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Abstract

Towards Practical Second-Order Optimizers in Deep Learning: Insights from Fisher
Information Analysis

Damien Martins Gomes

First-order optimization methods remain the standard for training deep neural networks (DNNs).
Optimizers like Adam incorporate limited curvature information by preconditioning the stochastic
gradient with a diagonal matrix. Despite the widespread adoption of first-order methods, second-
order optimization algorithms often exhibit superior convergence compared to methods like Adam
and SGD. However, their practicality in training DNNs is still limited by a significantly higher per-
iteration computational cost compared to first-order methods. In this thesis, we present AdaFisher,
a novel adaptive second-order optimizer that leverages a diagonal block-Kronecker approximation
of the Fisher information matrix to adaptively precondition gradients. AdaFisher aims to bridge the
gap between the improved convergence and generalization of second-order methods and the compu-
tational efficiency needed for training DNNs. Despite the traditionally slower speed of second-order
optimizers, AdaFisher is effective for tasks such as image classification and language modeling, ex-
hibiting remarkable stability and robustness during hyperparameter tuning. We demonstrate that
AdaFisher outperforms state-of-the-art optimizers in both accuracy and convergence speed. The

Code is available from https://github.com/AtlasAnalyticsLab/AdaFisher.
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Chapter 1

Introduction

Deep Neural Networks (DNNs) have revolutionized a wide array of applications, from Com-
puter Vision (CV) and Natural Language Processing (NLP) to reinforcement learning and beyond.
Despite their success, training these models remains a challenging task due to the complexity of the
loss landscapes they must navigate. In particular, DNN optimization often struggles with the dual
challenges of achieving fast convergence and robust generalization across diverse architectures and
complex data distributions.

DNNs have demonstrated remarkable success across a wide range of applications, yet their
training remains a computationally intensive, time-consuming process that often requires massive
amounts of data (Brown et al., 2020). This raises a fundamental motivating question: how can we
train Neural Networks (NN) more effectively? Efforts to address this challenge have emerged
from many directions, including improved optimization algorithms (Martens & Grosse, 2015a;
Martens et al., 2010), specialized hardware designs (Misra & Saha, 2010), more data-efficient
NN architectures (Snell, Swersky, & Zemel, 2017), and dedicated Deep Learning (DL) compil-
ers (T. Chen et al., 2018; Rotem et al., 2018). However, each of these approaches underscores the
need for a deeper understanding of the factors that govern NN performance. Modifications to net-
work architectures or optimization strategies can have profound impacts, as can more subtle changes
such as reduced precision training (S. Gupta, Agrawal, Gopalakrishnan, & Narayanan, 2015). Yet,
finding a cohesive set of tools to comprehend and harness these effects remains a long-standing

challenge in DL optimization.



This thesis promotes a holistic approach to DL optimization, exploring both practical imple-
mentations and theoretical insights to illuminate the structure of loss landscapes and the dynamics
of training. Central to our perspective is the observation that DL models exhibit a surprisingly rich
structure in their loss landscapes, a property that not only facilitates acceleration in optimization
but also helps explain the overall success of these models. By adopting loss landscape geometry
as a framework, we reveal how various components—from curvature-aware updates to adaptive
optimization techniques—contribute to effective neural network training. Connecting these pieces
provides a clearer perspective on how the interplay between network architecture, optimization
dynamics, and loss landscape geometry can be harnessed to design optimizers that balance conver-
gence speed, generalization, and computational efficiency (Nocedal & Wright, 1999).

In the following chapters, we build on these ideas to introduce AdaFisher, an adaptive second-
order optimizer that leverages a refined diagonal block-Kronecker approximation of the Fisher
Information Matrix. Through theoretical development, extensive empirical validation, and compre-
hensive ablation studies, our work aims to advance the state of DL optimization, providing both

practical solutions and new insights for the research community.

1.1 Problem Statement

At the core of DNN training is the minimization of a highly non-convex loss function £(8) by

updating model parameters 6 according to an iterative scheme

0t = 91 — o (W)~ L(eM),

where « is the learning rate and G(*) encapsulates curvature information. For first-order methods
like Stochastic Gradient Descent (SGD), G(*) is simply the identity matrix, which makes these
methods computationally efficient but often blind to the underlying geometry of the loss surface.
In contrast, second-order methods employ richer curvature information—via the Hessian or the
Fisher Information Matrix (FIM)—to rescale and orient gradients in a manner that can accelerate
convergence and guide the optimizer toward flatter, more generalizable minima. However, these

benefits come at a steep computational cost, as calculating and inverting full curvature matrices



is often intractable for large-scale networks. This thesis addresses the need for an optimizer that

achieves a balance between rapid convergence, strong generalization, and computational efficiency.

1.2 Challenges Associated with the Problem

The existing literature reveals a fundamental trade-off in DNN optimization. On one hand,
methods such as Adam (Kingma & Ba, 2015) and its variants (e.g., AdamP (Heo et al., 2021),
Adalnject (Dubey, Basha, Singh, & Chaudhuri, 2022), and AdaBelief (Zhuang et al., 2020)) rely on
diagonal approximations of the FIM to remain computationally efficient. While effective in many
settings, these approximations can lead to suboptimal convergence and poorer generalization be-
cause they fail to capture the full curvature of the loss landscape. On the other hand, advanced
second-order approaches like AdaHessian (Yao et al., 2021), Shampoo (V. Gupta et al., 2018), and
K-FAC (Grosse & Martens, 2016) attempt to incorporate richer curvature information to improve
optimization performance, but they are often hampered by high computational overhead, exten-
sive hyper-parameter tuning requirements, and scalability issues on commodity hardware (Martens,
2020). This imbalance between the richness of curvature information and computational feasibility
represents a critical challenge for the field, as an effective solution would greatly enhance training
dynamics and yield better-performing models across various domains. Hence, we list three research
questions that we will try to talk throughout this thesis: How can the Fisher Information Matrix’s
structure be leveraged to design a second-order optimizer that is computationally feasible for deep
networks?; Does using a refined FIM-based preconditioning improve convergence speed and gen-
eralization compared to first-order methods?; What are the impacts of various design choices (e.g.,
using square-root of adapting optimization scheme, including Fisher computation for normalization

layers) on the optimizer’s performance?

1.3 Proposed Methodology

To address this challenge, we introduce AdaFisher, a novel adaptive second-order optimization
method that leverages a refined diagonal block-Kronecker approximation of the FIM. Inspired by

Natural Gradient Descent (NGD) (Amari & Nagaoka, 2000)—which uses the FIM as a Riemannian



metric to precondition gradients—AdaFisher replaces the second moment in Adaptive framework
with our enhanced FIM approximation. This novel approach effectively combines the computa-
tional efficiency of first-order methods with the curvature-awareness of second-order techniques.
By capturing the essential curvature information through a diagonal block-Kronecker factorization,
AdaFisher accelerates convergence and guides the optimization process toward flatter local min-
ima, thereby improving generalization. As illustrated in Figure 1.1, AdaFisher not only converges
more rapidly but also reaches a superior local minimum by effectively navigating through saddle
points compared to its counterparts. Further details regarding the visualization can be found in
Appendix B.

Weight Trajectories on Loss Landscape
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Figure 1.1: Visualizing optimization trajectories for various optimizers overlaid a loss landscape.

1.4 Contributions

The contributions of this thesis are multifaceted and build upon extensive theoretical and empir-
ical insights in DNN optimization. First, we provide a comprehensive literature review that situates
our work within the broader context of first-order, second-order, and emerging optimization meth-
ods, highlighting the limitations of current approaches. Second, we empirically demonstrate that the

energy of the Kronecker Factors (KF) is predominantly concentrated along the diagonal, offering



fresh insights into the structure of the FIM in deep learning. Third, we introduce a novel diago-
nal block-Kronecker approximation of the FIM, which is applicable across various network layers,
including normalization layers, thereby enhancing model adaptability while maintaining computa-
tional efficiency. Fourth, we establish the robustness and stability of AdaFisher through extensive
experiments across diverse training settings, proving its superior convergence and generalization
performance. Fifth, we showcase AdaFisher’s empirical performance against state-of-the-art op-
timizers in both image classification and language modeling tasks. Lastly, we develop innovative
visualization techniques that map optimizer trajectories in the loss landscape and introduce an ex-

plainable FIM measure, facilitating comparative analysis of optimizer behavior.

1.5 Outline

This thesis is organized to provide a cohesive narrative that bridges theoretical developments
with practical implementations. Chapter 2 offers a detailed literature review, surveying existing op-
timization techniques and identifying the challenges that motivate our approach. Chapter 3 delves
into a new approximation of the FIM which enables its computation for large scale DNNs while
preserving the main curvature information. Then in Chapter 4 we introduce AdaFisher optimizer,
explaining its theoretical foundations, algorithmic structure, and distributed implementation. In
Chapter 5, we present extensive experiments in both computer vision and natural language pro-
cessing, demonstrating the effectiveness of AdaFisher relative to other state-of-the-art optimizers.
Chapter 6 provides an in-depth ablation and stability analysis, dissecting the contributions of indi-
vidual components within AdaFisher. Finally, Chapter 7 concludes the thesis with a discussion of
the implications of our findings and potential directions for future research.

By addressing the inherent trade-offs in DNN optimization, this thesis contributes a new, scal-
able approach that combines the efficiency of first-order methods with the precision of second-order

curvature information, paving the way for more robust and generalizable deep learning models.



Chapter 2

Literature Review

Deep Learning has transformed numerous fields by achieving breakthrough results in computer
vision (K. He, Zhang, Ren, & Sun, 2016; Krizhevsky, Sutskever, & Hinton, 2012; Z. Liu et al.,
2021), natural language processing (Brown et al., 2020; Devlin, 2018; Vaswani et al., 2017), and
beyond. The extraordinary performance of deep networks is not solely a consequence of their ex-
pressive architectures but also of the intricate dynamics that govern their training. Understanding
these dynamics is crucial for several reasons. First, it sheds light on the non-convex optimization
challenges inherent to deep models. Second, it helps to reveal why and how over-parameterized
networks generalize well despite their capacity to fit highly complex datasets. Third, it informs the
design of optimization algorithms that balance rapid convergence with robust generalization. While
empirical successes abound, theoretical understanding lags behind practice, with critical open ques-
tions persisting about: 1) how optimization trajectories navigate high-dimensional non-convex land-
scapes (Zaheer, Reddi, Sachan, Kale, & Kumar, 2018), 2) why certain algorithms generalize better
despite equivalent training performance (Allen-Zhu, Li, & Liang, 2019), and 3) how computational
constraints shape method design (Hu & Huang, 2023). This chapter synthesizes recent advances
across three interconnected themes:

First, we will introduce the preliminaries notations and concepts in Section 2.1, then Section 2.2
analyzes DL dynamics through the lens of phase transitions, loss geometry, and implicit regulariza-
tion. Section 2.3 then delineates fundamental obstacles in NN optimization, from saddle point pro-

liferation to memory-time tradeoffs. Section 2.4 systematically evaluates optimization paradigms,



contrasting zeroth-, first-, and second-order methods through their theoretical guarantees and em-
pirical behavior. Finally, Section 2.5 discusses emerging directions that contextualize the design

space for modern optimizers.

2.1 Preliminaries

2.1.1 Standard Notation

We include an overview of our notation within this section in addition to covering some fun-
damental material that we use throughout the thesis, and additional notations will be defined as
needed. We write R for the space of real numbers and N for the space of natural numbers. Scalars
are typically represented in lower-case, e.g. x € R. We present vectors in lower-case boldface font,
e.g. x € R Matrices are written in upper-case font, e.g. A € R4, We use subscript to denote
the entries of vectors and matrices. For example, v; denotes the it entry of the vector v, and A;;

denotes the entry of A at position (i, ).

2.1.2 Probabilities

Throughout this thesis, we rely on fundamental tools from probability theory. While a careful,
thorough review is out of scope, we present here some key ideas that we need later. To denote the
probability of an event A occurring, we write P[A]. We frequently work with random variables,
which are defined as a function from a sample space to a measurable space. We focus primarily on
real-valued random variables, such that the measurable space is a subset of R. Our random variables
can typically be described via a probability density function (PDF), p(x). That is, given a random

variable X,

PX € R] = / p(x)dz,

R



where R € R. Given two random variables X and Y, we define the conditional distribution of X

given Y by the PDF,

where p(x,y) denotes the joint PDF.

Expected value. We define the expected value of a real-valued random variable with PDF p(x)

as,

This definition can be readily extended to vector-valued random variables by integrating element-
wise. In the case where we have several samples of a random variable, x1, ..., x,, we write the

empirical mean as,

8l
Il
S|

n
D i
i=1

Covariance Matrices. Given a vector-valued random variable 2z € R?, its covariance is defined

by,

Cov(x) = E |(x — E[x])(x — E[x])T] .
Given, observations x; € R4*", fori = 1,...,n of the r.v x, we define the empirical covariance
matrix as,

3=

S|

dki-%)=-(X-X)(X-X)T,
i=1

where the design matrix X € R%*™ contains x; in its i" column, and X € R%*"has X in each
column. From this, we can see that the empirical covariance matrix is symmetric and positive

semidefinite—the latter meaning that all eigenvalues of S are non-negative.



Latent Variable Models. In Chapter 3, we present a new, efficient approximation of the Fisher
Information Matrix—defined below—which naturally arises in the context of latent variable models
that require an underlying statistical framework. These are probabilistic graphical models (Koller,
2009) where latent variables' capture features of observed variables. In the simplest setting, the
latent variables, z € R¥, and the observed variables x € R have their joint PDF defined in the

following way,

p(x, 2) = po(x|2)p(2),

where p(z) represents a prior distribution over the latent variables, and pg(x|z) represents the
conditional distribution parameterized by some 6 to be learned from observed data. Given some

i.i.d. observed data, {x;}!" ;, we seek to maximize the log marginal likelihood,

2 Josroli) = Zl v

Optimizing the parameters, 8, typically requires the computation of (or samples from) the posterior
distribution. But this is not generally available in closed form. Several methods exist that allow us
to perform inference in this model regardless.

To formalize the notion of the FIM, consider a parametric model pg(x) describing observed

data x € R?. The FIM with respect to  is given by

F(0) = Expyx) | Vologpe(x) Vologpe(x)'|, (1)

e., it measures the expected curvature of the log-likelihood and captures how sensitively the
model’s probability distribution depends on its parameters. Further discussions about the impor-

tance of the FIM and its relevance in optimization scenarios will follow later.

1Often referred to as unobserved or hidden variables
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2.1.3 Multivariate Calculus

Throughout this thesis, we extensively employ multivariate calculus and carefully outline the
notations and underlying concepts. Given a function f : R"™ — R™, we can write its Taylor series

expansion about a point 00 ¢ R™ as,
£(6) = £(8©) + 7(6©)(6 —6) 1 L6~ 6)TH(O0)(0 ~ 6) + o(||6 ~ 6[3)

where J(0(?)) € R™*" denotes the Jacobian matrix evaluated at 8(©) and H(0()) e Rmx™ jg

the Hessian tensor evaluated at 0°). We use the notation,

(0 00)THOO)(0 ~ 0], = 3038~ 0),1(0) (0 - 6.
i=1 k=1

that is, the vector-tensor product is applied on the outer indices. The Jacobian matrix can be defined
as the collection of first-order derivatives between all input-output pairs of the function. Explicitly,
writing f = (f1,..., fm)and @ = (4,...,0,) the ij™ entry of .J is given by,

_Ofi
00, le=6’

J(60)ij

The Jacobian matrix is a linear operator that determines the rate of change of the function along
some direction. The Hessian tensor can be defined similarly,

0% f;

H(60)iji = 90,00, 19—6©"

The Hessian determines the curvature of the function and is a particularly useful object for opti-
mization. For instance, the Hessian can be used to classify stationary points as saddles, minima,
or maxima and measures the conditioning of these stationary points as the ratio of the largest and

smallest singular values.
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2.1.4 Neural Networks

This thesis is ultimately concerned with understanding the properties of NN and how we can
leverage this knowledge to develop a methodology for enhancing the convergence/generalization.
Our investigation of NNs ranges from closed-form theoretical analysis to experimental study. In
this section, we briefly introduce the notation that we use to describe NNs throughout this thesis —
with an emphasis on the NNs that we focus on within our theoretical analysis.

We consider a supervised learning framework with a dataset D containing /N i.i.d samples,
D = {x,, yn}ﬁ:1 where x,, € R? and y,, € R®. Loosely speaking, a NN is a parametric function,
fo : RY — R, parametrized by @ where #; = concat(W;, b;) € R, and P; = Pout % (Pii” +1).
Let £ : R x R® — R be the loss function defined by the Negative Log-Likelihood (NLL), i.e.
L(y, fo(x)) == —log pg(y|x) where pg(y|x) is the likelihood of the NN fy. The network computes

its output hy, = fg(x) according to
a; = 01'}_11;1, h; = gbi(ai), Vie {1, e ,L} | hy = x,

where h;_1 = [h] ;,1]T € RP%™1*1 and ¢; is an element-wise nonlinearity applied at layer i.
For a given input target pair (x, y), the gradient of the loss L(y, fo(x)) concerning the weights are
computed by the backpropagation algorithm (Lecun, 2001). For convenience, we adopt the special
symbol s; = Vj,, L for the pre-activation derivative. Starting from Vy, L = 0n, L(y,hr), we

perform
si = Va,L=VnL0Od¢(a;), VoL =s;h ,, Vi L=0]s; |Vie{L,.. 1},

where © denotes the element-wise product. Finally, the gradient Vg /. is retrieved by: VgLl =
[vec(Vg, L), vec(Vg, L), ..., vec(Vg, £)T]T; vec(-) denotes the Kronecker vectorization oper-
ator which stacks the columns of a matrix into a vector. Throughout this thesis we will use the

notation g() = Vo£(0M).
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Network Jacobian. Network Jacobian in Section 2.1.3 we defined the Jacobian matrix. Here we
write NNs as functions that depend on some parameters 8 and operate on some data x. We typically

consider the Jacobian matrix of NNs with respect to their parameters 8, and they are thus written as

Jo(x).

2.1.5 Optimization

In this section, we review the background material that is relevant to the optimization compo-

nents of this thesis. We will formalize the optimization problem considered when training a NN.

Setting. The optimization problems that we consider can be represented via an objective function,
L (e.g., NLL defined in Section 2.1.4). In the settings that we study in this thesis, the objective
function is evaluated for a given set of model parameters and observations. In the most general
case, we use 6 to denote the model parameters. Note that in this thesis we will consider a supervised
learning framework. Typically, the objective function can be decomposed as the average of several

independent loss terms,

1 N
‘C(G) = N Zf(@, Xn, Yn)

n=1

Our goal is to minimize this objective function with respect to the model parameters. In doing so

successfully, we recover a global minimum,

0" € arg min L(0)
0

Notice the use of € instead of = operator, this is because of the nature of the problem, which in
the case of NN optimization, is highly non-convex. In the typical applications that we care about,
such as deep learning optimization, n is far too large to evaluate £ efficiently. In this case, we often
resort to stochastic optimization where we obtain statistics of the objective function by evaluating it

using only a randomly chosen subset of the observations.
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Gradient Descent. A ubiquitous approach to minimizing L is to start with some initial guess of
the optimal parameters, 8, and follow the gradient from 6 towards an optimum. This algorithm is

known as gradient descent, and can be represented by the following recursive computation,

9i+D) — gt) _ o (0g(0). @)

where a(® denotes the learning rate. This algorithm (and extensions of it) still form the basis of
modern deep learning optimization. To better understand it, we will now provide a brief review of

convex optimization and the behaviour of gradient descent under convex objectives.

Convex Optimization. In convex optimization, we restrict our attention to the class of convex

objective functions.

Definition 2.1.1. A function f : R¢ — R is convex if and only if the following holds. For all

t €10,1], and all x,y € RY,

flx+ (1 -t)y) <tf(x)+ 1 —-1)f(y).

In general, a convex optimization problem may include a set of constraints such that the feasible
set of solutions is a convex set. Unless stated otherwise, we restrict our attention to unconstrained
convex optimization.

Perhaps the simplest non-trivial convex function is the quadratic function, which (without loss

of generality (WLG)) takes the form,

f(x) = (x—x*)TA(x — x¥), 3)

where A is a symmetric positive semidefinite matrix. Convex quadratic optimization problems form
the cornerstone of second-order optimization algorithms, since at each iteration the loss function
is approximated by a convex quadratic via a second-order Taylor expansion, thereby making the

resulting subproblem significantly easier to solve.
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Note that throughout this thesis we consider unconstrained composite convex optimization prob-

lems which are significantly simpler than their constrained counterparts.

Convergence on convex objectives. The following properties of (unconstrained) convex opti-

mization are key to our success in optimization (Boyd, 2004):
* Every locally optimal point of a convex objective function is globally optimal.
o If f is differentiable, then a point x is optimal if and only if Vy f = 0.

Importantly, the convergence rate of gradient descent at an optimum of an unconstrained convex
optimization problem depends on the condition number of the Hessian matrix. That is the ratio of
the largest eigenvalue to the smallest eigenvalue of the Hessian matrix. The larger the condition
number, the slower the convergence.

Consider a quadratic objective with x denoting the condition number of the Hessian matrix
(H = A) in Eq. (3). Then the convergence rate of gradient descent (with optimal learning rate) is

given by,

1\!
o) = 1) = (1 1) (76x0) = 1),

where z( is the initial point. One commonly used method to improve convergence under ill-

conditioned objectives is by utilizing acceleration. These methods typically reduce the dependency

on the condition number from 1/x to 1/+/k.

2.2 Deep Learning Dynamics

The dynamics of deep learning encompass the evolution of network parameters as a function of
training time and the interplay between the optimization method, loss landscape, and model archi-
tecture. These dynamics are central to understanding how deep networks transition between differ-
ent regimes of learning, how they navigate highly non-convex landscapes, and how they converge
to solutions with desirable generalization properties. In this section, we review the state-of-the-

art (SOTA) in deep learning dynamics with a focus on three aspects: training dynamics and phase
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transitions, loss landscape geometry, and implicit regularization.

2.2.1 Training Dynamics and Phase Transitions

Neural Tangent Kernel (NTK) Theory. A powerful theoretical lens on the training behavior of
overparameterized NN is provided by the Neural Tangent Kernel (NTK) framework (Jacot, Gabriel,
& Hongler, 2018). Consider a NN fg : R? — R (WLG, assume a scalar output) parameterized by

0 € RP. At any parameter setting 6, the NTK between two inputs x, x’ € R? is defined as
Ko(x,x') = Vofo(x)" Vofo(x).

In the NTK regime—often associated with very wide (infinite-width) NNs—the evolution of network
parameters under gradient descent can be approximated by linearizing fg(x) around its initialization

6, Concretely, writing 0 for the parameters at iteration ¢,

For(X) = fo0(X) + Vafom(x)T (6 — 6)).

Under this approximation, the kernel C o) (x, x’) remains nearly constant throughout training. As a
result, the training dynamics reduce to a linearized model whose parameters evolve in a predictable
manner. While this perspective sheds light on many salient features of training—including the speed
of convergence and the capacity for perfect interpolation in overparameterized networks—it only
partially captures the highly non-linear aspects observed in real-world scenarios where finite width,

adaptive optimizers, and more complex architectures induce additional effects.

Phase Transitions in Training. The training process of deep networks is characterized by com-
plex temporal behavior that often manifests as distinct phases (Fort et al., 2020). Early in training,
the network typically undergoes rapid changes, while later stages are marked by slower, diffusion-
like dynamics. Recent studies have systematically mapped out these phases by examining how
Hyper-Parameters (HP) such as learning rate, depth, and width influence convergence behavior (Er-
han, Courville, Bengio, & Vincent, 2010; Xie, Wang, Zhang, Sato, & Sugiyama, 2022). For exam-

ple, in Kalra and Barkeshli (2023), the authors present a phase diagram that distinguishes regimes
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of fast initial descent from later phases where learning slows, thereby highlighting critical transi-
tion points that affect both convergence and generalization. In (Jastrzebski et al., 2020), the authors
analyze the importance of the early phase of training and its critical impact on final performance,
arguing that key properties of the loss surface are strongly influenced by initial learning dynamics.

A complementary perspective is provided by theoretical frameworks such as the NTK described
above. Although the NTK regime simplifies the analysis by approximating the parameter evolution
as quasi-linear, it captures only a fraction of the full non-linear behavior observed in practice. In
more realistic settings—where non-linear activations, finite widths, and adaptive optimization meth-
ods are prevalent—the training dynamics exhibit richer behavior, including abrupt shifts (or phase
transitions) that mark the onset of distinct learning regimes.

The inherent stochasticity in optimization methods like Stochastic Gradient Descent (SGD)
(Marcus, Santorini, & Marcinkiewicz, 1993) introduces noise that can help escape poor local min-
ima and saddle points. For instance, Jin, Ge, Netrapalli, Kakade, and Jordan (2017) demonstrated
that by adding noise at each step, gradient descent can escape saddle points in polynomial time.
Moreover, Xie, Sato, and Sugiyama (2021) proposes a diffusion theory for deep learning dynamics
in which the stochastic fluctuations inherent in SGD introduce an additional regularization effect,
steering the optimization trajectory toward broader, flatter minima. This bias toward flat solutions
is argued to underpin the superior generalization performance observed in deep networks, as flatter
minima are typically more robust to perturbations and less prone to overfitting (Frankle & Carbin,

2019).

2.2.2 Loss Landscape Geometry

What is a loss landscape? A loss landscape is determined by the output of the loss function over
some subset of the optimization parameters. The loss landscape describes the space explored by an
optimization algorithm and ultimately determines the optimizer’s trajectory. Figure 2.1 displays a

2D slice of the loss landscape of a fully-connected network.

Geometry Intuitions. The geometry of the loss landscape is a key determinant of both the ease

of optimization and the generalization ability of a DNN. Empirical investigations have revealed that
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Figure 2.1: A 2D slice of a loss landscape. This is a 3D rendering of a 2D slice of the loss landscape
of a fully-connected network. The slice itself was chosen via gradient descent, using an objective
that encouraged this 2D slice to match a target image. Full details are given by Lucas (2022).

the loss surfaces of deep models are highly non-convex and characterized by a multitude of local
minima and saddle points. Yet, intriguingly, many of these minima are connected via low-loss path-
ways, suggesting that the landscape possesses an underlying structure that facilitates optimization
(Garipov, Izmailov, Podoprikhin, Vetrov, & Wilson, 2018; yeh Chiang et al., 2023). One influen-
tial concept in this context is the Goldilocks zone, which refers to regions in the parameter space
where the curvature is balanced—not too steep and not too flat. Studies such as Fort and Scherlis
(2019) and Vysogorets, Dawid, and Kempe (2024) have shown that minima in these zones tend
to be flat, and flatness has been empirically associated with better generalization performance. The
spectral properties of the Hessian matrix have often been used to characterize these regions: minima
with a concentration of small eigenvalues (i.e., flat minima) are typically more robust to perturba-
tions, whereas sharp minima, characterized by large eigenvalues, are more sensitive and prone to

overfitting (Dinh, Pascanu, Bengio, & Bengio, 2017; Keskar, Mudigere, Nocedal, Smelyanskiy, &
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Tang, 2017). Several works have further illuminated the interplay between optimization dynamics
and loss landscape geometry. For instance, Chaudhari et al. (2019) introduce Entropy-SGD, which

augments the loss function with an entropy term —3~! H() to the loss:

£(6) = £(6) — 5'H(6), H(B) = — / p(616) Inp(]0) deb

where [ is a temperature-like parameter and p(¢|€) is a local Gibbs distribution around 8. Similarly,
Xie et al. (2021) develops a diffusion theory for deep learning dynamics, modeling the update of

parameters 6" under SGD as
) = 0 — aveL(0Y) + 2a T,

where £() is an isotropic noise term and T,g is an effective temperature capturing batch-size and
learning-rate dependence. Their analysis shows that the resulting parameter distribution is biased
exponentially toward regions where H (6) has smaller eigenvalues, thus promoting flatter minima.
Their results quantitatively show that SGD exponentially favors flat minima, offering a theoretical
underpinning for the empirically observed link between flatness and generalization. The concept
of flatness is further enriched by the study of asymmetric valleys. H. He, Huang, and Yuan (2019)
observe that the local minima in deep networks are often asymmetric: the loss increases abruptly
in some directions while rising more gradually in others. Under mild assumptions, they prove that
solutions biased toward the flat side of an asymmetric valley generalize better than the exact em-
pirical minimizers. This finding is supported by weight-averaging techniques such as Stochastic
Weight Averaging (SWA) (Izmailov, Podoprikhin, Garipov, Vetrov, & Wilson, 2018), which implic-
itly guide the model parameters toward flatter regions. Finally, optimization methods that explicitly
target flatter regions—such as Sharpness-Aware Minimization (SAM) (Foret, Kleiner, Mobahi, &
Neyshabur, 2021)—modify the training objective to explicitly penalize local sharpness by modify-
ing the training objective to

L 6) = min max L(0 + 6), 4
sam(6) = mn mox £(6+9) @
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with a radius parameter p > (0. By ensuring robust performance in a neighborhood around 8, SAM
systematically favors flatter basins of the loss landscape.

Consequently, these studies underscore that a comprehensive understanding of loss landscape
geometry—including factors such as curvature, asymmetry, and the connectivity of low-loss re-
gions—is crucial not only for explaining the dynamics of SGD but also for designing algorithms

that enhance generalization in deep networks.

2.2.3 Implicit Regularization

Implicit regularization refers to the phenomenon by which the training algorithm itself biases
the optimization process towards solutions with desirable generalization properties, even in the
absence of explicit regularization terms. A growing body of evidence suggests that the dynamics
of methods such as SGD inherently favor flat minima, which are linked to improved robustness
and generalization Frankle and Carbin (2019); Kalra and Barkeshli (2023). This effect arises partly
because the noise injected by stochastic sampling encourages exploration of the loss landscape,
while the iterative nature of gradient descent effectively smooths out sharp curvatures.

The interplay between implicit regularization and loss landscape geometry is complex. For
instance, weight decay—commonly applied as an explicit regularizer—has been shown to inter-
act with the gradient dynamics in ways that further promote the selection of flatter minima Xie,
zhigiang xu, Zhang, Sato, and Sugiyama (2023). Moreover, while adaptive optimization methods
(e.g., Adam (Kingma & Ba, 2015), RAdam (L. Liu et al., 2020)) often accelerate convergence,
they may sometimes undermine the implicit bias towards flatness, leading to a trade-off between
optimization speed and generalization quality (L. Liu et al., 2020). Recent studies have also drawn
connections between implicit regularization and the lottery ticket hypothesis (Frankle & Carbin,
2019), which posits that sparse subnetworks within over-parameterized models can perform com-
parably to the full network when appropriately trained. Such observations highlight the multifaceted
role of implicit regularization in deep learning.

In a nutshell, these three facets—training dynamics and phase transitions, loss landscape geom-
etry, and implicit regularization—provide a framework for understanding how deep networks learn

and generalize. The following sections will build on this foundation to discuss the key challenges
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in optimizing deep networks and survey a range of optimization methods that have been developed

to tackle these issues.

2.3 Key Challenges in Optimizing Deep Networks

The optimization of deep networks presents several interrelated challenges that stem from the
inherent complexity of the models and the high-dimensional, non-convex nature of their loss land-
scapes. In this section, we discuss three core challenges: the difficulties posed by non-convex
optimization, the delicate balance between achieving generalization and avoiding overfitting, and

the computational constraints that arise when scaling optimization algorithms to large networks.

2.3.1 Non-Convex Optimization

Deep networks are trained by minimizing loss functions that are highly non-convex, charac-
terized by a profusion of local minima, saddle points, and flat regions as illustrated in Figure 2.2.
This non-convexity complicates the task of finding globally optimal solutions and often necessitates
reliance on local search methods. SGD and its variants have emerged as the workhorses for deep
learning partly because the inherent noise in SGD helps in escaping shallow local minima and sad-
dle points (Y. N. Dauphin et al., 2014; Kalra & Barkeshli, 2023). Moreover, several studies have
shown that the structure of the loss landscape is such that many local minima are of comparable
quality in terms of generalization (Choromanska, Henaff, Mathieu, Arous, & LeCun, 2015; yeh
Chiang et al., 2023). This observation implies that even if the global optimum is not reached, the
solution found by SGD can still generalize well. To further navigate the complex curvature of the
loss surface, second-order information is often exploited. Approaches such as Kronecker-Factored
Approximate Curvature (K-FAC) (Martens & Grosse, 2015a) and its efficient variants (Benzing,
2022; Mozaffari, Li, Zhang, & Dehnavi, 2023; Tang et al., 2021; L. Zhang, Shi, & Li, 2023) seek to
provide accurate curvature approximations that help steer the optimization process. However, their
increased computational overhead remains a significant challenge, especially in large-scale settings.
In parallel, classical optimization techniques such as the Limited-memory BFGS algorithm (L-

BFGS) (D. C. Liu & Nocedal, 1989) have also influenced modern algorithmic developments. While
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L-BFGS is capable of providing precise curvature information, its direct application in stochastic,
high-dimensional environments typical of deep learning is hindered by sensitivity to noise and scal-
ability issues. As a result, recent work has focused on hybrid strategies that combine the efficiency
of first-order methods with selective second-order insights, aiming to better exploit the geometry of

the loss surface without incurring prohibitive computational costs.

Saddle Point

Figure 2.2: Three types of stationary points in non-convex optimization landscapes: local minima,
global minima, and saddle points.

2.3.2 Generalization vs. Overfitting

A central paradox in deep learning is that over-parameterized models can achieve excellent
generalization performance despite their capacity to overfit. The challenge lies in steering the
optimization process toward solutions that generalize well rather than merely fitting the training
data. Implicit regularization, inherent in methods like SGD, plays a critical role by biasing train-
ing towards flatter minima—regions in the loss landscape that are less sensitive to perturbations
and are empirically linked to improved generalization (Foret et al., 2021; Soudry, Hoffer, Nacson,
Gunasekar, & Srebro, 2018; Xie et al., 2023). Explicit regularization techniques such as weight
decay and dropout have traditionally been employed to mitigate overfitting. However, recent re-
search suggests that the choice of optimization algorithm itself can exert a significant regularizing
effect. For instance, adaptive methods like Adam and its variants—including AdamP and AdaBelief

(Zhuang et al., 2020)—are known to accelerate convergence; yet, they may sometimes sacrifice the
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implicit bias toward flat minima that is beneficial for generalization (Wilson, Roelofs, Stern, Sre-
bro, & Recht, 2017). Moreover, margin-based analyses have provided theoretical insights into how
the implicit regularization of gradient-based methods can yield better generalization bounds even
in over-parameterized settings (Bartlett, Foster, & Telgarsky, 2017). The ongoing investigation into
the interplay between these dynamics is further enriched by studies on the lottery ticket hypothesis
(Frankle & Carbin, 2019), which posit that certain sparse subnetworks are inherently predisposed
to generalize well. Collectively, these insights continue to drive the development of optimization

strategies that aim to balance fitting accuracy with robust generalization.

2.3.3 Computational Constraints

The high computational cost associated with training deep networks is a persistent challenge,
particularly as models continue to scale in size and complexity. While second-order methods, which
utilize curvature information, can in principle lead to faster convergence, their direct application is
often hindered by prohibitive memory and time requirements. Methods such as Shampoo (V. Gupta
et al., 2018) and its variants attempt to incorporate second-order information through Kronecker
decompositions, yet these approaches can be computationally intensive, especially for large-scale
models.

To address these issues, researchers have proposed a variety of efficient approximations and
hybrid methods. For example, efficient implementations of K-FAC (Botev, Ritter, & Barber, 2017;
Frantar, Kurtic, & Alistarh, 2021; George, Laurent, Bouthillier, Ballas, & Vincent, 2018) and recent
proposals such as FOOF (Benzing, 2022) and M-FAC (Frantar et al., 2021) aim to strike a balance
between leveraging curvature information and maintaining computational feasibility. Additionally,
first-order methods, including adaptive optimizers like RAdam and AdaFactor (Shazeer & Stern,
2018), continue to be refined to reduce overhead while preserving convergence quality. The con-
stant drive to lower computational burdens has not only spurred algorithmic innovations but also
influenced hardware-aware optimizations, ensuring that deep network training remains tractable on
modern computational platforms.

Hence, the challenges of non-convex optimization, balancing generalization with overfitting,
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and managing computational constraints define the current landscape of deep network optimiza-
tion. Addressing these challenges continues to be a major focus of both theoretical investigations
and practical algorithm design, as evidenced by the ongoing contributions to the machine learning

community.

2.4 Optimization Methods

Optimization methods for deep networks can be categorized into four main groups: zeroth-
order, first-order, second-order, and hybrid methods. Each category leverages different types of
information and offers distinct trade-offs in computational cost, convergence behavior, and memory
requirements. In this section, we provide detailed mathematical descriptions of these methods and

refer to prominent works published in top conferences.

2.4.1 Zeroth-Order Methods

Zeroth-Order (ZO) methods, also known as derivative-free optimization techniques, form a class
of algorithms that rely exclusively on function evaluations rather than on explicit gradient informa-
tion. These approaches prove particularly useful in settings where gradients are unavailable, unre-
liable, or prohibitively expensive to compute. Applications span a wide range of areas, including
black-box optimization, reinforcement learning, adversarial attacks, and other non-differentiable

scenarios.

Zeroth-Order Optimization in NNs. ZO methods address the parameter optimization problem

min £(0) (%)
OcRP

for an L-layer NN fg without using backpropagation. Here, P = Zle P; is the total number
of parameters. Instead of computing the parameter gradient via automatic differentiation, these

methods approximate Vy£(6) by sampling function evaluations of the loss landscape. When the
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network is L-smooth, meaning there exists a constant L > 0 such that

IVoL(0) — VoLl(6)] < Lll6 — 6],

a classical coordinate-wise finite-difference estimator takes the form

L6+ he) — L(6)
h )

09, L(0) =

where e; is the i canonical basis vector in R, and A > 0 is a small finite-difference step size
(or perturbation scale). This method requires O(P) function evaluations per update, which can be
prohibitive for large P (Golovin et al., 2020).

Modern implementations often opt for random directional derivatives that perturb all parameters
simultaneously. A typical estimator is

L(6+hu) — L(6)
h

Vo L(6) = u, u~AN(0,Ip),

where u is drawn from a spherically symmetric distribution (e.g., a Gaussian). In expectation, this

directional scheme optimizes a smoothed version of the loss
Ly(0) = Eu[L(0+hu)], Eu[VeL()] = VeLln(8),

which provides a form of regularization in high-dimensional spaces (Ghadimi & Lan, 2013).

The parameter updates mirror those of SGD (see Eq. (2)) but employ estimated gradients

A~

plt+t1) — g _ Vgﬁ(e(t)).

Under bounded variance, i.e. IE[H%(; L(0) — Vg L(0)||*] < o, and assuming L-smoothness, the

average squared gradient norm over 7' iterations satisfies

N

Z HVBE t) H ] < O<L(£(0(1;) _ﬁ*) n P?gQ)’
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where £* is the global optimum (Ghadimi & Lan, 2013). Consequently, to achieve an e-stationary
solution, one needs O(g) iterations, reflecting the dimension dependence in zeroth-order estimates.

Parallelization can partially mitigate this cost. For instance, Lian, Zhang, Hsieh, Huang, and
Liu (2016) show that with K parallel workers and communication delay bound 7, the iteration
complexity improves to (9(%) under certain conditions, maintaining a near-linear speedup when
K < O(T'*). Additionally, Al-Dujaili and O’Reilly (2020) propose sign-based compression of

the updates
oD — g _ 4® sign(%ﬁ(e(”)),

which reduces communication overhead. This approach is further motivated by the finding that
sign(Vgﬁ) often preserves sufficient information about the descent direction, especially when cou-
pled with adaptive step sizes (Y. Zhao et al., 2025). Such sign-based updates highlight the broad

flexibility of zeroth-order optimization in large-scale, high-dimensional NN training.

Recent Advances and Practical Successes. Driven by the need to make derivative-free methods
more efficient, recent techniques incorporate adaptive sampling and second-order insights. For
instance, MeZO (Malladi et al., 2023) circumvents backpropagation by directly estimating gradients
through carefully designed perturbations in a symmetric manner

L(O+ecz)— L(O—e€z)

VoLl(6) = P

z,

where z ~ N(0,Ip). Under £ € C3, this estimator yields Vg£(8) up to O(e?) (X. Chen, Liu,
Xu, et al., 2019; Malladi et al., 2023), and storing random seeds rather than full vectors z improves
memory usage. Y. Zhao et al. (2025) combine variance reduction and adaptive learning rates for
faster convergence in high-dimensional settings, extending the work of Ghadimi and Lan (2013);
Lian et al. (2016) to show that under unbiasedness and bounded-variance assumptions, zeroth-order
updates can inherit many classical SGD convergence properties. Other influential contributions
have broadened the scope of derivative-free optimization. Golovin et al. (2020) highlight the chal-

lenges of exponential growth in function evaluations with dimension, emphasizing the importance
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of efficient sampling schemes. Rando, Molinari, Rosasco, and Villa (2024) reduce variance via
smoothing-based estimators, and Larson, Menickelly, and Wild (2019) address adversarial noise
with robust ZO methods. Y. Zhang et al. (2022) propose flexible exploration-exploitation strategies
for randomized search. Collectively, these studies underscore that while zeroth-order methods can
be a powerful alternative when gradients are unavailable or unreliable, their practical utility depends
heavily on reducing the number of function evaluations.

Moreover, other methods such as ZO-SVRG (Zeroth-Order Stochastic Variance Reduced Gradi-
ent) (S. Liu et al., 2018) employs control variates to reduce variance in the gradient approximation.

Specifically, it defines

m®) = VeL(00) —Vel() + 1, f1= B Z VeLli(0
ieB
where 0 is a reference parameter (typically updated periodically), and g is computed as the average
of the zeroth-order gradient estimates over a mini-batch B. This estimator combines the current
gradient approximation ﬁgﬁ(ﬁ(t)) with a correction term that accounts for the discrepancy between
the current parameter and the reference parameter, thus reducing the overall variance of the estimate.
The update rule for the parameters is then given by
0D =) — o m®),
where « is the learning rate. By leveraging both the current and historical gradient information,
ZO-SVRG is able to reduce the variance from O(d/v/T) to O(d/T + 1/b), thereby stabilizing
convergence even in high-dimensional settings.
Furthermore, the adaptive framework has been also used in ZO methods as demonstrated by
Z0-AdaMM (X. Chen, Liu, Xu, et al., 2019) which extends Adam into a zeroth-order framework

by iterating

t+1 ,8 m (1 N Bl) %9£(9<t+1)), (t+1) 52 v () + (1 _ 52) (Vgﬁ( (t+1)))27
(6)
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the update rule is oD = g _ o \/\‘,“(77:)15, where (1,32 € (0,1) and § > 0 is a regularization
constant. This per-parameter adaptation remains valid in a ZO setting provided that the expected
magnitude of (v(0)~2/2¥,£(0®") remains bounded.

Integrating second-order free information has also been studied by several works (Bollapragada
& Wild, 2023; Y. Zhao et al., 2025), which have explored approximating second-order information
without explicit differentiation. In the context of ZO methods, one seeks to recover curvature infor-
mation through function evaluations rather than analytic derivatives. This is particularly beneficial
when gradients or Hessians are either unavailable or too expensive to compute. A common strategy

is to estimate Hessian actions via finite-difference approximations. For example, a quasi-Newton

scheme might estimate the product of the Hessian H(*) with a vector z by using the relation

£(0YD +h0z 4+ h0uw) — £(0D + 1 u)
(h(t))2 ’

HY 7z ~

where u ~ N(0,Ip) serves as a random direction that, when combined with the directional per-
turbation z, yields an approximation of the second-order behavior along that direction. The key
idea is that the change in the loss function, when evaluated at points that are slightly perturbed in
both the desired and a random direction, encodes information about the curvature of the loss sur-
face. This approach circumvents the need for explicit Hessian computation while still capturing
essential curvature details. Subsequently, one can employ a BFGS update to build an approxima-
tion B®) ~ (H (t))_1 of the inverse Hessian. This approximated inverse Hessian is then used to

precondition the gradient, leading to a curvature-informed update of the form,
6+ = ) — o) BO TyL(0W),

where %,cw(t)) represents a ZO estimate of the gradient. By adjusting the descent direction
based on the local curvature, this method is capable of accelerating convergence, especially in ill-
conditioned landscapes where the loss surface may exhibit steep or flat regions. Although these
methods are computationally heavier due to the additional function evaluations and the complexity

of updating the inverse Hessian approximation, the integration of curvature information can lead to
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more robust and efficient optimization. In particular, the ability to modulate the step direction and
length based on local curvature often results in improved convergence behavior, making these tech-
niques an attractive alternative in settings where traditional gradient-based methods may struggle

(Shu et al., 2023).

Summary and Outlook. In summary, zeroth-order methods offer a derivative-free alternative for
optimizing NN, relying solely on function evaluations instead of explicit gradient computations.
This characteristic makes them particularly attractive in scenarios where gradients are unavail-
able, unreliable, or computationally expensive, such as in black-box optimization, reinforcement
learning, and adversarial attacks. By approximating gradients through techniques like coordinate-
wise finite differences or random directional derivatives, these methods enable optimization in non-
differentiable settings, albeit at the cost of increased function evaluations and inherent dimension
dependence. Recent advances, including variance reduction schemes such as ZO-SVRG and adap-
tive frameworks like ZO-AdaMM, have significantly improved the efficiency and stability of zeroth-
order optimization. Furthermore, the incorporation of second-order information via finite-difference
approximations and quasi-Newton updates has enhanced convergence in ill-conditioned landscapes
by providing curvature-aware steps. While challenges remain—particularly regarding the high com-
putational overhead in high-dimensional spaces—the ongoing development of efficient sampling,
parallelization, and adaptive techniques holds promise for expanding the practical applicability of

derivative-free methods in large-scale deep learning and beyond.

2.4.2 First-Order Methods

First-order methods remain the most widely used optimization techniques in deep learning, as
they rely on gradient information to iteratively update model parameters (Goodfellow, 2016). We
consider a function £ : R% — R to be minimized with respect to some parameters . In its simplest
form, one solves

in £(0), g =vL(O) € RY, 7
géi@() g () (7
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via the gradient descent update defined in Eq. (2). Note that the formulation defined in Eq. (7) is
similar to the one defined in Eq. (5), except that we now compute the actual gradient value instead
of estimating it. Due to the large scale of modern datasets and models, practitioners typically rely on
mini-batch SGD where g® is substituted by an unbiased gradient estimate computed on a random
mini-batch of training data, i.e. %95(9(t)) in Eq. (2). This stochastic approach not only reduces
computation but also helps escape sharp minima and saddle points due to the induced noise the
computed gradient (X. Chen, Liu, Sun, & Hong, 2019a; Y. Dauphin, De Vries, & Bengio, 2015;
Reddi, Kale, & Kumar, 2018).

SGD-Based and Momentum Methods. A straightforward yet crucial refinement of SGD is to
incorporate momentum, a technique originally studied by Polyak (1964) and subsequently refined
for NNs (Sutskever, Martens, Dahl, & Hinton, 2013a). In its classical form, one initializes 6y and

mg = 0, then iterates

mtD = gm® — g) ®)

OU+D = 9 4 o) mt+1) )

where m® € R? is a velocity term, 3 € (0,1) is the damping coefficient, and oM > 0 denotes
the learning rate schedule. By accumulating gradients in m®), momentum can significantly speed
up convergence, particularly if 5 is well-chosen. However, if (3 is set too small, progress in low-
curvature directions may stall, whereas a large /3 risks instabilities and oscillations in high-curvature
regions.

Nesterov Accelerated Gradient (NAG) (Nesterov, 1983; Sutskever et al., 2013a) further refines
classical momentum by evaluating the gradient at a look-ahead position, effectively correcting errors

introduced by moving in the direction of the velocity in Eq. (8). One writes
mt) = gm® — VgE(B(t) + a® g m(t))’

and apply 0+ = M) 4 m+1)  Nesterov’s modification helps stabilize updates in non-convex
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optimization and can accelerate convergence in quadratic settings by implicitly adapting to the cur-
vature.

Beyond these foundational momentum schemes, numerous enhancements address high-dimensional
or otherwise challenging NN landscapes. For example, Lion method (X. Chen et al., 2024) incor-
porates a diagonal preconditioner into the momentum update. Formally, one can write the update

as
m ) = pm — (1 ) Po g,

where P is a diagonal matrix that rescales the gradient along each coordinate and applies Eq. (9).
The intuition behind this approach is to adaptively adjust the learning rate in each dimension based
on local curvature, thereby enhancing numerical conditioning and promoting a more balanced de-
scent across the parameter space. GaLore method (J. Zhao et al., 2024) adopts a complementary
strategy by projecting the gradient into a reduced-dimensional subspace. Let U € R*** be an or-
thonormal matrix whose columns form a basis for a subspace with k£ < d. The projected gradient

is then given by
(g(t))proj — UUTg(t), (10)
and integrating Eq. (10) into Eq. (8), the momentum update becomes
mt) = gm® + (1—-7) (g(t))pmj_

This projection effectively retains the most critical descent directions while significantly reducing
memory usage. The key concept is that even in a high-dimensional setting, the most informative
directions for descent may lie on a low-dimensional manifold, thus allowing the method to discard
redundant information without compromising convergence. Moreover, WIN method (Zhou, Xie, &

YAN, 2022) fuses weight decay with a Nesterov-like momentum framework. In this method, the
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velocity update is modified to incorporate weight regularization directly into the gradient accumu-

lation. i.e.
m® = gm® — (1 - ) (g<t> + )\g(t)> 7

where A is the weight decay coefficient. The update rule is similar as Eq. (9). By integrating
weight decay into the momentum term, WIN simultaneously enforces regularization and benefits
from the anticipatory nature of Nesterov momentum, which results in smoother training trajectories
and enhanced convergence behavior.

Despite their diverse implementations, these momentum-oriented methods share a consistent
theme: the effective use of a velocity term, which is carefully maintained and updated, can signifi-
cantly accelerate deep learning optimization. Crucially, the success of these approaches hinges on

the appropriate tuning of damping factors and step sizes to balance acceleration with stability.

Adaptive Adam-Type Approaches. While momentum methods amplify or dampen the direc-
tion of the raw gradient signal, a complementary branch of first-order optimizers focuses on adap-
tively scaling the magnitude of each parameter’s update. Early pioneers in this category include
Adagrad (Duchi, Hazan, & Singer, 2011) and RMSProp (Hinton, Srivastava, & Swersky, 2012).
Adagrad accumulates the squared gradients over time, thus adjusting the learning rate based on the

cumulative variance of each parameter’s gradient. Formally, the parameter update then becomes

plt+tl) — () _

where ¢ > 0 avoids division by zero. Although Adagrad excels at handling sparse features by
boosting the effective learning rate for infrequently updated parameters, its global learning rate can
diminish excessively over time. RMSProp addresses this by introducing an exponential moving

average of the squared gradients rather than a strict sum
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where 5 € (0,1). By continuously discounting older gradients, RMSProp better balances fast
adaptation with sustained learning. Adam can be viewed as combining RMSProp’s second-moment

tracking with a momentum-like first-moment term, i.e.
mtY = g m® + (1-8)g®, v = gv® 4 (1-8y) (g(t))Q’ (11)
where /31, 52 € (0,1). Note that Eq. (6) is the same as Eq. (11) except that the gradient is estimated

rather than explicitly computer. After correcting for initialization bias, the update becomes

1
0(t+1) _ e(t) — m(t+1)/(1_51t+ )

Ve 6) 1

This per-parameter scaling often yields rapid convergence and robustness to HP misconfiguration,
making Adam and its variants among the most widely adopted optimizers in deep learning. This
per-parameter adaptation often yields faster convergence and greater numerical stability. Building
on Adam’s popularity, several adaptive methods have been proposed to mitigate specific challenges
in large-scale NN optimization. AdaFactor addresses memory constraints by factorizing the second-
moment estimates. For a matrix-valued parameter ©*) € R™*" with gradient G(*) (here ©(*) =
vec 1(0®) and G = vec~!(g("))), instead of storing a full second-moment tensor, AdaFactor

computes two accumulators—a row vector r(*) € R and a column vector c() € R"—updated as
n m

t+1 (t (t+1) t+1 (t+1

rz(+):5 )Jr Z( +> c§+):ﬁ 1_ﬁ22< +)>

]:1 =1

The effective second moment for each entry is then approximated via a factorization of these statis-

tics,
t+1 t+1
y D e
¥ n t+1
Zj:l Cg' :

33



Given this approximation, the update rule for the parameter matrix becomes

G+1)

ottt —g®) _
C G 4.

(12)
This update mechanism allows AdaFactor to dramatically reduce memory overhead while still cap-
turing essential second-order information through the factorized approximation, making it partic-
ularly attractive for large-scale models such as Transformers (Vaswani et al., 2017). To continue,
RAdam aims to improve Adam’s instability during early training by rectifying the variance of the
adaptive learning rate. It first computes a statistic

(0 25" 2

= poo — — 2 ith -
Poo wi P =15

b 17
1- )

P
which indicates whether the variance of the second-moment estimate has stabilized. When p(*) is

sufficiently large, a rectification factor ¢(p(*)) is applied to the update

¢(p(t+1)) mttD)

e(t+1) — (1) _ 7
‘/V(t+1) +€

where ¢(p*)) is defined as

(6O =06 2ooe 5 () 4
(poe—2)(po—2)p® * 1P ’
o(p") =

1, otherwise.

This rectification ensures that, during the early stages of training, the update resembles SGD with
momentum, and as the second-moment estimate stabilizes, the optimizer gradually transitions to a
fully adaptive behavior. Moreover, AdaBound (Luo, Xiong, & Liu, 2019) mitigates extreme early
behavior by dynamically bounding the effective learning rate. In this method, the adaptive learning
rate is clipped between two time-dependent bounds cuey (t) and apign(t), leading to the modified

step size

(0 = clip | ———e— £), Qi t>
o Clp(\/m_i_eaalow( ); CVhlgh() y
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with the update rule given by 04+ = g(t) — 4(t+1) m(+1) Here, o denotes the base learning rate,
which sets the overall scale of the update before the adaptive scaling and clipping are applied. As
the bounds tighten over time, the algorithm increasingly resembles vanilla SGD, which can yield
improved generalization in the later stages of training. Then, AdaBelief modifies Adam’s second-
moment estimation by tracking the deviation of the observed gradient from its exponential moving

average. The second-moment accumulator is updated as

vt — 52V(t) + (1 _ ﬁ2)(g(t+1) _ m(t+1))2_

m(t+D)

VvV v(t+1)+g :

“belief” in the current gradient direction (i.e., penalizing unexpected deviations), AdaBelief tends

The parameter update follows the familiar form i+ = g() _ o By emphasizing the
to yield a more stable and reliable convergence. AdamW (Loshchilov & Hutter, 2019) resolves
a conceptual inconsistency in Adam by decoupling weight decay from the gradient-based update.
Instead of mixing L2 regularization into the gradient, AdamW applies weight decay as a separate

multiplicative factor

m(+1)

0+ = 9M(1 —\) —a ——on—.
( ) @ Vv (1) + €

where A is the weight decay HP. This decoupling clarifies the role of regularization and has shown
empirical benefits, especially in large-scale language models. Furthermore, NaDam (Dozat, 2016)
is a variant of the Adam optimizer that integrates Nesterov momentum into the adaptive framework.
In standard momentum-based methods, the momentum term m(+1), is updated as in Eq. (11).
In NaDam, rather than using the momentum term alone to update the parameters, the update rule

incorporates a weighted combination of both the momentum and the current gradient
0(t+1) —_ a(t) —« (/Blm(t-l-l) + (1 . ﬁl)g(t-‘rl)) ]
This formulation mimics the essence of NAG where NaDam approximates this look-ahead evalua-

tion. The intuition behind this approach is that the weighted sum S;m+1) + (1 — 8;)g(+1) serves
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as an effective surrogate for the gradient computed at a future point. This anticipatory update di-
rection can lead to a more informed descent step, potentially improving convergence rates by better
aligning the parameter update with the long-term trajectory of the optimization. Adalnject (Dubey
et al., 2022) represents a further evolution by incorporating approximations of second-order infor-
mation into an Adam-like update. In addition to the standard first and second-moment estimates,

Adalnject computes a curvature-aware term s(*) that modulates the adaptive learning rate

m(t+1)

plt+l) — gt _ 7
\/v(t—H) +75(t+1) +e

where v governs the influence of the injected second-order statistics. This integration of partial
curvature information aims to combine the simplicity of first-order methods with the robustness of

second-order approaches, potentially leading to more effective convergence.

Sharpness-Aware Extensions. While most first-order methods emphasize convergence speed or
adaptive scaling, sharpness-aware approaches directly target the geometry of the loss surface by con-
trolling the sharpness of local minima. SAM reformulates the standard objective into a minimax
problem defined in Eq. (4). This formulation forces the optimization to favor parameter regions
where the loss remains stable under small adversarial perturbations, effectively promoting flatter
minima that are empirically associated with better generalization. In practice, SAM first computes
a tentative update by taking a gradient step from 6 and then re-evaluates the loss in a local neigh-
borhood around this point, ensuring that the descent direction leads to a region of the loss surface
with reduced sharpness.

Several variants extend SAM by integrating adaptive scaling or refined geometric insights.
AdaSAM (Sun et al., 2024) merges the neighborhood-based minimax framework of SAM with
Adam’s per-parameter scaling, yielding an approach that leverages local curvature information
while retaining the benefits of adaptive learning rates. ASAM (Sun et al., 2024) further refines
the method by dynamically adjusting the perturbation radius p based on the magnitudes of the
gradients, thereby fine-tuning the sensitivity of the sharpness measure to the local loss landscape.

Meanwhile, GSAM (Zhuang et al., 2022) incorporates the top eigenvalue of the local Hessian into
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the sharpness estimation, offering a more detailed account of the loss curvature. Collectively, these
sharpness-aware extensions demonstrate that by incorporating geometric considerations into the op-
timization process, purely first-order methods can be enhanced to locate flatter regions of the loss

surface, potentially leading to models with superior generalization.

Summary and Outlook. In summary, first-order optimizers in deep learning branch into several
intertwined families. Momentum-based methods augment raw SGD to accelerate convergence and
reduce erratic updates, while adaptive Adam-type approaches further modulate step sizes on a per-
parameter basis, often leading to faster training and improved stability. More recently, sharpness-
aware optimizers use local curvature information to search for flatter minima, reflecting broader
interest in explaining why certain solutions generalize better. Despite their diversity, these methods
all share a reliance on gradient information, underscoring the central role of first-order techniques

in modern deep learning optimization.

2.4.3 Second-Order Methods

Second-order methods incorporate curvature information into the optimization process by lever-
aging the Hessian matrix or its approximations. This additional information enables more informed
parameter updates compared to first-order techniques, often leading to faster convergence and im-
proved performance, especially in regions where the loss landscape exhibits significant curvature.
Consider an objective function £ : R? — R that we wish to minimize with respect to the parameters
6. The classical formulation of the problem is similar to Eq. (7), but with the integration of second
order information, is defined as

min £(6), g) = VoL(0) e R, H(O) = V3L(0). (13)
€

The prototypical second-order method is Newton-Raphson’s method (Dedieu, 2015), which updates

the parameters according to

90+ — ) _ [1(01)) 1 g(9), (14)
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While Newton’s method can achieve rapid convergence, the direct computation and inversion of
the Hessian matrix H (O(t)) becomes prohibitively expensive in high-dimensional settings, such as
DNNs. To overcome these limitations, a variety of approximations and alternative strategies have
been developed. These methods aim to retain essential curvature information while alleviating
the computational burden associated with Hessian inversion. In what follows, we categorize these
second-order methods based on the techniques they employ—ranging from quasi-Newton approx-
imations and Hessian-free methods to structured or low-rank representations of the Hessian. This
taxonomy highlights the trade-offs between computational efficiency and the fidelity of curvature
information, paving the way for more robust and scalable optimization strategies in large-scale deep

learning.

Hessian-Based Diagonal and Quasi-Newton Methods. Many second-order optimizers aim to
capture curvature information without incurring the full cost of computing and inverting the Hes-
sian H(0). A common strategy is to approximate the Hessian by either its diagonal or a structured
factorization, thereby striking a balance between extracting useful curvature cues and maintain-
ing computational efficiency. For instance, methods such as AdaHessian (Yao et al., 2021) and
Apollo (Ma, 2020) focus on approximating the diagonal elements of the Hessian. In these ap-
proaches, for each parameter 6; a scalar curvature estimate is obtained via

92L(8)
D; ~ TH?’

which is then used to rescale the gradient in the update

9(t+1) _ Q(t) — mi-.

This rescaling captures directional curvature, allowing the optimizer to take larger steps in flat
regions and more cautious updates in steep directions, thereby improving convergence behavior.
However, while diagonal approximations are computationally efficient compared to the full Hes-
sian, they inherently neglect cross-parameter interactions that can be critical in highly non-isotropic

loss landscapes.
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Other methods, such as Sophia (H. Liu, Li, Hall, Liang, & Ma, 2024) and INNA-Prop (Bolte,
Boustany, Pauwels, & Purica, 2024), also leverage diagonal Hessian approximations or use in-
cremental updates to refine the gradient-based steps. These techniques are often embedded within
Adam-like frameworks, where the adaptive scaling is enriched by curvature estimates, thus enabling
more nuanced adjustments that better reflect the underlying loss surface geometry. In contrast, M-
FAC focuses on efficiently computing inverse Hessian-vector products. Instead of explicitly form-
ing or inverting H (@), M-FAC approximates its action on a vector by representing the Hessian as a

low-rank or structured factorization,

H(6) ~ QAQT,

where () contains dominant eigenvectors and A is a diagonal matrix of eigenvalues. The inverse

Hessian is then approximated by
H™Y(0) =~ QA'Q,

which is used in the update defined in Eq. (14). This approach allows the optimizer to incorporate
global curvature information while avoiding the full cost of Hessian inversion.

Classic quasi-Newton methods, such as L-BFGS, remain influential by iteratively constructing
an approximation of the inverse Hessian from successive gradient differences. In L-BFGS, one
collects updates s = 04+ —9® and y(®) = gt+1) _ g to update the inverse Hessian estimate

B® through formulas such as
B — (v T Oy ®) 4 050 (g0)T (15)

with p(*) = W and VO = T — py®(sM)T  This quasi-Newton strategy efficiently
captures curvature information from recent iterations, but its performance in deep learning is often
limited by the high dimensionality of the parameter space and the stochasticity introduced by mini-

batch training.

The central intuition behind these Hessian-based methods is to allow the optimizer to adjust step
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sizes based on the local geometry of the loss landscape. By rescaling the gradient using curvature
information, these methods enable larger updates in flat regions and more conservative moves in
steep directions, which can lead to faster convergence and improved stability. Nevertheless, chal-
lenges remain. Diagonal approximations may oversimplify the curvature by ignoring off-diagonal
interactions, while low-rank or quasi-Newton approximations can be sensitive to noise and may
incur non-negligible computational overhead. Balancing the fidelity of curvature information with
computational tractability is thus a critical design consideration in the development of effective

second-order methods for deep learning.

Generalized Gauss-Newton (GGN) and Hybrid Approaches. A further category of second-
order techniques leverages the GGN matrix or other surrogates for the Hessian, providing a more
tractable means of incorporating curvature information into the optimization process. In many NN
settings, the Hessian is both expensive to compute and can be indefinite. The GGN offers an attrac-
tive alternative by approximating the Hessian using the model’s Jacobian J(0) and the Hessian of

the loss with respect to the network outputs. Specifically, the GGN is defined as
G(0) = J(0) Vi) L(£(8)) J(0),

For many losses that are locally quadratic, such as least-squares losses, this Hessian is positive
semidefinite, ensuring that the curvature information provided by G(0) is both meaningful and
stable.

Building on this idea, methods such as SOFO (Yu, Xia, Ma, Lengyel, & Hennequin, 2024)
approximate curvature via the GGN to precondition the gradient efficiently. For instance, one might

update parameters as
-1
e+l — o) _ (G(g(t)) + )\[) g(0®),

where A > 0 is a damping factor that ensures numerical stability and [ is the identity matrix.
This update captures essential curvature while sidestepping the prohibitive cost of a full Hessian

inversion.
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Hybrid approaches further integrate second-order insights into first-order frameworks to en-
hance both convergence speed and generalization. LocoProp (Amid, Anil, & Warmuth, 2022) ex-
emplifies this strategy by introducing a local second-order correction within a predominantly first-
order update scheme. Rather than computing a full curvature matrix, LocoProp performs a localized
approximation around the current iterate, adjusting the gradient step based on this curvature esti-
mate. Similarly, FOSI (Sivan, Gabel, & Schuster, 2024) combines standard gradient information

with a curvature correction term. A representative update rule in such hybrid methods is
6+ =9 — a (g(0) + 5 Afur )

where A@., embodies the second-order correction derived from partial curvature information and
£ modulates its influence. This blend of first- and second-order cues enables the optimizer to make
more informed updates without incurring the full cost of second-order methods.

The intuition behind these GGN and hybrid approaches is to harness curvature information
to achieve a more adaptive step size—allowing for larger steps in flat regions and more cautious
moves in steep directions—thus accelerating convergence and potentially improving generalization.
Nevertheless, challenges remain. While the GGN matrix is more computationally tractable than the
full Hessian, its computation still incurs significant overhead in very large models, and the quality
of the curvature approximation can be sensitive to the network architecture and the loss function.
Moreover, hybrid methods require a delicate balance between first- and second-order contributions;
an overly aggressive curvature correction may lead to instability, whereas insufficient correction
may fail to realize the benefits of second-order information. Overall, these methods reflect a growing
trend towards embedding partial curvature insights into existing optimization frameworks, striving

for an optimal trade-off between computational cost and the accuracy of curvature information.

K-FAC and Its Extensions. Natural gradient descent (NGD), introduced by Amari Amari and
Nagaoka (2000), leverages the FIM as a Riemannian metric to perform parameter updates that are

invariant to reparameterization, thereby often leading to more efficient convergence than standard
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gradient descent. In this framework, the update is given by
o+t = 9) — o (FD)~1g®) (16)

where F' is the FIM. However, directly computing and inverting F’ is generally intractable for high-
dimensional models. To address this issue, K-FAC approximates the FIM by exploiting the layer-

wise structure of deep networks. Specifically, using Eq. (1) the FIM is given by

N
F= ZEpr(yue(Xn)) [Ve log pe(y|xn)Ve 10gpe(Y|Xn)T} =E [Veﬁ(veﬁ)T =E[gg'],

n=1

where F' quantifies the expected information that an observable y conveys about the parameter 6.

For simplicity, we write [E in place of the full expectation E xn))- K-FAC further simplifies

y~p(ylfo(
FIM computation by adopting a block-diagonal approximation tailored to deep neural networks. By
decomposing F' into layer-specific blocks and employing a Kronecker-factorization based on the
identity vec(uv ") = v ® u, K-FAC efficiently approximates each block, thereby enabling scalable
natural gradient updates. K-FAC capitalizes on the structure of DNNs by simplifying the computa-
tion of the FIM via a block-diagonal approximation. In this framework, the full FIM is viewed as a

block matrix with L x L blocks (for a network with L layers). The (4, 7)th block is defined by

F;; = E|vec(g;) vec(g;) ' |,

where g; denotes the gradient with respect to the weights of the i layer. Using the Kronecker-

vectorization identity, vec(uv') = v ® u (see, e.g., (?)), we can express the gradient for layer i

as

gi = S; ﬁll — Vec(gi) =h;, 1 ®s;, a7

where h;_; represents the activations (augmented with a bias term) from the previous layer, and s;

represents the sensitivity or pre-activation derivatives at layer .
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Segmenting the FIM into layer-specific blocks, we have

T r R T T
Fi; = E[Vec(gi) vec(g;) } = E[hi_lhj,l ®s;S; } :
Under the assumption that the activations h;_; and the pre-activation derivatives s; are statistically

independent, this expectation can be approximated as the Kronecker product of individual expecta-

tions

JIWES E{Bi,lfly_l] ® E{Sisﬂ = Hi1,j-1 28,

Where H;_1j_1 = E[ﬁi,lflﬁl} and S;; = E[sis;] are the Kronecker Factors (KF). In
practice, a further simplification is often made by assuming that the weight derivatives for different
layers are uncorrelated. This leads to a block-diagonal approximation of the FIM, denoted as the

Empirical FIM (EFIM)

A

. ) I8
F = diag (FM, . ,FL,L) =

This Kronecker-factorization significantly reduces the computational burden: instead of inverting
a huge matrix of size proportional to the total number of parameters, one only needs to invert the
much smaller matrices #;_1;—1 and S;; for each layer. The resulting efficient inversion is based
on the property (A ® B)_1 = A~! ® B~!. Consequently, for a given layer i, the parameter update

rule of K-FAC is expressed as
o =0 —a (1) @ (SI)) Va£0l).

Figure 2.3 illustrates the computation of the EFIM via K-FAC for a given layer .
Building upon the foundational K-FAC framework, several extensions have been proposed to

address its computational and approximation challenges. For example, S-KFAC (Tang et al., 2021)

43



<— Backward Propagation —

5 0L
i—1 Hi |_> S = % «— L
l

! |

[ 1] = s > a—{ ¢ R

Forward Propagation ———
F, = EE[’_H—1 : ’_liT—ll ® E[s; - S;F]J
Hi_q Si

Figure 2.3: Illustration of EFIM computation using K-FAC for a given layer 3.

introduces strategies to further reduce computational overhead by incorporating sparsity and more
aggressive damping, modifying the update to

o) =60 —a (MO, + 2D @ (ST +AD ) Vi £(60).

i—1,i—

where A is a damping parameter that enhances numerical stability. Eva (L. Zhang et al., 2023)
refines the estimation of the covariance matrices # and S by using adaptive averaging techniques,
which leads to a more accurate curvature approximation and, consequently, to faster convergence
and improved generalization.

Other methods, such as FOOF and MKOR (Mozaffari et al., 2023), adopt a block-diagonal strat-
egy that partitions the parameter space into smaller, more manageable sub-blocks, thereby reducing
memory requirements and computational complexity while still capturing essential second-order
information within each block. Quasi-Newton extensions such as K-BFGS (Goldfarb, Ren, & Ba-
hamou, 2020) and KFRA (Botev et al., 2017) integrate the Kronecker-factorized approach with
iterative updates reminiscent of the BFGS algorithm. In these methods, one maintains an estimate
of the inverse curvature matrix B(*) and updates it using the standard quasi-Newton formula defined
in Eq. (15). The novelty in K-BFGS and KFRA lies in organizing the updates so that the Kronecker

structure is preserved, which allows these methods to capture curvature more precisely while still
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benefiting from the efficiency of factorization. EKFAC (George et al., 2018) further extends the

K-FAC paradigm by incorporating an eigenbasis decomposition of the covariance matrices:

H=QuAyQj, and S=QsAsQ%.

In this framework, the approximated FIM is expressed as

Fr(Qu®Qs) Ay @As)(Qu@Qs)T,

and its inversion is straightforward since the Kronecker product of the eigenvalue matrices is di-
agonal. This eigenbasis approach offers a diagonalized structure that balances fidelity to the true
Hessian with the need for scalability in large models.

Collectively, these K-FAC extensions and related methods embody a common goal: to effi-
ciently incorporate curvature information into the training of DNNS. By leveraging the inherent
layer-wise structure and exploiting the properties of the Kronecker product, they enable second-
order updates that are both computationally tractable and effective at capturing the nuanced geom-
etry of the loss landscape. Despite their advances, challenges remain in terms of the assumptions
required (e.g., independence of activations and pre-activation derivatives) and the computational
overhead involved in maintaining and updating the necessary covariance estimates. Nevertheless,
these methods continue to evolve, offering promising directions for scalable second-order optimiza-

tion in deep learning.

Shampoo-Based Approaches. Shampoo is an influential second-order optimizer that constructs
layer-wise preconditioners by leveraging the tensor structure of weight matrices. Unlike methods
that restrict themselves to diagonal approximations of the curvature, Shampoo collects full second-
moment statistics along different dimensions of a weight tensor. Shampoo computes two second-

moment matrices,

Gr=> VoL(0D)Vel(0D)T and G.=> VeL(0")T VoL (6"),
t t

45



which capture the curvature information along the row and column dimensions, respectively. The
core idea is to form a preconditioner as a Kronecker product of the inverses of fractional pow-
ers of these matrices, leveraging the similar property that K-FAC leverages, i.e. (G, ® Gc)_1 =
G '®@G, . In practice, Shampoo typically employs a fractional exponent (often — i) for numerical

stability, leading to the update rule
O(t-‘rl) — O(t) — Gr_1/4 Vgﬁ(e(t)> Gc_l/47

This update effectively preconditions the gradient by incorporating a full-matrix approximation of
the curvature, thereby allowing for more adaptive step sizes that account for the local geometry of
the loss surface.

Building on the Shampoo framework, subsequent approaches have sought to integrate additional
first-order insights and further reduce computational overhead. For instance, SOAP (Vyas et al.,
2025) merges Shampoo’s second-order preconditioning with adaptive mechanisms similar to those
found in Adam, blending the robustness of curvature information with the flexibility of adaptive
learning rates. Meanwhile, a 4-bit variant of Shampoo (Wang, Zhou, Li, & Huang, 2024) addresses
memory limitations by quantizing both the parameters and the preconditioners. This quantization
reduces the memory footprint dramatically, making it feasible to apply second-order updates to very
large models where storage and computational resources are at a premium.

The key intuition behind Shampoo and its extensions is to capture richer, multidimensional
curvature information than what is available through simple diagonal approximations. By precon-
ditioning the gradient with matrices that reflect the full second-moment structure along different
dimensions, these methods enable more nuanced adjustments: taking larger steps in flatter direc-
tions and smaller, more cautious steps in regions of high curvature. Although this enhanced cur-
vature awareness can lead to faster convergence and better adaptation to complex loss landscapes,
it comes at the cost of increased computational and memory requirements. Extensions like SOAP
and the 4-bit variant are motivated by the need to mitigate these challenges, offering scalable imple-
mentations that make the advantages of second-order information accessible even in massive deep

learning models.
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Summary and Outlook. Overall, second-order methods aim to utilize curvature information—via
the Hessian, Fisher Information Matrix, or generalized approximations—to guide more informed
and often more stable parameter updates. Approaches like K-FAC and Shampoo factorize large ma-
trices to preserve crucial curvature cues without incurring prohibitive computational costs. Mean-
while, diagonal or block-diagonal Hessian approximations enable partial second-order adaptation
that is more practical for massive models. Although these techniques have evolved significantly,
challenges remain in scaling them to the largest networks and reconciling second-order insights
with the stochasticity inherent in modern deep learning. Ongoing research continues to push the
boundaries, as evidenced by the growing variety of second-order and hybrid optimizers, each offer-

ing a unique balance between computational feasibility and the richness of curvature information.

2.5 Emerging Directions

The field of deep network optimization continues to evolve rapidly, with novel methods emerg-
ing to tackle both longstanding theoretical challenges and pressing practical constraints. Recent
work has pushed the boundaries in several key areas, opening up exciting new avenues for research

and application.

Integration of Curvature and Adaptive Strategies. A prominent trend in recent research is the
seamless blending of adaptive first-order techniques with more refined curvature approximations.
New hybrid methods, such as INNA-Prop and FOSI, aim to combine the low computational over-
head and robustness of first-order updates with the enhanced directionality offered by partial second-
order information. These methods typically incorporate curvature-aware preconditioners into adap-
tive frameworks, effectively adjusting the step sizes based not only on gradient magnitudes but also
on local curvature estimates. The overarching goal is to achieve a more balanced optimization pro-
cess that is both efficient and sensitive to the underlying loss landscape. While early results are
promising, challenges remain in accurately estimating curvature in noisy, high-dimensional settings

and in determining the optimal balance between adaptive scaling and curvature corrections.
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Memory-Efficient Architectures. As NN models continue to grow in size, memory efficiency be-
comes an increasingly critical factor. Recent innovations such as 4-bit Shampoo and GaL.ore exem-
plify this trend by employing quantization and low-dimensional projection techniques to compress
both parameters and the auxiliary statistics required for second-order updates. These methods make
it feasible to deploy complex second-order optimizers even in resource-constrained environments
or when dealing with models that contain hundreds of millions or even billions of parameters. By
reducing the memory footprint without severely compromising the quality of curvature estimates,
such techniques promise to bridge the gap between theoretical advances and practical deployment

on modern hardware accelerators.

Robustness and Generalization in the Context of Large Models. Generalization remains a cen-
tral challenge as models become larger and more complex. Insights from studies on the loss land-
scape, including works like yeh Chiang et al. (2023), Fort and Scherlis (2019), and Vysogorets et al.
(2024), have underscored the importance of flat minima in achieving robust generalization. Building
on these insights, methods such as SAM and its derivatives (e.g., AdaSAM) are being refined to not
only accelerate convergence but also to guide the optimizer towards regions of the parameter space
that generalize well. Recent research has further explored how phase transitions in deep learning
dynamics (as discussed in Kalra and Barkeshli (2023)) might be harnessed to design optimizers that

are inherently more robust to overfitting while still maintaining computational efficiency.

Optimization for Fine-Tuning Large Language Models. The rapid rise of Large Language
Models (LLM) has introduced unique optimization challenges, particularly in the fine-tuning stage.
New methods, such as HiZOO, are designed to leverage Hessian information to capture fine-grained
local curvature properties. This is crucial for stable fine-tuning, where the risk of drastic parameter
changes can lead to overfitting or catastrophic forgetting. These approaches often integrate second-
order insights into scalable frameworks that can handle the massive parameter counts typical of
transformer architectures. Future research in this area is expected to further refine these techniques,

ensuring that fine-tuning processes are both robust and efficient.
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Theoretical Advances and Practical Algorithms. There is a growing effort to reconcile theo-
retical optimization guarantees with the practical requirements of deep learning. Recent studies
have investigated the implicit regularization effects of SGD Frankle and Carbin (2019) and the
role of curvature in shaping generalization properties Xie et al. (2023). These investigations are
guiding the development of new algorithms that seek to balance exploration—yvia stochasticity and
adaptive updates—with exploitation—through careful curvature estimation. By grounding practical
algorithms in strong theoretical foundations, researchers aim to develop optimizers that not only

converge quickly but also offer provable guarantees on generalization performance.

Summary and Outlook. In summary, the emerging directions in deep network optimization are
multifaceted and dynamic, addressing issues of efficiency, robustness, scalability, and theoreti-
cal rigor. By integrating advanced curvature approximations with adaptive strategies, embracing
memory-efficient architectures, and targeting both robustness and fine-tuning challenges in large
models, the field is moving toward a new generation of optimizers. These innovations promise to
make deep learning training more efficient and reliable, even as model sizes and dataset complexi-

ties continue to increase.

2.6 Concluding Remarks

In this chapter, we have provided a comprehensive survey of the literature on deep network op-
timization, weaving together theoretical insights, practical algorithms, and emerging research direc-
tions. Our review has spanned the full spectrum of techniques and challenges that define the SOTA
in deep learning optimization. We began by establishing the foundational concepts and notation in
Section 2.1, setting the stage for a rigorous exploration of deep learning dynamics. In Section 2.2,
we examined the evolution of training processes, including phase transitions and the critical role
of loss landscape geometry. These elements, along with implicit regularization mechanisms, have
been shown to play pivotal roles in guiding training toward solutions with strong generalization
properties.

The discussion then transitioned to the practical challenges of optimizing deep networks in

Section 2.3. Here, we highlighted the inherent difficulties posed by non-convex optimization, the
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trade-offs between overfitting and generalization, and the significant computational burdens that
arise as models grow in scale and complexity. Our in-depth review of optimization methods in

Section 2.4 revealed a rich and diverse landscape. We explored:

* Zeroth-Order Methods (2.4.1), which rely solely on function evaluations and finite-difference

approximations to operate in gradient-free settings.

* First-Order Methods (2.4.2), such as SGD and adaptive variants like Adam and RAdam,

which leverage gradient information to form the backbone of deep network training.

* Second-Order Methods (2.4.3), including Hessian- and Fisher-based approaches like K-
FAC and Shampoo, which incorporate curvature information to achieve more informed and

potentially faster convergence, albeit at a higher computational cost.

Furthermore, Section 2.5 outlined emerging directions that promise to reshape the field. Researchers
are increasingly integrating adaptive strategies with refined curvature approximations, developing
memory-efficient architectures tailored to the demands of massive models, and designing special-
ized algorithms for fine-tuning large-scale transformers and language models. These trends are
driven not only by the quest for enhanced performance but also by the need for robust, scalable, and
theoretically grounded optimization techniques.

Overall, the insights gathered throughout this chapter not only highlight the remarkable progress
achieved in deep network optimization but also underscore the exciting opportunities that lie ahead.
By bridging theoretical foundations with practical implementations, the methods reviewed here
pave the way for next-generation optimizers that can handle the complexities of modern NNs. As
research continues to push the boundaries, future work will likely focus on further integrating adap-
tive and curvature-aware strategies, enhancing computational efficiency, and developing algorithms
that deliver both strong convergence guarantees and superior generalization. In sum, the landscape
of deep network optimization is rich with innovation and promise. The diverse approaches surveyed
in this chapter provide a robust framework for understanding the multifaceted challenges of modern

deep learning, and they set the stage for continued advancements in the field.
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Bridging the Literature Review with AdaFisher

The comprehensive survey presented in this chapter has illuminated the rich tapestry of ap-
proaches in deep network optimization—from the efficiency of first-order adaptive methods to the
nuanced curvature approximations offered by second-order techniques. Methods such as Adam and
RAdam have set the benchmark for adaptive scaling, while curvature-based strategies like K-FAC
and Shampoo have demonstrated the power of leveraging the FIM and its approximations to guide
optimization. These approaches underscore a central theme: integrating adaptive behavior with
curvature-aware preconditioning can significantly enhance both convergence speed and generaliza-
tion performance.

AdaFisher (GOMES, Zhang, Belilovsky, Wolf, & Hosseini, 2025) optimization method builds
directly on these insights. By fusing adaptive strategies with Fisher-based curvature information,
AdaFisher seeks to overcome several limitations identified in the literature. Specifically, it addresses
the challenges of computational scalability and stability by dynamically constructing efficient, layer-
wise preconditioners derived from the FIM. In doing so, AdaFisher not only inherits the robustness
of adaptive optimizers but also benefits from the precise curvature estimates provided by second-
order approximations.

In the subsequent Chapters, we detail the theoretical underpinnings of AdaFisher, outline its
algorithmic framework, and present empirical evaluations that demonstrate its superior performance
on large-scale deep learning tasks. This work represents a natural evolution of the ideas surveyed in
this chapter, aiming to bridge the gap between first-order adaptability and second-order precision in

a single, scalable optimization method.
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Chapter 3

Efficient Approximation of the FIM

The FIM is fundamental to statistical estimation and natural gradient descent, providing critical
curvature information about the loss landscape in DL. However, directly computing the FIM is
infeasible for modern deep networks due to its high dimensionality and complexity. This challenge
has spurred efficient approximations—most notably, the K-FAC method—which decomposes the
FIM into tractable Kronecker product factors. In this chapter, we investigate the structural properties
of the FIM and its approximations. We first review the supervised learning framework and the role
of the FIM in natural gradient descent, then examine K-FAC and its extensions across various layer
types (fully connected, convolutional, and normalization layers). Empirical analyses reveal that the
Kronecker factors exhibit a strong diagonal concentration even under noise, which motivates our
novel diagonal approximation of the FIM that significantly reduces computational overhead while
preserving essential curvature information.

The chapter is organized as follows. Section 3.1 provides the necessary theoretical background.
Section 3.2 presents an in-depth study of the diagonal concentration of Kronecker factors, and
Section 3.3 outlines our efficient computation method for the FIM. Together, these contributions

form a scalable, curvature-aware optimization framework for DL.
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3.1 Background

In this section, we briefly review the core concepts and notation that form the foundation of our
methodology for efficient FIM approximation. For a more comprehensive treatment, we strongly
recommend first reading Section 2.1 and Section 2.4.3, where these ideas are explored in depth. The
discussion below assumes familiarity with the detailed exposition provided earlier. We consider a

supervised learning framework with a dataset D = {(x,,y,)}_,, where x, € R? and y,, €

n=1»
RC. Let fg : R — RY be an L-layer NN parameterized by 8 = vec ({Hi}iL:l), where 0; =
concat(W;, b;) € R, where P, = Pt x (P™ + 1). The network computes its output through

successive layers via
a; = Qifli_l, hi = qﬁi(ai), with ho = Xp and fli_l = [h;[l, 1]T.

For a given input-target pair (X, y), the loss is defined as the negative log-likelihood, L(y, fo(x)) =
— log pg(y|x), and the gradients are computed via backpropagation. We denote the pre-activation
derivatives by s; = Vj,, L, and the gradient with respect to the weights of layer ¢ is given by

Vo, L =s; hzT_l. To capture curvature information, we use the FIM as an approximation to the

Hessian

F =E |Vglogpe(ylx) Ve logpe(y!X)T} =Elgg'], g=VeL(0)

The K-FAC approach further simplifies the FIM by exploiting the layer-wise structure of deep
networks. Viewing F' as a block matrix with blocksF; ; = E[vec(g;) vec(g;) "], and using the
Kronecker-vectorization identity vec(uv ') = v ® u, we express vec(g;) = h;_1 ® s;. Assuming
that activations and pre-activation derivatives are mutually independent, each block is approximated
as
Fj~Eh;_1h| | ]®E[ss!]=Hi 1,108,
i,j ~ E[hj4 j 1 ® [stj] =Mi—1,-1® i

By further assuming that weight derivatives across distinct layers are uncorrelated, the FIM is ap-

proximated by its block-diagonal form: F= diag (Fl, ... ,FL> , with FZ ~Hic1,i-1 RS

53



3.2 Diagonal Concentration of KF's

Inspired by the Gershgorin circle theorem (Horn & Johnson, 2012), we empirically study the
diagonal concentration of Kronecker Product Factors (KFs) within DNNs. Our focus centers on
the eigenvalue distribution and perturbation behavior of weight matrices, with a particular emphasis
on the 37th layer of ResNet-18 (K. He et al., 2016) after 50 epochs of training on the CIFAR-
10 dataset (Krizhevsky, Hinton, et al., 2009). Figure 3.1 illustrates the eigenvalue spectrum (red
crosses) alongside Gershgorin discs (black circles), revealing that the eigenvalues cluster near the
diagonal elements of the matrix. This observation underscores a pronounced diagonal dominance,
which the Gershgorin circle theorem formalizes by asserting that every eigenvalue A of a complex
square matrix A resides within at least one Gershgorin disc D(a;;, R;), where R; = 7., |aij|
quantifies the row-based off-diagonal magnitude. To investigate the stability of this diagonal dom-
inance under stochastic disturbances, we inject Gaussian noise N(0, 02) with ¢ = 1073 into the

off-diagonal elements. The perturbed matrix M is then given by
M=A+E, whereE = [ey], e ~ N(0,0%) fori # j.

Our perturbation experiments show that the principal eigenvalues satisfying the Kaiser criterion are
minimally affected (Bracken & Van Assen, 2017), implying that the bulk of the matrix’s energy is
concentrated along the diagonal. Both the Gershgorin disc visualization and the eigenvalue pertur-

bation analysis confirm a high degree of diagonal dominance.

Extending Gershgorin Analysis to Linear Layers. This diagonal concentration is not confined
to convolutional layers alone. We observe an analogous pattern in the 41st (linear) layer of ResNet-
18, as shown in Figure 3.2. Once again, the eigenvalues (red crosses) lie predominantly within the
Gershgorin discs, centered along the diagonal (black circles), underscoring the pervasiveness of this

diagonal dominance across diverse layer types.

Spectral Insights via FFT. Moving beyond eigenvalue-based diagnostics, we also perform a

frequency-domain examination using the Fast Fourier Transform (FFT) to study how noise injection
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Figure 3.1: Gershgorin discs and eigenvalue perturbations for the 37th convolutional layer of
ResNet-18 at steps 5200 (middle of training) and 9800 (end of training). Left: Gershgorin discs
in the complex plane; Right: Eigenvalue spectrum with and without Gaussian noise added to off-
diagonal entries.
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Figure 3.2: Gershgorin discs and eigenvalue perturbation analysis for matrices 7 and S at training
steps 5200 and 9800 in the linear (41st) layer of ResNet-18. The left panel displays Gershgorin
discs in the complex plane, while the right panel depicts the eigenvalue spectra with and without
Gaussian noise.

impacts the KFs # and S. Let A € C™*" be a matrix, whose FFT is defined by

m—1n—1

f(A)kl = Z Zqu . ei2m(%+%).

p=0 ¢=0
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Figure 3.3 showcases the FFT magnitude plots for both noise-free and noisy conditions at training
steps 5200 (middle of training) and 9800 (end of training). Even under Gaussian perturbations,
the primary diagonal structure of the KFs remains conspicuous in the frequency domain, signifying

that the principal information is predominantly concentrated along the diagonal. In addition, we
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Figure 3.3: FFT-based spectral analysis of KFs #H and S for convolutional (37th layer) and linear
(41st layer) segments of a ResNet-18 at iterations 5200 and 9800. (A) Noise-free (top) vs. noisy
(bottom) FFT results for H from the convolutional layer; (B) analogous results for S in the linear
layer.

compute the Signal-to-Noise Ratio (SNR) to quantify the effect of noise on off-diagonal entries.
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For a matrix M and its perturbed version M, the SNR is defined by

N

SNR = 10 - logy N =
Zj>i ‘MijP

We observe that the SNR remains sufficiently high across training steps, implying minimal eigen-

value displacement and reinforcing our diagonal-dominance hypothesis.

Matrix Visualization and Diagonal Energy. Figure 3.4 provides direct visualizations of the KFs
H and S at steps 5200 and 9800 for both the convolutional (37th) and linear (41st) layers. Each
subplot reveals a pronounced diagonal band, further highlighting the structural consistency of these
factors over the course of training. The resilience of this diagonal concentration against off-diagonal
noise underscores a form of robust feature extraction, where the primary informational energy re-
sides along the main diagonal.
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Figure 3.4: Visualization of KFs H and S in convolutional (A) and linear (B) layers of ResNet-18
at different iteration steps (5200 and 9800). The first two plots in (A) depict factor H at the two
training stages, while the next two plots illustrate factor S. Analogously, (B) shows the evolution of
‘H and S in the linear layer. The diagonal salience persists throughout training, attesting to a stable,
diagonal-centric structure.

Conclusion. Both Gershgorin disc analysis and perturbation experiments converge on the finding

that the KFs in DNNs, particularly in ResNet-18 layers, exhibit strong diagonal dominance. Noise
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introduced into off-diagonal elements has a minimal impact on the eigenvalues—especially those
surpassing the Kaiser criterion—indicating that essential information is heavily concentrated along
the diagonal. This property remains stable over successive training iterations, further corroborating
the structural resilience of these matrices. Our Fourier-domain investigation reinforces these obser-
vations, revealing that even in the frequency spectrum, the pivotal data of the KFs is localized near
the diagonal, thereby reinforcing the robustness and tenacity of Kronecker structures under noisy

conditions.

3.3 Efficient Computation of the FIM

In the realm of optimization, NGD offers a geometrically nuanced adaptation of the classical
steepest descent approach (in Euclidean space), transitioning the focus from parameter space to
the model’s distribution space underpinned by the adoption of a Riemannian metric, Amari and
Nagaoka (2000). Using Eq. (16), the formulation of the preconditioned gradient §*) given the

NGD method is articulated as

g =(F")"g", (18)

One of the distinguishing features of NGD within this framework is its re-parametrization invari-
ance, a direct consequence of leveraging the model’s distribution properties rather than its parame-
ters. Nevertheless, the direct FIM computation is highly demanding, and we solve this by adopting
the diagonal approximation of the KFs as supported by our analyses from Section 3.2. In addition,
a critical component of modern DNNs is known to be the normalization of the layers by introduc-
ing scale and shift parameters (e.g. batch-normalization (Ioffe, 2015), layer-normalization (Lei Ba,
Kiros, & Hinton, 2016)). This is to adjust the network’s dynamics (e.g., reducing covariance shift) in
anon-trivial way L. Huang et al. (2023) where the lack of FIM approximation on such normalization
layers can lead to suboptimal preconditioning. Therefore, we introduce a method for calculating the

KFs for normalization layers detailed in Proposition 3.3.1.
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Proposition 3.3.1 (EFIM for normalization layer). Let (v;,3;) € R be the scale and shift pa-

rameters of a normalization layer i. The empirical KFs for the FIM approximation are

'L 1

T
th 1:13 i— 1g;a /Hz 1/6.:11 5 z ‘7-| Zszwszma

Vi ’T| z€T; ' z€T;

where h;_1,s; € RE*ITil represent the pre-normalized activations and gradients, respectively.
Here, T; is the set of dimensions over which normalization statistics are computed, and C; is the

channels/features size.

The proof of this proposition is given in Appendix A. The KFs for other type of layers are com-
puted following methodologies similar to those described in Grosse and Martens (2016); Martens
and Grosse (2015b). This section revisits the key equations used for this computation. For a given

layer ¢ in a NN, the empirical KFs are computed as follows:

* For fully connected layers, the KFs are:

Hp,, =diag(h;1h;,), Sp, = diag(s:s, );

* For convolutional layers, the computation accounts for the spatial positions within the layer,

denoted as T

. T, . T T
oy = aing (PR ) = dig (371 )

The algorithm employs the expansion operation denoted by [-] (Grosse & Martens, 2016).
This operation essentially takes the patches surrounding spatial locations, stretches them into

vectors, and compiles these vectors into a matrix.
* For Normalization layers (BatchNorm & LayerNorm) refer to Proposition. 3.3.1

* For all other type of layers the KFs are:
Hpiy = IPz‘Of‘erl’ Sp; = IP;”“‘?
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Note that in the context of online and stochastic optimization, the KFs for a given layer ¢ can be
estimated using an Exponentially Moving Average (EMA) scheme across batches defined by

HO =1+ (1= HY, 8P =8+ (- s, (19)

%

where 0 < v < 1 is the exponential decay factor at step time ¢, Hgi)l and Si(t) in the right-hand side

are new KFs calculated during each forward and backward pass computation. This EMA scheme is
commonly used in methods involving diagonal or block-diagonal approximations to the curvature
matrix (e.g. LeCun, Bottou, Orr, and Miiller (2012); Park, Amari, and Fukumizu (2000); Schaul,
Zhang, and LeCun (2013)). Such schemes have the desirable property that they allow the curvature
estimation to depend on much more data than what can be reasonably processed in a single mini-
batch.

Our study from Section 3.2 suggests that the FIM’s critical information predominantly resides
along its diagonal. Building upon this, we propose a novel approximation for the FIM, described in

Proposition 3.3.2, that conceptualizes the KFs as diagonal matrices denoted as FDZ. for layer .

Proposition 3.3.2 (Efficient EFIM). Assume that H;_1 and S; can be closely approximated by diag-
onal matrices, denoted by Hp, , and Sp, respectively at layer i, such that Hp, , = Diag(H;—1),
Sp, = Diag(S;) where Diag denote the diagonal of a matrix. Accordingly, the Empirical FIM is
defined by

Fp, £ Hp,_, ®Sp, + AL (20)

where H',  and Sbi denote the Min-Max normalization of Hp,_, and Sp, (Patro & Sahu, 2015)

and \ is a regularization parameter.

The proof of this proposition is given in Appendix A. This approximation strikes a balance be-
tween computational time and space complexity and the accuracy of performance, as discussed in
Chapter 5. We set the regularization parameter A = 0.001, which acts as a damping factor follow-
ing the Tikhonov regularization principle Martens and Grosse (2015b), enhancing computational

stability and conditioning of the FIM. The closed-form solution for the preconditioned gradient g(*)

60



is derived from the diagonal approximation of the FIM, given by
g = (7)) ', @1)

for time step ¢. Notice this is similar to the NGD update defined in Eq. (18), except that we
approximate the FIM with a novel efficient method. This represents the AdaFisher, which will be
presented in Chapter 4, augmented gradient and incorporates local loss curvature information. It
focuses on the diagonal elements to reduce computational overhead while maintaining a reasonable
FIM approximation. This simplification enhances the efficiency of the optimization process, which

is crucial for training DNNs where computational resources are limited.

3.4 Concluding Remarks

In this chapter, we explored the empirical FIM within DNNs and investigated efficient approxi-
mations that facilitate second-order optimization. Our analysis began with a review of the negative
log-likelihood loss in supervised learning and demonstrated how the FIM, closely related to the Hes-
sian of the log-likelihood, captures essential curvature information for parameter updates. We then
focused on K-FAC methods, which decompose the FIM into KFs for tractability in large-scale net-
works. By dissecting the diagonal concentration of these factors using Gershgorin circle theorem,
we empirically observed a pronounced diagonal dominance across both convolutional and linear
layers of a ResNet-18, even under noise perturbations. The spectral and Fourier-domain analyses
further corroborated this diagonal-centric structure, indicating that injecting Gaussian noise into
the off-diagonal entries yields only marginal shifts in the eigenvalues and minimal deterioration in
signal-to-noise ratios. Such observations underscore the stability and robustness of the KFs, sug-
gesting that the critical information for optimization resides predominantly along their diagonals.
Building on these insights, we proposed a diagonal approximation of the KFs in Proposition 3.3.2,
offering a simplified yet effective route to approximate the FIM in DL. This diagonalization strategy
significantly reduces computational overhead while preserving key curvature cues, aligning with the
practical demands of large-scale optimization.

Additionally, we extended K-FAC to normalization layers by establishing empirical factors for
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scale and shift parameters, thereby ensuring comprehensive coverage of modern deep network ar-
chitectures. Our results revealed that even these normalization-centric matrices exhibit strong di-
agonal behavior, reinforcing the broader applicability of our diagonal approximation across diverse
layer types. The final step involved deriving a closed-form preconditioned gradient under the di-
agonal FIM approximation, leading to an AdaFisher update, which will be presented in Chapter 4,
that incorporates local curvature without incurring the full cost of second-order methods. Overall,
the work in this chapter highlights how diagonal-dominant structures in the FIM can be exploited
to achieve computationally efficient second-order optimization. This diagonalization perspective
not only aligns with empirical observations of robust eigenvalue spectra but also provides a princi-
pled foundation for designing fast, curvature-aware training algorithms. Subsequent chapters will
build upon these insights, evaluating the performance and convergence properties of diagonal-based

Fisher approximations in both theoretical and experimental settings.
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Chapter 4

AdaFisher: An Adaptive Second order

Optimization via Fisher Information

In this chapter, we introduce AdaFisher, a novel adaptive second-order optimization method
that leverages the FIM to guide DNN training. Building on the adaptive framework established by
Adam, AdaFisher employs a refined diagonal block-Kronecker approximation of the FIM, leading
to more accurate curvature estimation. This enhancement not only accelerates convergence but also
steers the optimizer toward flatter minima, thereby improving model generalization.

We begin by outlining how the FIM is integrated into the adaptive optimization framework and
discuss the key differences between AdaFisher and conventional optimizers. Next, we present the
distributed implementation of AdaFisher, demonstrating its scalability and efficiency in multi-GPU
environments. Finally, we analyze the convergence properties of AdaFisher in both convex and
non-convex settings, supported by theoretical insights and empirical results.

Overall, this chapter provides a comprehensive overview of the theoretical foundations and prac-

tical benefits of incorporating second-order information via the FIM into modern DL optimization.
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Table 4.1: Summary of the first moment (m(t)), second moment (v(t)), regret bounds, and applica-
bility used in various optimizers for updating model parameters HUHD = 9 — o m® / Vo®). Here,
1 and B2 denote the hyperparameters for the first and second moments, respectively; L(*) and R(®)
refer to the preconditioning matrices used in Shampoo V. Gupta et al. (2018); gt = VCC(G(t)); and
T is the total number of steps. For AdaFactor, r(*) and ¢(*) denote the row and column accumulators
that aggregate squared gradients to yield the factored second moment estimate. For Sophia, h®
is an approximation of the Hessian diagonal (with decay p and regularization €). For SOAP, Q")
denotes the eigenvector matrix of Shampoo’s preconditioner, used to transform the gradients into
its eigenbasis for Adam-like updates. Please refer to Chapter 2 for more details.

Optimizer m® v® Regret Bound | Applicability
CNNs | Transf.

Adam (1751)12755:?1 Bl "'gi ((1*32)21z:6153;7i9i9i 172 O(log TV/T) v v
AdaHessian (17&)12;;5 B g <(1_62)Z§11%%iD'55)D55) ) v O(log TVT) v v
K-FAC (F®)~1g(t) 1 O(T) v X
Shampoo | (L) 7 GW(R®)T 1 O(T) v x
Sophia % ph®) + ¢ O(log TVT) v v
SOAP e 1 O(WT) v x
AdaFactor %}?ﬁm g: ;%;)) O(log TV'T) v

AdaFisher %ﬁgfﬁm ﬁ’g ) O(log TVT) v

4.1 Integrating FIM into Adaptive Optimization Framework

Following the spirit of the adaptive optimization framework from Adam, which combines mo-
mentum and RMSProp principles (Sutskever, Martens, Dahl, & Hinton, 2013b), the parameters are
updated via

plt+1) — g(t) _ ami(t)'
v(®)
Here, o represents the learning rate, while m® and v(¥) denote the first and second moment esti-
mates, respectively, for time step ¢. Although Adam is widely used, its approximation of the second
moment using simple diagonal elements of second-order statistics through squared gradients can
mirror stability challenges (Kunstner, Hennig, & Balles, 2019). We overcome these challenges by
utilizing a more refined diagonal block-Kronecker approximation of the FIM introduced in Sec-

tion 3.3, a more precise approximation of the Hessian from Taylor series expansion viewpoint as
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Figure 4.1: Comparison of FIM Diagonal Histograms during ResNet18 Training on CIFAR10 with
Adam and AdaFisher over 1,000 training iterations. Panel (A) displays the FIM diagonal elements
for the first convolutional layer; Panel (B) illustrates the FIM diagonal elements for the middle
convolutional layer; Panel (C) shows the FIM diagonal elements for the last Linear layer.

discussed in Section 2.1.3. This structured alternative to Adam’s diagonal approximation enables
precise curvature estimation, mitigating stability issues and improving convergence in non-convex
settings. AdaFisher distinguishes itself from Adam by providing a higher-fidelity approximation of
the FIM, which enhances both optimization efficiency and model robustness throughout training.
As shown in Figure 4.1, the FIM values computed by AdaFisher exhibit reduced variance and lower
mean values during training—indications that the optimizer is converging toward flatter minima and
inducing an implicit regularization effect. This behavior is especially pronounced during the final
training stages, where AdaFisher outperforms its counterparts (see Chapter 5). The improvement
stems from the FIM’s dual role: in the early and mid-training phases, it approximates the Hessian
(acting similarly to the Generalized Gauss-Newton Matrix (Eschenhagen, Immer, Turner, Schnei-

der, & Hennig, 2024)), and near local minima, it aligns more precisely with the Hessian (Martens,
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2020), thereby accelerating convergence. Our analysis of the diagonal block-Kronecker FIM distri-
bution during ResNet18 training on CIFAR10 further corroborates these findings. Across various
network layers—including the first (Panel A) and middle (Panel B) convolutional layers, as well as
the final linear layer (Panel C)—AdaFisher consistently produces narrower FIM distributions with
lower values compared to Adam, confirming its tendency to converge toward flatter local minima.
This characteristic ultimately leads to more stable generalization when transitioning from training
to testing distributions (Cha et al., 2021).

Additionally, AdaFisher eliminates the square root and the conventional EMA on the second
moment. This is because the FIM naturally incorporates an EMA of its KFs (see Eq. (19)). Re-
moving the square root is also consistent with the theoretical foundations of second-order methods,
which rely on a second-order Taylor expansion approximation rather than a square-root transforma-
tion. A comparative summary of various moment estimates, m*) and v(*), along with their regret
bounds and applicability to different optimizers, is provided in Table 4.1. Notably, while SGD-based
optimizers such as K-FAC or Shampoo exhibit a regret bound of O(+/T'), AdaFisher incurs a regret
bound of O(log T \/T) as it belongs to the Adam’s family, which is theoretically higher. However,
this theoretical disadvantage is offset by AdaFisher’s superior practical convergence. Specifically,
AdaFisher leverages an approximate FIM to precondition its update steps, thereby reducing the
variance of the gradients and adapting more accurately to the local curvature of the loss surface.
In real-world scenarios—where the loss landscape is nonconvex and the worst-case assumptions
underlying regret bounds are overly pessimistic—this refined curvature estimation facilitates more
stable and efficient progress during training. Consequently, even though the worst-case bound for
AdaFisher is higher, its enhanced exploitation of second-order information consistently results in
faster and more robust convergence compared to its SGD-based counterparts.

Finally, inspired by AdamW—which improves Adam by directly integrating weight decay into
the weight update to counteract suboptimal decay behavior and boost performance—we introduce
AdaFisherW. This variant leverages the curvature information from AdaFisher within the AdamW
framework to further enhance optimization. The implementation for both AdaFisher variants is

delineated in the pseudo-code presented in Algorithm 1.
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Algorithm 1 AdaFisher optimization algorithm. Good default settings for the tested machine learn-
ing problems are = 0.001 (learning rate), A = 0.001 (Tikhonov damping parameter),y = 0.8
(Exponentially decaying factor). [Default parameters are: 8 = 0.9 (Exponentially decaying factor
of Adam), x (weight decay) (Kingma and Ba (2015), Loshchilov and Hutter (2019))].

Require: Step size «;; Exponential decay rate for KFs v € [0, 1); Tikhonov damping parameter \;
Exponential decay rate for first moments /3 in [0, 1); Initial parameters

Initialize 1st moment variable m = 0; FIM FDI. =1I; time stept = 0

while stopping criterion not met do

Sample a minibatch of M examples from the training set {(xy,, yn) 1AL,

Compute Hp, ,,Sp, fori € {1,..., L} using Section 3.3 (notice that: Hp, = x)
Compute EMASs of Hp, , and Sp, using Eq. (19)

Compute FD fori € {1,..., L} using Eq. (20)

g® M S Voo L(f (2n;0M), y,) (Compute gradient)

e ) P %W

AN A R o

(Update and correct biased first moment)
8:  Case AdaFisher: A9 = —a(Fg))*lm(t)

Case AdaFisherW: A9(®) = —q <(Fg))—1m<t> + He@f))
9:  AFD 9 1 AP (Apply update)

10: t—t+1
11: end while

4.2 Distributed Implementation and Algorithm Overview

To complement the integration of the FIM into the adaptive optimization framework, we now de-
tail the algorithmic implementation of AdaFisher and its compatibility with distributed multi-GPU
environments. This section provides a concise overview of the core update rules, the mechanism for
aggregating curvature information across GPUs, and a summary of the pseudo-code for AdaFisher.
In distributed settings, aggregating these KFs across GPUs is crucial before updating model pa-
rameters. For a training setup with X' GPUs and for any given layer ¢, the KFs are computed and

aggregated as follows
2 SIM) _ - ) _ -
SUM SUM
Hpi = Z Ol Sh Z (22)
k: k:

The theoretical justification for this aggregation lies in the linearity of expectation and the unbi-

(k)

asedness of the local KF estimates. Specifically, if each %" —and S/(fi-) are unbiased estimators
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of their respective true factors Hp, , and Sp, for k = 1,..., K, then the averaged factors Hgghf)

and (Sp,)SY™ remain unbiased estimators of Hp, , and Sp,. Consequently, using Eq. (22), the

i—1

aggregated EFIM for layer 7 can be calculated as
F3M = 45 @ s 11

where A is a regularization parameter that ensures numerical stability. This strategy allows each
GPU to contribute effectively to the model update, thereby enhancing convergence and performance
in large-scale distributed training. More details, results and ablation about the multi-GPU environ-

ments are detailed in Chapter 5.

4.3 Convergence Analysis

In this section, we provide a theoretical analysis of AdaFisher’s convergence in both convex
optimization and non-convex stochastic optimization. We first present a standard convergence be-

havior of Eq. (18) for a simple strongly convex and strictly smooth function f(.J).

Proposition 4.3.1 (Convergence in convex optimization). For the FIM defined in Eq. (20), the
updating scheme 0+ = ) — o (F g))*lvt] (0D converges. Moreover, if V.J is Lipschitz, i.e.,
[|VJ(0) —VJ(@)|]2 < L||0 — 0'|| for any 6 and ', then for the k-step iteration with a fixed step

size « < 1/L, then
_ 1169 — o)

J(OW®) — J(6%) S

where J(0%) is the optimal value.

For non-convex cases, we adopt the similar derivations of X. Chen, Liu, Sun, and Hong (2019b)

since AdaFisher belongs to the family of generalized Adam-type methods.

Proposition 4.3.2 (Convergence in non-convex stochastic optimization). Under the assumptions:

(i) f is lower bounded and differentiable; 2 ’F g)Hoo <

VI(8) ~ VIOl < L|l0 - ¢

L, vt,0,0.

(ii) Both the true and stochastic gradient are bounded, i.e. ||V J(0)||s < X and ||gi||2 < A\ Vt
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for some A > 0.
(iii) Unbiased and independent noise in g), i.e. gl) = VJ(O(t)) +¢W, B[¢®] = 0, and ¢V L
¢, vi .

Assume n(t) = \% ﬁ(t) < B < 1 is non-increasing,

ﬁ,(t—l) . ﬁ,(t) . .
bl < L2 vt € (1), € [d], we

then have

min E[||VJ(0W)|]2] <

L
— (O 2(1 + log T) + Codn + Csdn® + C
min \/T( A (1 4+ logT) + Caodn + Csdn” + Cy)

where C1,Co, Cs are constants independent of d and T, Cy is a constant independent of T, the

expectation is taken w.r.t all the randomness corresponding to { g(t)}.

The proofs of propositions 4.3.1 and 4.3.2 are given in Appendix A. Proposition 4.3.2 implies
the convergence rate for AdaFisher in the non-convex case is at O(log T/v/T), which is similar
to Adam-type optimizers. While DNNs often include non-smooth components like ReLU and max
pooling, which create non-differentiable points in the loss landscape, optimizers like AdaFisher han-
dle these cases effectively, as shown by our results in Chapter 5. We further demonstrate AdaFisher’s
convergence on a simple model and dataset described in Appendix B. As illustrated in Figure 4.2,
across various seeds, AdaFisher consistently outperforms the baseline optimizer by converging to-
ward the optimal local minima in the loss landscape with respect to parameters W7 and Ws. These

results further validate the convergence analysis discussed above.

4.4 Concluding Remarks

In this chapter, we introduced AdaFisher, a novel adaptive second-order optimization method
that leverages refined approximations of the FIM to enhance deep network training. By integrating a
diagonal block-Kronecker approximation into an adaptive framework inspired by Adam, AdaFisher
offers a higher-fidelity estimation of curvature compared to conventional methods, thus enabling
more accurate and stable updates. Our approach not only accelerates convergence by effectively
capturing local curvature information but also steers the optimization trajectory toward flatter min-

ima, which is beneficial for generalization. We detailed the theoretical foundations underlying
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Figure 4.2: Weight trajectories within different loss landscapes (evaluated using four seeds) of a toy
model for different optimizers.

AdaFisher, including its derivation from natural gradient descent principles and the approxima-
tion of the FIM using layer-wise Kronecker factorization. The distributed implementation further
demonstrates that AdaFisher scales efficiently in multi-GPU environments, making it practical for
large-scale deep learning applications. Our convergence analysis, covering both convex and non-
convex settings, shows that AdaFisher attains convergence rates comparable to other SOTA Adam-
type optimizers while benefiting from a more robust curvature estimation mechanism.

From a theoretical standpoint, AdaFisher distinguishes itself by achieving convergence rates

comparable to Adam-type methods—specifically, an O(log T'/ V/T) rate in non-convex settings—while
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incorporating more precise curvature information through a diagonal block-Kronecker approxima-
tion of the FIM. This refined curvature estimation not only improves the stability of updates by
mitigating the effects of noisy gradients but also guides the optimization trajectory toward flat-
ter minima, which are empirically linked to better generalization. In contrast, first-order methods
like Adam rely solely on momentum and squared gradient accumulation, potentially compromising
convergence in regions of high curvature. On the other hand, second-order methods such as K-FAC
and Shampoo offer rapid convergence through full curvature information but often incur substantial
computational overhead and reduced scalability. Hence, AdaFisher provides a compelling balance,
leveraging enhanced second-order insights to maintain robust convergence while remaining compu-
tationally efficient for large-scale DL applications.

Empirical results, as summarized in Table 4.1 and illustrated in Figure 4.1, provide strong evi-
dence that AdaFisher yields reduced variance in the Fisher estimates and drives the optimizer toward
regions of the loss landscape that generalize well. Furthermore, the introduction of AdaFisherW,
which integrates weight decay in the spirit of AdamW, underscores the flexibility and practical rel-
evance of our method. Overall, the contributions presented in this chapter highlight a promising
direction for the integration of second-order information into adaptive optimization. By bridging
the gap between theoretical rigor and practical efficiency, AdaFisher paves the way for future re-
search aimed at developing even more robust, scalable, and generalizable optimization methods for

DNN .
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Chapter 5

Experiments

In this chapter, we present a comprehensive evaluation of AdaFisher across a range of tasks
in both CV and NLP. Our experiments span image classification (using CIFAR-10, CIFAR-100
(Krizhevsky et al., 2009), Tiny ImageNet (Le & Yang, 2015), and ImageNet-1k (J. Deng et al.,
2009)) and language modeling (using WikiText-2 (Merity, Xiong, Bradbury, & Socher, 2017) and
Penn Treebank (PTB) (Marcus et al., 1993)). We compare AdaFisher with several baseline optimiz-
ers, including SGD, Adam/AdamW, K-FAC, AdaHessian, and Shampoo. In addition, we perform a
transfer learning task using pretrained ImageNet-1k weights (Paszke et al., 2019). We finalize this

section with a thorough ablation and stabilization studies of AdaFisher.

5.1 Hyper-Parameter Optimization

To ensure a fair comparison, we carefully tuned HP for all optimizers across the different ar-
chitectures and datasets. The experiments were conducted on six benchmark datasets, with HP
tuning performed separately for CNN-based models and Vision Transformers (ViTs). Below, we
detail our approach. The baseline optimizers compared include SGD, Adam/AdamW, AdaHessian,
K-FAC, and Shampoo. While we conducted a single experiment for ImageNet-1k and Tiny Ima-
geNet datasets due to computation time requirements, the CIFAR results (with or without pretrained
weights) represent averaged performance metrics across five independent runs. We conducted one

experiment for each language modeling datasets.
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Hardware. In total, we had a server with 6 NVIDIA RTX 6000 Ada Generation GPUS with 48
gigabytes of VRAM and 128 gigabytes of RAM available for all experiments. All experiments
described in this report were conducted on a system equipped with a single NVIDIA RTX 6000
Ada Generation GPU and 64 gigabytes of RAM, except for training AdaFisher on ImageNet-1k

with batch sizes of 512 and 1024, where four GPUs were utilized.

5.1.1 Image Classification Experiments

We provide further results and detailed descriptions of our image classification experiments in
this section. We conducted five trials with random initializations for the CIFAR experiments and
one trial each for Tiny ImageNet and ImageNet-1k, presenting the mean and standard deviation of
the results for these trials.

Note on training time. Given that various optimizers demonstrate significantly different epoch
durations, we have standardized our comparisons by restricting training to the total wall-clock time
(WCT) consumed by 200 epochs using AdaFisher for both CIFAR and Tiny ImageNet experiments.
Conversely, for ImageNet-1k, we report the results based on 90 WCT training epochs using Adam,
as, surprisingly, AdaFisher and Adam exhibited the same duration in this experiment. The final
selected number of epochs for each optimizer is detailed in Table 5.1. Note that we were unable to
train AdaHessian on ImageNet-1k due to the significant computational resources required by this
optimizer.

Table 5.1: Comparison of the final epoch counts for various optimizers across different datasets.

| CIFAR10/100 & Tiny ImageNet [ ImageNet-1k

Optimizers | SGD | Adam/AdamW | AdaHessian | K-FAC| Shampoo | AdaFisher/AdaFisherW || Adam | K-FAC | Shampoo | AdaFisher
Epochs | 226 | 210 | 8 | 107 | 36 | 200 || 90| 60 | 26 | 90

HP Tuning. Effective hyperparameter (HP) tuning is crucial for optimizing the performance of
deep learning models. In this study, we systematically explored various hyperparameters for both
CNNs and ViTs across multiple image classification tasks. The following sections detail the tuning

strategies employed for each model architecture and dataset.
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CNNs. For all image classification tasks involving CNNs, we utilized ResNet18 as the back-
bone architecture and evaluated its performance on the CIFAR-10 dataset with a fixed batch size
of 256, trained for 50 epochs. The HP tuning process encompassed several components. First,
for optimizer selection and learning rate tuning, each optimizer was fine-tuned using ResNet18
on CIFAR-10. We performed a grid search to identify the optimal learning rate from the set
{0.0001, 0.0003, 0.0005, 0.0009, . ..,0.1,0.3,0.5,0.9}. Second, a cosine annealing learning rate
decay strategy was employed, aligning with the number of training epochs specified for each op-
timizer in Table 5.1. This approach follows the methodology proposed by Loshchilov and Hutter
(2019) and was determined to be optimal for our experimental setup. Third, weight decay was ap-
plied uniformly at 5 x 10~ across all optimizers for CIFAR-10 and Tiny ImageNet; an exception
was made for MobileNetV3, where the weight decay was set to 1 x 10~?, while for experiments on
ImageNet- 1k the weight decay was established at 1 x 104, Fourth, for damping parameter tuning,
different strategies were applied. For AdaFisher, K-FAC, and Shampoo, the damping parameter for
K-FAC and AdaFisher was searched within the set {0.0001, 0.0003, 0.0005, 0.0009, 0.001, 0.003,

0.005,0.009, 0.01,0.03,0.05,0.09}, a range chosen based on prior research (Martens & Grosse,
2015b) and our own experiments that indicated optimal damping values around 1 x 10~3. For
Shampoo, the damping parameter was tuned within the set {1 x 1076,3 x 107,5 x 1076,9 x
10761 x107°,3 x 107°,5 x 107°,9 x 107°,1 x 1074,3 x 1074,5 x 107%,9 x 10~*}, as op-
timal values typically reside around 1 x 10~°. In addition, for AdaHessian the Hessian power
was tuned within the range {0.1,0.2,...,0.9,1.0}; for SGD the momentum was tuned within
the range {0.1,0.2,...,0.9,1.0}; and for AdaFisher the decay factor v was tuned within the set
{0.1,0.2,...,0.9,0.99}, with the optimal value determined to be -y = 0.8. Finally, for implementa-
tion details, we utilized the ASDL library as implemented in PyTorch provided by Osawa, Ishikawa,

Yokota, Li, and Hoefler (2023) for both the Shampoo and K-FAC optimizers.

ViTs. For ViT-based image classification tasks, we employed the Tiny Swin Transformer on the
CIFAR-10 dataset with a batch size of 256. The HP tuning strategy for ViTs included several el-
ements. Weight decay values were set as indicated in the respective original publications for each

model: 1 x 10~2 for Tiny Swin, 5 x 10~2 for FocalNet, and 6 x 102 for CCT-2/3x2. For learning

74



rate tuning, a grid search was conducted over the set {0.3,0.15,0.1,0.05,0.03,0.015,0.01, 0.005,
0.003,0.0015,0.001} for optimizers such as SGD, AdaFisher, AdaHessian, K-FAC, and Shampoo,
since these optimizers typically operate with higher learning rates compared to Adam-based op-
timizers. For AdamW, the learning rates were adopted from the original publications: 1 x 10~%
for Tiny Swin and FocalNet, and 5.5 x 1075 for CCT-2/3x2. The same grid search approach was
applied for tuning the damping parameter for K-FAC, Shampoo, and AdaFisher, as well as for the
Hessian power for AdaHessian, the momentum for SGD, and the decay factors for AdaFisher, as
explained in the CNNs section.

This meticulous HP tuning process ensures that each optimizer is optimally configured for the
respective model architectures and datasets, thereby facilitating a fair and comprehensive compari-
son of their performance across different image classification tasks. The final learning rates for all
optimizers and models are detailed in Table 5.2.

Table 5.2: Final selected learning rates for each optimizer, tuned using ResNet18 (for CNN) and
Tiny Swin (for ViT) on CIFARI10 using a batch size of 256. We selected based on final validation
top-1 accuracy.

Architecture | SGD | Adam | AdamW | AdaHessian | K-FAC | Shampoo | AdaFisher | AdaFisherW
CNNs 0.1 0.001 - 0.15 0.3 0.3 0.001 -
ViTs 0.01 0.0001/0.000055 0.01 0.003 0.003 0.001

Dataset Details and Data Augmentation. The CIFAR-10/100 datasets contain 50k training and
10k test images. We use a batch size of 256. Data augmentation includes 32 x 32 random-resize
cropping, random horizontal flipping, and Cutout (DeVries & Taylor, 2017) (see Takahashi, Mat-
subara, and Uehara (2020) for details). Tiny ImageNet Comprises 100k training and 10k test im-
ages, we perform 64 x 64 random-resize cropping and random horizontal flipping with a batch size
of 256. Finally, ImageNet-1k With 1,281,167 training and 150k test images, we set a batch size of
256. Training employs random resized cropping to 224 x 244 and random horizontal flipping, while

testing uses a resize to 256 x 256 followed by 224 x 224 center cropping.

Transfer Learning Experiments. For transfer learning, model weights are initialized using pub-
licly available PyTorch checkpoints, except for the first convolutional layer of ResNet and the final

dense layers, which are randomly initialized. Models are trained with a weight decay of 1 x 10~ (or
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1x107° for MobileNetV3). A grid search over learning rates in {0.3,0.15,0.1,0.03,0.015,0.01, . . .,
1 x 10~°} was performed, with the final selections provided in Table 5.3. A batch size of 256 and

cosine learning rate decay were used. Final epoch counts for each optimizer are listed in Table 5.4.

Table 5.3: Final selected learning rates for each optimizer in the transfer learning task, tuned using
ResNet50 on CIFAR-10 (batch size 256).

SGD ‘ Adam ‘ AdaHessian ‘ K-FAC ‘ Shampoo ‘ AdaFisher
0.01 | 0.0001 | 0.15 | 0.3 | 0.03 | 0.001

Table 5.4: Final epoch counts for various optimizers in the transfer learning task.

SGD | Adam/AdamW |  AdaHessian | K-FAC | Shampoo |  AdaFisher/AdaFisherW
58 | 55 | 22 | 27 | 18 | 50

5.1.2 Language Modeling Experiments

For language modeling, we utilize a streamlined GPT-1 architecture, which incorporates four
self-attention layers, a reduction from the original twelve. This configuration retains core mod-
eling capabilities while reducing complexity, encompassing a total of 28,351,488 learnable pa-
rameters. To expedite training, we employ pretrained embeddings from OpenAl’s GPT, leverag-
ing the benefits of parameter sharing for enhanced efficiency and faster convergence. The models
were trained on WikiText-2 and PTB for 50 wall clock time epochs using AdaFisher. Final epoch
counts for each optimizer are provided in Table 5.5. For AdamW, we follow the learning rate set-
tings in ElNokrashy, AlKhamissi, and Diab (2022). For the other optimizers, a grid search over
{0.3,0.15,0.1,0.05,0.03,0.015,0.01,...,1 x 107>} was conducted, and the selected values are
summarized in Table 5.6. A batch size of 32 and weight decay of 0.1 were used. Notably, Shampoo
failed to converge and K-FAC could not be trained on these tasks.

Table 5.5: Final epoch counts for various optimizers in the language modeling task.

AdamW ‘ AdaHessian ‘ Shampoo ‘ AdaFisherW
55 | 18 | 12 | 50
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Table 5.6: Final selected learning rates for each optimizer, tuned using GPT1 on WikiText-2 and
PTB (batch size 32), based on final validation perplexity (PPL).

AdamW ‘ AdaHessian ‘ Shampoo ‘ AdaFisherW

5x 1075 | 0.015 | 0.003 | 1x107*

5.2 AdaFisher for Image Classification Tasks

We commence our analysis by assessing the convergence and generalization capabilities of var-
ious models on image classification tasks. Specifically, we deploy ResNet architectures (ResNetX
where X € {18,50,101}), DenseNet121 (G. Huang, Liu, Van Der Maaten, & Weinberger, 2017),
MobileNetV3 (Howard et al., 2019), Tiny Swin (Z. Liu et al., 2021), FocalNet (Yang, Li, Dai,
& Gao, 2022) and CCT-2/3x2 (Hassani et al., 2021) on CIFAR10 and CIFAR100, while utiliz-
ing standard ResNet50 for Tiny ImageNet and ImageNet-1k. The performance outcomes for CI-
FAR datasets are detailed in Table 5.7. Our empirical evaluation of AdaFisher optimizer across
these models and datasets illustrates its efficiency in optimizing image classification, surpassing
all SOTA optimizers. We employ the WCT method with a cutoff of 200 epochs for AdaFisher’s
training, except for ImageNet-1k, where we use a 90-epoch WCT for Adam, which surprisingly
matched AdaFisher’s training duration. Results confirm AdaFisher’s superior classification accu-
racy on both CNNs and ViTs. The training losses and test errors for the CIFAR experiments, both
with and without cutout, are visually represented in Figures C.1, C.2, C.3, and C.4 in Appendix C.
Furthermore, Table 5.8 displays the results for the Tiny ImageNet dataset using ResNet50 and Big
Swin networks, with visualizations provided in Figure 5.1. AdaFisher and AdaFisherW consis-
tently outperform current SOTA optimizers. Notably, Figure 5.1 illustrates that although AdaFisher
converges slower than K-FAC during ResNet50 training, it achieves superior generalization. This
is evidenced by lower testing errors, suggesting that AdaFisher tends to converge to a flatter local
minimum, enabling smoother transitions between training and testing datasets with minimal gener-
alization loss. For further explanation, see Cha et al. (2021). Note that due to AdaHessian’s high

memory consumption, we were unable to train it on Big Swin.

77



Table 5.7: Performance metrics (mean, std) of different networks and optimizers on CIFAR10 and
CIFAR100 using batch size 256 (a) without Cutout and (b) with Cutout. Reported using WCT of
200 AdaFisher training epochs as the cutoff.

(a) Without Cutout

CIFAR10 CIFAR100
Network | SGD | Adam |AdaHessian K-FAC [Shampoo]AdaFisher|[ SGD | Adam [AdaHessian| K-FAC [Shampoo|AdaFisher

ResNetl18 [94.89¢.1(93.64¢.1| 94.050.1 [94.04(.2/94.520.1195.020.1|(76.420.1(72.71g.2| 73.64¢.2 [74.790.2(76.530.1|77.109.2
ResNet50 [95.07¢.2|93.89¢02| 94.260.1 [94.250.1/94.920.195.42¢.2|(77.500.2[73.12¢.7| 75.290.3 [75.490.2|77.819.2(78.91¢.9
ResNet101 94.770‘1 93.140‘1 94.730,9 94.230,1 94.220,1 95.510,1 78.760,2 73.230,4 72.190.2 75.460_3 78.820‘1 79.740‘3
DenseNet121(95.11.1(93.74¢.2| 94.54¢.1 [94.970.1/94.99¢.1(95.290.1|[78.610.2(75.380.3| 72.54¢.9 [77.09¢.3[78.700.3(79.03¢.2
MobileNetV392.13¢.2(91.95¢0.1] 91.43.1 [91.92¢.1/91.910.2(92.890.1|[73.81¢.2(65.64¢.2| 60.783.6 [69.87¢.3/68.019.2(73.150.2
Tiny Swin 80.080‘2 87.47042 78,340,2 66.840,3 68.440.2 89.080.1 57.430,362.200.2 54.120,3 36.120_3 33.750‘3 66.470‘2
FocalNet [80.870.2/85.650.1| 71.030.3 [42.92¢.2/41.490.2|86.920.1|}45.660.352.880.3| 38.050.3 [11.230.3/11.06¢.3| 52.90.1
CCT-2/3%x2 |73.12¢.283.95¢.1 — 34.631.1| 35.1¢.8 |84.630.3([52.121 2/60.141 1 - 8.060.6 |9.760.3 [60.630.6
*Note that Adam and AdaFisher were used for all CNN architectures, while AdamW and AdaFisherW were applied for all ViT
experiments.

(b) With Cutout

CIFARI10 CIFAR100
Network | SGD | Adam [AdaHessian] K-FAC [Shampoo]AdaFisher]| SGD | Adam [AdaHessian] K-FAC [ShampooJAdaFisher

ResNet18 95.640‘194.850‘1 95.440,1 95.170,2 94.080,2 96.250,2 76.560,2 75.740,1 71.790.2 76.03()_3 76.780‘2 77.280‘2
ResNet50 [95.71¢.1(94.450.2| 95.540.1 [95.660.1/94.590.1/96.340.2|(78.01¢.1(74.650.5| 75.81¢.3 [77.400.4|78.070.4|79.770.4
ResNet101 [95.98(.2/94.570.1| 95.290.6 [96.01¢.1(94.630.1|96.390.1|[78.890.2(75.56¢.3| 73.380.2 [77.01(.4|78.83¢0.2/80.650.4
DenseNet121/96.09¢.1/94.860.1| 96.11g.1 [96.120.1/95.660.1(96.720.1|180.130.4[75.870.4| 74.800.9 [79.790.2/80.24¢.3/81.36¢.3
MobileNetV3(94.43¢.293.320.1| 92.863.1 [94.340.1/93.810.2195.280.1((73.89¢.3[70.62¢.3| 56.584.5 [73.750.3/70.850.3(77.560.1
Tiny Swin [82.340.2/87.370.6| 84.150.2 [64.790.5(63.910.4/88.740.4|54.890.4/60.21¢.4| 56.860.5 [34.450.4/30.391.2/66.05¢ 5
FocalNet [82.030.2[86.230.1| 64.180.2 [38.94¢.8|37.960.7|87.900.1||47.7603 |52.710.5| 32.330.3 [9.980.6 |9.180.1 [53.690.3

CCT-2/3x2 [78.760.3/83.89¢.4 — 33.082.3|135.160.4|84.94(.3|64.050.4/59.78¢.5 - 7.170.218.600.1 62.91¢g 5
*Note that Adam and AdaFisher were used for all CNN architectures, while AdamW and AdaFisherW were applied for all ViT
experiments.

Table 5.8: Performance of various networks and optimizers on Tiny ImageNet using batch size 256.
Reported using wall clock time of 200 AdaFisher training epochs as the cutoff.

Network | Adam | AdaHessian | K-FAC | Shampoo | AdaFisher
ResNet50 53.06 50.21 50.05 53.53 57.41
Big Swin 48.11 — 8.89 4.11 48.86

5.2.1 ImageNet-1k Training

Training on ImageNet-1k typically requires multiple GPUs and large batch sizes. Our study
showcases that AdaFisher achieves superior validation accuracy on a single GPU than its counter-
parts in scenarios marked by the light blue region. This performance outstrips traditional approaches
like SGD, LAMB (You et al., 2020), and LARS (You, Gitman, & Ginsburg, 2017), which typically
utilize batch sizes of 16K. While AdaFisher attains SOTA results on a single GPU, it further excels
when scaled up in a distributed setting with larger batch sizes. The results, benchmarked using

256 batch size and a WCT of 90 Adam training epochs, are detailed in Table 5.9 and illustrated
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Figure 5.1: WCT training loss and testing error curves of several optimizers on Tiny ImageNet
dataset, ResNet-50 and Big Swin with a batch size of 256. AdaFisher consistently achieves lower
test error as compared to Adam, AdaHessian, K-FAC and Shampoo. The final accuracy results are
reported in Table 5.8.

in Figure 5.2. Distributed AdaFisher curves are illustrated in Figure 5.3. The light blue highlights
in the table represent our experiments with a batch size of 256 on a single GPU. The light green
indicates results from a distributed version of AdaFisher employing larger batch sizes, whereas the
orange reflects results from SOTA methods using a higher batch size of 16K, SGD with a batch size
of 256 and AdamW with a batch size of 1024. It is important to note, however, that the training
setups and augmentation techniques for the results highlighted in orange, taken from the literature,
may differ from those in our study. These results are included to provide a broader context and
intuition regarding AdaFisher’s performance compared to other experiments. Overall, by balancing
curvature-aware updates with parameter efficiency, AdaFisher maintains strong generalization even
under constrained computational budgets, a critical advantage over methods like K-FAC that strug-
gle with over-parameterized models. Moreover, Figure 5.3 illustrates the training and validation
error of the distributed version of AdaFisher on ImageNet-1k across various batch sizes. AdaFisher
not only outperforms its counterparts with smaller batch sizes (256), but it also continues to achieve
superior generalization as batch sizes increase. Furthermore, these results reinforce the stability

analysis concerning batch sizes presented in Section 6.2, extending it to a more challenging dataset.
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Table 5.9: Validation of ImageNet-1k / ResNet50

by different Optimizers reported on Top_ 1 and Training loss: Resnet50 on ImageNet Testing error: Resnet50 on ImageNet
— Adam 80
Top-5 accuracy. — gameoo |
3100 —— AdaFisher
Optimizers | Batch size | Top-1 | Top-5 2x100 "
Adam 256 67.78 | 88.37 o
K-FAC 256 70.96 | 89.44 w
Shampoo 256 72.82 | 91.42
AdaFisher 256 76.95 93439 [ BDGO\(’)VEH(;GOZT:SMGZV?;)OD 320000 [ BDGO\(’)VEHé‘GolZ(:(OTOIMGZf?;)OD 320000
AdaFisher 512 77.01 | 93.45
AdaFisher 1024 | 77.09 | 93.56 Figure 5.2: Training loss and validation error
SGD Goyal et al. (2017) 256 76.40 . of ResNet-50 on ImageNet-1k. AdaFisher
AdamW X. Chen et al. (2024) 1024 | 76.34 | - consistently achieves lower test error as com-
LAMB You et al. (2020) 16K | 76.66 | 93.22 dtoi
SGD You et al. (2020) 16K | 75.20 | - pared to 1ts counterparts.
LARS Huo, Gu, and Huang (2021) 16K 75.1 -

Training loss: Resnet50 on ImageNet Testing error: Resnet50 on ImageNet
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Figure 5.3: Performance of distributed AdaFisher using ResNet50 on ImageNet-1k with different
batch sizes for 90 epochs. The final accuracy results are reported in Table 5.9.

5.2.2 Comparison with Other Relevant Methods

In this section, we compare AdaFisher with six baseline optimizers for image classification:
SGD, Adam/AdamW, AdaHessian, KFAC, and Shampoo. These baselines were selected because
they either represent the current state of the art or utilize second-order gradients, making them
suitable comparisons for evaluating second-order optimizers. However, other optimizers, such as
AdaFactor Shazeer and Stern (2018) and EVA L. Zhang et al. (2023), are also relevant in this con-
text. AdaFactor is an enhanced Adam memory-efficient optimizer that approximates second-order
moments using row and column factorizations, reducing memory consumption for large-scale mod-

els. EVA is a second-order optimizer designed to leverage the FIM with efficient matrix inversion
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techniques. Therefore, we experimentally compare AdaFisher against the optimizer baselines, in-
cluding Eva and AdaFactor. Regarding the HPs for EVA, we used the optimal values reported in its
original paper and trained the model for 119 epochs using the WCT technique. For AdaFactor, we
fine-tuned the learning rate as described in Section 5.1, identifying 0.001 as the optimal value, and
trained the model for 216 epochs. Figure 5.4 illustrates the performance comparison on two distinct
models: ResNet-18 with CIFAR-100 and MobileNetV3 with CIFAR10. The same data augmen-
tation techniques were applied across all experiments, as detailed in Section 5.1. The best test
accuracies achieved are summarized in Table 5.10. AdaFisher demonstrates superior performance

compared to the new optimizer baselines, outperforming both EVA and AdaFactor.

Table 5.10: Performance comparison of AdaFisher and other optimizers using ResNet-18 (CI-
FAR100) and MobileNet-V3 (CIFAR10). Reported using WCT of 200 AdaFisher training epochs
as the cutoff.

Network—Optimizer ‘ SGD ‘ Adam ‘ AdaFactor ‘ AdaHessian ‘ K-FAC ‘ Eva ‘ Shampoo ‘ AdaFisher

MobileNet-V3 94.43 93.32 93.21 92.86 94.34 94.41 93.81 95.28
ResNet-18 76.56 75.74 69.45 71.79 76.03 76.69 76.78 77.28
= Adam —— AdamW = AdaFisher AdaFisherWw = AdaHessian = kfac Shampoo SGD eva = AdaFactor
Training loss: Mobilenetv3 on CIFAR10 Testing error: Mobilenetv3 on CIFAR10 Training loss: Resnet18 on CIFAR100 Testing error: Resnet18 on CIFAR100
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Figure 5.4: WCT training loss, test error, for ResNet-18 on CIFAR100 and MobileNet-V3 on CI-
FARI1O0. A batch size of 256 was used. The final accuracy and training time results are summarized
in Table 5.10.

5.2.3 Comparison with Consistent Epoch Counts

We evaluated AdaFisher and its counterparts, including two prominent optimizers, Eva and
Adafactor, over 200 epochs on ResNet-18, ResNet-50 and MobileNet-V3 using the CIFAR100

dataset. Figure 5.5 illustrates the training loss and test error trends over epochs, along with the
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Table 5.11: Performance comparison of AdaFisher and other optimizers using (a) ResNet-18 and
(b) MobileNet-V3 on CIFAR100 for 200 epochs.

(a) ResNet-18

Optimizer ‘ SGD ‘ Adam ‘ AdaFactor ‘ AdaHessian ‘ K-FAC ‘ Eva ‘ Shampoo ‘ AdaFisher
Test Acc 76.52 75.71 69.78 76.86 76.96 77.08 77.35 77.28
Training Time (min) | 20.03 | 23.33 21.67 96.67 46.46 43.18 216.67 26.58
(b) MobileNet-V3
Optimizer SGD Adam ‘ AdaFactor ‘ AdaHessian K-FAC Eva ‘ Shampoo AdaFisher
Test Acc 73.42 70.53 71.08 62.36 75.16 75.48 70.65 77.56
Training Time (min) | 50.03 | 56.63 54.22 206.28 116.86 | 96.78 487.21 60.12
(c) ResNet-50
Optimizer SGD ‘ Adam ‘ AdaFactor ‘ AdaHessian ‘ K-FAC Eva ‘ Shampoo ‘ AdaFisher
Test Acc 76.12 73.03 70.78 76.18 77.66 78.01 78.89 78.91
Training Time (min) | 70.13 76.67 73.32 502.28 149.36 138.58 583.11 83.02

best test error achieved as a function of training time per epoch for all optimizers across both mod-
els. Table 5.11 summarizes the highest test accuracy and total training time for each method on
both network architectures. Notably, while Shampoo achieved marginally better test accuracy than
AdaFisher on ResNet-18, it required approximately eight times longer training time. Conversely,
AdaFisher outperformed all baseline optimizers, including Shampoo, in the MobileNet-V3 and
ResNet-50 experiments, achieving superior test accuracy while maintaining high efficiency com-

parable to first-order optimizers.

5.3 AdaFisher for Transfer Learning

Following a more sustainable practice of training DNNs, we employ pretrained models from
ImageNet-1k in PyTorch on datasets like CIFAR10 and CIFAR100 to showcase AdaFisher’s gener-
alization capability for transfer learning. We applied these pretrained weights across various CNN
architectures to train on these datasets. The results, presented in Table 5.12 and Figure C.5, high-
light the significant advantages of using AdaFisher, consistently achieving top accuracy across both

datasets.
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Figure 5.5: Performance comparison of AdaFisher and other well-finetuned optimizers at their best
performances using ResNet-18 and MobileNet-V3 on CIFAR-100 for 200 epochs. A batch size of
256 was used. The final accuracy and training time results are summarized in Table 5.11.

Table 5.12: Performance comparison of different networks and optimizers on CIFAR10 and CI-
FAR100 using ImageNet-1k pretrained weights. Evaluation is based on wall clock time of 50 train-
ing epochs with AdaFisher.

CIFAR10 I CIFAR100
Network | SGD | Adam [AdaHessian] K-FAC [ShampooAdaFisher]| SGD | Adam [AdaHessian| K-FAC [Shampoc[AdaFisher

ResNet50 96.50()‘296.450‘2 96.35()‘3 96.45()‘196.030_4 97.130,2 82.120,182.010,4 80.640,9 80.550‘4 81,7002 82.230,2
ResNetl101 [97.070.2/96.70¢.1| 96.650.2 [96.840.1/96.630.1|97.220.1|[84.01¢.1/82.43¢0.2| 81.360.8 |82.26(.3/82.650.2|84.47¢ 2
DenseNet12194.800A1 94.7701 93.0801 94.410,2 94.760,1 95.030,1 75.980,275.650,3 71.060‘9 76.100‘3 76.0802 76.920.3
MobileNetV3|91.76(.3/90.92¢ 3] 86.455.5 [91.720.2/91.390.3192.780.2|[71.860.4/66.11¢.8| 59.692.3 [69.850.4/68.87.3(72.380.4

5.4 AdaFisher for Natural Language Modeling

We employ the WikiText-2 dataset, which encompasses approx- Taple 5.13: Language Mod-

eling performance (PPL)
on Wikitext-2 and PTB test
tracted from a curated set of “Good” and “Featured” articles on dataset (lower is better).

imately 100 million tokens derived from over 2 million words ex-

Wikipedia. Additionally, we utilize the PTB dataset, renowned for o
Optimizer Test PPL

its extensive collection of English words with part-of-speech tags, WikiText2  PTB

which has been widely used in NLP tasks for training and bench-

AdamW 175.06 44.70
marking language models. Our experiments utilize a scaled-down AdaHessian 407.69 59.43
Shampoo 1727.75 -

version of GPT-1 (Radford et al., 2019), featuring four self-attention

AdaFisherW 152.72 41.15
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layers with masking capabilities with more than 28 million learnable parameters. More details about
tuning HPs and models can be found in Section 5.1. The perplexity (PPL) on the test set, corre-
sponding to the best-performing model during validation, is documented in Table 5.13 and Fig-
ure 6.3. Similar to approaches in image classification, we apply the WCT method with 50 epochs
training time of AdaFisher as the cutoff period. Notice that Shampoo did not achieve convergence
despite using optimal HPs, and the K-FAC was unable to train with ASDL library (Osawa et al.,
2023).

Training Loss: Small GPT1 on PTB Testing PPL: Small GPT1 on PTB Training Loss: Small GPT1 on WikiText-2 Testing PPL: Small GPT1 on WikiText-2
1

—— Adamw \ —— AdamW
—— AdaHessian 10 —— AdaHessian
12 AdaFisherw AdaFisherw

o 100 200 300 400 500 0 100 200 300 400 500 0 500 1000 1500 2000 0 500 1000 1500 2000
Wall Clock Time (s) Wall Clock Time (s) Wall Clock Time (s) Wall Clock Time (s)

Figure 5.6: Training Loss and Test Perplexity of Small GPT-1 Model on WikiText-2 and PTB
Datasets. Experiments were conducted using a batch size of 32 and optimal settings for all optimiz-
ers.

5.5 Concluding Remarks

In this chapter, we have presented a comprehensive experimental evaluation of AdaFisher across
a wide range of tasks in both computer vision and natural language processing, covering image
classification (CIFAR-10, CIFAR-100, Tiny ImageNet, and ImageNet-1k) and language modeling
(WikiText-2 and PTB). Our results consistently highlight AdaFisher’s effectiveness in comparison
to several baseline optimizers. One important observation is that AdaFisher achieves high accuracy
across diverse model architectures and datasets. When trained on CIFAR-10 and CIFAR-100 using
convolutional neural networks (ResNet-18, ResNet-50, ResNet-101, DenseNet121, MobileNetV3)
and vision transformers (Tiny Swin, FocalNet, CCT-2/3 x2), AdaFisher and its weight-decay variant
outperform both classical approaches like SGD and Adam, as well as second-order methods such
as K-FAC, Shampoo, and AdaHessian. This pattern persists on Tiny ImageNet and ImageNet-1k,

where AdaFisher demonstrates not only higher final accuracy but also robust convergence. Despite
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being a curvature-aware method, AdaFisher exhibits training times that remain comparable to first-
order optimizers, especially when contrasted with other second-order techniques.

On practical tasks where methods like K-FAC or Shampoo can become prohibitively expensive,
AdaFisher balances curvature estimation with computational efficiency, allowing it to scale well
on multi-GPU setups and handle large batch sizes while retaining strong generalization. Another
notable feature of AdaFisher is its tendency to locate flatter minima, as evidenced by superior test
accuracy and smaller generalization gaps.

The transfer learning experiments, which fine-tuned ImageNet-1k pretrained networks (ResNet-
50, ResNet-101, DenseNet121, MobileNetV3) on smaller datasets (CIFAR-10, CIFAR-100), further
highlight this characteristic by effectively leveraging partially pretrained weights and refined Fisher
Information Matrix updates.

In the language modeling domain, our scaled-down GPT-1 experiments on WikiText-2 and PTB
show that AdaFisherW achieves significantly reduced perplexity, surpassing second-order baselines
that struggled to converge. Extending our comparisons, we also evaluated AdaFisher against recent
optimizers such as EVA and AdaFactor, and AdaFisher maintains superior or on-par performance,
confirming that approximate curvature updates can be integrated without severely impacting mem-
ory or computational overhead. Altogether, our experiments confirm that AdaFisher outperforms
established first- and second-order optimizers while remaining practical.

By incorporating a refined form of the Fisher Information Matrix into an adaptive framework,
AdaFisher stands out as a strong choice for training large-scale neural networks in both vision and
language tasks. Potential future directions include deeper exploration of curvature approximation
techniques in relation to flat minima, expanded distributed implementations for extremely large
models, and integration with advanced data augmentation or regularization strategies. These results
highlight AdaFisher’s capacity to leverage curvature information while preserving computational
viability, establishing it as a strong contender for next-generation second-order optimization in deep

learning.
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Chapter 6

Dissecting Performance: Ablative and

Stability Analysis of AdaFisher

In this chapter, we systematically examine the inner workings and robustness of the AdaFisher
optimizer. Here, we investigate the impact of several key components that distinguish AdaFisher
from its predecessors. Our ablation studies evaluate the effect of different learning rate schedulers,
convergence efficiency, the role of removing the square root transformation in the update rule, the
use of an EMA for KFs, and the integration of FIM computation in normalization layers. By scru-
tinizing these elements individually, we aim to elucidate how each contributes to AdaFisher’s supe-
rior convergence behavior and generalization performance, all while maintaining efficiency across

diverse training environments.

6.1 Ablation Studies

This section explores the ablation study of AdaFisher to investigate the impact of various learn-
ing rate schedulers and convergence efficiency, as discussed in Section 6.1.1. Additionally, we
conduct an in-depth examination of the key components of AdaFisher. This includes analyzing the
effects of the EMA, the use of square root transformations, our novel approximation of the FIM,
and the critical role of computing the FIM for normalization layers, all of which are detailed in

Section 6.1.2.
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6.1.1 Evaluating Stability Across Learning Rate Schedulers, and Assessing Conver-

gence Efficiency

Learning rate schedulers. This analysis evaluates the impact of different learning rate schedulers—
Cosine Annealing, StepLR, and no scheduler—on the performance of AdaFisher, as depicted in
Figure 6.1. AdaFisher exhibits remarkable robustness across these scheduling strategies. Notably,
its performance remains stable and efficient, whether it is paired with the gradual adjustments of
Cosine Annealing, the abrupt changes of StepLR, or even in the absence of any scheduler. This

underscores AdaFisher’s adaptability and effectiveness in diverse training environments.

Convergence Efficiency. As training progresses, AdaFisher optimizer demonstrates a significant
enhancement in performance compared to its counterparts, especially evident towards the end of the
training period (see Appendix C). This rapid convergence is attributed to AdaFisher’s approach by
incorporating the FIM. Early and mid-training, the FIM serves as an approximation to the Hessian
matrix, equivalent to the Generalized Gauss Newton Matrix (Eschenhagen et al., 2024). However,
as the model approaches a local minimum, the FIM increasingly aligns precisely with the Hes-
sian (Martens, 2020). This precise alignment accelerates convergence, markedly improving the
optimizer’s efficiency in the final phases of training. Additionally, AdaFisher’s tendency to con-
verge to flat local minima leads to more stable generalization when transitioning from training to
testing distributions (Cha et al., 2021), contrasting sharply with other optimizers. To support these
points, we analyze the training distribution of our diagonal block-Kronecker FIM during the train-
ing of ResNet18 on CIFARI10. Specifically, we examine the FIM distribution for the first (Panel A),
middle (Panel B) convolutional layers and the last linear layer (Panel C), as shown in Figure 4.1 In
Section 4.2. It is evident that for each layer, the FIM distribution with AdaFisher narrows to smaller
values with fewer variations compared to that with Adam. This pattern demonstrates AdaFisher’s
convergence toward flatter local minima, as the Fisher Information, an approximation of the Hes-

sian, contains crucial curvature information.
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Figure 6.1: Performance comparison of AdaFisher using the ResNet50 on the CIFARIO with a
batch size of 256 with different learning rate schedulers.
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Figure 6.2: AdaFisher Component Analysis. (A) Comparison of MAE between the true FIM Fp
and our approximation FD across convolutional and dense layers. (B) Performance comparison of
AdaFisher with and without the EMA of KFs. (C) Assessment of AdaFisher’s performance with
and without the computation of EFIM for Batch Normalization (BN) layers.

6.1.2 Component Analysis: Evaluating the Significance of AdaFisher’s Elements

AdaFisher incorporates several key components, including a novel approximation of the FIM,
the EMA of the KFs, the omission of the square root in the update rule, and a new EFIM formula
for normalization layers. In this part, we elucidate each component and its significance within the

AdaFisher optimizer.
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Square Root Utilization. Recent studies, such as (Lin et al., 2024), have reevaluated the neces-
sity of the square root operation in the Adam family’s update rules. These studies suggest that
eliminating the square root does not affect convergence and may even narrow the generalization gap
compared to SGD in CNN models. Our analysis, shown in panel (A) of Figure 6.2, investigates this
aspect by comparing the performance of AdaFisher and Adam, both with and without the square
root operation. The findings reveal that removing the square root not only boosts the performance
and stability of both optimizers but also significantly enhances computational efficiency. Specifi-
cally, AdaFisher without the square root not only outperforms the version with the square root but
also surpasses Adam without the square root. However, Adam without the square root typically
requires an additional scaling factor proportional to the batch size, denoted as f o batch size, to
function correctly. Without this factor, Adam, without the square root, fails to learn effectively,

making direct comparisons with AdaFisher invalid.

EMA of KFs. As elucidated in Section 3.3, employing an EMA over the KFs facilitates a more
sophisticated curvature estimation. This technique leverages data across multiple mini-batches,
enabling continuous updates to the Fisher information rather than relying solely on the data from a
single batch. Panel (B) of Figure 6.2 underscores, using ResNet-50 on CIFAR10 over 200 epochs,
the benefits of using EMA on KFs, a strategy particularly advantageous in methods that utilize

diagonal or block-diagonal approximations of the curvature matrix.

Importance of Fisher Computation for Normalization Layers. The integration of the EFIM
in normalization layers, as detailed in Proposition 3.3.1, significantly enhances the generalization
process. Panel (C) of Figure 6.2 illustrates the impact of incorporating Fisher computation in these
layers during the training of AdaFisher with ResNet-50 on CIFAR10 over 200 epochs. In contrast,
the identity matrix is employed when Fisher’s computation is omitted. The superior performance of
AdaFisher when incorporating Fisher computation can be attributed to the critical role normaliza-
tion layers play in adjusting the input distribution for each mini-batch. This adjustment substantially

enhances the NN’s learning stability (Jiang, Gu, Zhu, & Pan, 2024). By quantifying the information
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each output y carries about the parameters 6 under the model distribution p(y|x; @), the compu-
tation of the FIM in these layers provides valuable insights into parameter sensitivity and gradient
variability. This insight is crucial for optimizing training dynamics and enhancing model conver-

gence—areas that are often inadequately addressed by existing optimizers.

New Approximation of the FIM. In Proposition 3.3.2, we introduce a new methodology for ap-
proximating the FIM that diverges from the K-FAC optimizer. Unlike K-FAC, which utilizes the
full Kronecker product, our approach focuses solely on the diagonal elements of the FIM, where,
as demonstrated in Section 3.2, the energy of the KFs is predominantly concentrated. This method
enables a more efficient computation of the FIM without sacrificing critical information. To val-
idate our approach, we compare the true FIM diagonal with our approximation in convolutional
and dense layers using a toy model composed of 2 convolutional layers and two linear layers on a
subset of the MNIST dataset (L. Deng, 2012) over 50 epochs. Specifically, we calculate the true
Fisher using the NNgeometry Python package (George, 2021), which facilitates the computation of
the FIM, Gauss-Newton Matrix, or NTK applied to neural networks. We estimate p(y|x) through
Monte-Carlo sampling. During each epoch, we collected both the empirical and true Fisher infor-
mation and calculated the Mean Absolute Error (MAE) between these two measures. Panel (D) of
Figure 6.2 showcases the close approximation of AdaFisher’s empirical diagonal to the true Fisher,

thus validating the efficacy of our approximation method.
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Figure 6.3: Performance comparison of AdaFisher and other optimizers using the ResNet50 net-
work on the CIFAR100 dataset. (A) Test accuracy by batch size. (B) Accuracy vs. learning rates.
(C) Accuracy related to epoch time across batch sizes. (D) Epoch time for different optimizers with
a batch size of 256.
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6.2 Stability Analysis

6.2.1 HP Sensitivity Analysis

In this section, we assess AdaFisher’s stability under varying learning rates and batch sizes us-
ing ResNet50 on CIFAR100 and compare its performance to other optimizers. Improved stability
indicates a reduced need for HP tuning while maintaining high performance. To ensure a fair com-
parison, all methods were evaluated using a consistent experimental setup, with parameters tailored
to each optimizer’s strengths. However, we exclude AdaHessian results for a batch size of 1024 due
to its significant computation cost.

Batch Size Analysis. We examine the impact of batch size on AdaFisher’s performance, as
shown in Panels (A) and (C) of Figure 6.3. AdaFisher maintains high test accuracy across various
batch sizes, excelling particularly at smaller sizes despite some sensitivity to larger ones. Panel (C)
highlights AdaFisher’s efficiency, achieving high accuracy with shorter epoch times compared to
Adam, detailed further in Panel (D), where AdaFisher shows competitive epoch durations against
other optimizers. These results, discussed in Section 6.2.2, underscore AdaFisher’s effective perfor-
mance across batch size variations without adjusting other HPs.

Learning Rate Stability. This analysis evaluates the impact of learning rate variations on
AdaFisher’s performance, as depicted in Panel (B) of Figure 6.3. AdaFisher demonstrates supe-
rior stability, particularly at lower learning rates, maintaining consistent performance across a broad
spectrum. This stability alleviates the need for meticulous learning rate adjustments, thereby stream-
lining model training in various computational environments. Additionally, AdaFisher’s stability

across various learning rates can be attributed to its effective approximation of the curvature matrix.

6.2.2 Comparison of Training Speed and Memory Utilization

As discussed in Section 6.2, AdaFisher emerges as a balanced trade-off between time complex-
ity and performance. Similarly, its memory footprint is comparable to that of Adam, showcasing
efficient VRAM utilization. We extend our stability analysis to the CIFAR10 dataset to provide

a dataset-independent evaluation of performance metrics, as depicted in panel (A) of Figure 6.4.
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Additionally, we analyze the memory usage for different batch sizes using the ResNet-50 model on
the CIFAR-10/100, presented in panel (B) of Figure 6.4. The analysis reveals that AdaFisher while
maintaining high accuracy levels, uses memory comparably to Adam, especially evident in larger
batch sizes. This suggests that AdaFisher can achieve competitive performance without excessive
VRAM consumption, making it an optimal choice for scenarios with memory constraints.
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Figure 6.4: (A) Performance comparison of AdaFisher and other optimizers across various batch
sizes, epoch times and learning rates (with a batch size of 256), evaluated using the ResNet50 on the
CIFAR-10. (B) Performance comparison of AdaFisher and other optimizers regarding the memory
used, assessed using ResNet50 and CIFAR10/100 across different batch sizes. This figure highlights
how AdaFisher competes closely with Adam in terms of memory efficiency and performance.

Epoch Times. Continuing our analysis of the time complexity for each optimizer, we present
in Figure 6.5 the epoch times for various network architectures and datasets. Specifically, we com-
pare the epoch times of Adam, AdaFisher, K-FAC, AdaHessian, and Shampoo optimizers on CI-
FAR10 and CIFAR100 datasets. As depicted in Figure 6.5 panel (A), AdaFisher demonstrates a
comparable training time to Adam across multiple network architectures on the CIFAR10 dataset.
This indicates that AdaFisher achieves efficient optimization without incurring significant addi-
tional computational costs. Similarly, in Figure 6.5 panel (B), we observe that the epoch times for
AdaFisher remain close to those of Adam on the CIFAR100 dataset. While K-FAC and AdaHessian
exhibit increased training times, Shampoo shows the highest epoch times across all tested networks.
This further highlights the efficiency of AdaFisher as an optimizer, combining the advantages of

advanced optimization techniques with practical training times.
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Figure 6.5: Epoch times for various networks on CIFAR10 (A) and CIFAR100 (B) using Adam,
AdaFisher, K-FAC, AdaHessian and Shampoo.

6.3 Concluding Remarks

In summary, our comprehensive ablative and stability analyses demonstrate that AdaFisher
achieves robust and efficient performance through a judicious integration of adaptive and curvature-

aware techniques. The experiments reveal that AdaFisher is resilient across various learning rate
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schedulers, and its refined diagonal block-Kronecker approximation of the FIM significantly en-
hances convergence efficiency, particularly in the later training stages. Notably, eliminating the
square root in the update rule and incorporating an EMA over the KFs yield substantial improve-
ments in both performance and computational efficiency. Additionally, the inclusion of FIM compu-
tation in normalization layers further stabilizes training and fosters better generalization by steering
the optimizer towards flatter minima. Overall, these findings not only validate the design choices
underlying AdaFisher but also underscore its potential as a scalable and practical optimizer for
modern deep learning applications. The insights provided here offer a promising roadmap for fu-

ture research in adaptive second-order optimization.
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Chapter 7

Concluding Remarks

7.1 Overview of Chapters

This thesis has explored the challenge of making second-order optimization practical for deep
learning, focusing on the FIM as a source of curvature information. Chapter 1 introduced the moti-
vation and problem statement, highlighting the gap between the superior convergence properties of
second-order methods and their impracticality in modern DNN training. Chapter 2 provided a litera-
ture review of optimization techniques, from classical first-order methods to advanced second-order
approaches, identifying the central trade-off: first-order methods are efficient but capture limited
curvature information, whereas second-order methods use richer curvature information for faster
convergence but are often infeasible at scale. Chapter 3 developed a new, efficient approximation
of the FIM suitable for large-scale DNNs. By analyzing the FIM’s eigen-spectrum and sparsity
patterns, we revealed that much of the curvature information can be retained through structured ap-
proximations. The chapter introduced a block-diagonal (Kronecker-factored) approximation to the
FIM, naturally arising from layer-wise factorization, and demonstrated that a diagonal-centric struc-
ture in the FIM emerges during training, justifying using primarily the diagonal of each factor as an
efficient proxy for curvature. Chapter 4 introduced AdaFisher, a novel adaptive second-order opti-
mizer leveraging our FIM approximation. AdaFisher employs a refined diagonal block-Kronecker
approximation of the FIM as its preconditioner, effectively integrating curvature information into

each update step without incurring the full cost of second-order methods. The chapter detailed
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AdaFisher’s theoretical underpinnings, algorithmic structure, and distributed implementation. We
provided theoretical analysis showing that AdaFisher’s adaptive nature inherits stability similar to
first-order methods while its FIM-based scaling guides the model toward minima that generalize bet-
ter. Chapter 5 presented extensive experiments validating AdaFisher across computer vision tasks
(image classification with CNNs and Vision Transformers) and natural language tasks (language
modeling with transformers). Results demonstrated that AdaFisher consistently converged faster
and reached lower testing error than baselines including Adam, AdaHessian, K-FAC, and Sham-
poo. AdaFisher exhibited stability and robustness to hyper-parameter tuning, performing consis-
tently well over a range of settings while using standard learning rate schedules. Chapter 5 provided
an in-depth ablation and stability analysis of AdaFisher’s design. We confirmed that each key de-
sign choice is justified: the adaptive square-root scaling, exponential moving average for Kronecker
factors, and FIM-based preconditioning in all layers all contributed to better outcomes. AdaFisher
maintained strong performance under different batch sizes and learning rate schedules. Crucially,
models trained with AdaFisher had significantly lower effective curvature than those trained with
conventional optimizers, indicating that AdaFisher steers optimization toward broader, flatter min-

ima known to correlate with improved generalization.

7.2 Solving Deep Learning Optimization Problem with AdaFisher

The core problem addressed by this thesis is how can we leverage the second order information
in an efficient way to both achieve better generalization while maintaining bounded computation
overhead. AdaFisher tackles this by using the Fisher Information Matrix as a guide for optimization.
Theoretically, AdaFisher can be viewed as an adaptive natural gradient method: it preconditions the
gradient with an estimate of the inverse Fisher matrix, effectively normalizing gradient directions
by local curvature. This means AdaFisher takes smaller steps where loss curvature is steep and
larger steps where the surface is flat. This curvature-aware scaling is similar to second-order
optimizers but with far less computational overhead. AdaFisher integrates the adaptive moment
estimation machinery of Adaptive framework, marrying the efficiency of first-order updates with

the precision of second-order curvature information.
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From a theoretical standpoint, AdaFisher’s use of the FIM grants several advantages over purely
first-order methods. The Fisher matrix is positive semi-definite and approximates the Hessian in
many cases, helping AdaFisher avoid issues of negative curvature and ill-conditioning that plague
Hessian-based methods. AdaFisher’s update rule performs gradient descent in a whitened space
where coordinate scaling is determined by curvature, yielding more balanced progress across all
dimensions of parameter space. By steering updates towards regions favored by the FIM’s structure,
AdaFisher introduces implicit regularization towards flatter regions of the loss landscape, explaining
the improved generalization observed empirically. Experimentally, AdaFisher outperforms other
optimizers across various benchmarks. It not only speeds up convergence but also finds solutions
with lower test error. On ImageNet and CIFAR benchmarks, AdaFisher consistently achieved lower
error rates than Adam and outperformed specialized second-order methods. Unlike other second-
order methods which often require large batch sizes and careful tuning, AdaFisher remains robust
with standard batch sizes and learning rate schedules.

Compared to Adam, AdaFisher provides more informed preconditioning based on expected cur-
vature rather than gradient magnitudes. Compared to AdaHessian, AdaFisher’s use of the Fisher ma-
trix is better suited for classification problems where the Hessian may not be positive-definite. Ver-
sus K-FAC and Shampoo, AdaFisher is considerably more lightweight, storing only per-parameter
statistics similar to Adam in memory cost, enabling scaling to larger models with far less over-
head. AdaFisher also demonstrated efficient distributed training, making it practical for real-world

large-scale applications.

7.3 Future Directions

While AdaFisher makes significant progress towards practical second-order optimization, sev-
eral avenues for improvement and further research remain: Richer Fisher Approximation (Band-
Diagonal FIM): One immediate enhancement would be to improve the approximation of the Fisher
Information Matrix. Currently, AdaFisher relies on the diagonal of each Kronecker factor to con-
struct its preconditioner. A natural extension would be to use a band-diagonal approximation in-

stead, capturing a band of off-diagonal entries around the main diagonal to account for limited
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correlations between parameters. This approach would bridge the gap between the sparse diagonal
approximation and the full dense matrix: a small bandwidth could significantly increase accuracy of
curvature representation with only a modest increase in computation. Future work can analyze the
trade-off between bandwidth and performance gains, and develop algorithms to efficiently update
and invert these banded approximations. Informative Neurons for Parameter-Efficient Fine-Tuning:
AdaFisher’s insights could be applied to parameter-efficient transfer learning. The FIM can iden-
tify the most “informative” neurons or weights — those to which the loss is most sensitive — and
fine-tuning could be restricted to those parameters for new tasks. This would create a systematic
approach to parameter-efficient fine-tuning rather than guessing which layers to train. Research
could involve computing per-neuron Fisher diagonals after training on a base task, then fine-tuning
only neurons with top-tier Fisher values for target tasks. This could be combined with lightweight
adaptation modules like LoRA or adapter methods, making large model deployment more efficient.

Efficiency through Low-Level Optimization (CUDA Kernels): To further improve runtime per-
formance, future work could focus on low-level optimization. Developing custom CUDA kernels
for AdaFisher’s core operations could greatly speed up the optimizer on GPU hardware. By opti-
mizing memory access patterns and parallelizing FIM computations, we could reduce per-iteration
overhead to be almost on par with Adam. Integration with deep learning compiler frameworks and
exploring mixed-precision implementations might further reduce memory and computation costs
without affecting efficacy. These engineering improvements could make AdaFisher practically as
fast as the best first-order optimizers. Application to LLMs: An important next step is testing and
refining AdaFisher on truly large-scale models, such as Transformer-based LLMs with hundreds
of billions of parameters. This will likely require combining memory-efficient approximations and
low-level optimizations, since storing even diagonal Fisher information for billions of parameters
is non-trivial. It may also require algorithmic adaptations, such as segmenting the model into mod-
ules optimized with local curvature information. The payoff could be substantial: AdaFisher might
help stabilize the fine-tuning of LLMs on downstream tasks by virtue of its curvature-guided up-
dates. Evaluating AdaFisher on RLHF or long-horizon training could reveal whether curvature in-
formation helps navigate complex non-convex training dynamics. Broader Research Opportunities:

Additional research directions include theoretical analysis of generalization for curvature-aware
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optimizers, combining AdaFisher with techniques like sharpness-aware minimization, developing
quantized or memory-compressed variants for enormous models, applying AdaFisher’s methodol-
ogy to continual learning to mitigate catastrophic forgetting, and exploring its use with advanced
regularization techniques or in federated learning scenarios.

In summary, the development of AdaFisher opens many future research avenues in both algorith-
mic innovation and practical applications. By improving the approximation quality, efficiency, and
applicability of second-order methods, we move closer to a paradigm where curvature-informed op-
timization becomes a standard component of deep learning training, leading to faster convergence,

better generalization, and more efficient use of computational resources.
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Appendix A

Proofs

Proposition A.0.1 (FIM for normalization layer). Let (v;, 3;) € RC be the scale and shift param-

eters of a normalization layer i. The empirical KF's for the FIM approximation are

Hi1

1 1
=— S hi_i,h' Hiq| =117, S = Si2S;.
v, ‘7;’ a;— i—lxtli—1 2 i—1 3, 7 ‘7;| 3;— 1,297 1

where h;_y,s; € RC*ITil represent the pre-normalized activations and gradients, respectively.
Here, T; is the set of dimensions over which normalization statistics are computed, and C; is the

channels/features size.

Proof. Let (v;,3;) € R be the scale and shift parameters of a normalization layer i, with trans-

formation
hi = a; :Vi®hi—1 +16i

where h;_; € R¢i* I7il contains normalized activations and ® denotes element-wise multiplication.

Let Vy,,J(0) =>  hi 1, Os;,and Vg J(0) = > si, where s; = Vy,, J(0).
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For v; parameters:

B T
E[Vwﬁvwﬁ—r] =E (Z hi*l,x ©) Si,x) (Z hi—l,:c/ © Si,x/>

~E Z(hi_l,xhl 1) ® (SWSI 2)| (K-FAC independence assumption)
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For 3, parameters:

T
E[Vﬁi£Vﬁi£T] =FK (Z Sz‘,a:) (Z Si,x’)

1
11" ® <| T Z SWSZ x) (Bias term factorization)
4 x

=Hi1

®S;
:3'

Cross-terms between v; and 3, are excluded under the diagonal block assumption. O

Proposition A.0.2 (Efficient FIM). Let ‘H;_1 and S; represent the KFs for a given layer index i
within a neural network, where these factors exhibit semi-diagonal characteristics indicating energy
concentration predominantly along the diagonal, as elaborated in Section 3.2. Define g; as the
gradient obtained through backpropagation at layer i. Assume that H;_1 and S; can be closely

approximated by diagonal matrices, denoted by Hp, , and Sp, respectively at layer i, such that

i—1
Hp, , = Diag(Hi_1), Sp, = Diag(S;) where Diag(M) denote the diagonal approximation of a

matrix M, which retains only the main diagonal. Therefore, we define the Empirical FIM as
Fp, & Hp, , ®Sp, + Al (23)

where M’ denotes the Min-Max normalization technique Patro and Sahu (2015) for M = Hp,_,

or Sp,. The regularization parameter X set to 0.001 serves as damping factors, in alignment with
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the principles of Tikhonov regularization, to enhance computational stability and improve the con-
ditioning of the matrix. The foundational aspects of the K-FAC optimization approach are detailed
in Martens and Grosse (2015b). Then, the closed-form solution for the preconditioned gradient

g(t), derived from the diagonal approximation of the FIM, is given by: g@ = (Fg))_lg(t).

Proof. The justification of our approach comprises two principal components: the rationale for
adopting a diagonal approximation of the KFs and the methodology for normalization and regular-
ization of these factors.

Part 1: Diagonalization of KF's

The assumption of independent neuronal activity within layers is foundational to our approach.
This assumption posits that the covariance matrices H and S, encapsulating the second-order statis-
tics of activations and sensitivities, respectively, are diagonal. This diagonal nature arises because
independence among random variables implies a covariance of zero for any pair of distinct variables,
thereby nullifying all off-diagonal elements of these covariance matrices.

Consider matrices A and B, each being diagonal with elements a;; and b;;, respectively. The
Kronecker product A @ B, by definition, generates elements a;;b;; at the corresponding (i, j) po-
sitions. For diagonal A and B, this product maintains non-zero values exclusively at diagonal

positions where ¢ = j, resulting in:
AR B = diag(anbn, - ,a,mbmm),

yielding a purely diagonal matrix. Moreover, we have empirically demonstrated that the energy of
the KFs is concentrated along the diagonal, as detailed in Section 3.2. These arguments support our
initial premise.

Part 2: Normalization and Regularization

Let M € {#p,,Sp,} be a diagonal matrix with entries m; > 0. The min-max normalized

matrix M’ satisfies

M = Dil(M - mminI)Dila D = diag(\/ Mmax — mmin)
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where My, = Mming My, Mmax = Maxg M. This affine transformation ensures that 0 < M’ < [
where < denotes Loewner ordering. Combined with Tikhonov regularization, the modified FIM,

Fp, = Hp. , ®Sp, + Al admits eigenvalue bounds
A< M(Fp,) <1+X\ Vk

which guarantees numerical stability for inversion. This approach ensures that all elements are
scaled uniformly, preserving their relative magnitudes and distances. Compared to other normaliza-
tion methods, such as z-score normalization (Patro & Sahu, 2015), Min-Max normalization offers
several advantages such as the normalization Stability, where for M’ = (M — muyinl)/(Mmax —
Mmin) We have o(M') C [0, 1] where o(-) denotes matrix spectrum. Moreover, the Kronecker
product satisfies U(’z'-LbF1 ® Sbi) C [0,1], thus )\mm(FDi) > X\ > 0, guaranteeing invertibility.

n—1 —1
”FDi _FD-L ”

And the relative error satisfies TIET
D;

< O(e + \) where € measures diagonal approximation
error. Therefore, the preconditioned gradient can be written has g(*) = (”H’DF ,®S /Di +)\I)_1g(t) =
(Fp) 8. =

k3

Proposition A.0.3 (Convergence in convex optimization). For the FIM defined in Eq. (23), the
updating scheme o+ = g(t) a(ﬁg))*lvt] (O(t)) converges. Moreover, if VJ is Lipschitz, i.e.,
[|VJ(0) — VJ(O)||2 < L||0 — 0'|| for any 6 and &', then for the k-step iteration with a fixed step

size « < 1/L, then
10 — 6%|3

(k)y _ *) <
7(6%) - (o) < 11,

where J(0%) is the optimal value.

Proof. We follow the same proof as in Yao et al. (2021). Assume that J(8) is a strongly convex
and strictly smooth function in R?, such that there exist positive constants o and 3 so that o] <
V2J(8) < BI for all w. We can show that the update formulation A8 = (F(*))~1g(®) converges

by showing that with the proper learning rate:
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Note that when k£ = 0 or 1, the convergence rate is the same as gradient descent or Newton method,
respectively. Our proof is similar to Boyd and Vandenberghe (2004) for the Newton method. We
denote A\(81)) = (¢ T (F®)~1g(®)1/2_ Since J(8) is strongly convex, we have

2 )12
0 _ o Ag) < 790 _ (el T Aglt) o T B0V
J(0" —nAeY) < J(0) —n(g") A0 +

2
< J(OD) —nA(OD)? + %nQ)\(O(”)Q.

The second inequality comes from the fact that
AOM)2 = AO@NTEFO AN > o]| AW |2.
Therefore, the step size 7 = o/ 3 will make f decrease as follows,

J(OY —pAneDY — J(0W) < ——aA(0D)2.

Since ol < F®) < BI, we have
AO)? = (&) (FO)~1g® = Zlg]*.

Therefore,
«

—5p 8" (24)

R L
J(61 —726) - 7(0") < —zillg®|* =

Since Fg ) is positive definite, hence Eq. (24) holds true. For the bound on convergence rate, we

refer to Ryu and Boyd (2016) for the details of the complete proof. O

Proposition A.0.4 (Convergence in non-convex stochastic optimization). Under the assumptions:

(i) f is lower bounded and differentiable; I3 S)Hoo <

IVI(0) — V(@2 < L||6 — 6

2
L,vt,0,6.

(ii) Both the true and stochastic gradient are bounded, i.e. ||V J(0)||s < X and ||gi||2 < A\ V¢
for some A > 0.

(iii) Unbiased and independent noise in g, i.e. gt) = VJ(H(t)) +¢W, E[¢®] =0, and ¢ L
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¢, Vi # j.

® — 1 g 's non-increasing, o1 F%] :
Assume 1\ = %, B\ < B < 1is non-increasing, D < LVt e [T],7 € [d], we
then have
min B[||V.J(00)|[2] < —(C1nPX2(1 +log T) + Cadiy + Cidi? + C) (25)
te[T] VT

where C,Co,Cs are constants independent of d and T, Cy is a constant independent of T, the

expectation is taken w.r.t all the randomness corresponding to { g(t)}.

Proof. Follow X. Chen, Liu, Sun, and Hong (2019b), as AdaFisher is an Adam-type method with
the condition ||n(t)m(t)/1:"[()t)|\2 < @ for some G (which can be obtained by 7! < 7, ||g®||> < A

and HFS)HQ > 1), we have

~ 0 () O/ B0 = [n0g® n® =D
E| > n®(vI(e"),vae9)/FD) | <E|ci Y | =8 +CQZ 0 50T
_ t=1 FD F D 1
T || o n(“
+C) 7O E0 o 20
t=1 D 2

We first bound non-constant terms in RHS of Eq. (26). For the term with C1, since HFS)HQ > 1,

In “I!%]
2
2]

T
ZE 2)\2 +lOgT)

we have

n®glt

)2]
2

o
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For the term with Cy, we have

T (t) (t=1) d T( (t=1) () )]
Ui Ui Ui Ui
B |zo 2| | =B 22 |\ ze0; =
Ll Fy BV LSS\ B
i 1) (1)
=E| > —5— =
Lj=1 D bl Fp il
[ 1)
Ui
<E Z ~(1)[] <dn
Lji=1 4D lJ
. S VL) EY(] ;
where the first equality is due to b < o LVt e [T],7 € [d].
For the term with C3, we have
T, e AR (1) -1\
n n n n
FZIEY F5VLD s \EYm FYu
[ T (®) (t-1) ) (t-1)
Ui n Ui Ui
=E ZZ O ] BEO ) ]
L= = 'l oe-oldl| | Fp'lil Fp ]
A (t) (t-1)
Ui Ui Ui Ui
<E ZZ PO TS ®)raq ~(t—1) ]
UiS SFY ' Fy Ul VY ) V= 1F ]
<E— iz Nt nt=1
<E|n —
L t=1j=1 Fg)[]] Fg 1)[3] J
T (t) (t-1)
n Ui
=nE Z =) [RG ]
t=1 (1 'p D 1
<d772
Hence
[ ZT: n®g® || ZT: MONECSY ZT: n® = |
E|Cy — Cs — - ———|| +C3 = +Cy
t=1 Fl()t) 2 t=1 Fg) Fl()t Y 1 t=1 Fg) Fpa-n 2
< C1P A (1 4+ 1og T) 4 Cadn + Csdn? + Cy (27)
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Now we lower bound the LHS of Eq. (25). With the assumption Hﬁ’g) |loo < L, we have

LVt
Thus
E ZT: (t) (t) ®)y/fF® - N )12 @ i ®)y12
2" (VJ(0),VI(0)/Fp) ZE[;Lﬁ!\VJ(H 2| = 7~ min E[[[VJ(O7)]l:]
(28)
Combining Eq. (27) and (28) gives the desired result. ]
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Appendix B

Visualization

The convergence rate of an optimizer is crucial, serving as an indicator of its robustness against
saddle points and its ability to generalize effectively. In this section, we introduce a novel methodol-
ogy for visualizing the convergence behavior of optimizers through a statistical model, as depicted
in Figure 1.1. Initially, our process employs Principal Component Analysis (PCA) for dimension-
ality reduction, reducing the dataset dimensions from D € R"™*" to D € Rm™*2 following the
protocol established in F.R.S. (1901). We then apply this reduced dataset to a toy model composed
of an L-layer multi-layer perceptron (MLP). Notably, we focus on the first weight matrix W7y of
this MLP, which resides in R?, where e denotes the epoch number. For consistency and to ensure

comparability, all layers’ weights are initialized identically across different optimizers. Following

Weight Trajectories on Loss L
/

D e RM*n

Loss Value

Figure B.1: Pipeline for visualization of optimization paths for various algorithms on a loss surface,
comparing their convergence efficiency.

the training phase with various optimizers where we denote a set of optimizer results O, we analyze
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both the collection of first-layer weights, W, and the evolution of the loss function, £ defined as:

(Wi’

W2T
A R S -

(W)’

where (W¢)T represents the weight vector at the eth epoch, and L represents the loss at the eth
epoch, extracted from the optimization results O. We construct a grid (X,Y) spanning the range

of weight parameters, discretized into 200 linearly spaced points along each axis:

X,Y = meshgrid (min(W. 1), max(W. 1), min(W. 2), max(W. 2), 200)

Finally, we interpolate the loss values £ over the grid using cubic interpolation to obtain a

smooth loss surface Z:

Z = griddataOWV, L, (X,Y), method = cubic)

These elements are integral to the visualization process, which elucidates the optimizer’s trajectory
through the parameter space across training epochs. It is important to note that while we focus on
the first layer’s weight matrix for clarity, the methodology can be adapted to visualize the weights
of any layer within the network. Figure B.1 summarizes the pipeline.

In the experiment depicted in Figure 1.1, we selected the IRIS dataset (iris, 2018), owing to its
widespread recognition and compatibility with PCA application. Our model employs a 2-layer MLP
architecture. We specifically attend to the weight matrix of the first layer, denoted by W; € R?. This
particular focus is informed by the empirical observation that the parameters of the first layer tend
to exhibit a faster convergence rate compared to those of subsequent layers in the network. Such a
phenomenon can be attributed to the more direct influence of the input features on the first layer’s
weights, which often results in a more pronounced and expedited learning dynamic. Given the

classification nature of the task, we employed the Cross-Entropy loss function (Z. Zhang & Sabuncu,
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2018). The network was trained over 20 epochs using a suite of optimizers: Adam, AdaHessian, K-
FAC, Shampoo, and AdaFisher. We standardized the learning rate across all optimizers at 1 x 103
to ensure comparability of results. Examination of Figure 1.1 reveals that AdaFisher’s convergence
is markedly superior to that of its counterparts, achieving rapid convergence to the local minimum
of the loss landscape concerning the first weight parameter within a few iterations. Conversely,
the alternative optimizers demonstrate convergence to less optimal local minima. Note that while
the results may vary due to the stochastic nature of parameter initialization, AdaFisher typically

converges to a better local minimum compared to its counterparts.
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Appendix C

Results

— kfac SGD

— Adam

107

Figure C.1: WCT training loss, test error, for CNNs and ViTs on CIFAR10 experiments, without
Cutout. A batch size of 256 was used, and all networks were tuned using ResNet18 applied on
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Figure C.2: WCT training loss, test error, for CNNs and ViTs on CIFAR100 experiments, without
Cutout. A batch size of 256 was used, and all networks were tuned using ResNet18 applied on
CIFAR10. The final accuracy results are reported in Table 5.7 (a).
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Figure C.3: WCT training loss, test error, for CNNs and ViTs on CIFAR10 experiments, with
Cutout. A batch size of 256 was used, and all networks were tuned using ResNet18 applied on
CIFARI10. The final accuracy results are reported in Table 5.7 (b).
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Figure C.4: WCT training loss, test error, for CNNs and ViTs on CIFAR100 experiments, with
Cutout. A batch size of 256 was used, and all networks were tuned using ResNet18 applied on
CIFARI10. The final accuracy results are reported in Table 5.7 (b).
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Figure C.5: WCT training loss and test error for CNNs on CIFAR-10/100 experiments with pre-
trained weights on ImageNet-1k. A batch size of 256 was used, and all networks were tuned using
ResNet50 applied on CIFAR10. The final accuracy results are reported in Table 5.12.

115



References

Al-Dujaili, A., & O’Reilly, U.-M. (2020). Sign bits are all you need for black-box attacks. In
International conference on learning representations.

Allen-Zhu, Z., Li, Y., & Liang, Y. (2019). Learning and generalization in overparameterized neural
networks, going beyond two layers. Advances in neural information processing systems, 32.

Amari, S., & Nagaoka, H. (2000). Methods of information geometry.. Retrieved from https://
api.semanticscholar.org/CorpusID:116976027

Amid, E., Anil, R., & Warmuth, M. (2022). Locoprop: Enhancing backprop via local loss optimiza-
tion. In International conference on artificial intelligence and statistics (pp. 9626-9642).

Bartlett, P. L., Foster, D. J., & Telgarsky, M. J. (2017). Spectrally-normalized margin bounds for
neural networks. Advances in neural information processing systems, 30.

Benzing, F. (2022). Gradient descent on neurons and its link to approximate second-order opti-
mization. In International conference on machine learning (pp. 1817-1853).

Bollapragada, R., & Wild, S. M. (2023). Adaptive sampling quasi-newton methods for zeroth-order
stochastic optimization. Mathematical Programming Computation, 15(2), 327-364.

Bolte, J., Boustany, R., Pauwels, E., & Purica, A. (2024). A second-order-like optimizer with
adaptive gradient scaling for deep learning. arXiv preprint arXiv:2410.05871.

Botev, A., Ritter, H., & Barber, D. (2017). Practical gauss-newton optimisation for deep learning.
In International conference on machine learning (pp. 557-565).

Boyd, S. (2004). Convex optimization. Cambridge UP.

Boyd, S., & Vandenberghe, L. (2004). Convex optimization. Cambridge University Press.

Braeken, J., & Van Assen, M. A. (2017). An empirical kaiser criterion. Psychological methods,

116


https://api.semanticscholar.org/CorpusID:116976027
https://api.semanticscholar.org/CorpusID:116976027

22(3), 450.

Brown, T., Mann, B., Ryder, N., Subbiah, M., Kaplan, J. D., Dhariwal, P., ... others (2020).
Language models are few-shot learners. Advances in neural information processing systems,
33, 1877-1901.

Cha, J., Chun, S., Lee, K., Cho, H.-C., Park, S., Lee, Y., & Park, S. (2021). Swad: Domain
generalization by seeking flat minima. Advances in Neural Information Processing Systems,
34,22405-22418.

Chaudhari, P, Choromanska, A., Soatto, S., LeCun, Y., Baldassi, C., Borgs, C., ... Zecchina,
R. (2019). Entropy-sgd: Biasing gradient descent into wide valleys. Journal of Statistical
Mechanics: Theory and Experiment, 2019(12), 124018.

Chen, T., Moreau, T., Jiang, Z., Zheng, L., Yan, E., Shen, H., ... others (2018). {TVM}: An
automated {End-to-End} optimizing compiler for deep learning. In 13th usenix symposium
on operating systems design and implementation (osdi 18) (pp. 578-594).

Chen, X., Liang, C., Huang, D., Real, E., Wang, K., Pham, H., ... others (2024). Symbolic
discovery of optimization algorithms. Advances in neural information processing systems,
36.

Chen, X., Liu, S., Sun, R., & Hong, M. (2019a). On the convergence of a class of adam-type algo-
rithms for non-convex optimization. In International conference on learning representations.

Chen, X., Liu, S., Sun, R., & Hong, M. (2019b). On the convergence of a class of adam-type algo-
rithms for non-convex optimization. In International conference on learning representations.
Retrieved from https://openreview.net/forum?id=H1x-x309tm

Chen, X., Liu, S., Xu, K., Li, X., Lin, X., Hong, M., & Cox, D. (2019). Zo-adamm: Zeroth-order
adaptive momentum method for black-box optimization. Advances in neural information
processing systems, 32.

Choromanska, A., Henaff, M., Mathieu, M., Arous, G. B., & LeCun, Y. (2015). The loss surfaces
of multilayer networks. In Artificial intelligence and statistics (pp. 192-204).

Dauphin, Y., De Vries, H., & Bengio, Y. (2015). Equilibrated adaptive learning rates for non-convex

optimization. Advances in neural information processing systems, 28.

117


https://openreview.net/forum?id=H1x-x309tm

Dauphin, Y. N., Pascanu, R., Gulcehre, C., Cho, K., Ganguli, S., & Bengio, Y. (2014). Identi-
fying and attacking the saddle point problem in high-dimensional non-convex optimization.
Advances in neural information processing systems, 27.

Dedieu, J.-P. (2015). Newton-raphson method. In B. Engquist (Ed.), Encyclopedia of applied
and computational mathematics (pp. 1023—-1028). Berlin, Heidelberg: Springer Berlin Hei-
delberg. Retrieved from https://doi.org/10.1007/978-3-540-70529-1_374
doi: 10.1007/978-3-540-70529-1_374

Deng, J., Dong, W., Socher, R., Li, L.-J., Li, K., & Fei-Fei, L. (2009). Imagenet: A large-scale hier-
archical image database. In 2009 ieee conference on computer vision and pattern recognition
(p. 248-255). doi: 10.1109/CVPR.2009.5206848

Deng, L. (2012). The mnist database of handwritten digit images for machine learning research
[best of the web]. IEEE Signal Processing Magazine, 29(6), 141-142. doi: 10.1109/MSP
.2012.2211477

Devlin, J. (2018). Bert: Pre-training of deep bidirectional transformers for language understanding.
arXiv preprint arXiv:1810.04805.

DeVries, T., & Taylor, G. W. (2017). Improved regularization of convolutional neural networks
with cutout. arXiv preprint arXiv:1708.04552.

Dinh, L., Pascanu, R., Bengio, S., & Bengio, Y. (2017). Sharp minima can generalize for deep nets.
In International conference on machine learning (pp. 1019-1028).

Dozat, T. (2016). Incorporating nesterov momentum into adam. In International conference on
learning representations.

Dubey, S. R., Basha, S. S., Singh, S. K., & Chaudhuri, B. B. (2022). Adainject: Injection-based
adaptive gradient descent optimizers for convolutional neural networks. IEEE Transactions
on Artificial Intelligence, 4(6), 1540-1548.

Duchi, J., Hazan, E., & Singer, Y. (2011). Adaptive subgradient methods for online learning
and stochastic optimization. Journal of Machine Learning Research, 12(61), 2121-2159.
Retrieved from http://jmlr.org/papers/v12/duchilla.html

ElNokrashy, M., AlKhamissi, B., & Diab, M. (2022). Depth-wise attention (dwatt): A layer fusion

method for data-efficient classification. arXiv preprint arXiv:2209.15168.

118


https://doi.org/10.1007/978-3-540-70529-1_374
http://jmlr.org/papers/v12/duchi11a.html

Erhan, D., Courville, A., Bengio, Y., & Vincent, P. (2010). Why does unsupervised pre-training
help deep learning? In Proceedings of the thirteenth international conference on artificial
intelligence and statistics (pp. 201-208).

Eschenhagen, R., Immer, A., Turner, R., Schneider, F., & Hennig, P. (2024). Kronecker-factored
approximate curvature for modern neural network architectures. Advances in Neural Infor-
mation Processing Systems, 36.

Foret, P., Kleiner, A., Mobahi, H., & Neyshabur, B. (2021). Sharpness-aware minimization for
efficiently improving generalization. In International conference on learning representations.
Retrieved from https://openreview.net/forum?id=6TmlmposlrM

Fort, S., Dziugaite, G. K., Paul, M., Kharaghani, S., Roy, D. M., & Ganguli, S. (2020). Deep
learning versus kernel learning: an empirical study of loss landscape geometry and the time
evolution of the neural tangent kernel. Advances in Neural Information Processing Systems,
33, 5850-5861.

Fort, S., & Scherlis, A. (2019). The goldilocks zone: Towards better understanding of neural
network loss landscapes. In Proceedings of the aaai conference on artificial intelligence
(Vol. 33, pp. 3574-3581).

Frankle, J., & Carbin, M. (2019). The lottery ticket hypothesis: Finding sparse, trainable neu-
ral networks. In International conference on learning representations. Retrieved from
https://openreview.net/forum?id=rJ1-b3RcF7

Frantar, E., Kurtic, E., & Alistarh, D. (2021). M-FAC: Efficient matrix-free approximations
of second-order information. In A. Beygelzimer, Y. Dauphin, P. Liang, & J. W. Vaughan
(Eds.), Advances in neural information processing systems. Retrieved from https://
openreview.net/forum?id=EEq6YUrDyfO

FR.S., K. P. (1901). Liii. on lines and planes of closest fit to systems of points in space. The London,
Edinburgh, and Dublin Philosophical Magazine and Journal of Science, 2(11), 559-572. doi:
10.1080/14786440109462720

Garipov, T., Izmailov, P., Podoprikhin, D., Vetrov, D. P., & Wilson, A. G. (2018). Loss surfaces,
mode connectivity, and fast ensembling of dnns. Advances in neural information processing

systems, 31.

119


https://openreview.net/forum?id=6Tm1mposlrM
https://openreview.net/forum?id=rJl-b3RcF7
https://openreview.net/forum?id=EEq6YUrDyfO
https://openreview.net/forum?id=EEq6YUrDyfO

George, T. (2021, February). NNGeometry: Easy and Fast Fisher Information Matrices and Neural
Tangent Kernels in PyTorch. Zenodo. Retrieved from https://doi.org/10.5281/
zenodo.4532597 doi: 10.5281/zenodo.4532597

George, T., Laurent, C., Bouthillier, X., Ballas, N., & Vincent, P. (2018). Fast approximate nat-
ural gradient descent in a kronecker factored eigenbasis. Advances in Neural Information
Processing Systems, 31.

Ghadimi, S., & Lan, G. (2013). Stochastic first-and zeroth-order methods for nonconvex stochastic
programming. SIAM journal on optimization, 23(4), 2341-2368.

Goldfarb, D., Ren, Y., & Bahamou, A. (2020). Practical quasi-newton methods for training deep
neural networks. Advances in Neural Information Processing Systems, 33, 2386—-2396.
Golovin, D., Karro, J., Kochanski, G., Lee, C., Song, X., & Zhang, Q. (2020). Gradientless descent:
High-dimensional zeroth-order optimization. In International conference on learning repre-

sentations. Retrieved from https://openreview.net/forum?id=Skep6TVYDB

GOMES, D. M., Zhang, Y., Belilovsky, E., Wolf, G., & Hosseini, M. S. (2025). Adafisher: Adaptive
second order optimization via fisher information. In The thirteenth international conference
on learning representations. Retrieved from https://openreview.net/forum?id=
puTxuiK2qO

Goodfellow, 1. (2016). Deep learning. MIT press.

Goyal, P., Dollér, P., Girshick, R., Noordhuis, P., Wesolowski, L., Kyrola, A., ... He, K. (2017). Ac-
curate, large minibatch sgd: Training imagenet in 1 hour. arXiv preprint arXiv:1706.02677.

Grosse, R., & Martens, J. (2016). A kronecker-factored approximate fisher matrix for convolution
layers. In International conference on machine learning.

Gupta, S., Agrawal, A., Gopalakrishnan, K., & Narayanan, P. (2015). Deep learning with limited
numerical precision. In International conference on machine learning (pp. 1737-1746).

Gupta, V., Koren, T., & Singer, Y. (2018). Shampoo: Preconditioned stochastic tensor optimization.
In International conference on machine learning (pp. 1842—1850).

Hassani, A., Walton, S., Shah, N., Abuduweili, A., Li, J., & Shi, H. (2021). Escaping the big data
paradigm with compact transformers. arXiv preprint arXiv:2104.05704.

He, H., Huang, G., & Yuan, Y. (2019). Asymmetric valleys: Beyond sharp and flat local minima.

120


https://doi.org/10.5281/zenodo.4532597
https://doi.org/10.5281/zenodo.4532597
https://openreview.net/forum?id=Skep6TVYDB
https://openreview.net/forum?id=puTxuiK2qO
https://openreview.net/forum?id=puTxuiK2qO

Advances in neural information processing systems, 32.

He, K., Zhang, X., Ren, S., & Sun, J. (2016). Deep residual learning for image recognition. In
Proceedings of the ieee conference on computer vision and pattern recognition (pp. 770—
778).

Heo, B., Chun, S., Oh, S. J., Han, D., Yun, S., Kim, G., ... Ha, J.-W. (2021). Adamp: Slowing
down the slowdown for momentum optimizers on scale-invariant weights. In International
conference on learning representations. Retrieved from https://openreview.net/
forum?id=Iz3zU3M316D

Hinton, G., Srivastava, N., & Swersky, K. (2012). Neural networks for machine learning lecture 6a
overview of mini-batch gradient descent. Cited on, 14(8), 2.

Horn, R. A., & Johnson, C. R. (2012). Matrix analysis (2nd ed.). Cambridge University Press.

Howard, A., Sandler, M., Chu, G., Chen, L.-C., Chen, B., Tan, M., ... others (2019). Searching for
mobilenetv3. In Proceedings of the ieee/cvf international conference on computer vision (pp.
1314-1324).

Hu, Z., & Huang, H. (2023). Optimization and bayes: a trade-off for overparameterized neural
networks. Advances in Neural Information Processing Systems, 36, 13492-13517.

Huang, G., Liu, Z., Van Der Maaten, L., & Weinberger, K. Q. (2017). Densely connected con-
volutional networks. In Proceedings of the ieee conference on computer vision and pattern
recognition (pp. 4700-4708).

Huang, L., et al. (2023). Normalization techniques in training dnns: Methodology, analysis and
application. IEEE Transactions on Pattern Analysis and Machine Intelligence. doi: 10.1109/
TPAMI.2023.3250241

Huo, Z., Gu, B., & Huang, H. (2021). Large batch optimization for deep learning using new
complete layer-wise adaptive rate scaling. In Proceedings of the aaai conference on artificial
intelligence (Vol. 35, pp. 7883-7890).

Ioffe, S. (2015). Batch normalization: Accelerating deep network training by reducing internal
covariate shift. arXiv preprint arXiv:1502.03167.

iris. (2018). IEEE Dataport. Retrieved from https://dx.doi.org/10.21227/rz7n

-kj20 doi: 10.21227/rz7n-kj20

121


https://openreview.net/forum?id=Iz3zU3M316D
https://openreview.net/forum?id=Iz3zU3M316D
https://dx.doi.org/10.21227/rz7n-kj20
https://dx.doi.org/10.21227/rz7n-kj20

Izmailov, P., Podoprikhin, D., Garipov, T., Vetrov, D., & Wilson, A. G. (2018). Averaging weights
leads to wider optima and better generalization. In 34th conference on uncertainty in artificial
intelligence 2018, uai 2018 (pp. 876-885).

Jacot, A., Gabriel, F., & Hongler, C. (2018). Neural tangent kernel: Convergence and generalization
in neural networks. Advances in neural information processing systems, 31.

Jastrzebski, S., Szymczak, M., Fort, S., Arpit, D., Tabor, J., Cho*, K., & Geras*, K. (2020).
The break-even point on optimization trajectories of deep neural networks. In International
conference on learning representations. Retrieved from https://openreview.net/
forum?id=rl1g87C4KwB

Jiang, Z., Gu, J., Zhu, H., & Pan, D. (2024). Pre-rmsnorm and pre-crmsnorm transformers: equiv-
alent and efficient pre-ln transformers. Advances in Neural Information Processing Systems,
36.

Jin, C., Ge, R., Netrapalli, P., Kakade, S. M., & Jordan, M. I. (2017). How to escape saddle points
efficiently. In International conference on machine learning (pp. 1724-1732).

Kalra, D. S., & Barkeshli, M. (2023). Phase diagram of early training dynamics in deep neural
networks: effect of the learning rate, depth, and width. In Thirty-seventh conference on
neural information processing systems. Retrieved from https://openreview.net/
forum?id=A19yglQGKj

Keskar, N. S., Mudigere, D., Nocedal, J., Smelyanskiy, M., & Tang, P. T. P. (2017). On large-
batch training for deep learning: Generalization gap and sharp minima. In Infernational
conference on learning representations. Retrieved from https://openreview.net/
pdf?id=HloyR1Ygg

Kingma, D. P, & Ba, J. (2015). Adam: A method for stochastic optimization. In Interna-
tional conference on learning representations. Retrieved from http://arxiv.org/
abs/1412.6980

Koller, D. (2009). Probabilistic graphical models: Principles and techniques. The MIT Press.

Krizhevsky, A., Hinton, G., et al. (2009). Learning multiple layers of features from tiny images.

Krizhevsky, A., Sutskever, 1., & Hinton, G. E. (2012). Imagenet classification with deep convolu-

tional neural networks. Advances in neural information processing systems, 25.

122


https://openreview.net/forum?id=r1g87C4KwB
https://openreview.net/forum?id=r1g87C4KwB
https://openreview.net/forum?id=Al9yglQGKj
https://openreview.net/forum?id=Al9yglQGKj
https://openreview.net/pdf?id=H1oyRlYgg
https://openreview.net/pdf?id=H1oyRlYgg
http://arxiv.org/abs/1412.6980
http://arxiv.org/abs/1412.6980

Kunstner, F., Hennig, P., & Balles, L. (2019). Limitations of the empirical fisher approx-
imation for natural gradient descent. In H. Wallach, H. Larochelle, A. Beygelz-
imer, F. d'Alché-Buc, E. Fox, & R. Garnett (Eds.), Advances in neural infor-
mation processing systems (Vol. 32). Curran Associates, Inc. Retrieved from
https://proceedings.neurips.cc/paper_files/paper/2019/file/
46a558d97954d0692411c861cf78ef79-Paper.pdf

Larson, J., Menickelly, M., & Wild, S. M. (2019). Derivative-free optimization methods. Acta
Numerica, 28, 287-404.

Le, Y., & Yang, X. (2015). Tiny imagenet visual recognition challenge. CS 231N, 7(7), 3.

Lecun, Y. (2001, 08). A theoretical framework for back-propagation.

LeCun, Y., Bottou, L., Orr, G., & Miiller, K. (2012). Efficient backprop. In Neural networks (pp.
9-48). Springer Verlag. (Copyright: Copyright 2021 Elsevier B.V., All rights reserved.) doi:
10.1007/978-3-642-35289-8_3

Lei Ba, J., Kiros, J. R., & Hinton, G. E. (2016). Layer normalization. ArXiv e-prints, arXiv—1607.

Lian, X., Zhang, H., Hsieh, C.-J., Huang, Y., & Liu, J. (2016). A comprehensive linear speedup
analysis for asynchronous stochastic parallel optimization from zeroth-order to first-order.
Advances in Neural Information Processing Systems, 29.

Lin, W,, Dangel, F., Eschenhagen, R., Bae, J., Turner, R. E., & Makhzani, A. (2024). Can we remove
the square-root in adaptive gradient methods? a second-order perspective. In Forty-first inter-
national conference on machine learning. Retrieved from https://openreview.net/
forum?id=vuMD71R20qg

Liu, D. C., & Nocedal, J. (1989). On the limited memory bfgs method for large scale optimization.
Mathematical programming, 45(1), 503-528.

Liu, H., Li, Z., Hall, D. L. W., Liang, P., & Ma, T. (2024). Sophia: A scalable stochastic second-
order optimizer for language model pre-training. In The twelfth international conference
on learning representations. Retrieved from https://openreview.net/forum?id=
3xHDeA8Noi

Liu, L., Jiang, H., He, P., Chen, W., Liu, X., Gao, J., & Han, J. (2020). On the variance of the

adaptive learning rate and beyond. In International conference on learning representations.

123


https://proceedings.neurips.cc/paper_files/paper/2019/file/46a558d97954d0692411c861cf78ef79-Paper.pdf
https://proceedings.neurips.cc/paper_files/paper/2019/file/46a558d97954d0692411c861cf78ef79-Paper.pdf
https://openreview.net/forum?id=vuMD71R20q
https://openreview.net/forum?id=vuMD71R20q
https://openreview.net/forum?id=3xHDeA8Noi
https://openreview.net/forum?id=3xHDeA8Noi

Retrieved from https://openreview.net/forum?id=rkgz2aEKDr

Liu, S., Kailkhura, B., Chen, P.-Y., Ting, P., Chang, S., & Amini, L. (2018). Zeroth-order stochastic
variance reduction for nonconvex optimization. Advances in Neural Information Processing
Systems, 31.

Liu, Z., Lin, Y., Cao, Y., Hu, H., Wei, Y., Zhang, Z., ... Guo, B. (2021). Swin transformer: Hierar-
chical vision transformer using shifted windows. In Proceedings of the ieee/cvf international
conference on computer vision (pp. 10012-10022).

Loshchilov, 1., & Hutter, F. (2019). Decoupled weight decay regularization. In International
conference on learning representations. Retrieved from https://openreview.net/
forum?id=Bkg6RiCqY7

Lucas, J. (2022). Optimization and loss landscape geometry of deep learning (Unpublished doctoral
dissertation). University of Toronto (Canada).

Luo, L., Xiong, Y., & Liu, Y. (2019). Adaptive gradient methods with dynamic bound of learning
rate. In International conference on learning representations. Retrieved from https://
openreview.net/forum?id=Bkg3g2RIFX

Ma, X. (2020). Apollo: An adaptive parameter-wise diagonal quasi-newton method for nonconvex
stochastic optimization. arXiv preprint arXiv:2009.13586.

Malladi, S., Gao, T., Nichani, E., Damian, A., Lee, J. D., Chen, D., & Arora, S. (2023). Fine-
tuning language models with just forward passes. Advances in Neural Information Processing
Systems, 36, 53038-53075.

Marcus, M. P.,, Santorini, B., & Marcinkiewicz, M. A. (1993). Building a large annotated corpus
of English: The Penn Treebank. Computational Linguistics, 19(2), 313-330. Retrieved from
https://aclanthology.org/J93-2004

Martens, J. (2020). New insights and perspectives on the natural gradient method. Journal of
Machine Learning Research, 21(146), 1-76.

Martens, J., & Grosse, R. (2015a). Optimizing neural networks with kronecker-factored approxi-
mate curvature. In International conference on machine learning (pp. 2408-2417).

Martens, J., & Grosse, R. (2015b, 07-09 Jul). Optimizing neural networks with kronecker-factored

approximate curvature. In F. Bach & D. Blei (Eds.), Proceedings of the 32nd international

124


https://openreview.net/forum?id=rkgz2aEKDr
https://openreview.net/forum?id=Bkg6RiCqY7
https://openreview.net/forum?id=Bkg6RiCqY7
https://openreview.net/forum?id=Bkg3g2R9FX
https://openreview.net/forum?id=Bkg3g2R9FX
https://aclanthology.org/J93-2004

conference on machine learning (Vol. 37, pp. 2408-2417). Lille, France: PMLR. Retrieved
from https://proceedings.mlr.press/v37/martensl5.html

Martens, J., et al. (2010). Deep learning via hessian-free optimization. In Icml (Vol. 27, pp. 735-
742).

Merity, S., Xiong, C., Bradbury, J., & Socher, R. (2017). Pointer sentinel mixture mod-
els. In International conference on learning representations. Retrieved from https://
openreview.net/forum?id=Byj72udxe

Misra, J., & Saha, I. (2010). Artificial neural networks in hardware: A survey of two decades of
progress. Neurocomputing, 74(1-3), 239-255.

Mozaftfari, M., Li, S., Zhang, Z., & Dehnavi, M. M. (2023). MKOR: Momentum-enabled
kronecker-factor-based optimizer using rank-1 updates. In Thirty-seventh conference on
neural information processing systems. Retrieved from https://openreview.net/
forum?id=jcnvDO96N5

Nesterov, Y. (1983). A method for solving the convex programming problem with convergence rate
o (1/k2). In Dokl akad nauk sssr (Vol. 269, p. 543).

Nocedal, J., & Wright, S. J. (1999). Numerical optimization. Springer.

Osawa, K., Ishikawa, S., Yokota, R., Li, S., & Hoefler, T. (2023). Asdl: A unified interface for
gradient preconditioning in pytorch.

Park, H., Amari, S.-1., & Fukumizu, K. (2000). Adaptive natural gradient learning algorithms for
various stochastic models. Neural Networks, 13(7), 755-764. Retrieved from https://www
.sciencedirect.com/science/article/pii/S0893608000000514 doi:
https://doi.org/10.1016/S0893-6080(00)00051-4

Paszke, A., Gross, S., Massa, F., Lerer, A., Bradbury, J., Chanan, G., ... others (2019). Pytorch:
An imperative style, high-performance deep learning library. Advances in neural information
processing systems, 32.

Patro, S., & Sahu, K. K. (2015). Normalization: A preprocessing stage. arXiv preprint
arXiv:1503.06462.

Polyak, B. T. (1964). Some methods of speeding up the convergence of iteration methods. Ussr

computational mathematics and mathematical physics, 4(5), 1-17.

125


https://proceedings.mlr.press/v37/martens15.html
https://openreview.net/forum?id=Byj72udxe
https://openreview.net/forum?id=Byj72udxe
https://openreview.net/forum?id=jcnvDO96N5
https://openreview.net/forum?id=jcnvDO96N5
https://www.sciencedirect.com/science/article/pii/S0893608000000514
https://www.sciencedirect.com/science/article/pii/S0893608000000514

Radford, A., Wu, J., Child, R., Luan, D., Amodei, D., & Sutskever, 1. (2019). Language models are
unsupervised multitask learners.

Rando, M., Molinari, C., Rosasco, L., & Villa, S. (2024). An optimal structured zeroth-order
algorithm for non-smooth optimization. Advances in Neural Information Processing Systems,
36.

Reddi, S.J., Kale, S., & Kumar, S. (2018). On the convergence of adam and beyond. In International
conference on learning representations. Retrieved from https://openreview.net/
forum?id=ryQu7f-R7Z

Rotem, N., Fix, J., Abdulrasool, S., Catron, G., Deng, S., Dzhabarov, R., ... others (2018). Glow:
Graph lowering compiler techniques for neural networks. arXiv preprint arXiv:1805.00907.

Ryu, E., & Boyd, S. (2016, 01). A primer on monotone operator methods survey. Applied and
computational mathematics, 15, 3-43.

Schaul, T., Zhang, S., & LeCun, Y. (2013). No more pesky learning rates. In International confer-
ence on machine learning (pp. 343-351).

Shazeer, N., & Stern, M. (2018). Adafactor: Adaptive learning rates with sublinear memory cost.
In International conference on machine learning (pp. 4596—4604).

Shu, Y., Dai, Z., Sng, W., Verma, A., Jaillet, P, & Low, B. K. H. (2023). Zeroth-order op-
timization with trajectory-informed derivative estimation. In The eleventh international
conference on learning representations. Retrieved from https://openreview.net/
forum?id=nlbLgxHW6 jW

Sivan, H., Gabel, M., & Schuster, A. (2024). FOSI: Hybrid first and second order optimization. In
The twelfth international conference on learning representations. Retrieved from https: //
openreview.net/forum?id=NvbeD9Ttkx

Snell, J., Swersky, K., & Zemel, R. (2017). Prototypical networks for few-shot learning. Advances
in neural information processing systems, 30.

Soudry, D., Hoffer, E., Nacson, M. S., Gunasekar, S., & Srebro, N. (2018). The implicit bias of
gradient descent on separable data. Journal of Machine Learning Research, 19(70), 1-57.

Sun, H., Shen, L., Zhong, Q., Ding, L., Chen, S., Sun, J., ... Tao, D. (2024). Adasam: Boosting

sharpness-aware minimization with adaptive learning rate and momentum for training deep

126


https://openreview.net/forum?id=ryQu7f-RZ
https://openreview.net/forum?id=ryQu7f-RZ
https://openreview.net/forum?id=n1bLgxHW6jW
https://openreview.net/forum?id=n1bLgxHW6jW
https://openreview.net/forum?id=NvbeD9Ttkx
https://openreview.net/forum?id=NvbeD9Ttkx

neural networks. Neural Networks, 169, 506-519.

Sutskever, 1., Martens, J., Dahl, G., & Hinton, G. (2013a). On the importance of initialization and
momentum in deep learning. In International conference on machine learning (pp. 1139-
1147).

Sutskever, 1., Martens, J., Dahl, G., & Hinton, G. (2013b, 17-19 Jun). On the importance of initial-
ization and momentum in deep learning. In S. Dasgupta & D. McAllester (Eds.), Proceedings
of the 30th international conference on machine learning (Vol. 28, pp. 1139-1147). Atlanta,
Georgia, USA: PMLR. Retrieved from https://proceedings.mlr.press/v28/
sutskeverl3.html

Takahashi, R., Matsubara, T., & Uehara, K. (2020, September). Data augmentation using random
image cropping and patching for deep cnns. IEEE Transactions on Circuits and Systems for
Video Technology, 30(9), 2917-2931. Retrieved from http://dx.doi.org/10.1109/
TCSVT.2019.2935128 doi: 10.1109/tcsvt.2019.2935128

Tang, Z., Jiang, F., Gong, M., Li, H.,, Wu, Y., Yu, F, ... Wang, M. (2021). Skfac: Training
neural networks with faster kronecker-factored approximate curvature. In 2021 ieee/cvf con-
ference on computer vision and pattern recognition (cvpr) (p. 13474-13482). doi: 10.1109/
CVPR46437.2021.01327

Vaswani, A., Shazeer, N., Parmar, N., Uszkoreit, J., Jones, L., Gomez, A. N., ... Polo-
sukhin, 1. (2017). Attention is all you need. In I. Guyon et al. (Eds.),
Advances in neural information processing systems (Vol. 30). Curran Associates,
Inc. Retrieved from https://proceedings.neurips.cc/paper_files/paper/
2017/file/3f5ee243547dee91fbd053clcd4a845aa-Paper.pdf

Vyas, N., Morwani, D., Zhao, R., Shapira, 1., Brandfonbrener, D., Janson, L., & Kakade, S. M.
(2025). SOAP: Improving and stabilizing shampoo using adam. In The thirteenth inter-
national conference on learning representations. Retrieved from https://openreview
.net/forum?id=IDxZhXrpNf

Vysogorets, A. M., Dawid, A., & Kempe, J. (2024). Deconstructing the goldilocks zone of neural
network initialization. In Forty-first international conference on machine learning. Retrieved

from https://openreview.net/forum?id=DJXt 63RLO1

127


https://proceedings.mlr.press/v28/sutskever13.html
https://proceedings.mlr.press/v28/sutskever13.html
http://dx.doi.org/10.1109/TCSVT.2019.2935128
http://dx.doi.org/10.1109/TCSVT.2019.2935128
https://proceedings.neurips.cc/paper_files/paper/2017/file/3f5ee243547dee91fbd053c1c4a845aa-Paper.pdf
https://proceedings.neurips.cc/paper_files/paper/2017/file/3f5ee243547dee91fbd053c1c4a845aa-Paper.pdf
https://openreview.net/forum?id=IDxZhXrpNf
https://openreview.net/forum?id=IDxZhXrpNf
https://openreview.net/forum?id=DJXt63RLO1

Wang, S., Zhou, P, Li, J., & Huang, H. (2024). 4-bit shampoo for memory-efficient network
training. In The thirty-eighth annual conference on neural information processing systems.
Retrieved from https://openreview.net/forum?id=ASqdvVeifn7

Wilson, A. C., Roelofs, R., Stern, M., Srebro, N., & Recht, B. (2017). The marginal value of
adaptive gradient methods in machine learning. Advances in neural information processing
systems, 30.

Xie, Z., Sato, 1., & Sugiyama, M. (2021). A diffusion theory for deep learning dynamics: Stochas-
tic gradient descent exponentially favors flat minima. In International conference on learn-
ing representations. Retrieved from https://openreview.net/forum?id=wXgk
_iCiY¥Go

Xie, Z., Wang, X., Zhang, H., Sato, L., & Sugiyama, M. (2022). Adaptive inertia: Disentangling
the effects of adaptive learning rate and momentum. In International conference on machine
learning (pp. 24430-24459).

Xie, Z., zhigiang xu, Zhang, J., Sato, 1., & Sugiyama, M. (2023). On the overlooked pit-
falls of weight decay and how to mitigate them: A gradient-norm perspective. In Thirty-
seventh conference on neural information processing systems. Retrieved from https://
openreview.net/forum?id=vnGcubtzR1l

Yang, J., Li, C., Dai, X., & Gao, J. (2022). Focal modulation networks. Advances in Neural
Information Processing Systems, 35, 4203-4217.

Yao, Z., Gholami, A., Shen, S., Mustafa, M., Keutzer, K., & Mahoney, M. (2021). Adahessian: An
adaptive second order optimizer for machine learning. In proceedings of the aaai conference
on artificial intelligence (Vol. 35, pp. 10665-10673).

yeh Chiang, P., Ni, R., Miller, D. Y., Bansal, A., Geiping, J., Goldblum, M., & Goldstein, T. (2023).
Loss landscapes are all you need: Neural network generalization can be explained without the
implicit bias of gradient descent. In The eleventh international conference on learning repre-
sentations. Retrieved from https://openreview.net/forum?id=QC10RmRbZy9

You, Y., Gitman, 1., & Ginsburg, B. (2017). Large batch training of convolutional networks.

You, Y., Li, J., Reddi, S., Hseu, J., Kumar, S., Bhojanapalli, S., ... Hsieh, C.-J. (2020). Large batch

optimization for deep learning: Training bert in 76 minutes. In Infernational conference

128


https://openreview.net/forum?id=ASqdVeifn7
https://openreview.net/forum?id=wXgk_iCiYGo
https://openreview.net/forum?id=wXgk_iCiYGo
https://openreview.net/forum?id=vnGcubtzR1
https://openreview.net/forum?id=vnGcubtzR1
https://openreview.net/forum?id=QC10RmRbZy9

on learning representations. Retrieved from https://openreview.net/forum?id=
Syx4wnEtvH

Yu, Y., Xia, R., Ma, Q., Lengyel, M., & Hennequin, G. (2024). Second-order forward-mode
optimization of recurrent neural networks for neuroscience. In The thirty-eighth annual con-
ference on neural information processing systems. Retrieved from https://openreview
.net/forum?id=Pox8jNQO05

Zaheer, M., Reddi, S., Sachan, D., Kale, S., & Kumar, S. (2018). Adaptive methods for nonconvex
optimization. Advances in neural information processing systems, 31.

Zhang, L., Shi, S., & Li, B. (2023). Eva: Practical second-order optimization with kronecker-
vectorized approximation. In The eleventh international conference on learning representa-
tions. Retrieved from https://openreview.net/forum?id=_Mic8V96Voy

Zhang, Y., Yao, Y., Jia, J., Yi, J., Hong, M., Chang, S., & Liu, S. (2022). How to robustify
black-box ML models? a zeroth-order optimization perspective. In International conference
on learning representations. Retrieved from https://openreview.net/forum?id=
WOG_ImpH1Qd

Zhang, 7., & Sabuncu, M. (2018). Generalized cross entropy loss for training deep neural networks
with noisy labels. Advances in neural information processing systems, 31.

Zhao, J., Zhang, Z., Chen, B., Wang, Z., Anandkumar, A., & Tian, Y. (2024). Galore: Memory-
efficient LLM training by gradient low-rank projection. In Forty-first international confer-
ence on machine learning. Retrieved from https://openreview.net/forum?id=
hYHsrKDiX7

Zhao, Y., Dang, S., Ye, H., Dai, G., Qian, Y., & Tsang, I. (2025). Second-order fine-tuning without
pain for LLMs: A hessian informed zeroth-order optimizer. In The thirteenth international
conference on learning representations. Retrieved from https://openreview.net/
forum?id=bEgI61liBue

Zhou, P, Xie, X., & YAN, S. (2022). Win: Weight-decay-integrated nesterov acceleration for
adaptive gradient algorithms. In Has it trained yet? neurips 2022 workshop. Retrieved from

https://openreview.net/forum?id=dNK2bwdyOR

129


https://openreview.net/forum?id=Syx4wnEtvH
https://openreview.net/forum?id=Syx4wnEtvH
https://openreview.net/forum?id=Pox8jNQOo5
https://openreview.net/forum?id=Pox8jNQOo5
https://openreview.net/forum?id=_Mic8V96Voy
https://openreview.net/forum?id=W9G_ImpHlQd
https://openreview.net/forum?id=W9G_ImpHlQd
https://openreview.net/forum?id=hYHsrKDiX7
https://openreview.net/forum?id=hYHsrKDiX7
https://openreview.net/forum?id=bEqI61iBue
https://openreview.net/forum?id=bEqI61iBue
https://openreview.net/forum?id=dNK2bw4y0R

Zhuang, J., Gong, B., Yuan, L., Cui, Y., Adam, H., Dvornek, N. C., ... Liu, T. (2022). Sur-
rogate gap minimization improves sharpness-aware training. In International conference
on learning representations. Retrieved from https://openreview.net/forum?id=
edONMAnhLu-

Zhuang, J., Tang, T., Ding, Y., Tatikonda, S. C., Dvornek, N., Papademetris, X., & Duncan, J.
(2020). Adabelief optimizer: Adapting stepsizes by the belief in observed gradients. Ad-

vances in neural information processing systems, 33, 18795—-18806.

130


https://openreview.net/forum?id=edONMAnhLu-
https://openreview.net/forum?id=edONMAnhLu-

	List of Figures
	List of Tables
	Glossary
	Introduction
	Problem Statement
	Challenges Associated with the Problem
	Proposed Methodology
	Contributions
	Outline

	Literature Review
	Preliminaries
	Standard Notation
	Probabilities
	Multivariate Calculus
	Neural Networks
	Optimization

	Deep Learning Dynamics
	Training Dynamics and Phase Transitions
	Loss Landscape Geometry
	Implicit Regularization

	Key Challenges in Optimizing Deep Networks
	Non-Convex Optimization
	Generalization vs. Overfitting
	Computational Constraints

	Optimization Methods
	Zeroth-Order Methods
	First-Order Methods
	Second-Order Methods

	Emerging Directions
	Concluding Remarks

	Efficient Approximation of the FIM
	Background
	Diagonal Concentration of KFs
	Efficient Computation of the FIM
	Concluding Remarks

	AdaFisher: An Adaptive Second order Optimization via Fisher Information
	Integrating FIM into Adaptive Optimization Framework
	Distributed Implementation and Algorithm Overview
	Convergence Analysis
	Concluding Remarks

	Experiments
	Hyper-Parameter Optimization
	Image Classification Experiments
	Language Modeling Experiments

	AdaFisher for Image Classification Tasks
	ImageNet-1k Training
	Comparison with Other Relevant Methods
	Comparison with Consistent Epoch Counts

	AdaFisher for Transfer Learning
	AdaFisher for Natural Language Modeling
	Concluding Remarks

	Dissecting Performance: Ablative and Stability Analysis of AdaFisher
	Ablation Studies
	Evaluating Stability Across Learning Rate Schedulers, and Assessing Convergence Efficiency
	Component Analysis: Evaluating the Significance of AdaFisher's Elements

	Stability Analysis
	HP Sensitivity Analysis 
	Comparison of Training Speed and Memory Utilization

	Concluding Remarks

	Concluding Remarks
	Overview of Chapters
	Solving Deep Learning Optimization Problem with AdaFisher
	Future Directions

	Appendix Proofs
	Appendix Visualization
	Appendix Results
	Bibliography

