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Abstract: The training of artificial neural networks (ANNs) with rectified linear unit (ReLU) activa-
tion via gradient descent (GD) type optimization schemes is nowadays a common industrially relevant
procedure. GD type optimization schemes can be regarded as temporal discretization methods for the
gradient flow (GF) differential equations associated to the considered optimization problem and, in
view of this, it seems to be a natural direction of research to first aim to develop a mathematical con-
vergence theory for time-continuous GF differential equations and, thereafter, to aim to extend such a
time-continuous convergence theory to implementable time-discrete GD type optimization methods. In
this article we establish two basic results for GF differential equations in the training of fully-connected
feedforward ANNs with one hidden layer and ReLLU activation. In the first main result of this article
we establish in the training of such ANNs under the assumption that the probability distribution of
the input data of the considered supervised learning problem is absolutely continuous with a bounded
density function that every GF differential equation admits for every initial value a solution which is
also unique among a suitable class of solutions. In the second main result of this article we prove in
the training of such ANNs under the assumption that the target function and the density function of
the probability distribution of the input data are piecewise polynomial that every non-divergent GF
trajectory converges with an appropriate rate of convergence to a critical point and that the risk of
the non-divergent GF trajectory converges with rate 1 to the risk of the critical point. We establish
this result by proving that the considered risk function is semialgebraic and, consequently, satisfies
the Kurdyka-tojasiewicz inequality, which allows us to show convergence of every non-divergent GF
trajectory.

Keywords: deep learning; artificial intelligence; optimization; gradient flow; Kurdyka-t.ojasiewicz
inequalities
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1. Introduction

The training of artificial neural networks (ANNs) with rectified linear unit (ReLLU) activation via
gradient descent (GD) type optimization schemes is nowadays a common industrially relevant proce-
dure which appears, for instance, in the context of natural language processing, face recognition, fraud
detection, and game intelligence. Although there exist a large number of numerical simulations in
which GD type optimization schemes are effectively used to train ANNs with ReL.U activation, till this
day in the scientific literature there is in general no mathematical convergence analysis which explains
the success of GD type optimization schemes in the training of such ANNs.

GD type optimization schemes can be regarded as temporal discretization methods for the gradient
flow (GF) differential equations associated to the considered optimization problem and, in view of this,
it seems to be a natural direction of research to first aim to develop a mathematical convergence theory
for time-continuous GF differential equations and, thereafter, to aim to extend such a time-continuous
convergence theory to implementable time-discrete GD type optimization methods.

Although there is in general no theoretical analysis which explains the success of GD type op-
timization schemes in the training of ANNs in the literature, there are several auspicious analysis
approaches as well as several promising partial error analyses regarding the training of ANNs via GD
type optimization schemes and GFs, respectively, in the literature. For convex objective functions, the
convergence of GF and GD processes to the global minimum in different settings has been proved, e.g.,
in [1-5]. For general non-convex objective functions, even under smoothness assumptions GF and GD
processes can show wild oscillations and admit infinitely many limit points, cf., e.g., [6]. A standard
condition which excludes this undesirable behavior is the Kurdyka-L.ojasiewicz inequality and we point
to [7-16] for convergence results for GF and GD processes under Lojasiewicz type assumptions. It is
in fact one of the main contributions of this work to demonstrate that the objective functions occurring
in the training of ANNs with ReLLU activation satisfy an appropriate Kurdyka-Eojasiewicz inequality,
provided that both the target function and the density of the probability distribution of the input data
are piecewise polynomial. For further abstract convergence results for GF and GD processes in the
non-convex setting we refer, e.g., to [17-21] and the references mentioned therein.

In the overparametrized regime, where the number of training parameters is much larger than the
number of training data points, GF and GD processes can be shown to converge to global minima in
the training of ANNs with high probability, cf., e.g., [22-28]. As the number of neurons increases
to infinity, the corresponding GF processes converge (with appropriate rescaling) to a measure-valued
process which is known in the scientific literature as Wasserstein GF. For results on the convergence
behavior of Wasserstein GFs in the training of ANNs we point, e.g., to [29-31], [32, Section 5.1], and
the references mentioned therein.

A different approach is to consider only very special target functions and we refer, in particular,
to [33,34] for a convergence analysis for GF and GD processes in the case of constant target functions
and to [35] for a convergence analysis for GF and GD processes in the training of ANNs with piecewise
linear target functions. In the case of linear target functions, a complete characterization of the non-
global local minima and the saddle points of the risk function has been obtained in [36].

In this article we establish two basic results for GF differential equations in the training of fully-
connected feedforward ANNs with one hidden layer and ReLLU activation. Specifically, in the first
main result of this article, see Theorem 1.1 below, we establish in the training of such ANNs under
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the assumption that the probability distribution of the input data of the considered supervised learning
problem is absolutely continuous with a bounded density function that every GF differential equation
possesses for every initial value a solution which is also unique among a suitable class of solutions
(see (1.6) in Theorem 1.1 for details). In the second main result of this article, see Theorem 1.2 below,
we prove in the training of such ANNs under the assumption that the target function and the density
function are piecewise polynomial (see (1.8) below for details) that every non-divergent GF trajectory
converges with an appropriate speed of convergence (see (1.11) below) to a critical point.

In Theorems 1.1 and 1.2 we consider ANNs withd € N = {1, 2, 3, ...} neurons on the input layer (d-
dimensional input), H € N neurons on the hidden layer (H-dimensional hidden layer), and 1 neuron on
the output layer (1-dimensional output). There are thus Hd scalar real weight parameters and H scalar
real bias parameters to describe the affine linear transformation between d-dimensional input layer and
the H-dimensional hidden layer and there are thus H scalar real weight parameters and 1 scalar real
bias parameter to describe the affine linear transformation between the H-dimensional hidden layer
and the 1-dimensional output layer. Altogether there are thus

b =Hd+H+H+1=Hd+2H+1 (1.1)

real numbers to describe the ANNSs in Theorems 1.1 and 1.2. We also refer to Figure 1 for a graphical
illustration of the architecture of an example ANN with d = 4 neurons on the input layer and H = 5
neurons on the hidden layer.

The real numbers ¢ € R, # € («, o) in Theorems 1.1 and 1.2 are used to specify the set [«, 414
in which the input data of the considered supervised learning problem takes values in and the function
f:[@,6]® — R in Theorem 1.1 specifies the target function of the considered supervised learning
problem.

In Theorem 1.1 we assume that the target function is an element of the set C([«, %1%, R) of con-
tinuous functions from [«, #]¢ to R but beside this continuity hypothesis we do not impose further
regularity assumptions on the target function.

The function p: [, #]? — [0, 00) in Theorems 1.1 and 1.2 is an unnormalized density function
of the probability distribution of the input data of the considered supervised learning problem and in
Theorem 1.1 we impose that this unnormalized density function is bounded and measurable.

In Theorems 1.1 and 1.2 we consider ANNs with the ReLLU activation function

R > x —» max{x, 0} € R. (1.2)

The ReL.U activation function fails to be differentiable and this lack of regularity also transfers to
the risk function of the considered supervised learning problem; cf. (1.5) below. We thus need to
employ appropriately generalized gradients of the risk function to specify the dynamics of the GFs. As
in [34, Setting 2.1 and Proposition 2.3] (cf. also [33,37]), we accomplish this, first, by approximating
the ReLU activation function through continuously differentiable functions which converge pointwise
to the ReLLU activation function and whose derivatives converge pointwise to the left derivative of the
ReL.U activation function and, thereafter, by specifying the generalized gradient function as the limit of
the gradients of the approximated risk functions; see (1.3) and (1.5) in Theorem 1.1 and (1.9) and (1.10)
in Theorem 1.2 for details.

We now present the precise statement of Theorem 1.1 and, thereafter, provide further comments
regarding Theorem 1.2.
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Figure 1. Graphical illustration of the architecture of an example fully-connected feedfor-
ward ANN with one hidden layer with 4 neurons on the input layer, 5 neurons on the hidden
layer, and 1 neuron on the output layer corresponding to d = 4 and H = 5 in Theorems
1.1 and 1.2. In this example there are Hd = 20 arrows from the input layer to the hidden
layer corresponding to Hd = 20 weight parameters to describe the affine linear transforma-
tion from the input layer to the hidden layer, there are H = 5 bias parameters to describe
the affine linear transformation from the input layer to the hidden layer, there are H = 5
arrows from the hidden layer to the output layer corresponding to H = 5 weight parame-
ters to describe the affine linear transformation from the hidden layer to the output layer,
and there is 1 bias parameter to describe the affine linear transformation from the hidden
layer to the output layer. The overall number d» € N of ANN parameters thus satisfies
db=Hd+H+H+1=Hd+2H+1 =20+ 10+ 1 = 31 (cf. (1.1), Theorems 1.1 and
1.2.

Theorem 1.1 (Existence and uniqueness of solutions of GFs in the training of ANNs). Letd, H,d € N,
a €R, b€ (a,), feC(e,tl,R)satisfy d=dH +2H + 1, let p: [@, £]? — [0, ) be bounded
and measurable, let R, € C(R,R), r € N U {0}, satisfy for all x € R that (U,e{R,}) € C'(R,R),
Reo(x) = max{x, 0}, sup, Supye[—lxl,lxl]Km"),(y)l < oo, and

lim sup, oo (IR, (%) = Reo (D) + [(R,)' () = Loy (X)) = O, (1.3)
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forevery 8= (6,...,6,) € R® let DY C N satisfy
D’ = {i € {1,2,....H}: [Onail + T110-1a+jl = O}, (1.4)

for every r € N U {oo} let L,: R® — R satisfy for all § = (6, ...,6,) € R® that

L(0) = f (f(x1,...,xq)
[«.8)¢
-0, — ZZ1 9H(d+1)+i[gRr(9Hd+i + 27:1 9(i—l)d+jxj)])2p(x) d(xy,...,xq), (1.5)

let 0 € R®, and let G: R® — R® satisfy for all 9 € {v € R>: (VL)(V)),an is convergent} that G(9) =
lim, ,o(VL)(®). Then

(i) it holds that G is locally bounded and measurable and

(ii) there exists a unique ® € C([0, 00), R®) which satisfies for all t € [0, c0), s € [t, 00) that D® C D®s
and

O,=60- f G(0,)du. (1.6)
0

Theorem 1.1 is a direct consequence of Theorem 3.3 below. In Theorem 1.2 we also assume that the
target function f: [, #]? — R is continuous but additionally assume that, roughly speaking, both the
target function f: [@,#]Y — R and the unnormalized density function p: [«,#]¢ — [0, o) coincide
with polynomial functions on suitable subsets of their domain of definition [«, #]¢. In Theorem 1.2
the (n X d)-matrices &t € R™, i € {1,2,...,n}, k € {0,1}, and the n-dimensional vectors 5/ € R”,
i €{1,2,...,n}, k € {0,1}, are used to describe these subsets and the functions Pf.‘: RY -5 R, i €
{1,2,...,n}, k € {0, 1}, constitute the polynomials with which the target function and the unnormalized
density function should partially coincide. More formally, in (1.8) in Theorem 1.2 we assume that for

every x € [, £]¢ we have that

- 0 — 1
P(X) = Diep 2. np.aleseoop P (X)) and  f(X) = Yici1 2. _a) ol weplefo.cop Py (X)- (1.7)

In (1.11) in Theorem 1.2 we prove that there exists a strictly positive real number g € (0, c0) such
that for every GF trajectory ®: [0,00) — R® which does not diverge to infinity in the sense* that
liminf,_,||®,]] < oo we have that ®, € R® t € [0, ), converges with order S to a critical point
¥ € G'({0}) = {6 € R*: G(6) = 0} and we have that the risk £(®,) € R, ¢ € [0, ), converges with
order 1 to the risk £(#) of the critical point ©%. We now present the precise statement of Theorem 1.2.

Theorem 1.2 (Convergence rates for GFs trajectories in the training of ANNs). Let d, H,d,n € N,
@ €R, 6 € (a,o), feC(a,b]R)satisfy D= dH + 2H + 1, for every i € {1,2,...,n}, k € {0,1}
let of € R™, let Bf € R", and let P¥: R — R be a polynomial, let p: [«,#]* — [0, o) satisfy for all
k€{0,1)}, x € [@, &]? that

kf() + (1= kp(x) = Tiy| P L op (@b + Y. (1.8)

*Note that the functions ||||: (U,enR") = Rand (-, ) : (U,en(R"XR")) — Rsatisfy foralln € N, x = (xy,..., X)), Y =10, yu) €R?
that [lx|| = [X7, lx[*]"2 and (x,y) = T2 xii.
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let R, € C(R,R), r € N U {oo}, satisfy for all x € R that (U,ae{R,}) € C'(R,R), Reo(x) = max{x, 0},
SUP, eyt SUPyeq g [(Rr) W < 00, and

lim sup,_,, (IR(x) = R (O] + [(R,) (%) = Lo,00(X)]) = O, (1.9)
for every r € NU {oo} let L,: R® — R satisfy for all § = (6, ...,6,) € R® that

L.(0) = f (f(x1,...,xq)
[RRAL

-6, — Z& 9H(d+l)+i[mr(9Hd+i + 2?21 0(i—1)d+jxj)])2p(x) d(xi,...,xq), (1.10)

let G: R® — R® satisfy for all 6 € {9 € R*: (VL)(®))re is convergent} that G(6) = lim,_,..(V.L,)(6),
and let ® € C([0, o), R®) satisfy liminf,_,||®;|| < co and ¥Vt € [0,0): @, = O — fot G(O,)ds. Then
there exist 9 € G~1({0}), €, B € (0, 00) which satisfy for all t € [0, c0) that

1®, -9 <C1 +17* and | Leo(©,) — Loo(@)] < €(1 +1)7". (1.11)

Theorem 1.2 above is an immediate consequence of Theorem 5.4 in Subsection 5.3 below. Theo-
rem 1.2 is related to Theorem 1.1 in our previous article [37]. In particular, [37, Theorem 1.1] uses
weaker assumptions than Theorem 1.2 above but Theorem 1.2 above establishes a stronger statement
when compared to [37, Theorem 1.1]. Specifically, on the one hand in [37, Theorem 1.1] the target
function is only assumed to be a continuous function and the unnormalized density is only assumed
to be measurable and integrable while in Theorem 1.2 it is additionally assumed that both the target
function and the unnormalized density are piecewise polynomial in the sense of (1.8) above. On the
other hand [37, Theorem 1.1] only asserts that the risk of every bounded GF trajectory converges to the
risk of critical point while Theorem 1.2 assures that every non-divergent GF trajectory converges with
a strictly positive rate of convergence to a critical point (the rate of convergence is given through the
strictly positive real number 8 € (0, co) appearing in the exponent on the left inequality in (Eq 1.11) in
Theorem 1.2) and also assures that the risk of the non-divergent GF trajectory converges with rate 1 to
the risk of the critical point (the convergence rate 1 is ensured through the 1 appearing in the exponent
on the right inequality in (Eq 1.11) in Theorem 1.2).

We also point out that Theorem 1.2 assumes that the GF trajectory is non-divergent in the sense that
liminf,,.||®;]| < co. In general, it remains an open problem to establish sufficient conditions which
ensure that the GF trajectory has this non-divergence property. In this aspect we also refer to Gallon
et al. [38] for counterexamples for which it has been proved that every GF trajectory with sufficiently
small initial risk does in the training of ANNs diverge to co in the sense that lim inf,_,||®,|| = oco.

The remainder of this article is organized in the following way. In Section 2 we establish several
regularity properties for the risk function of the considered supervised learning problem and its gen-
eralized gradient function. In Section 3 we employ the findings from Section 2 to establish existence
and uniqueness properties for solutions of GF differential equations. In particular, in Section 3 we
present the proof of Theorem 1.1 above. In Section 4 we establish under the assumption that both
the target function f: [«,#]Y — R and the unnormalized density function p: [«,£]¢ — [0, o) are
piecewise polynomial that the risk function is semialgebraic in the sense of Definition 4.3 in Section 4
(see Corollary 4.10 in Section 4 for details). In Section 5 we engage the results from Sections 2 and 4
to establish several convergence rate results for solutions of GF differential equations and, thereby, we
also prove Theorem 1.2 above.
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2. Properties of the risk function and its generalized gradient function

In this section we establish several regularity properties for the risk function £: R® — R and
its generalized gradient function G: R® — R®. In particular, in Proposition 2.12 in Subsection 2.5
below we prove for every parameter vector § € R® in the ANN parameter space R® = R4H+2H+1 that
the generalized gradient G() is a limiting subdifferential of the risk function £: R* — R at 6. In
Definition 2.8 in Subsection 2.5 we recall the notion of subdifferentials (which are sometimes also
referred to as Fréchet subdifferentials in the scientific literature) and in Definition 2.9 in Subsection 2.5
we recall the notion of limiting subdifferentials. In the scientific literature Definitions 2.8 and 2.9 can
in a slightly different presentational form, e.g., be found in Rockafellar & Wets [39, Definition 8.3] and
Bolte et al. [9, Definition 2.10], respectively.

Our proof of Proposition 2.12 uses the continuously differentiability result for the risk function in
Proposition 2.3 in Subsection 2.2 and the local Lipschitz continuity result for the generalized gradient
function in Corollary 2.7 in Subsection 2.4. Corollary 2.7 will also be employed in Section 3 below to
establish existence and uniqueness results for solutions of GF differential equations. Proposition 2.3
follows directly from [37, Proposition 2.10, Lemmas 2.11 and 2.12]. Our proof of Corollary 2.7, in
turn, employs the known representation result for the generalized gradient function in Proposition 2.2
in Subsection 2.2 below and the local Lipschitz continuity result for certain parameter integrals in
Corollary 2.6 in Subsection 2.4. Statements related to Proposition 2.2 can, e.g., be found in [37,
Proposition 2.2], [33, Proposition 2.3], and [34, Proposition 2.3].

Our proof of Corollary 2.6 uses the elementary abstract local Lipschitz continuity result for certain
parameter integrals in Lemma 2.5 in Subsection 2.4 and the local Lipschitz continuity result for active
neuron regions in Lemma 2.4 in Subsection 2.3 below. Lemma 2.4 is a generalization of [35, Lemma
7], Lemma 2.5 is a slight generalization of [35, Lemma 6], and Corollary 2.6 is a generalization of [37,
Lemma 2.12] and [35, Corollary 9]. The proof of Lemma 2.5 is therefore omitted.

In Setting 2.1 in Subsection 2.1 below we present the mathematical setup to describe ANNs with
ReLU activation, the risk function £: R® — R, and its generalized gradient function G: R® — R®.
Moreover, in (2.6) in Setting 2.1 we define for a given parameter vector § € R® the set of hidden
neurons which have all input parameters equal to zero. Such neurons are sometimes called degenerate
(cf. Cheridito et al. [36]) and can cause problems with the differentiability of the risk function, which
i1s why we exclude degenerate neurons in Proposition 2.3 and Corollary 2.7 below.

2.1. Mathematical description of artificial neural networks (ANNs)

In this subsection we present in Setting 2.1 below the mathematical setup that we employ to state
most of the mathematical results of this work. We also refer to Figure 2 below for a table in which we
briefly list the mathematical objects introduced in Setting 2.1.

Setting 2.1. Letd,H,d €N, « € R, & € (@, ™), f € C([a,#]%,R) satisfy d = dH + 2H + 1, let w =
(W )i et Hpxi1,...d)oero : RY = R D = (..., 00))pere: R® > R, 0 = ((0],...,09))ger: R® —

..........

R and ¢ = (gepo : R® — R satisfy forall 6 = (6, ...,60,) €R® i€ {1,2,...,H}, je{l,2,...,d} that

ij = Oi-1)d+ s b? = Oxazi» D? = Oneasy+is and ¢ = Oy, 2.1)
let R, € C'(R,R), r € N, satisfy for all x € R that
lim sup, _o,(I%,(x) — max{x, 0}| + (%, (x) = Lp.e0)(x)]) = O (2.2)
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and Sup, ¢ SUP, i1yl (R’ O] < oo, ler A: BRY) — [0, o] be the Lebesgue—Borel measure on R¢, let
p: [@,£]¢ = [0, ) be bounded and measurable, let /' = (N )y : R® — C(RY,R) and L: R® - R
satisfy for all € R®, x = (xy, ..., x;) € RY that

Hx) = ¢+ 2L of max{vf + X, w! x;, 0} (2.3)

and L(6) = f[@,ﬁjd(f(y) — N9))?p(y) A(dy), for every r € N let £,: R® — R satisfy for all 6 € R® that

2,(0) = f[ ﬁ]d(f(y)— ¢ — 2 of[R,(6f + 6wl y)]) p(y) Ady), (2.4)

for every € € (0,), 8 € R® let B,(6) C R® satisfy B;(6) = { € R®: ||8 = 9| < &}, for every 8 € R,
i€{1,2,...,H}let I C R satisfy

I ={x=(x,....x) € [e, 6 ] + 39, 0! x4 > 0}, (2.5)

1

for every 8 € R® let DY C N satisfy
D’ = {i € {1,2,..., H}: [o/| + X9 0! | = 0}, (2.6)

and let G = (Gi,...,Gy): R® — R® satisfy for all 8 € {9 € R®: (VL,)(D)),ay is convergent} that
G(0) = lim,_,.(VL,)(6).

Next we add some explanations regarding the mathematical framework presented in Setting 2.1
above. In Setting 2.1

e the natural number d € N represents the number of neurons on the input layer of the considered
ANNE,

e the natural number H € N represents the number of neurons on the hidden layer of the considered
ANNSs, and

e the natural number d € N measures the overall number of parameters of the considered ANNs

(cf. (1.1) and Figure 1 above). The real numbers ¢ € R, & € («, o) in Setting 2.1 are employed to
specify the d-dimensional set [, #]¢ € R? in which the input data of the supervised learning problem
considered in Setting 2.1 takes values in and which, thereby, also serves as the domain of definition of
the target function of the considered supervised learning problem.

In Setting 2.1 the function f: [, #]? — R represents the target function of the considered super-
vised learning problem. In Setting 2.1 the target function f is assumed to be an element of the set
C([e, £]%,R) of continuous functions from the d-dimensional set [«, #]? to the reals R (first line in
Setting 2.1).

..........

..........

the weight parameter matrix for the affine linear transformation from the d-dimensional input layer to
the H-dimensional hidden layer of the ANN associated to the ANN parameter vector 8 € R® (cf. (2.1),
(2.3), and Figure 1).
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Mathematical object

Rough description of the introduced mathematical object

Dimension of the input layer of the considered ANNs (number

d of neurons on the input layer of the considered ANN5s)

u Dimension of the hidden layer of the considered ANNs (num-
ber of neurons on the hidden layer of the considered ANNs)

D Overall number of parameters of the considered ANNs

L. 8] Subset o.f R¢ specifyling the domain in which 'the input data of
the considered learning problem takes values in

filae, 69 - R Target function of the considered supervised learning problem

Real H xd-matrix consisting of the inner weight parameters of
the ANN associated to the parameter vector 6 € R® (cf. (2.1),
(2.3), and Figure 1)

Real H-dimensional vector consisting of the inner bias param-

b = (0%,...,09) eters of the ANN associated to the parameter vector 6 € R (cf.
(2.1), (2.3), and Figure 1)
Real H-dimensional vector consisting of the outer weight pa-
o = (f,...,09) rameters of the ANN associated to the parameter vector 6 € R®

(cf. (2.1), (2.3), and Figure 1)

Real number representing the outer bias parameter of the
ANN associated to the parameter vector 6 € R® (cf. (2.1), (2.3),
and Figure 1)

R,:R—->RforreN

Continuously differentiable approximations of the ReLLU acti-
vation function R 5 x — max{x, 0} € R (cf. (2.2))

A: BR?Y) — [0, 0]

Lebesgue—Borel measure on RY

Unnormalized density function of the considered supervised

p:le. g >R learning problem (cf. (2.3) and (2.4))

WO RE SR Realization function of the ANN associated to the parameter
vector 6 € R® (cf. (2.3))

LR SR Risk function of the considered supervised learning problem

(cf. (2.3))

L, :R* > RforreN

Approximated risk function specified through the continuously
differentiable approximations (R,),ay (cf. (2.4))

B.(0) Open ball in R® with radius & € (0, o) and center § € R®
. Subset of the set [, #]¢ on which the i-th neuron on the hidden
! layer is active (cf. (2.5) and Figure 1)
D Subset of the set {1, 2, ..., H} representing the set of degener-
ate neurons on the hidden layer (cf. (2.6) and Figure 1)
G=(Gi,....,Gv): R* = R® | Generalized gradient function of the risk function £: R® — R

Figure 2. List of the mathematical objects introduced in Setting 2.1.
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The vector valued function b = ((b{,...,0%))gez : R® — R in Setting 2.1 is used to represent the
inner bias parameters of the ANNs considered in Setting 2.1. In particular, in Setting 2.1 we have for
every 6 € R® that the d-dimensional vector b’ = (b,...,bf,) € R represents the bias parameter vector
for the affine linear transformation from the d-dimensional input layer to the H-dimensional hidden
layer of the ANN associated to the ANN parameter vector 6 € R® (cf. (2.1), (2.3), and Figure 1).

The vector valued function v = ((v,...,0%))sero : R — R” in Setting 2.1 is used to describe the
outer weight parameters of the ANNs considered in Setting 2.1. In particular, in Setting 2.1 we have
for every 6 € R® that the transpose of the H-dimensional vector v’ = (vf,...,0%) € R¥ represents the
weight parameter matrix for the affine linear transformation from the H-dimensional hidden layer to
the 1-dimensional output layer of the ANN associated to the ANN parameter vector 6 € R® (cf. (2.1),
(2.3), and Figure 1).

The real valued function ¢ = ()gero: R® — R in Setting 2.1 is used to represent the outer bias
parameters of the ANNs considered in Setting 2.1. In particular, in Setting 2.1 we have for every
6 € R® that the real number ¢ € R describes the bias parameter for the affine linear transformation
from the H-dimensional hidden layer to the 1-dimensional output layer of the ANN associated to the
ANN parameter vector 6 € R® (cf. (2.1), (2.3), and Figure 1).

In Setting 2.1 we consider ANNs with the ReLU activation function R 3 x — max{x,0} € R
(cf. (1.2)). The ReLU activation function fails to be differentiable and this lack of differentiability
typically transfers from the activation function to the realization functions #/%: R? — R, 6 € R®, of
the considered ANNSs and the risk function L: R® — R of the considered supervised learning problem,
both, introduced in (2.3) in Setting 2.1. In general, there thus do not exist standard derivatives and
standard gradients of the risk function and, in view of this, we need to introduce suitably generalized
gradients of the risk function to specify the GF dynamics. As in [34, Setting 2.1 and Proposition 2.3]
(cf. also [33,37]), we accomplish this,

e first, by approximating the ReLLU activation function through appropriate continuously differen-
tiable functions which converge pointwise to the ReL.U activation function and whose derivatives
converge pointwise to the left derivative of the ReLLU activation function,

e then, by using these continuously differentiable approximations of the ReLLU activation function
to specify approximated risk functions, and,

e finally, by specifying the generalized gradient function as the pointwise limit of the standard
gradients of the approximated risk functions.

In Setting 2.1 the functions R,: R — R, r € N, serves as such appropriate continuously differen-
tiable approximations of the ReLU activation function and the hypothesis in (2.2) ensures that these
functions converge pointwise to the ReLLU activation function and that the derivatives of these functions
converge pointwise to the left derivative of the ReLU activation function (cf. also (1.3) in Theorem 1.1
and (1.9) in Theorem 1.2). These continuously differentiable approximations of the ReLLU activation
function are then used in (2.4) in Setting 2.1 (cf. also (1.5) in Theorem 1.1 and (1.10) in Theorem 1.2) to
introduce continuously differentiable approximated risk functions £,: R® — R, r € N, which converge
pointwise to the risk function £: R® — R (cf., e.g., [37, Proposition 2.2]). Finally, the standard gradi-
ents of the approximated risk functions £,: R® — R, r € N, are then used to introduce the generalized
gradient function G = (G1,...,G»): R® — R® in Setting 2.1. In this regard we also note that Proposi-
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tion 2.2 in Subsection 2.2 below, in particular, ensures that the function G = (G1,...,Gy): R® —» R in
Setting 2.1 is indeed uniquely defined.

2.2. Differentiability properties of the risk function

Proposition 2.2. Assume Setting 2.1. Then it holds for all 6 € R®, i € {1,2,...,H}, j € {1,2,...,d}
that

G-+ (0) = 20] fg (W0 0x) = f)p(x) A(dx),

I

Grasi(6) = 24 f (W00 = FERCD) A,
g (2.7)

Grarnysi(6) =2 f [max{b! + S, w! x;, 0}(H(x) — F(x))p(x) A(d),

[@’ﬁ]d

and  Gy(0) =2 f (W (%) = f(0))P(x) A(dx).

[«,81¢

Proof of Proposition 2.2. Observe that, e.g., [37, Proposition 2.2] establishes (2.7). The proof of
Proposition 2.2 is thus complete.

Proposition 2.3. Assume Setting 2.1 and let U C R® satisfy U = {§ € R*: DY = @}. Then
(i) it holds that U C R? is open,
(ii) it holds that L|y; € C'(U,R), and

(iii) it holds that V(L|y) = Glu.

Proof of Proposition 2.3. Note that [37, Proposition 2.10, Lemmas 2.11 and 2.12] establish items (i),
(1), and (ii1). The proof of Proposition 2.3 is thus complete.

2.3. Local Lipschitz continuity of active neuron regions

Lemma24. Letd €N, ¢ € R, & € (@, ), foreveryv = (vi,...,v41) € R et I' C [, )¢ satisfy
I'={xele,bl: v+ Z?zl vix; > 0}, for everyn € N let A,: B(R") — [0, o] be the Lebesgue—Borel
measure on R", let v: [«, £]¢ — [0, o) be bounded and measurable, and let u € R*"\{0}. Then there
exist &, € € (0, 00) such that for all v,w € R4 with max{|lu — v||, |lu — w|l} < & it holds that

Jroam PO Aa(dx) < €y — wi|. (2.8)
Proof of Lemma 2.4. Observe that for all v, w € R?*! we have that
Jooape P Aa(dx) < (SUp,, spa POV AU ALY). (2.9)

Moreover, note that the fact that for all y € R it holds that y > —|y| ensures that forall v = (vq,...,vg1) €
R i€ (1,2,...,d+ 1} with |ju — V|| < |u] it holds that

2 2 2
uvi = ()" + (Vi — uu; 2 uil” = |u; = villw;| = Jui]” = |l = vl[ju;] > 0. (2.10)

Electronic Research Archive Volume 31, Issue 5, 2519-2554.



2530

Next observe that for all vq, v, wi, wy € R with min{|v;|, [w]} > O it holds that

_ awi—wovi| _ [awi=vi)+vi(va—wo)| [val+vi] _ _
= T hml vom| < [ vl ]“‘" Wil + vz = wal. (2.1D)

2 w2

Vi w1

Combining this and (2.10) demonstrates for all v = (vi,...,vg1), W = (Wi, ..., Way1) € R i e
{1,2,...,d} with max{||v — ul|, ||lw — ul|} < |u;| that viw; > 0 and

[ 2l ][2”\/ wll] < [4IIV—MII+4IIMII]HV —w. (2.12)

viwil [viwil

Vi Wi
Vi w1

Hence, we obtain for all v = (vi,...,Vge1), W = (Wi, ..., Wae1) € R i€ {1,2,...,d} with max{||v —
ull, Iw = ull} < “ and |u;| > O that viw; > 0 and

Vi Wi Clug [+4ulDIv—wl| 6llullllv—wll 24 Jull _
Vi wi | = lu -l +(wi—up)| < (g |=lv=ulD(eer | |lw—ull) s [ ey [? ]”V wll. (2'13)
In the following we distinguish between the case max;e 2. d}lu | = 0, the case (max,e 12..aluil,d) €

,,,,,

MaXie(1 2, aylil = (2.14)

.....

Note that (2.14) and the assumption that u € R9*1\{0} imply that |u,,;| > 0. Moreover, observe that
(2.14) shows that for all v = (vy, ..., vz) € R x = (xq,..., x;) € ["Al’ we have that

|( i=1 szz +Vas1) = ([Z?:] uix;] + Md+1)|

! ) (2.15)
= [[ZL, vixi] + vaur| + |[ZL, wixi] + | = [T wixi] + | = lgsal.
In addition, note that for all v = (vy, ..., vz) € R x = (xl, ..., Xg) € [@, £]% it holds that
|( Lovixi] +vae) = ([Z8, wixi] + Md+1)| SV = willxl] + vaer — gl (2.16)

< max{|e |, |E}[ZL, v — wil] + Va1 — ud+1| < (1 +dmax{|e, DIV — ull.

This and (2.15) prove that for all v € R*! with [lu — v|| < 5L we have that I"AI" = @, i.e.,

max{|,Z|}
I* = I'. Therefore, we get for all v, w € R*! with max{|lu—v||, [[u—wl||} < % that IV = I = I“.
Hence, we obtain for all v, w € R**! with max{|ju — V||, |[u — w||} < % that A,(I"AI"*) = 0. This
establishes (2.8) in the case maxe( 2, 4|u;| = 0. In the next step we prove (2.8) in the case
(maxe(12,..a)ltil, d) € (0, 00) X [2, 00). (2.17)

For this we assume without loss of generality that |u;| > 0. In the following let J;" C R,
x € [@,4]", v,w € R¥! satisfy for all x = (x2,...,%9) € [, 89, v,w € R that I = {y €
[@,8]: (y,%2,...,%5) € I'\I"}. Next observe that Fubini’s theorem and the fact that for all v € R4*! it
holds that 7" is measurable show that for all v, w € R%*! we have that

L(PAT) = f 1par () Ag(dx) = f (L () + 1oy () ()
[e.8) [e.8)4
[ At LG 50) ) (@)
[¢,8141 J[e.b] (2.18)
= f (L) + 1 (v)) A1 (dy) Ag—1(dx)
[e.0)! Jle,.b]

=f ) (A7) + 4 (J5N) Ag-1(dx).
[a.8]4!
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Furthermore, note that for all x = (xa,...,x;) € [, 819, v = (v, ...y Vas), W = Wi,y .., Wasy) €
R s e {—1,1} with min{sv;, sw;} > 0 it holds that

I ={yele, bl 0, x2,...,x5) € I'\I"}
= {y € [, 8 viy + [S, vixi] +van > 0 > wiy + [, wixi] + Wd+1} (2.19)

= {y € le, 8l = (XL, vixi] + vasr) < sy < —=([D, wix] + Wd+1)}~

Hence, we obtain for all x = (x3,...,%,) € [@, 81", v = (vi,....Vae1), W = (W1, ..., Wgp1) € RTL
s € {—1, 1} with min{sv;, sw;} > O that

d d
L) < |2 (B vixi] + vanr) = = ([Xiza wixi] + wasn)
d Vi Wi Vd+1 Wi+l
< [l = bl [ - (2.20)
d i i
< max{l b AN Sl - 2] + 2 - ).

Furthermore, observe that (2.10) demonstrates for all v = (vq, ..., v4) € R4 with ||u — V|| < |uy| that
uv; > 0. This implies that for all v = (v, ..., Vge1), W = (Wi, ..., Wee1) € R with max({||u — v||, |lu —
w|l} < |uy| there exists s € {—1, 1} such that min{sv,, sw;} > 0. Combining this and (2.13) with (2.20)
proves that there exists € € R such that for all x € [, £]"!, v,w € R*! with max{|ju — V||, |lu — w||} <
'“—2” we have that A;(JY") + 4,(JY") < €|lv — w|. This, (2.18), and (2.9) establish (2.8) in the case

(MaxXie(12,...a)luil, d) € (0, 00) X {1}. (2.21)

Note that (2.21) demonstrates that |¢;| > 0. In addition, observe that for all v = (v{,v,), w = (W, w,) €
R?, s € {—1, 1} with min{sv;, sw;} > 0 it holds that

I'\I" ={yela,t]: v1y+v2>02w1y+wz}:{ye[a,ﬁ]: —?—f<sy$—%}

(2.22)
Q{yER: —Svlf<sy5_w}.

Therefore, we get for all v = (v, ;), w = (W, wy) € R?, s € {—1, 1} with min{sv;, sw;} > O that

2 w2
Vi w1

L(I\I") < \(_w) ~ ()| =

vi wi J| T

. (2.23)

Furthermore, note that (2.10) ensures for all v = (v;,v,) € R? with |lu — v|| < |uy| that u;v; > O.
This proves that for all v = (v;,v2), w = (W, wy) € R? with max{||u — V||, |lu — wl||} < |u;| there exists
s € {—1, 1} such that min{sv;, sw;} > 0. Combining this with (2.23) demonstrates for all v = (v{,»),
w = (wy, wy) € R? with max{|lu — V||, || — w||} < |u;| that min{|v,], [w;|} > O and

wa
wy |

LAY = L, (P\IY) + L,(I"\I") < 2 (2.24)

2
Vi

This, (2.13), and (2.9) establish (2.8) in the case (maxe(i o, aluil,d) € (0,00) X {1}. The proof of
Lemma 2.4 is thus complete.
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2.4. Local Lipschitz continuity properties for the generalized gradient function

Lemma2.5. Letd,n €N, ¢ €R, € (a,o), xR, € g€ (0,0), let ¢p: R"x [, £]Y — R be locally
bounded and measurable, assume for all r € (0, 00) that

[¢(y.9)—¢(z.9)|
SUPy zern, Iyli+lizli<r y#z SUPsel .41 % < oo, (2.25)
let 1: B([w,B]Y) — [0, 00) be a finite measure, let ' € B([«w,£]Y), y € R", satisfy for all y,z € {v €
R": |lx —v|| < &} that u(PAIF) < €|y — z||, and let ®: R" — R satisfy for all y € R" that

O(y) = I B, 5) pu(ds). (2.26)

Then there exists € € R such that for all y,z € {v € R": ||x—v|| < &} it holds that |®(y)-D(z)| < €lly-zl.
Proof of Lemma 2.5. The proof is analogous to the proof of [35, Lemma 6].

Corollary 2.6. Assume Setting 2.1, let ¢: R® X [@, £]? — R be locally bounded and measurable, and
assume for all r € (0, 00) that

[¢(0.0)—¢(.x)|
SUPg,gere, |l +10l|<r, 020 SUPxel. it — ooy < - (2.27)

Then

(i) it holds that
R*3 6 #(0, x)p(x) A(dx) e R (2.28)
[@,4
is locally Lipschitz continuous and

(ii) it holds for all i € {1,2, ..., H} that

[9eR>: igD") 50— f #(6, x)p(x) A(dx) € R (2.29)
i

is locally Lipschitz continuous.

Proof of Corollary 2.6. First observe that Lemma 2.5 (applied for every § € R® with n v~ d, x
0. 4 (Ble.d) 3 A - [ p(x)A(dx) € [0,00), (P)yezr v ([@,8])yere in the notation of
Lemma 2.5) establishes item (i). In the following leti € {1,2,...,H}, 8 € {# € R®: i ¢ D”}. Note that
Lemma 2.4 shows that there exist &, € € (0, co) which satisfy for all 9,9, € R® with max{||0 — ]|, ||6 —
||} < e that

Sy ae #00 2(dx) < €l = Dl (2330)

Combining this with Lemma 2.5 (applied for every 6 € R® with n v~ D, x v~ 6, u v (B([a,4]¢) >
A fA p(x) A(dx) € [0, 00)), (I)yern ¥ (Il.y )yere 10 the notation of Lemma 2.5) demonstrates that there
exists € € R such that for all ¢;, 9, € R® with max{||§ — %]|, |0 — D2||} < e it holds that

f 9@, x)p(x) Adx) - ﬁz P02, 0)p(x) Adx)| < EllP) — Dal|. (2.31)
It I
This establishes item (ii). The proof of Corollary 2.6 is thus complete.
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Corollary 2.7. Assume Setting 2.1. Then
(i) it holds for all k e NN (Hd + H, d] that

R'360H G €R (2.32)
is locally Lipschitz continuous,
(ii) it holds for alli € {1,2,...,H}, j€{1,2,...,d} that
(0eR:igD"} 20 Giaj0) €R (2.33)
is locally Lipschitz continuous, and
(iii) it holds for alli € {1,2, ..., H} that
{0eR:i¢D”") 30 Guui(d) €R (2.34)
is locally Lipschitz continuous.

Proof of Corollary 2.7. Observe that (2.7) and Corollary 2.6 establish items (1), (i), and (iii). The
proof of Corollary 2.7 is thus complete.

2.5. Subdifferentials

Definition 2.8 (Subdifferential). Letn € N, f € C(R",R), x € R". Then we denote by d f(x) € R" the
set given by

df(x) = {y eR": liminf (2.35)

R"\{0}3h—0

(f(X+h)—f(X)—<y,h>) >0}
Al )

Definition 2.9 (Limiting subdifferential). Let n € N, f € C(R",R), x € R". Then we denote by
df(x) C R" the set given by

Of(%) = Nee.0) [Uye{zeR”: llx—zll<s} 5f ()’)] (2.36)
(cf. Definition 2.8).

Lemma 2.10. Letn € N, f € CR",R), x € R". Then

Af(x)={yeR":Az=(21,22): N> R"XR": ([Vk € N: z5(k) € gf(zl(k))],
[lim sup,_, ., (llz1(k) — xI| + llzo(k) = yll) = O])} (2.37)

(cf. Definitions 2.8 and 2.9).
Proof of Lemma 2.10. Note that (2.36) establishes (2.37). The proof of Lemma 2.10 is thus complete.

Lemma 2.11. Letn € N, f € CR",R), let U C R" be open, assume f|y € C'(U,R), and let x € U.
Then 3f(x) = 0f(x) = {(V)(x)} (cf. Definitions 2.8 and 2.9).
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Proof of Lemma 2.11. This is a direct consequence of, e.g., Rockafellar & Wets [39, Exercise 8.8].
The proof of Lemma 2.11 is thus complete.

Proposition 2.12. Assume Setting 2.1 and let 0 € R®. Then G(0) € 6.L(0) (cf. Definition 2.9).

Proof of Proposition 2.12. Throughout this proof let # = (#,),en: N — R® satisfy for all n € N,
ief{l,2,....H}, je{l,2,...,d} that mz; = mzj, b?" = b/ - ilpe(i), D?" = v/, and ¢ = ¢/. We prove

Proposition 2.12 through an application of Lemma 2.10. Observe that foralln € N, i € {1,2,..., H}\D’
it holds that bf" = bY. This implies for all n € N, i € {1,2,..., H}\D that

i¢ D", (2.38)

In addition, note that for all n € N, i € D? it holds that bf” = —i < 0. This shows for alln € N, i € D?
that

i¢ D", (2.39)

Hence, we obtain for all n € N that D’ = @. Combining this with Proposition 2.3 and Lemma 2.11
demonstrates that for all » € N it holds that 3.5(19,1) = {(VLI,)} = {G(3,)} (cf. Definition 2.8).
Moreover, observe that lim,,_,, 1, = 6. It thus remains to show that G(#,), n € N, converges to G(6).
Note that Corollary 2.7 ensures that for all k € N N (Hd + H, d] it holds that

limn—)oo gk(ﬁn) = gk(g) (240)

Furthermore, observe that Corollary 2.7, (2.38) and (2.39) assure that for all i € {1,2,..., H})\D?,
je{l,2,...,d} it holds that

lim,,—co Gii-1)a+j(F) = Gii-1)a+;(0) and lim,,_,co GrHa+i(D4) = Gra+i(0). (2.41)

In addition, note that for all # € N, i € D? we have that I?” = I = @. Hence, we obtain for all i € D,
je(l,2,....d) that

lim,,_,co G(i-1ya+ /() = 0 = G(i—1ya+j(0) and lim,, .o Gra+i(P) = 0 = Gra+i(0). (2.42)

Combining this, (2.40) and (2.41) demonstrates that lim,., G(},) = G(8). This and Lemma 2.10
assure that G(6) € 0.L(6). The proof of Proposition 2.12 is thus complete.

3. Existence and uniqueness properties for solutions of gradient flows (GF's)

In this section we employ the local Lipschitz continuity result for the generalized gradient function
in Corollary 2.7 from Section 2 to establish existence and uniqueness results for solutions of GF dif-
ferential equations. Specifically, in Proposition 3.1 in Subsection 3.1 below we prove the existence of
solutions GF differential equations, in Lemma 3.2 in Subsection 3.2 below we establish the uniqueness
of solutions of GF differential equations among a suitable class of GF solutions, and in Theorem 3.3
in Subsection 3.3 below we combine Proposition 3.1 and Lemma 3.2 to establish the unique existence
of solutions of GF differential equations among a suitable class of GF solutions. Theorem 1.1 in the
introduction is an immediate consequence of Theorem 3.3.
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Roughly speaking, we show in Theorem 3.3 the unique existence of solutions of GF differential
equations among the class of GF solutions which satisfy that the set of all degenerate neurons of the
GF solution at time ¢ € [0, c0) is non-decreasing in the time variable ¢ € [0, c0). In other words, in
Theorem 3.3 we prove the unique existence of GF solutions with the property that once a neuron has
become degenerate it will remain degenerate for subsequent times.

Our strategy of the proof of Theorem 3.3 and Proposition 3.1, respectively, can, loosely speaking,
be described as follows. Corollary 2.7 above implies that the components of the generalized gradient
function G: R® — R? corresponding to non-degenerate neurons are locally Lipschitz continuous so that
the classical Picard-Lindelof local existence and uniqueness theorem for ordinary differential equations
can be brought into play for those components. On the other hand, if at some time ¢ € [0, o) the i-
th neuron is degenerate, then Proposition 2.2 above shows that the corresponding components of the
generalized gradient function G: R® — R® vanish. The GF differential equation is thus satisfied if
the neuron remains degenerate at all subsequent times s € [t, ). Using these arguments we prove in
Proposition 3.1 the existence of GF solutions by induction on the number of non-degenerate neurons
of the initial value.

3.1. Existence properties for solutions of GF differential equations

Proposition 3.1. Assume Setting 2.1 and let 8 € R®. Then there exists ® € C([0, o0), R®) which satisfies
forallt € [0, ), s € [t,00) that

!
Q,=6- f G(©,)du and  D® cD%. (3.1)
0

Proof of Proposition 3.1. We prove the statement by induction on the quantity H — #(D%) € NN [0, H].
Assume first that H — #(D%) = 0, i.e.,, DY = {1,2,..., H}. Observe that this implies that w’ = 0 and
b? = 0. In the following let k € R satisfy

K = , S(x)p(x) A(dx). (3.2)
[«.8])

Note that the Picard-Lindel6f Theorem shows that there exists a unique ¢ € C([0, c0), R) which satisfies
for all # € [0, o0) that

c(0) = ¢ and c(®) = c(0) + 2t — 2( f p(x) /l(dx))( f c(s) ds). 3.3)
[e.6) 0

Next let @ € C([0, o), R®) satisfy for all 7 € [0, 00),i € {1,2,...,H}, j€{l1,2,...,d} that

wy = w], = b =0 =0, 02 = p?, and & = (). (3.4)

i,j i i
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Observe that (2.7), (3.3), and (3.4) ensure for all ¢ € [0, o0) that

O = ¥ 4 ks — 2( f p(x) /l(dx))( f O ds)
[a,6]4 0
=f-2 f (—K + f C®Sp(x) /l(dx)) ds
0 [@,£]4

‘ (3.5)
= -2 f f (c@’s + 21 [0 max{b* + X0, wix;, 0f] - f(x))p(x) A(dx) ds
0 Jle,n)

:&-{fj‘(ﬂ%ﬂ—ﬂmmnMMM=ﬁ—fgﬂmm.
0 Jie.sd 0

Next note that (3.4) and (2.7) show for all t € [0,0), i € NN [1,d) that D® = {1,2,...,H} and
Gi(©,) = 0. Combining this with (3.4) and (3.5) proves that ® satisfies (3.1). This establishes the claim
in the case #(D?) = H.

For the induction step assume that #(D?) < H and assume that for all ¢ € R® with #[D?) > #(D’)
there exists ® € C([0, o0), R®) which satisfies for all ¢ € [0, c0), s € [¢, o0) that ®, = ¥} — fot G(0,)du and
DO C D®. In the following let U C R® satisfy

U={9eR": D’ c DY (3.6)
andlet : U — R® satisfy forall ¢ € U, i € {1,2,..., b} that

. _ . 0 - . 0
(ﬁi(ﬁ):{o cie{(t-Dd+j:teD’ jeNN[l,dl}U{Hd+¢: ¢ € D’} 37)
Gi(9) :else.

Observe that (3.6) assures that U C R® is open. In addition, note that Corollary 2.7 implies that &
is locally Lipschitz continuous. Combining this with the Picard-Lindelo6f Theorem demonstrates that
there exist a unique maximal 7 € (0, co] and ¥ € C([0, 7), U) which satisfy for all 7 € [0, 7) that

Y, =60- f G(Y,) du. (3.8)
0

Next observe that (3.7) ensures that for all # € [0,7),i € DY, j € {1,2,...,d} we have that

W, _ 0 _ W _ 0 _ b I
w i =w; ;=0 =0 =0 and u;' =D, (3.9

This, (3.7), and (2.7) demonstrate for all ¢ € [0, 7) that G(¥;) = G(¥,). In addition, note that (3.6) and
(3.9) imply for all t € [0, 7) that D' = DY, Hence, if T = oo then ¥ satisfies (3.1). Next assume that

T < 0o0. Observe that the Cauchy-Schwarz inequality and [37, Lemma 3.1] prove for all s,7 € [0, 1)
with s < t that

! ¢ 1/2
II‘Pz—‘I’SIISfIIQ(‘i’u)Ildus(t—S)”z[fllg(‘I’u)ll2du]

t 1/2
<(r— 5)1/2[j; ”g(\{;u)nz du] =(t— S)I/Z(L(‘PO) — .E(‘P,))l/z (3.10)

< (1 - )X L)'
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Hence, we obtain for all (7,),en € [0, 7) with liminf,_,. #, = 7 that (¥, ) is a Cauchy sequence. This
implies that ¢ := lim,;, ¥, € R® exists. Furthermore, note that the fact that 7 is maximal proves that
© ¢ U. Therefore, we have that D?\D? # @. Moreover, observe that (3.9) shows that for all i € D,
j€{1,2,...,d}itholds that m’zj =b” = 0 and, therefore, i € D”. This demonstrates that #(D”) > #(D").
Combining this with the induction hypothesis ensures that there exists ® € C([0, o0), R") which satisfies
for all 7 € [0, ), 5 € [t, 0) that

!
(D,:ﬁ—fg((l)u)du and D% ¢ D%, (3.11)
0

In the following let ®: [0, c0) — R? satisfy for all ¢ € [0, c0) that

{‘Pt 1€ [0,7)
0, = (3.12)

O,_, :te]T,00).

Note that the fact that ¢ = lim,;. ¥, and the fact that @, = ¥} imply that ® is continuous. Furthermore,
observe that the fact that G is locally bounded and (3.8) ensure that

0,=9= liTm‘P, = liTm[Q - f G(\¥y) ds] =60- fT G¥,)ds=6- fT G(0,)ds. (3.13)
1t T 0 0 0

Hence, we obtain for all ¢ € [t, 00) that

0,=(0;-0:)+0; = (0 - D) +O; = - f_TQ(CDx) ds+6 - fT§(®s)dS
0 0

=—fTQ(®s)+9—fTQ(G)s)dFH—fQ(Gs)d&
t 0 0

This shows that © satisfies (3.1). The proof of Proposition 3.1 is thus complete.

(3.14)

3.2. Uniqueness properties for solutions of GF differential equations

Lemma 3.2. Assume Setting 2.1 and let 6 € R®, ®!,0% € C([0, o), R®) satisfy for all t € [0, o),
s € [t,00), k € {1,2} that

t
0f=6- f GOYdu  and D% cD%. (3.15)
0

Then it holds for all t € [0, c0) that ®! = @2,

Proof of Lemma 3.2. Assume for the sake of contradiction that there exists # € [0, c0) such that
©®! # ©2. By translating the variable ¢ if necessary, we may assume without loss of generality that
inf{t €[0,00): O] # @f} = 0. Next note that the fact that ®' and ®? are continuous implies that there

exists 0 € (0, o) which satisfies for all ¢t € [0, 6], k € {1, 2} that D® c D’. Furthermore, observe that
(3.15) ensures for all € [0,0), i € DY, k € {1,2} thati € D' Hence, we obtain for all ¢ € [0, 00),
ieDl jel{l,2,...,d}, k€{l1,2} that

G-+ /(OF) = Grari(OF) = Gras1)+:(OF) = 0. (3.16)
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In addition, note that the fact that @' and ®* are continuous implies that there exists a compact
K C {9 € R*: D” C D which satisfies for all ¢ € [0,5], k € {1,2} that @ € K. Moreover,
observe that Corollary 2.7 proves that for all i € {1,2,...,H\DY j € {1,2,...,d} it holds that
Gi-1)d+j» GHaris GH@+1)+i» Gv: K — R are Lipschitz continuous. This and (3.16) show that there ex-
ists L € (0, o) such that for all ¢ € [0, 6] we have that

1G(®)) - GO < L||®}! - &7]. (3.17)

In the following let M: [0, c0) — [0, c0) satisfy for all ¢ € [0, co) that M, = supse(o,ﬂllQi - @%ll. Note
that the fact that inf{t €[0,00): O} # @,2} = 0 proves for all ¢ € (0, o) that M, > 0. Moreover, observe
that (3.17) ensures for all ¢ € (0, 6) that

18! - @3] = f G(©)) du - f G(©?)du
0 0

< fo 16(6)) — G(©?)]| du

’ (3.18)
< Lfo 1®) — ©2||du < LtM,.
Combining this with the fact that M is non-decreasing shows for all 7 € (0, 6), s € (0, ¢] that
|®! — @ < LsM, < LtM,. (3.19)
This demonstrates for all ¢ € (0, min{L", §}) that
0< M, <LtM,; < M,, (3.20)

which is a contradiction. The proof of Lemma 3.2 is thus complete.

3.3. Existence and uniqueness properties for solutions of GF differential equations

Theorem 3.3. Assume Setting 2.1 and let 0 € R®. Then there exists a unique ® € C([0, 00), R®) which
satisfies for all t € [0, ), s € [t, o) that

!
®,=60- f G(0,)du and D% c D%, (3.21)
0

Proof of Theorem 3.3. Proposition 3.1 establishes the existence and Lemma 3.2 establishes the unique-
ness. The proof of Theorem 3.3 is thus complete.

4. Semialgebraic sets and functions

In this section we establish in Corollary 4.10 in Subsection 4.3 below that under the assumption
that both the target function f: [«,#]Y — R and the unnormalized density function p: [, 4] —
[0, o0) are piecewise polynomial in the sense of Definition 4.9 in Subsection 4.3 we have that the risk
function £: R® — R is a semialgebraic function in the sense of Definition 4.3 in Subsection 4.1. In
Definition 4.9 we specify precisely what we mean by a piecewise polynomial function, in Definition 4.2
in Subsection 4.1 we recall the notion of a semialgebraic set, and in Definition 4.3 we recall the notion
of a semialgebraic function. In the scientific literature Definitions 4.2 and 4.3 can in a slightly different
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presentational form, e.g., be found in Bierstone & Milman [40, Definitions 1.1 and 1.2] and Attouch et
al. [8, Definition 2.1].

Note that the risk function £: R® — R is given through a parametric integral in the sense that for
all § € R® we have that

L6) = [ () = /)Y () A(dy). (1)

In general, parametric integrals of semialgebraic functions are no longer semialgebraic functions and
the characterization of functions that can occur as such integrals is quite involved (cf. Kaiser [41]).
This is the reason why we introduce in Definition 4.6 in Subsection 4.2 below a suitable subclass of
the class of semialgebraic functions which is rich enough to contain the realization functions of ANNs
with ReLU activation (cf. (4.30) in Subsection 4.2 below) and which can be shown to be closed under
integration (cf. Proposition 4.8 in Subsection 4.2 below for the precise statement).

4.1. Semialgebraic sets and functions

Definition 4.1 (Set of polynomials). Let n € Ny. Then we denote by %, € C(R",R) the set’ of all
polynomials from R” to R.

Definition 4.2 (Semialgebraic sets). Let n € N and let A € R” be a set. Then we say that A is a

.....

>~

A=

C=

{X e R": P,‘,j,()(X) =0< Pi,j,l(-x)} “4.2)

1j=1

(cf. Definition 4.1).

Definition 4.3 (Semialgebraic functions). Let m,n € N and let f: R* — R” be a function. Then
we say that f is a semialgebraic function if and only if it holds that {(x, f(x)): x € R"} C R™" is a
semialgebraic set (cf. Definition 4.2).

Lemma 4.4. Let n € N and let f,g: R" — R be semialgebraic functions (cf. Definition 4.3). Then
(i) it holds that R" 5 x — f(x) + g(x) € R is semialgebraic and
(ii) it holds that R" 5 x — f(x)g(x) € R is semialgebraic.
Proof of Lemma 4.4. Note that, e.g., Coste [42, Corollary 2.9] (see, e.g., also Bierstone & Milman [40,

Section 1]) establishes items (i) and (ii). The proof of Lemma 4.4 is thus complete.

4.2. On the semialgebraic property of certain parametric integrals

Definition 4.5 (Set of rational functions). Let n € N. Then we denote by £, the set given by

} 4.3)
(cf. Definition 4.1).

"Note that R® = {0}, CR%,R) = C({0},R), and #(C(R%,R)) = #(C({0},R)) = oo. In particular, this shows for all n € Ny that
dim(R") = n and #(C(R",R)) = oo.

P
L Q) #0
HP,QG%ZVXER”:R(X):{Q(JO O(x)

%n:{R:R”—)R:
0 1 0(x)=0
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Definition 4.6. Let m € N, n € Ny,. Then we denote by <, the R-vector space given by

Ay = span({f: R" xR" - R: |37 € N, A, Ay, ..., A, € {{0}, [0, 00), (0, 00)},
Re Ry, Q€ PR, P=(Pij)ijel12iixiomy S Pt YOER", x = (x4,...,x,) €R":

...........

£(6.3) = ROQWITTL; Lo, (Pio(®) + Ziy P @)x)]]}) 4.4)
(cf. Definitions 4.1 and 4.5).
Lemma4.7. Letm e N, f € 4, (cf. Definition 4.6). Then f is semialgebraic (cf. Definition 4.3).

Proof of Lemma 4.7. Throughout this proof let r € N, A1, A,,..., A, € {{0},[0,),(0,0)}, R € %,
P = (P)icp12..1 S Py, and let g: R™ — R satisfy for all € R™ that

8(6) = R(6) [Ti=) 1a,(Pi(6)) (4.5)

(cf. Definitions 4.1 and 4.5). Due to the fact that sums of semialgebraic functions are again semial-
gebraic (cf. Lemma 4.4), it suffices to show that g is semialgebraic. Furthermore, observe that for all
y € Rt holds that 19« (y) = 1 = 1j0.)(=y) and 1ioy(y) = 1j0.00)(¥)1j0..0)(—=y). Hence, by linearity we
may assume for all i € {1,2,...,r} that A; = [0, c0). Next let Oy, O, € &, satisfy for all x € R™ that

9w .
L 020 %0
R() = { 20 46
@){) L 02 = 0. (40

Note that the graph of R” 5 6§ — R(6) € R is given by
{(6,y) e R" XR: 0x(0) =0, y =0} U{(6,y) e R" xR: 0x(6) # 0, Q2(0)y - 01(6) =0}. (4.7

Since both of these sets are described by polynomial equations and inequalities, it follows that R™ 3
0 — R(0) € R is semialgebraic. In addition, observe that for all i € {1,2,...,r} the graph of R" 5 8 —
10..)(Pi(6)) € R is given by

(6,y) eR"XR: Pi(0) <0,y =0} U{(@,y) eR"xR: Pi0) >0,y =1} (4.8)

This demonstrates for all i € {1,2,...,r} that R" 3 8  1jy)(P;(6)) € R is semialgebraic. Combining
this and (4.5) with Lemma 4.4 demonstrates that g is semialgebraic. The proof of Lemma 4.7 is thus
complete.

Proposition 4.8. Letm,n €N, @ € R, & € (@, ), f € A, (cf. Definition 4.6). Then
4
R™ X R 3(6,x1,...,%-1) - f f@,x1,...,x,)dx, eR| € Ay 1. 4.9)
Proof of Proposition 4.8. By linearity of the integral it suffices to consider a function f of the form

£6,% = RO | | 14,(Pio(0) + 3, P j(0)x)) (4.10)
i=1
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where r € N, (P; ;) je(1.2,...0x(0.1,..n) S Pons A1, A2, ..., A € {{0},(0,00),[0,00)}, Q € A, and R € R,
(cf. Definitions 4.1 and 4.5). Moreover, note that for all y € R it holds that 19 «)(y) = 1 = 1jp.«)(—y) and
1i0,(y) = 110.00)()1j0.00)(—y). Hence, by linearity we may assume that A; = [0, c0) foralli € {1,2,...,r}.
Furthermore, by linearity we may assume that Q is of the form

Q(x1, -+, X) = [Tz (xe)* (4.11)

with i}, i,...,1, € Ny. In the following let s: R — R satisfy for all x € R that s(x) = 1(g.c0)(x) —
L.y (—x), for every 6 € R", k € {-1,0,1} let 8¢ C {1,2,...,r} satisfy S} = {i € {1,2,...,r}:
s(P;,(0)) = k}, and forevery i € {1,2,...,r}let Z;: R" X R" — R satisty for all (4, x) € R”™ X R" that

Zi(6,x) = =P;o(0) = Y| Pi j(0)x;. (4.12)
Observe that (4.10), (4.11), and (4.12) imply for all € R, x = (xy, ..., x,) € R” that
0. %) = ROy (60" J(TT1=1 Lio.coy(Pin(@)%s — Zi(6. 1)), (4.13)

This shows that f(6, x) can only be nonzero if

. Zi(g’ x)
VieS: x, > ,
P P.(6)
VieS,: x, Z(Q(;‘)) (4.14)

VieSh: —Zi(6,x) >0.

Hence, if for given § € R™, (x1, ..., x,_;) € R""! there exists x, € [, #] which satisfies these conditions
then (4.13) and the fact that [y dy = 7y imply that

4
f f(O,xy,...,x,)dx,

RO) (not i Zi,0) " Zi6,0) )"
= 1(1_[5 | [)[(mln{ﬁ ]Ign R0 }) —(max{a,rﬁg? ij’n(g) }) }

. 4 . . o .
Otherwise, we have that f@ f(6, xy,...,x,)dx, = 0. It remains to write these expressions in the differ-
ent cases as a sum of functions of the required form in Definition 4.6 by introducing suitable indicator
functions. Note that there are four possible cases where the integral is nonzero:

Z;(6,x) J(Bx)
P;n(6) 21 Pin(0)

(4.15)

e It holds that & < max g < min e < #. In this case, we have
1

b
f [0, x1,...,x,)dx,

i in+1
_ R@®) n—1 _i . Zi(0,x) wtl Zi(6,x) n
= i ) st P.(0) PO ) |

Z;i(0,x
,»1(9)

(4.16)

Zj
< # < minj, s (9) In this case, we have

R(0) net i\ i+ Z:(6, x) in+1
f F0. 310w & = 2T ")[ﬁnl (rjnix fij,n(e)) } I

e It holds that & < max ;s 7
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Z;(6,%) . Z(0.x)
IR0 <a< MiNjesr 5o Pn0)

A } ip+1
f fO,x1,...,x,)dx, = -R(Q) (n’g;} x}‘)l(min Zi(6, x)) - 0]””]. (4.18)

1, + 1 jeSﬁl Pj,n(Q)

e It holds that max s < #. In this case, we have

e It holds that max s i(—g(g; <@ <4 <mingg P (g)) In this case, we have
’ 0 d _ R(H) n—1 lz ﬁln+1 in+l 4.19
af(axl’u-’xn) xn—m( =1 % )[ «w ] ( . )

Since these four cases are disjoint, by summing over all possible choices A, B,C C {1,2,...,r} of
the sets Sz, k € {—1,0,1}, and all choices of (non-empty) subsets 7, J of S, S(’ll where the maxi-
mal/minimal values are achieved, we can write

R(6) (

b
f O3 ) vy = == ([T 2 ) + AD + AID + AV)), (4.20)

n

where (1), (II), (I1]), (IV) denote the functions of § € R™ and (x,,. .., x,_;) € R""! given by

n= > []—[ 1009 Pia() | | 10.00/=Pa®) | [(Li01 P10y (=250, x))]
r}

AUBUC=(1,..., JEA JjeB jeC

1 Z;(0, x) 1 2(0,%)  Znin1(6, %)
20 2 || [[res Pin(® ] N PO Prinza(6)

@#+ICA @+JCB' iel

Znin1(0,x)  Z;(6, %) Z,(0, x) Z{(0,x)  Zming(0, x)
g 1(0’“’)( Painza® Pj,nw))g(l(@’“( P (6) )I{O}(P,-,nw) " Puing a0 )) (#:20

Zj(g, X) Zminj(99 X) Zminj(99 X) Zmin ](9, X)
% l_[ 10.00) - L(0.00) -
jeB\T Pj,n(e) Pminj,n(g) Pminj,n(g) Pmin In(e)

X[(zmmﬂe, x))""“ B (zmme, X))WH
PminJ,n(Q) Pmin I,n(e) ’

an= > []—[ 1oa/PinO) [ [ Lo Pin® | [(L01(P1n (@)1 10.0(=Z,00, x))]
}

AUBUC=(L,...,r}L jeA jeB jeC
Zi(07 X) Zi(97 x) Zmin I(Qa x)
2 (] ]{ren 20® ) N P0® ~ Prnrn®)
o#rIcAtl jeT Ln L,n min 7 ,n (4 22)
Zunin 10, %)  Z;(6,%) Z(8, %) '
X 1<0,oo)( - oo\ 35—
jl:\[[ Pmin]’,n(e) P],n(e) ll;l P,,,,(H)

ﬁl’n_}.l _ (ZminI(e’ X) )inH”
Pmin],n(e) '
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am= [ﬂ Loa/Pin®) | [ Lo P | (1 (Pj,n(e»l[o,oo)(—zj(e,x))]

AUBUC={1,..., JeA JeB jec
Z(0, x) )) ( (Zi(g, X)) (Zi(G, X)  Zning(0,x) ))
1wl /—— 1. 1 -
;BHH( o= ]( P.,(0) El “NPa® ) N\ Pis®) ~ Pringa®) (423)
Z/6,0)  Zuwing 0, 0\ _[(Zwing @, 0\
Xj!B—\[j 1(0’00)( Pjn(e) - Pminj,n(e) )] % [( Pminj,n(e) ) m ”’

and

awvy= > []—[ 1oa/PinO) [ [ Lo Pin® | [(Lo1(P1n (@)1 10.0(=Z;00, x))]

AUBUC=(1,...,r}* jeA JjeB jeC

Z:(8, x) Zi0, )\ i+ it
% (1—[ 1<—°°"”( Pi,,,(g) ) l;l l[ﬁ’“”( Pi,n(éj’c) )J[ﬁn e

i€A

(4.24)

Note that the first products over all elements of A, B, C precisely describe the conditions that S¢ = A
S =B,8S)=C,andVje S): —Z6,x) > 0. Furthermore, observe that, e.g., in (I) we we must

Z(0, : . )
have forallie 7, j € A\Z that P( (g)) m'"l; (HE;‘; = il@(’;)) € («, %) in order to obtain a non-zero value. In
Z(6,%) ’ :

other words, the maximal value of 3 0
Z;(0,x
7

value of (0), Jj € B, is achieved exactly for j € J (and analogously in (I1), (I1I)). Moreover, note
that we have foralli € 7 C A that

1 Z,-(H,x) -1 Z,‘(Q,X) 1 Zi(H,x)
NP T\ PLE) T\ PL®)
= L0.)(Zi(6. %) = @ Pin( ) L0, (6 P;(6) = Zi(6, 1)).

i € A, is achieved exactly for i € 7, and similarly the minimal

(4.25)

Here Z;(0, x) is polynomial in 6 and linear in xi,..., x,_;, and thus of the form required by Defini-
tion 4.6. Similarly, the other indicator functions can be brought into the correct form, taking into
account the different signs of P;,(6) for j € A and j € B. Moreover, observe that the remaining terms
can be written as linear combinations of rational functions in € and polynomials in x. Hence, we obtain
that the functions defined by (1), (I1), (I11), (IV) are elements of &, ,_;. The proof of Proposition 4.8
is thus complete.

4.3. On the semialgebraic property of the risk function

Definition 4.9. Let d € N, let A € R? be a set, and let f: A — R be a function. Then we say that
f 1s piecewise polynomial if and only if there exist n € N, ay,a»,...,@, € R™ B, B, ..., € R,
P, P,,..., P, € & such that for all x € A it holds that

f) = X [Pi(x) Lo ey (@ix + )] (4.26)

(cf. Definition 4.1).

Corollary 4.10. Assume Setting 2.1 and assume that f and p are piecewise polynomial (cf. Defini-
tion 4.9). Then L is semialgebraic (cf. Definition 4.3).
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Proof of Corollary 4.10. Throughout this proof let F: RY — R and B: RY — R satisfy for all x € RY
that

(4.27)

Note that (4.27) and the assumption that f and p are piecewise polynomial assure that
[R*XR?5 (6.x) > F(x) eR| € dhy and [R*xR!3 (6,x) > P(x) € R| € dhg (4.28)

(cf. Definition 4.6). In addition, observe that the fact that for all € R®, x € RY we have that

H
N(x)= ¢ +Zn max Z[ | wf xp + 1Y, O}
i=1

o (4.29)
= +ZD 251 t,.X[-I-b) Om)(zglm[xg+b9)
i=1
demonstrates that
[R* xR’ 5 (6,x) > #(x) € R| € tha. (4.30)
Combining this with (4.28) and the fact that 4, ; is an algebra proves that
[R*XR? 3 (6,x) > (#(x) = F()YB(x) € R| € ha. (4.31)

This, Proposition 4.8, and induction demonstrate that

VN 4
[RD 50 f f f (N(x) = F(x))*B(x)dxy--- dxpdx; € R] € gy . (4.32)

Fubini’s theorem hence implies that £ € o, ,. Combining this and Lemma 4.7 shows that £ is semial-
gebraic. The proof of Corollary 4.10 is thus complete.

5. Convergence rates for solutions of GF differential equations

In this section we employ the findings from Sections 2 and 4 to establish in Proposition 5.2 in
Subsection 5.2 below, in Proposition 5.3 in Subsection 5.2, and in Theorem 5.4 in Subsection 5.3
below several convergence rate results for solutions of GF differential equations. Theorem 1.2 in
the introduction is a direct consequence of Theorem 5.4. Our proof of Theorem 5.4 is based on an
application of Proposition 5.3 and our proof of Proposition 5.3 uses Proposition 5.2. Our proof of
Proposition 5.2, in turn, employs Proposition 5.1 in Subsection 5.1 below. In Proposition 5.1 we
establish that under the assumption that the target function f: [«,#]Y — R and the unnormalized
density function p: [, £]? — [0, ) are piecewise polynomial (see Definition 4.9 in Subsection 4.3)
we have that the risk function £: R® — R satisfies an appropriately generalized Kurdyka-Eojasiewicz
inequality.

In the proof of Proposition 5.1 the classical Lojasiewicz inequality for semialgebraic or subanalytic
functions (cf., e.g., Bierstone & Milman [40]) is not directly applicable since the generalized gradient
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function G: R® — R® is not continuous. We will employ the more general results from Bolte et al. [9]
which also apply to not necessarily continuously differentiable functions.

The arguments used in the proof of Proposition 5.2 are slight adaptions of well-known arguments
in the literature; see, e.g., Kurdyka et al. [12, Section 1], Bolte et al. [9, Theorem 4.5], or Absil et
al. [6, Theorem 2.2]. On the one hand, in Kurdyka et al. [12, Section 1] and Absil et al. [6, Theorem
2.2] it is assumed that the object function of the considered optimization problem is analytic and in
Bolte et al. [9, Theorem 4.5] it is assumed that the objective function of the considered optimization
problem is convex or lower C? and Proposition 5.2 does not require these assumptions. On the other
hand, Bolte et al. [9, Theorem 4.5] consider more general differential dynamics and the considered
gradients are allowed to be more general than the specific generalized gradient function G: R® — R®
which is considered in Proposition 5.2.

5.1. Generalized Kurdyka-tojasiewicz inequality for the risk function

Proposition 5.1 (Generalized Kurdyka-tojasiewicz inequality). Assume Setting 2.1, assume that p
and f are piecewise polynomial, and let 9 € R® (cf. Definition 4.9). Then there exist £, D € (0, o),
a € (0, 1) such that for all 6 € B.(19) it holds that

1L(6) — LO" < DIGO)II. (5.1)
Proof of Proposition 5.1. Throughout this proof let M: R® — [0, oo] satisfy for all 6 € R® that
M(6) = inf({||All: h € 0.LO)} U {oo}). (5.2)
Note that Proposition 2.12 implies for all § € R that
M@ < lIGO)Il. (5.3)

Furthermore, observe that Corollary 4.10, the fact that semialgebraic functions are subanalytic, and
Bolte et al. [9, Theorem 3.1 and Remark 3.2] ensure that there exist £, ® € (0, 00), a € [0, 1) which
satisfy for all 8 € B.(1}) that

1L(6) — L))" < DM(6). (5.4)

Combining this and (5.3) with the fact that sup,.p 5| L(0) — L(#)| < oo demonstrates that for all
6 € B.(1), a € (a,1) we have that
|L(0) = L™ < |LO) — LI (Supyep, )| L) — L))

- (5.5)
< (Dsupyep, )| LW) = LDNNGOII-

This completes the proof of Proposition 5.1.

5.2. Local convergence for solutions of GF differential equations

Proposition 5.2. Assume Setting 2.1 and let 9 € R®, &,D € (0, ), a € (0, 1) satisfy for all 0 € B.(1%)
that

1L(6) = LOI" < DNGO)II. (5.6)
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Then there exists 6 € (0, &) such that for all ® € C([0, o), R®) with ®, € Bs(}), Vt € [0,00): O, =
O fot G(O©,) ds, and infcisc(0.00): 0,8, L(O;) = L(9) there exists ¢ € L™ '{L(D)}) such that for all
t € [0, 00) it holds that

O, € B.(9), f 1G(Ollds < &, 1£©) - L) < (1 +D707), (5.7)
0

]—min{l,%}

and  |1©, —yll < [1+(D"(1 - @)™t (5.8)

Proof of Proposition 5.2. Note that the fact that £ is continuous implies that there exists 6 € (0, ¢/3)
which satisfies for all § € B;(1) that

(5.9)

£60) - L@ < min{g(l ) 1-a 1}_

3D 7D
In the following let ® € C([0, ), RP) satisfy ¥ ¢ € [0, 00): @, = Oy — fot G(0,)ds, ©q € Bs(1}), and
Infe(se[0.00): @ eB.0)) L(OF) = L(D). (5.10)
In the first step we show that for all 7 € [0, c0) it holds that
®, € B.(9). (5.11)

Observe that, e.g., [37, Lemma 3.1] ensures for all ¢ € [0, co) that

L(©) = L(Og) - fo IG(©,)II* ds. (5.12)

This implies that [0, 00) 5 ¢ — L(©,) € [0, ) is non-increasing. Next let L: [0, co) — R satisfy for all
t € [0, o0) that
L(t) = L(©,) — L(D) (5.13)

and let 7" € [0, co] satisfy
T = inf({t € [0,0): ||®, — F|| = &} U {co}). (5.14)

We intend to show that T = oco. Note that (5.10) assures for all ¢ € [0,T) that L(f) > 0. Moreover,
observe that (5.12) and (5.13) ensure that for almost all # € [0, T') it holds that L is differentiable at ¢
and satisfies L' (1) = %(L(G),)) = —[|G(®,)|]*. In the following let T € [0, T] satisfy

T =1inf({r € [0, T): L(t) = 0} U {T}). (5.15)

Note that the fact that L is non-increasing implies that for all s € [, T) it holds that L(s) = 0. Combin-
ing this with (5.12) demonstrates for almost all s € (7, T') that G(®;) = 0. This proves for all s € [7,T)
that ®; = ®,. Next observe that (5.6) ensures that for all ¢ € [0, 7) it holds that

0 <[L®O]" = 1L(®O) — LI < DGO (5.16)

Electronic Research Archive Volume 31, Issue 5, 2519-2554.



2547

Combining this with the chain rule proves for almost all 7 € [0, 7) that

d
S (LI = (1 - ) LOT(-IG@)IF)
< —(1 - )2 IGO@)IMIGO)I? = —=27'(1 - )IG(®)II.

In addition, note that the fact that [0, c0) 5  — L(#) € R is absolutely continuous and the fact that for all
r € (0, ) it holds that (r, ) 3 y > y'~@ € R is Lipschitz continuous demonstrate for all ¢ € [0, 7) that
[0,7] > 5 — [L(s)]'"® € R is absolutely continuous. Integrating (5.17) hence shows for all s,7 € [0, 7)
with ¢ < s that

(5.17)

f‘ IG©Ildu < =D(1 = @)™ ([L()]'™ = [L1O]' ™) < D =)' [L{)]'™. (5.18)

This and the fact that for almost all s € (7, T) it holds that G(®;) = 0 ensure that for all s,7 € [0,T)
with # < s we have that )
f IG@)I du < D - a)'[L(H)]' ™. (5.19)

t

Combining this with (5.9) demonstrates for all # € [0, T') that

! ! DNL(Oy) — L)'~
00 = | [ g@)as| < [ lg@onas < TE I cmin{Za) 520
0 0 1 -« 3
This, the fact that § < ¢/3, and the triangle inequality assure for all 7 € [0, T') that
£ e & 2&e
O —N <O, - +|Og - <=+0< =+ = = —. 5.21
19, — 9| < [|©; — Ool| + 11O ||_3 =3+3°3 (5.21)
Combining this with (5.14) proves that T = co. This establishes (5.11).
Next observe that the fact that 7 = oo and (5.20) prove that
f IG(O)llds < min{g, 1} < &< oo, (5.22)
0
In the following let o: [0, c0) — [0, c0) satisfy for all ¢ € [0, co) that
o(r) = f IG(O)ll ds. (5.23)
t

Note that (5.22) proves that limsup,_, o(f) = 0. In addition, observe that (5.22) assures that there
exists ¢ € R® such that
limsup,_,,1©; — |l = 0. (5.24)

In the next step we combine the weak chain rule for the risk function in (5.12) with (5.11) and (5.6) to
obtain that for almost all 7 € [0, c0) we have that

L' = -16O)I° < =D [L()*. (5.25)

In addition, note that the fact that L is non-increasing and (5.9) ensure that for all ¢ € [0, co) it holds
that L(r) < L(0) < 1. Therefore, we get for almost all ¢ € [0, co) that

L) < =D L] (5.26)
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Combining this with the fact that for all #+ € [0, ) it holds that L(r) > O establishes for almost all
t € [0, 7) that

a\zo)~ "Tor ° (527

The fact that for all # € [0, 7) it holds that [0,7] 5 s — L(s) € (0, c0) is absolutely continuous hence
demonstrates for all ¢ € [0, 7) that

d( D? ) _ _DZL’(t) S

D? D?

~ s~ 2
L(t)ZL(0)+t>D +t. (5.28)

Therefore, we infer for all ¢ € [0, 7) that

-1

Ly < (D +1) =(1+07%) . (5.29)

This and the fact that for all ¢ € [1, 00) it holds that L(#) = O prove that for all 7 € [0, o) we have that

-1

1£(®,) — L) = L(t) < (1 + 13—2;) . (5.30)

Furthermore, observe that (5.24) and the fact that £ is continuous imply that lim sup,_, | L(0®,)—L(¥)| =
0. Hence, we obtain that £L(y) = L(##). This shows for all ¢ € [0, o) that

£L©) - L) < (1+27) . (5.31)

In the next step we establish a convergence rate for the quantity ||®, — |, ¢ € [0, c0). We accomplish
this by employing an upper bound for the tail length of the curve ®, € R®, ¢ € [0, c0). More formally,
note that (5.19), (5.11), and (5.6) demonstrate for all ¢ € [0, co) that

(f(t)=f IIQ(®M)IIdu=S1Lr£10[f ||§(®u)||du]

< (1 - )" [LMO]'™ < D1 - ) (DGO .

(5.32)

Next observe that the fact that for all # € [0, o) it holds that o(z) = f()°°||g(®s)|| ds — fOZIIQ(G)S)II ds

shows that for almost all ¢ € [0, c0) we have that o”(¢) = —||G(0,)||. This and (5.32) yield for almost all
1-a

t € [0, o) that o(f) < D"*(1 — @)~ [-0”’(¢)] = . Therefore, we obtain for almost all ¢ € [0, co) that

(1) < =[(1 =)D "o ()] ™. (5.33)

Combining this with the fact that o is absolutely continuous implies for all ¢ € [0, co) that
!
o(t) — o(0) < —[(1 — @)D ] f [o(s)] ™7 ds. (5.34)
0

In the following let B, € € (0, c0) satisfy # = max{l, ;=-} and € = ((1 - a)i)"/“)t". Note that (5.34)
and the fact that for all ¢ € [0, c0) it holds that () < 07(0) < 1 ensure that for all # € [0, o) it holds that

o) <o(0)-C f [o(s5)]P ds. (5.35)
0
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This, the fact that o is non-increasing, and the fact that for all 7 € [0, co) it holds that 0 < o(¢) < 1
prove that for all ¢ € [0, co) we have that

[ < o(f) < 0(0) — €[ ()Pt < 1 — Ct[o()]P. (5.36)

Hence, we obtain for all r € [0, o) that o°(r) < (1 + (St)_ﬁ%. Combining this with the fact that for all

t € [0, 00) it holds that
10; — ¥l < lim sup||®; — O = lim sup f G(0,)du
t

§—00 §—00

=f 6@l du = o (1)

< lim sup[ f sng@umdu]

(5.37)

shows that for all ¢ € [0, c0) we have that ||®, — ¢ < (1 + €)=, This, (5.11), (5.22), and (5.31)
establish (5.8). The proof of Proposition 5.2 is thus complete.

5.3. Global convergence for solutions of GF differential equations

Proposition 5.3. Assume Setting 2.1, assume that p and f are piecewise polynomial, and let ® €
C([0, ), R®) satisfy

lim inf,_,.||®;]| < oo and Vte[0,00): 0, =0,— fot GO, ds (5.38)
(cf. Definition 4.9). Then there exist ¢ € G'({0}), €, 1,8 € (0, 00) which satisfy for all t € [t, o) that
O, -9 < (1+Cr- T))_B and | L(®,) — L) < (1 +C@x- T))_l. (5.39)

Proof of Proposition 5.3. First observe that [37, Lemma 3.1] ensures that for all 7 € [0, co) it holds that

L(©,) = L(O) - fo IG©)I* ds. (5.40)

This implies that [0, 00) 5 > L(®,) € [0, o) is non-increasing. Hence, we obtain that there exists
m € [0, o) which satisfies that

m = limsup,_,, £L(0,) = liminf,_,o, £L(0,) = infc0 ) L(O,). (5.41)

Moreover, note that the assumption that liminf,_,.,||®,| < oo ensures that there exist ¥ € R® and
T = (Tp)hen: N — [0, 00) which satisty lim inf,_,., 7, = co and

limsup,_, . |®,, — ¥ = 0. (5.42)
Combining this with (5.41) and the fact that £ is continuous shows that
L) =m and Vite[0,00): L(O)>L(D). (5.43)

Next observe that Proposition 5.1 demonstrates that there exist £, © € (0, 00), @ € (0, 1) such that for
all 0 € B.(1) we have that
1L(6) — L]" < DGO (5.44)
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Combining this and (5.42) with Proposition 5.2 demonstrates that there exists 6 € (0,&) which
satisfies for all ® € C([0,0),R®) with ®, € Bs(}), ¥Vt € [0,00): D, = Dy — fotg(d)s) ds, and
Infeq5e00.00): @,eB, 9 L(P;) > L() that it holds for all 7 € [0, c0) that

@, € B:(19), |L(®) - L <A +D7?D7, (5.45)

min{l,%}

and @ -0l < |1+ (D71 - )| (5.46)

Moreover, note that (5.42) ensures that there exists n € N which satisfies ®;, € Bs(¢). Next let
® € C([0, 00), R) satisfy for all ¢ € [0, c0) that

D, = O, . (5.47)

Observe that (5.43) and (5.47) assure that
!
®y € Bs(1), infe(0,00) L(Q) > L(D), and Vte[0,00): ®;, =Dy — f G(®@,)ds. (5.48)
0

Combining this with (5.46) proves for all ¢ € [7,, c0) that

1£@) - LW < (1+ D2 -7)) (5.49)

and
Ve = —min{l,%}
19, =9 < [1+ (@71 - )™ (r - 7)) . (5.50)
Next note that [37, Corollary 2.15] shows that R® 3 6 — ||G(6)]| € [0, o) is lower semicontinuous.
The fact that lim inf,_,||G(O,)|| = 0 and the fact that lim sup,_,.[|®, — J|| = 0 hence imply that G(}) =
0. Combining this with (5.49) and (5.50) establishes (5.39). The proof of Proposition 5.3 is thus
complete.

By choosing a sufficiently large € € (0, o) we can conclude a simplified version of Proposition 5.3.
This is precisely the subject of the next result, Theorem 5.4 below. Theorem 1.2 in the introduction is
a direct consequence of Theorem 5.4.

Theorem 5.4. Assume Setting 2.1, assume that p and f are piecewise polynomial, and let © €
C([0, ), R®) satisfy liminf,_,||®;|| < co and V't € [0,00): ®, = Oy — fot G(0,)ds (cf. Definition 4.9).
Then there exist ¢ € G- ({0}), €, € (0, co) which satisfy for all t € [0, o) that

10, - <€A +D* and  |LO)— LB+ (5.51)

Proof of Theorem 5.4. Observe that Proposition 5.3 assures that there exist ¥ € G '({0}), €, 7.8 €
(0, 00) which satisfy for all ¢ € [1, o) that

10, -9 < (1 +Crt-1)" (5.52)

and

1£(©,) — L] < (1+C(t—1)". (5.53)
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In the following let € € (0, co) satisfy
€ = max{(i“’ 1+7,C7 A+7/ 0+ T)E[supse[O,T]H@s -9, (1 + T)L(G)o)}. (5.54)

Note that (5.53), (5.54), and the fact that [0, ) > ¢ — L(®,) € [0, o) is non-increasing show for all
t € [0, 7] that
10; — | < supyjoll®s — | < E(1 + P <61 +0)* (5.55)

and
1£(®,) — L) = LO,) — LI < LO) < LO)<BU+1) <&+ (5.56)

Moreover, observe that (5.52) and (5.54) imply for all ¢ € [1, c0) that

10, -9 < B(@"+CE" 1 -1 <BE&" -1+ <BU+1)". (5.57)
In addition, note that (5.53) and (5.54) demonstrate for all ¢ € [, c0) that

1LO) - LN <CE@+CB(1—-1) <BE -7+ <€ +n". (5.58)

This completes the proof of Theorem 5.4.
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