vectors v, .., )y_ and pick vy € SV~ orthogonal to them. Then

veSN -1

M M M
smin(K) = inf > " A(ipf v)? <Y Aa(thy vo)? < Y Ak(ahy vo)*.
k=1 k=1 k=N

Since the Gaussian is rotational invariant, we have (1, v9)? ~ x*(1). By Lemma C.9, hence we have

P{[(fv0)” —1] = 1} < 2e7/%

Sett = 4/8log M and By the union bound, we have

M

)
k=N
Thus with probability of at least 1 — §, we have
M M
2(0 —1)N
Smin(K) < > Me(1+1) = (1 +/8log (5)> > M ®)
k=N k=N
If the Exponential Decay Assumption 3.4 holds, we have
M
Z Ak < C1AN;
k=N

if the polynomial Decay Assumption 3.5 holds, we have

M

Z A < eaNAy.

k=N

By setting § = %, the factor <1 + 1/8log 2(‘9_51)1\7) becomes constant in line (8). O

A.3 Condition Number and Test Error
Theorem A.7 (Bound on condition number of kernel matrix). Suppose Assumptions 3.1 and A.1 hold.

1. If, furthermore, the exponential decay assumption 3.4 holds, then there exists some constants ci, ca, c3 such
that, with probability at least 1 — 6 — ¢1 /N, the condition number of the kernel matrix K is

A1 N S Smax(K) < C3 >\1

2. If, furthermore, the polynomial decay assumption 3.5 holds,then there exists some constants c1, ca, 3, Cq SUch
that with probability at least 1 — c1 /N — e~*N, the condition number of the kernel matrix K is

)\1 smax(K) >\1
o Zmax\Th) AL
“ AN T Smin(K) T “ AN
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Proof. For exponential decay, from Lemma A.2, set § = 1/N, there exists constants ¢1, cq, ¢z such that with probability
of atleast 1 — co /N, c3NA1 < Smax < ¢1 N ; from Lemma A.3, there exists a constant ¢4 with probability of at
least 1 — &, we have spin > c462Ax. By the union bound, we can bound the condition number of the kernel matrix K
from above: with probability at least 1 — § — co /N

Smax(K) < 01N>\1

Smin(K) T c40? My '
From Lemma A.6, there exists a constant ¢ such that with probability of at least 1 — 1/N,e smin < ¢5An , hence By
the union bound, with probability of at least 1 — (¢3 + 1)/N,

Smax(K) > CgN)\l

smin(K) — csAn
Combining the above results and renaming the constants, there exist constants c1, ca, c3 such that with probability at
least 1 —§ — ¢1 /N,

N < Smax (K) < cﬁNAl
AN Smin(K) — 82 Ay '

C2

For polynomial decay, from Lemma A.2, set § = 1/N, there exists constants ¢, ¢, ¢3 such that with probability of at
least 1 — co/N, c3NA1 < Smax < ¢1 N ; from Lemma A.5, there exists a constant ¢4, c5 with probability of at least
1 — e~V we have spin > c5 N Ax. By the union bound, with probability at least 1 — ¢y /N — e~/

Smax(K) < C1N>\1

Smin(K) ~ 5NN
From Lemma A.6, with probability at least 1 — 1/N, we have sy < cgAn N and hence, with probability at least
1—(c2+1)/N,

Smax(K) > CgN)\l

Smin (K) ~ NN
Combining the above results and renaming the constants, there exists constants ¢y, cs, cs, ¢4 such that with probability
atleast 1 — ¢ /N — eV,

Given that we have bounded the condition number of the kernel matrix, we can now bound the test error.
Theorem A.8. Suppose Assumptions 3.1, 3.5, 3.6 and A.1 hold. Then there exists some constants c1, Ca,C3,C4, C5,Cg
such that with probability at least 1 — cre= N/t — =N e have
2 * 2 .
B < CSHW’;LN/CIJ ||A>U\,/ClJ + C4||’Y§LN/C1J IFA (/e )5

C
V§C5+N6.

Proof. By Theorem C.4, take [ = [ N/c]. Since A = 0,50 sy (A; ') = s1(A;) " and s1(A; ") = sy (A;) L. Hence
ji, ((1:;11); = Z:,d:((:;)); . Since A is just another kernel matrix with rank (M — [), by modifying Theorem A.7 w.r.t. the
right-shifted polynomial decay, with high probability, we have
Smax (A1) < Als1 < [~
Smin(A1) ~ Agn T (4 N)—e

=1+ N/D)* <1+ N/(N/c)* = (1+0)
and

_ _ A A
NXiy151(A, Y =NAgasn(A) ' S Nﬁ = ﬁv

then we can bound the bias term using Theorem C.4:

aN?A, A sV
N2 N Niin

Bfe < erllvillas, + vl < (
<alhilla., + ‘32”'@”3\2}A?

< calvSllas, + eallval*h
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Similarly, we can write the variance term into:

l
V/c<cd N2)\2 Z)\z

I+N k>
l c4 2
< t—=dt
SN TN /
l Cq 2
_ l a+1
SN NN
! C4 —2a+1
SN T NEIr N
Ca
=C3 + N7

since I = [ N/eq].
O

Theorem A.9. Suppose Assumptions 3.1, 3.5, 3.6 hold. Suppose Assumption A.1 holds or both Assumptions 3.2 and
3.3 hold. Then there exists constants C' > 0 such that with probability at least 1 — C'e= N/,

Y =Q(1).
Proof. We compute the (normalized) effective rank:
w1 & Nig1
P = 8) >\k = 58) =1
ot i+1
foralll =1,..., M — 1. Hence the condition (i) in Theorem C.5 would hold for some [ = N/c¢; where ¢; > 1. Then
we apply Theorem C.5 for polynomial decay: there exists constants C, C’, with a probability at least 1 — C'e= /€, we

have
N A2 N [t 24t
V> <JZV+Z’<>”;> =Q<]<7+fio2> =Q(1).
(Xksi M) (fz t_2a>

If the kernel has exponential decay (Assumption 3.4) instead, the upper bound in Theorem C.4 will become vacuous.
Instead, this upper bound is sharp in the sense that one can show the kernel with exponential decay suffers from
catastrophic overfitting:

O

Theorem A.10. Suppose Assumptions 3.1, 3.4, 3.6 hold. Suppose Assumption A.1 holds or both Assumptions 3.2 and
3.3 hold. Then there exists some constants ¢ such that with probability at least 1 — Ce=N/C, we have

VY =Q(N).
Proof. We compute the (normalized) effective rank:
M
) @1 N = Aipr 1
;= - -
Ny o7, NXjy1 N

foralll =1,..., M — 1. Hence the condition (i) or (ii) in Theorem C.5 would hold for some [ < N. Then we apply
Theorem C.5 for exponential decay: there exists a constant C', C’, with a probability at least 1 — C'e=N/¢ we have

| N X Ne~2!
=xel <N+Ek>”§> =Q<eezz> = Q(N).
(Zk>l )‘k)
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B Proof for Sub-Gaussian case

In this section, we will prove the Theorem 4.1 on the condition number of K under Assumption 3.2. Note that the
remaining arguments in Theorem 4.2 and 4.3 follow.

Writing the kernel matrix as K = ¥ T AW, where the rows 4, are isotropic sub-Gaussian random vectors. Then the
control on the largest singular value directly follows from Theorem C.3:

Lemma B.1 (Upper bound on largest singular value). There exists constants cy, ¢ depending only on the sub-Gaussian
norm of ¥y, such that, with probability at least 1 — 2e~*N | we have

Smax(K) § CQN)\l.
Proof. Set A = A'/?W and t = v/N in Theorem C.3, then with a probability at least 1 — 2¢~ 3" we have

HNK Al < max{4,6*}\;

op

where 6 = 04,/ + = + 1 is a constant, since 0 = M is a constant by Assumption 3.1. Set ¢; = C3 and
cy = max{4, %} to conclude the proof. O

The lower bound on sy.x(K) follows a similar argument as in the Gaussian case in Lemma A.2, replacing the
concentration of chi-square by that of sub-exponential variables:

Lemma B.2 (Lower Bound on Largest Singular Value). There exists constants cy,ca > 0, such that, with probability
at least 1 — 2e=“N | we have
smaX(K) 2 CQN)\l.

Proof. By definition of smax, take x = 41/ ||11]]5:

Smax(K) = sup Z M@ %)” > sup (! %)% > M (] 1/ [ ]1,) = M [l -
xeSN-1 7 xeSN—l
Note that the random variable || ||2 is sub-exponential with mean N and sub-exponential norm < f as wl isa
sub-Gaussian random vector. By Lemma C.9, set B to be the sub-exponential norm of v, (x ) and § = 5, with

—C5 min{ﬁ,ﬁ}N
b

probability at least 1 — 2e

1\ 1
Smax(K) > Ny ”d’l”? > N)\ ( 2) = 3N

Set ¢; = Cs min{ %=, 555 } and c2 = 3 to conclude the proof. O

Lemma B.3 (Upper bound on smallest singular value). There exists constants Cs > 0 such that, with a probability of
at least 1 — §:

M
Smin(K) S (1 +t) Z >\k'7
=N

where t = min \/3205_1 log M, BC’s_1 log M , B is the maximum sub-exponential norm of of the

centered variables V(x) — 1 and Cs is an absolute constant in Lemma C.9. In particular, there exists constants
1, ce > 0 such that, with a probability of at least 1 — 1/N':

* given that Assumption 3.4 (exponential decay) holds, we have $yin(K) < c1 AN,

* given that Assumption 3.5 (polynomial decay) holds, we have spyin(K) < caNAy.

Proof. Fix the first N — 1 vectors v, .., )y, and pick vy € SV~ orthogonal to them. Then

Smin(K) = inf ZAkwkv <Zwkvo <Zxk¢kv0

UESN 1
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Since (1/:,;%0)2 is sub-exponential, By Lemma C.9, hence we have

P{’(w;UO)Q — 1’ Z t} S Qe—csmin{%7%}.

Set t = min {\/BQCgl log M, BC5 log 2(651)1\[} and by union bound, we have

M

)
P{|(pfve)? =1 <t: N<k<M}>1-Y ——— >1-4.
{| (24 o) | < <k<M}> 2(9_1)]\7*
k=N
Thus with probability of at least 1 — J, we have
M M
Smin(K) < > Me(L+1) = (1+8) Y M 9)
k=N k=N
If the Exponential Decay Assumption 3.4 holds, we have
M
Z Ak < C1AN;
k=N
if the polynomial Decay Assumption 3.5 holds, we have
M
D> A < 2Ny
k=N
By setting § = +;, the factor (1 + ¢) in line (9) becomes constant. O

Lemma B.4 (Lower bound of smallest singular value for polynomial spectrum). Suppose Assumption 3.5 holds. There
exists constants cy,ca > 0 such that, with a probability of at least 1 — 2e= ¢V ;

Smin(K) > CQ)\NN. (10)

1/2
AZY 0

Proof. We write A/2 =
0 0

0 0
) + <0 NE ) , we can begin bounding the smallest singular value of K using:
>N

2
0 0
>N 2

where ¥ € R(M=N)XN ig the submatrix of ¥ corresponding to the last (M — N) rows. Under the polynomial decay

assumption 3.5, the ratio between the largest and the smallest eigenvalues in A< j; is bounded by some constant:
’\f\v;l < fﬁ:: = g(&j{i\/a) = 29“, hence the above square norm is closed to some scaled random matrix with
independent sub-Gaussian column: by Theorem C.3, there exists some constants C3, Cy > 0 such that, with a

probability of at most 2e =3/,

= inf
veSN -1

_ 2
smin(K) = inf A;/IZV\IJUHQ

2
AWWH > inf
veESN -1 2

veSN—1

=12 A - 7 - 7 2
. 1/2 N+1 . 2 a - 2 a
Lant AR <A ST ne [ < a0 ind [} < 20" (VAT =N — /OGN - V)
where we set t = /N, and the constant C3,C; is as stated in Theorem C.3. Then the term

2
(\/ M — N —+/CyN — VN ) is smaller than or equal to ca N for some constant co > 0. Hence we have

_ 2 - 2
At - gea : (\/M "N —\JON — \/N) = dow - ;0“ : (\/M —N —/CiN — \/N) < AN N.
Set ¢; = ('3 to conclude the proof. O

or exponential decay, we have to assume independent sub-Gaussian features:
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Lemma B.5 (Lower bound of smallest singular value for exponential spectrum). Suppose Assumption 3.3 holds and
the eigenfunctions 1y ’s are centered and let B < maxy E, [wk (x)4] the maximum 4th moment of the eigenfunction
11, Then there exists some constants c1,cy > 0 such that, with probability at least c; B~

Smin(K) > c2An.

Proof. First, we assume that each feature 1), is centered. Then for each k = 1,..., N, write Nj, = (n;,)¥; € RY, we
have

N
x (¢ Np)?] = Ex Z ninr(zi)r ()

ij=1

N ]
=Ex |y nivn(@) | +Ex | Y ninjiu(:)vu(;)
=1 | i£]

[ N
=Ex [ > nivn(z:)?| + Y E [ninjin(z:)Eq, [¢r(2;)]]
= |

N
=Ex | Y nive(e:)?
Li=1

N
= ZEZL’J':J'#Z' [n%] Ee; [1/)’“(1.1)2]
i=1

N
Bajijti [Z n?]
i=1
=1

Let B < maxy E, [z/)k (a:)4] the 4th moment of the eigenfunction ;. Then we can compute:

(] N ZEX nind (i) Vr (z;)?]
= ZEX Ex Wk(xz) Vi (z;) ]

A I}

= BEx [|IN:Nj [[7]

[
= BEx [Tr[(N;N])?]]
= BEx [Tr[(N;N})]]
= BEx [N, N ]
= BEx [1] =

since B = maxy, E; [¥x(2)*] > max; E, [wk(x)Q]Q = 1. By Paley-Zygmund inequality,

T 212
P{ (3 N)* = 1 [(4 Ne)’] } 2 (1 - t>2m

P{(¥Ni)* >t} > (1-1)*/B.
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Set t = e~ 2(V=F+1) and we have

N
. . 2
P (] Np)2 > e §V-k+D) Ly = >[I (1-es@=+) B
P k=1
N 2
—_p-N <H =% Nk+1))>
k=1
N
> B N<1 Ze 2(N— k:+1>
k=1
= ClB N

for some constant ¢; > 0 depending only on a. When this event E/ happens, we have

/\N( 2<Z e E(N— k+1)<z—gN k).

k=1

Hence there exists some constant ¢, > 0 such that ST }w NoF 2 > co. By Lemma C.7, we have
k=1 %X, \¥k

Smin(K) Z CQAN-

O

Remark B.6. The first observation is that the probability decays exponentially with respect to N when the maximum
Sfourth moment B > 1. If additional assumptions are introduced, such as anticoncentration:

P{(y, Np)? <t} < eqt

where c1 > 0 is a constant, one can readily argue as in Lemma A.3 to obtain a much better probability. Specifically,
applying an anticoncentration result for (1/1,;'—Nk)2 to Lemma C.7 suffices. However, for the sake of generality, we
retain Lemma B.5 with minimal assumptions and exponential decaying probability.

Remark B.7. Assumption 3.3 is purely technical. We conducted an experiment using cosine features 1y, = cos(k-)
(which are dependent on each other) on random points on a circle and empirically computed the term ('l,b,;rNk)Q Refer
to Figure 5 for the results.

We end Section B here as the above Lemmata suffice to prove the sub-Gaussian version of Theorem A.7 with respective
probability. The remaining two Theorems 4.2 and 4.3 follow in a similar flavor as in the Gaussian case.

C Technical Lemmata

This section contains known results from previous work that we use for our main theorems.

Proposition C.1 (Proposition 2.5 in Rudelson and Vershynin [2008]). Let G be a n x k matrix whose entries are
independent centered random variables with variances at least 1 and fourth moments bounded by B. Let K > 1. Then
there exist C1,Co > 0 and dy € (0,1) that depend only on B and K such that if k < dgn then

}P{ inf |G|, < Cin*/2 |G, < Kn1/2} < e e,
veSk—1 P

If the random variable is sub-Gaussian, the condition on the operator norm HG||0P < Kn'/? can be dropped.

Theorem C.2 (Corollary 5.35 in Vershynin [2010]). Let A be an N X n matrix whose entries are independent standard
normal random variables. Then for every t > 0, with probability at least 1 — exp (7t2 / 2), we have

\/N - \/ﬁ —t< Smin(A) < Smax(A) < \/N+ \/’77"" t.
Theorem C.3 (Theorem 5.39 and Remark 5.40 in Vershynin [2010]). Let A be an N x n matrix with independent

. . . def. .
rows A; of sub-Gaussian random vector with covariance X = E [AiAiT} € R"X™, Then there exists constants
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Distribution of Dot Products Square

25

N
o

Frequency
>

0.0 25 5.0 7.5 10.0 125 15.0 17.5 20.0

Figure 5: Empirical distribution of the dot-product square (1), N)?, where the feature vectors 1y, = (cos(kx;))Y,
represent cosines evaluated on the training set {z; }?_,, and Ny, is a unit normal vector of the hyperplane spanned by ),
’s for [ # k. We observe a heavy-tailed distribution for each frequency k, indicating the anti-concentration property of
(1, Nj)? in a dependent-feature setting.

Cs,Cy > 0 (depending only on the sub-Gaussian norm of entries of A), such that for any t > 0, with probability at
least 1 — 2e=C5t" | we have

HlATAz < max{4,6°}[|Z],, -

N o
where 6 = Cy /3 + % In particular, if 2 = 1, we have

\/N - \/@_ t < Smin(A> < smax(A) < \/N'i_ V C4n +t.

Theorem C.4 (Theorem 2.5 in Tsigler and Bartlett [2023]). Suppose Assumption 3.2 holds. Let A; = My +
ZkM:l 11 Akqpm/;,;r € RYXN_ Then there exists a constant ¢ > 0, such that for any | < N/c, with probability of at least
—N/e if A, is positive definite, then

1—ce

* s1(A;1)? -
/e < Izl (1+ 2050 + N (A7)

~N(A]
1 A\ smﬁ))
112 +1 214y
-1 +

+”7SMA<Z(A”8N(Af1V N sn(A]1)?
Sl(Afl)Q ! —1y2 2
< ———=——+ Nsi1(A E .
Vies sn(A71)2 N FNs A g

k>l

where v* = %, © %, is the splitting of the target function coefficient; and ||v||m & \/NTMV for any vector v and
matrix M with appropriate dimension.

Theorem C.5 (Lemma 7 and Theorem 10 in Tsigler and Bartlett [2023]). Suppose Assumptions 3.2 and 3.3 holds. In
addition, fix constants A > 0, B > % and suppose either (i) the (normalized) effective rank p; e ﬁm Z]szl 11k €
(A, B); or (ii) | = min{¢ : py > B}. Then there exists a constant C, C’, such that if| < N/C, with a probability at

least 1 — Ce=N/C, we have
v20<§+AQL”%>.
(Zk>l )‘k)

Lemma C.6 (Negative second moment identity, Exercise 2.7.3 in Tao [2012]). Let M be an invertible n x n matrix, let
R, ....,R, be the rows of Ml and let C1, ..., C,, be the columns of M ™. For each 1 < i < n, let N; be a unit normal
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vector orthogonal to the subspace spanned by the all rows Ry, ..., R, except R;. Then we have

ICil2 = (R N,) 2 and Zsl ~ S (®RINy)
i=1
Proof. Note that R, C; = §;; and the rows R;’s spans the space R"Y. Hence we have C; = + ||C; ||, N; for all ¢ and
[Cill3 = (R} Ci/RI N;)2 = (R N;)~2 which proves the first statement. For the second statement, note that

STAM) =AM = (M Z G2 = S RIN) 2
=1 =1 i=1

O

Lemma C.7 (lower bound of spi,). Ky = Zg L APRt] < K. Let Ay = diag(\p)_, € RV*N and Oy =

(wk) 1 € RVN*N and set M = AI/Q\IIN which is invertible almost surely. Note that Ky = MTM. Let R4, ...,R,,

be the rows of Ml and let Cq, ..., C,, be the columns of M~ L Foreach 1 < i < n, let N; be a unit normal vector
orthogonal to the subspace spanned by the all rows Ry, ..., Rn except R;. we have

AN

Smin(K) 2
Z;j:l %(¢;—Nk)i2

Proof. Since spin > sy (Kn), WLOG: assume M = N. Then by Lemma C.6,

N —
sn(Kn) 1<ZSk (Kn)~ ZSk Z(\/ﬁd’;Nk) 27
=1

k=1

where N, denote a unit normal vector orthogonal to the subspace spanned by the all rows Ry, ..., R, of M except R;.
Hence

AN
Smin Z SN(I<N) (11)
Yms 3 (] Ny) 2
O
Lemma C.8 (Anti-Concentration Result For Gaussian Laws). Let g be a standard Gaussian variable, then
2t
P <t < Vvt > 0. 12
{lgl <t} irs (12)

Lemma C.9 (Sub-Exponential Deviation, see Corollary 5.17 in Vershynin [2010]). Let N € N. Let X1, ..., Xn be
independent centered random variables with sub-exponential norms bounded by B. Then for any § > 0,

S )
P |ZX¢\>5N <2exp(—Cg,min{BQ,B}N)7

i=1
where Cs > 0 is an absolute constant.
In particular, if X ~ x(N) is the Chi-square distribution, then P {|% — 1| >t} < 2e~N/8 i e (0,1).
Theorem C.10 (Theorem 1.1 in Rudelson and Vershynin [2009] /Theorem 5.38 in Vershynin [2010]). Let A be an

N x n random matrix whose entries are i.i.d. sub-Gaussian random variables with zero mean and unit variance. Then
there exists constants Cg > 0,Cr € (0, 1) such that for any § > 0,

P{smm(A)ga(\/N Vn—1 )} (Ced)N—n+1 4 O

In particular, if N = n, we have
Smin(A) > N71/2
with high probability.
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