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Abstract

Finding a paper that provides a non-vacuous regret bound for online gradient descent (OGDM) with fixed
momentum was surprisingly difficult. The proofs in the Adam paper and variants (like AMSGrad) make use
of an exponentially decaying momentum parameter, which basically reverts to no momentum very quickly.
Fortunately, [AMMC20] have already solved this problem — the core ingredient is their simple Lemma 1. In
this document we use this lemma to provide a simple regret bound for OGDM, to help understand the simplest
case. For a momentum parameter § € [0,1), OGDM has a worst-case adversarial regret of O(DG+/T/(1 — B)).
While this bound does not show acceleration, it shows at least that OGDM is consistent. It also follows that
Adagrad can (likely) be made to use of momentum without losing consistency.

Define Online Gradient Descent with Momentum (OGDM), in a convex compact (closed, bounded) domain D:
my = Bmi—1 + (1 — B)g (1)
zep1 = Lp(2r — pmy) . (2)
where TIp(x) = argmin, ¢ p | — y||3, and mg = 0, and § € [0,1).
Assumptions. We consider some horizon T'. Let G > max;<7 ||g:||, then we also have max;<r ||m;|| < G. For all
x and y of the domain D, ||z — y|| < D.

Theorem 1. For a fixed horizon T, when optimizing 7, the regret of OGDM compared to any point z* of the
domain after T steps is bounded by
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Following [AMMC20, Lemma 1], the regret can be written
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With mo = 0,

(A) = (w—a*,m) — (wr — 2%, mr),

t<T

and by Cauchy-Schwartz (xr —2*, mr) < ||ler —z*|| ||mr| < DG. Similarly, using that projection is non-expansive,



that is ||z, — 21|l = [[TIp (-1 — nmu—1) — p(@i—1)|| < [[(@e—1 — mmu—1) — 21| = nllme—1]|, we have
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Thus:
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Now, because of Eq. (2), the first sum is really just the regret of OGD where the ‘gradients’ (or rather, the linear
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losses) are the terms m;. Hence, from the standard OGD analysis we have ZtT:l@t —z*,my) < lza—2"I7
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Finally, optimizing for 7 taking n = , / T(1 - ﬁ) gives the result. O
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