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Abstract—Generative Adversarial Networks (GANs) are a
popular method for learning distributions from data by modeling
the target distribution as a function of a known distribution.
The function, often referred to as the generator, is optimized
to minimize a chosen distance measure between the generated
and target distributions. One commonly used measure for this
purpose is the Wasserstein distance. However, Wasserstein dis-
tance is hard to compute and optimize, and in practice entropic
regularization techniques are used to facilitate its computation
and improve numerical convergence. The influence of regu-
larization on the learned solution, however, remains not well-
understood. In this paper, we study how several popular en-
tropic regularizations of Wasserstein distance impact the solution
learned by a Wasserstein GAN in a simple benchmark setting
where the generator is linear and the target distribution is high-
dimensional Gaussian. We show that entropy regularization of
Wasserstein distance promotes sparsification of the solution, while
replacing the Wasserstein distance with the Sinkhorn divergence
recovers the unregularized solution. The significant benefit of
both regularization techniques is that they remove the curse of
dimensionality suffered by Wasserstein distance. We show that
in both cases the optimal generator can be learned to accuracy
e with O(1/¢®) samples from the target distribution without
requiring to constrain the discriminator. We thus conclude that
these regularization techniques can improve the quality of the
generator learned from empirical data in a way that is applicable
for a large class of distributions.

I. INTRODUCTION

Generative Adversarial Networks (GANs) have become a
popular framework for learning data distributions and sam-
pling as they have achieved impressive results in various
domains [1], [2], [3], [4]. As opposed to traditional methods
of fitting a parametric distribution, GANs’ objective is to find
a mapping from a known distribution to the unknown data
distribution or its empirical approximation. The mapping is
set to a minimizer of a chosen distance measure between the
generated and target distribution.

In the original GAN framework, the distance measure is
the Jensen-Shannon divergence [5]. This measure was later re-
placed by the Wasserstein distance in [6] and follow-up work,
which showed that Wasserstein GANs can help resolve several
issues related to the original formulation, such as the lack of
continuity, mode collapse [6] and vanishing gradients [7].

Despite these advantages, minimizing the Wasserstein dis-
tance between the target (data) and the generated distribution
is a computationally challenging task. Indeed, computing
the Wasserstein distance between two empirical distributions
involves the resolution of a linear program whose cost can
quickly become prohibitive whenever the size of the support
of these measures or the number of samples exceeds several
hundreds. A popular approach to facilitate computation of

Wasserstein distance is to regularize it with an entropic term
which makes the problem strongly convex and hence solvable
by matrix scaling algorithms [8], [9]. More recent results have
shown that this also results in faster convergence and stability
of the first-order methods used for optimizing Wasserstein
GANSs [10].

However, the impact of these regularization methods on the
generator learned by the Wasserstein GAN remains poorly
understood. This is partly due to the fact that GANs are pri-
marily evaluated on real data, typically images, and although
clearly valuable, such evaluations are often subjective due
to lack of clear baselines for benchmarking. In this paper,
we follow the philosophy advocated in [11] and focus on a
simple benchmark setting where solutions can be explicitly
characterized and compared. Following their work, we assume
that the generator is linear and the target distribution is
high-dimensional Gaussian. [11] characterizes the population
solution for the Wasserstein GAN in this setup, and show
that, even in this simple setting the problem suffers from
the curse of dimensionality. The empirical solution learned
on n samples of the target distribution converges to the
population solution as Q(n~2/4), where d is the dimension
of the target distribution support. To resolve this sample
complexity problem, [11] proposes to restrict the discriminator
to be quadratic, however this insight comes from knowing that
the sought target distribution is Gaussian and hence does not
generalize beyond the considered linear/Gaussian setting.

In this paper, by focusing on the linear generator and
Gaussian distribution setting of [11], we explore how regu-
larization impacts what generator is learnt and how it leads
to better generalization. We study two slightly different ways
of regularizing: entropic regularization [8] and Sinkhorn di-
vergence [12]. We show that the former introduces bias to the
solution by constraining nuclear norm of the covariance matrix
of generator’s output distribution, while Sinkhorn divergence
results in the same solution as the unregularized Wasserstein
GAN in [11]. We then show, in the more general case of
sub-gaussian distributions and Lipschitz generators, that these
regularizations result in sample complexity of O4(1/+4/n), thus
overcoming the curse of dimensionality in [11] without explicit
constraints on the discriminator. This indicates that adding
regularization implicitly constrains the discriminator in a way
suitable for a large class of distributions.

II. PRELIMINARIES

In this section, we provide some background on optimal
transport and optimal transport GANS.



Let P(X) be the set of all probability measures with support
X and finite second moments. For P; € P(Z) and Py €
P(Y), denote by II(Pz, Py) the set of all couplings of Py
and Py, i.e. all joint probability measures from P(Z x)) with
marginal distributions being Pz and Py. Squared Wasserstein
distance between Py, Py € P(Rd) under {5 metric, or simply
the squared 2-Wasserstein distance, is defined as

WZ2(Pz,Py)=  inf )IE,r 1z -Y|?]. (1)

n€ll(Pz,Py
Using 2-Wasserstein distance to measure the dissimilarity
between the generated and target distributions leads to the
following learning problem of GAN, referred to as W2GAN:

in W2 (P, Py). 2
o 3 (Pax), Pr) ()

Here X is a latent random variable, G(-) is a generator that
comes from a set of functions G C {G': X — YV}, and Py is
the target probability measure, which could be, e.g., either the
true distribution of Y in the population case, or the empirical
distribution of Y when one has access to only a finite sample
{Y;}7-,. A remarkable feature of the Wasserstein distance
is that strong duality holds [13], [14] for (1). Thus (1) is
equivalent to maximizing a concave objective over a set of
functions, discriminators, instead of optimizing over couplings
as in the primal form (1). This naturally leads to the min-
max game formulation of GAN, where the generator seeks
to generate samples that are close to the real data training
samples, and it competes with a discriminator that seeks to
distinguish between real and generated samples.

In practice, the Wasserstein distance is often regularized to
facilitate its computation leading to the entropy regularized
2-Wasserstein distance [8]:

W2,(Pz,Py)= inf E,.[|Z-Y|*]+)\.(Z;Y) 3
PaPrP) = int B (|2 Y]] 4 AL(Z:Y) ()
where the regularization term is the mutual information
I.(Z;Y) calculated according to the the joint distribution 7.

The corresponding entropic W2GAN is defined as
in W3, (P Py). 4
i 2,/\( c(x), Py) €]

While the entropic Wasserstein distance allows for faster
computation, note that it can be strictly larger than zero
even if the generated distribution is exactly the same as the
target distribution, i.e. W3 ,(Py, Py) # 0. This issue can be
resolved by adding corrective terms to (3) [12], which leads
to the Sinkhorn divergence:

Sx(Pa(x), Py) = W3\ (Pa(x), Pr)
— (Wi A(Pa(x), Pacx)) + Wis(Py, Py)) /2. (5)
One can easily check that Sy(Py, Py) = 0 for any Py. The
corresponding Sinkhorn W2GAN is given by:
in Sy (P, Py). 6
min A Paxys Pr) (6)

We would like to emphasize that strong duality holds for
(3) and (5), and they can be reformulated as maximizing a
strongly concave objective over a set of functions from ) to
R (discriminators) [15].

III. POPULATION SOLUTION FOR THE LINEAR/GAUSSIAN
SETTING

In this section, we focus on the benchmark setting con-
sidered in [11], where the generator is linear and the target
distribution is Gaussian, in which case we can rewrite the
general formulation of (2) as:

Ggﬁ{iyx’“ I/V22 (PGX7 PY) )

where the latent random variable X € R" follows the standard
Gaussian distribution N(0, I,.), the underlying distribution of
data Y € R? is N(0,Ky), and the optimization is over
all matrices G € R%*" with d > r so that the generated
distribution is Pgx. The population solution to the above
W2GAN problem has been characterized in [11] as the »-PCA
solution of Y, i.e. the covariance matrix Kq+x for Pg«x is
a rank-r matrix whose top r eigenvalues and eigenvectors are
the same as those of Ky-.

We next show that adding entropic regularization to the
W2GAN objective changes this solution to a soft-thresholded
r-PCA solution of Y as shown by the following theorem.

Theorem 1: Let Y ~ N (0, Ky) and X ~ N(0, ) where
r < d. The population solution Pg+x to the entropic W2GAN
problem is given by a soft-thresholded r-PCA solution of Y,
i.e., the covariance matrix Ko~ x for Pg+x is a rank-r matrix
whose top r eigenvectors are the same as those of Ky and the
top r eigenvalues are 02 = (\;(Ky) — \/2); fori € [1: 7],
where (x)4 := max{z,0} and {\;(Ky)}/_, are the top r
eigenvalues of Ky .

This theorem connects entropic W2GAN to a version of
PCA with soft thresholding of singular values, which is the
solution for the matrix completion problem [16, Theorem 2.1]:

min [|Kz — Ky |3 + M| Kz]|.,
GeRIxr
where Kz = GGT corresponds to the covariance matrix of the
generated distribution Pgx in the GAN problem, and || - ||, is
the nuclear norm, i.e. the sum of all singular values of a matrix.
Thus, entropic regularization promotes sparsity in the singular
values of the covariance matrix of the generated distribution.

Note that the population solution for the entropic W2GAN
is not the same as that for the unregularized W2GAN, which
is not surprising as they optimize two different objective
functions. Nevertheless, Theorem 1 reveals that in the lin-
ear/Gaussian case, there is a natural relationship between
the two solutions as the former turns out to be a soft-
thresholded version of the latter. We next investigate the
population solution for the Sinkhorn W2GAN and show that,
while it is not the case in general, when restricted to the
linear/Gaussian benchmark, surprisingly Sinkhorn W2GAN
does recover the regular PCA solution as shown in the
following theorem. We remark that this is not ensured by
the property S\(Py,Py) = 0 for any Py of the Sinkhorn
divergence, as in the current setting the Sinkhorn divergence
between the optimal generated and target distributions is non-
zero. However, it does suggest that the Sinkhorn divergence
can lead to solutions closer to the target distribution, while also



possessing other favorable qualities like unbiasedness and the
one described in the following section.

Theorem 2: Let Y ~ N (0, Ky) and X ~ N(0, I,.) where
r < d. The population solution Pg~ x to the Sinkhorn W2GAN
problem is given by the r-PCA solution of Y.

A. Proofs of Theorems 1 and 2

Proof of Theorem 1: Let Z = GX, where G € R¥*".
Since X ~ N(0,1I,), Pz is a d-dimensional Gaussian dis-
tribution whose covariance matrix Kz has rank less than or
equal to r. For any such Pz, denote by S the r-dimensional
subspace that contains the support of Z. For any Y € RY, let
Ys, and Ysé be respectively the projections of Y onto Sz
and its orthogonal complement Sz so that Y = Y5, + Ysi.
The entropy regularized 2-Wasserstein distance is then

W3\ (Py,Pz) = ﬂen?}aif,z:z> EAZ - Y|?] + AL(Z;Y)

= cuin Ed[ll(Z ~Ys,) = Y51 ] + AR(Z;Y)

= oo Eo{|lZ7 Y5, IF] + E[Ysy 1] + AR(Z:Y) (7)
= uin Bl Z = Yo, ] + E[Vsy | + AK(Z: Ys,) ®)

The last equality above holds because the optimal coupling
should make Z — Ys, — Y51 a Markov chain, in which case
I.(Z;)Y) = IW(Z;YSZ,YSQ = I.(Z;Ys,); indeed, for any
coupling 7, one can construct 7" such that 7'(Z, Ys,, Ys.) =
m(Z,Ys,)m(Ys:|Ys,), and n’ preserves the values of the first
two terms in (7) while decreasing the value of the third term.

Consider the optimization problem in the entropic W2GAN,
i.e. minp,en;, . W22 \(Py, Pz), where the optimization is over
the set Nd’,« of all d-dimensional Gaussian distributions with
rank not exceeding r. In light of (8), the above is

in E.[||Z = Ys|?| + E[||Ysi ||?] + M. (Z; Y 9
seo, i EellZ = Ys|!l + BlIYsu ) + Mx(Z:Ys), ©)
PzeNd7r:Z€S
ﬂEH(Py,Pz)

where Sy is the set of all subspaces of R<. To solve (9) we
first fix S. If columns of U € R¥*" form an orthonormal basis
of S,ie. S=ImU and UTU = I,, we replace Z and Ys in
(9) by UTZ and UT'Y respectively. To find optimal 7, Pz for
S we then solve

E.|UTZ - UTY |2 + NL.(UT Z; UTY)

min
PZGNd,T:ZEIm(U)
we€ll(Pyz,Py)

—E[UTY |’ + E[|Y]]?] (10)

Let Z=U"Z and Y = UTY, and let N, be the set of all
r-dimensional Gaussian distributions. Then Problem (10) is

E.(|Z-Y|?+\.(Z;Y) (1)

min min
PzeN, » n€ll(Pz,Py)
For fixed Pz, Py and cross-covariance matrix Kz the first
term in (12) is fixed and the mutual information term is
minimized when the 7 is jointly Gaussian. Therefore, (11)

is simply a rate distortion problem with source distribution
Py being Gaussian, i.e.

E-[|Z = Y[I*] + A=(Z;Y)

min

12
meN (Pz,Py) ( )

WLOG, we can assume Y has diagonal covariance matrix
Ky = diag(Aq,...,A,), where the diagonal elements are
in decreasing order. The solution for this problem is given
by reverse waterfilling [17], under which the optimal P

has covariance matrix K; = diag(c?,...,02) where o2

rer

(A; — %)Jr, and the optimal value is given by

e wx {3 }) + 5 BN

i=1
The entropic W2GAN optimization problem (9) is then
equivalent to:

max{A;, \/2}
22 a

min
UERdxr
i=1

(/2\ n max{A;, \/2}

N2 — max{A;, /\/2}>

where the optimization is over all U € R?*" such that UTU =
I, and UT Ky U = diag(A;, ..., A;). We now let

F(A) = (A/2) In (max{A;, A\/2}/ (A/2)) — max{A;, \/2},

and complete the proof by showing

A (Ky), ..., \(Ky)] = arg [AlmlnA ;f(/\i) (13)

Indeed, for each U we have Z:/:l A < Z:lzl A, V' < r(all
the sequences are in decreasing order). Using the majorizing
inequality (see, e.g., Lemma 2.2 of [18]) and the fact that f is
concave non-increasing function, we have Y., f(X\i(Ky)) <
>i_1 f(A;). Therefore, columns of the optimal U are the top
r eigenvectors of Ky, and the optimal P~ has covariance ma-
trix given by K, = Ul[diag(o?,...,02)|0,x(4—r)]UT where
o = (N(Ky) = A/2) 4. ]

Proof of Theorem 2: From (8) in the proof of Theorem 1,
we have for given Z = GX and § = ImG,

W3A(Pz, Py) = E[[Ys: %]

- i E[||Z — Ys||?] + M(Z;Ys) = W2, (P, P
ﬂengg,les) [l slIF1+A(Z;Ys) 52 (Pz, Pys),

and therefore for the Sinkhorn divergence,
Sx(Pz,Py) —E|Ys. |3
= W3 \(Pz, Pys) — (W5\(Pz, Pz) + W3 \(Py, Py)) /2
=S5x(Pz, Pys)+ (W3 (Pys, Pys)— W5 \(Py, Py))/2 (14)
Consider the optimization problem in the Sinkhorn diver-
gence GAN, i.e. minp, S\(Pz, Py). In light of (14), given
Z € S the optimal Pz should be Py, which makes the first

term in (14) zero. Therefore, it only remains to optimize over
S, and in particular, the problem reduces to

W%,A(PY57PY.S)/2 + ]E”YSL ||§

min
S€S4:dim(S)<r

Using the formula [19, Theorem 1] for entropy regularized 2-



Wasserstein distance between two Gaussian distributions, the
objective function in the above problem becomes

W3 A(Pys, Prs)/2 +E||Ys- |3
=TrKy_, +TrKy, — Tr((4Ky, + N21/4)Y?) /2
+ Mogdet ((4KZ, + \21/4)"% 4 A1/2) /4 + C

2

S\ A2\ 1 A
= Z1 AN2 + — + 2| — Z4/4A2 !
;(4@«;( ,+4+2> 5 Z+4>+C

where A; is the ith eigenvalue of UT Ky U for some U €
R*" guch that InU = S and UTU = I,, C is a constant
and C' = Tr K + C. The above is minimized when A; =
Ai(Ky) using the similar argument for showing (13), i.e., by
using the majorizing inequality and noting that the function
f(x) = /422 + X2/4/2 — Mog(/4x2 + \2/4 + N\/2)/4 is

concave and non-increasing for A > 0 and = > 0. ]

IV. GENERALIZATION ERROR OF EMPIRICAL SOLUTION

In this section we discuss the generalization capability of
the empirical solutions for W2GAN, entropic W2GAN and
Sinkhorn W2GAN, respectively. Note that in the population
case, the underlying distribution of data Py was known in
the GAN formulations (2), (4) and (6). In contrast, here we
consider the finite sample case, where empirical distribution

¥ extracted from sample V= {yi}"_, is used in the GAN
objective (2), (4) and (6) to approximate Py . We are interested
in how fast the empirical solution Pg (x) converges to the
population solution Pg«(x).

It was shown in [11] that even in our simple benchmark
when generators are linear and data distribution is high-
dimensional Gaussian, the convergence for W2GAN is slow
in the sense that the generalization error

E[WS(PGn(X)v PY) - Wg(Pg*(X)7 Py)} = Q(n72/d).

That is to decrease the generalization error by a constant
factor the number of samples has to be increased by a factor of
2@ and hence the generalization capability of W2GAN suf-
fers from the curse of dimensionality. To overcome this, [11]
proposed to constrain the set of discriminators for W2GAN
to quadratic. This was motivated by the observation that
constraining the discriminator to be quadratic will not affect
the population solution because the optimal discriminator for
W2GAN is indeed quadratic in the Gaussian setting. On the
other hand, it was shown that this constraint will lead to fast
convergence of order Og(n~'/2) and hence resolve the issue
of curse of dimensionality.

While constraining the discriminator to be quadratic as done
in [10] is conceptually appealing and works for the setup
of linear generators and Gaussian data, this insight does not
generalize to other distributions, i.e. for non-Gaussian data
the generator obtained under a quadratic discriminator is not
necessarily the one minimizing the 2-Wasserstein distance
between the generated and the target distributions. Theorems 3
and 4 below show that under mild conditions on the underlying
distribution of data, the latent random variable and the set of

generators, similar convergence can be achieved for entropic
W2GAN and Sinkhorn W2GAN without the need to constrain
the discriminator.

To formally state the results, let us first recall some def-
initions. A distribution Px is o2 sub-gaussian for ¢ > 0
if Eexp (| X[J?/(2ro?)) < 2. Let ¢%(X) = min{o >
0|E exp(||X||?/(2ro?)) < 2}, and let U?i(Z) = min{oc >
0 |Ey exp(||Z||?/(2ro?)) < 2} be the sub-gaussian parameter
of the distribution of Z conditioned on the sample, where E -]
denotes the expectation conditioned on the sample. A set of
generators G is said to be star-shaped with a center at 0 if a
line segment between 0 and G € G also lies in G, i.e.

GegG =aGeGVac]|0,1]. (15)

Note that this includes the set of all linear generators consid-
ered in the last section as a trivial case, as well as the set of
linear functions with a bounded norm or a fixed dimension.

Theorem 3: Let PK)—(l/Q ¥ and Py be sub-gaussian and
the generator set G be a set of linear function satisfying
condition (15). Then the generalization error for entropic
W2GAN can be bounded by

E[W35(Pa, x), Py) = W3 \(Pa-(x), Py)]
< Kg\n~1/? (1 +(272/)) (5d/41+3),

where 72 = max{o2(Ky /> X)o2(Y),02(Y)} and K, is a
dimension dependent constant.

Theorem 3 essentially says that under certain mild conditions,
the generalization error for entropic W2GAN converges to
zero at speed O4(1/+/n). This improved sample complexity
suggests that the set of possible discriminators may be implic-
itly constrained due to the entropic regularization term used in
the primal form of entropy regularized 2-Wasserstein distance.
Similar results also hold for the set of Lipschitz functions and
extend to the Sinkhorn distance W2GAN.

Theorem 4: Let Px and Py be sub-Gaussian and the set of
generators G consist of L-Lipschitz functions, i.e. |G(X;) —
G(Xs)|| < L|| X1 — X for any X7, X5 in the support of
Px and let G satisfy (15). Then the generalization error for
entropic W2GAN

E[W3 (P, (x), Py) — Wi\(Pa-(x), Py)]

and that for Sinkhorn W2GAN
E[Sx(Pg, (x): Py) — Sx(Pa«(x), Pv)]

can be both upper bounded by
Kd)\nfl/2 (1 + (27_2/)\) |'5d/4‘\+3)

with 72 = max{L?0?(X),o?(Y)}
It is worth mentioning that a similar result was proved in [20],
however it requires significantly stronger conditions for the set
of generator functions G. In particular, it does not apply to G
being the set of all linear functions.
A. Proofs

Due to page limit, we only provide the proof of Theorem
3. The proof of Theorem 4 follows along the similar line and
is delegated to the long version of the paper. In particular, the

(16)



proof of Theorem 3 builds on a result that appears as Corollary
1 of [21] and several lemmas that we summarize below.

Proposition 1 (Corollary 1 of [21]): If Px and Py are o2
sub-gaussian, then

E [|W35(Px, Q%) = Wi, (Px, Py)|]

< Kadn7V2(1+ (202 /)443 0 (17)

where K is a constant depending on the dimension.
To prove the theorem we need the following lemmas.

Lemma 1: Under the conditions of Theorem 3 for any Py
G* = argmingeg W227)\(Pg(x),PZ) has E [HG*(X)H%] <
Tr Kz and 02(G*(X)) < rd * Tr K z0%(K ¢ /* X).

Lemma 2: For a sub-gaussian Z the covariance matrix trace
is bounded as Tr Kz < 4do?(Z).

Lemma 1 follows from the optimality of G*, condition (15)
and the fact that mutual information is invariant to scaling
of G. Lemma 2 follows directly from Jensen’s inequality.

Proof of Theorem 3: The proof is based on [21, Theo-
rem 2]. Denote Cy; constants depending on the dimension d
as we are not aiming to find the exact dependence of the bound
from the dimension. Let A = 2 and note that the definition of
entropy regularized Wasserstein distance defined in [21] and
in this paper differ by a factor of 1/2, but as all the results are
stated up to a multiplicative constant, this does not influence
the solution. First, we rewrite d)(G*, G,,) to fit Theorem 1:

dA(G*,Gp) = (W3\(Pa-(x), Q%) — W3 A(Pa=(x) Py))
+ (W3 A(Pa,(x), Pr) = W3\(Pa=(x), Q%))

< (W3 A(Pg-(x), Q%) — Wi s(Pg-(x): Pr))
+ (W3 s(Pg, (x): Py) = W3 \(Pg, (x), Q%))

Let 12 = max{4r02(K}_(l/2X)a2(Y),JQ(Y)} < 4r7%. Then

(18)

o2 (G*(X)) < rd ' Tr Kyo? (K X)
<dro? (KX)o (Y) <2,

with the inequalities following from Lemmas 1, 2 and the
definition of 2. By [21, Theorem 2] applied to the expectation
of the first difference in (18):

E [[W3\(P-(x), Q%) — W3 (P (x), Pr)|]
< Cyon V2(1 4 (2)PVHF, (19)

As G, depends on the sample, the theorem cannot be
applied directly to the second difference. Following [21]
for a set of functions F we write ||Py — QV|lr =
sup, (e re |/ u(y) (dPy(y) — dQ¥(y))|. By Lemma [21,
Proposition 1] for 52 = max{a; (Gn(X)) 7(7;(}/),02(}/)}
and s = [d/2] +1:

W3\ (Pa,x), Pr) = W3L(Pa, x) Q%)

< (1+6%) 1Py - QY| (20)
where F* is a set of functions, such that v/ (1 + Er?’s) c F*
for all optimal dual potentials . F° is a larger set and its

exact definition can be found in [21], but for the purpose of
this proof it is important to note that F° only depends on s

fs,.

and not on the sub-gaussian parameters of Y and G X. Taking
expectation over the sample in (20) we get:

T2
(Ey WA (Pa,(x): Py) = W3 \(Pa, (x), Q%)])
< 28y, [1+ 3% By 1By ~ QF 3~
In [21, Proof of Theorem 2] a covering number bound for F*
is used to establish that

E[IPy - Q%3]
< (1 + 02(Y)d+2) n_lCd’g < (1 + 1/2d+4) n—lcd,g
By Lemma 2 we have Tr Ky < 4do?(Y), so

03(Gn(X)) < d ' Tx Kyro? (K X)

<4ro?(K'2X)o% (V) < o2 (V)2 /o (Y),

where the last is due to Lemma 1. Taking expectation of 5% :

B[5%] < Blmax{a (1), 0*(V). 0% (X))}

1)

(22)

3s S 2(33)351/657

< VGSE[maX{ Loy (V)/o*(Y)} (23)
where (23) is due [21, Lemma 4]; plugging (23) in (21) gives
E[W3\(Pa, (x). Py) = Wix(Pa, (x). Q%)]
< \J2(L+ 2(38)35089) Cy n—1055 (1 + v42)
]'5d/4]+3)

< Cd,4n*1/2 (1 + (1/2)
Combining (24) and (19) we get that for A = 2:
E[d\(G*,Gy)] < Cagn™2(1 + (v?)[P4/41+3)
< Kgn~Y2(1 + (7_2)(5d/4]+3),
Consider A\ # 2. Then for any A > 0 :
W2272(PZ 2/)\’PY 2//\)
B [[|Z - Y|?] /A +21(Z;Y)

(24)

= inf
7ell((Pz,Py))

=2W3,(Pz, Py)/X
Thus, noting that for a sub-gaussian Z :
Z~\/2/\||3 AR
B V2 5 — gy (125) <
2ro5,2/A 2ros,
we conclude that 02(Z\/)\/2) = 20%(Z)/\. Plugging the
result into the bound (24) we get

E [d(G*,Gy)] < Kghn™Y2(1 + (272 /) [54/4153) /2,

V. CONCLUSION .

In this work we provide a comprehensive complexity analy-
sis of entropy regularized GANs and explain their robustness.
Moreover, in a specific simplified setting, the linear generator
and Gaussian distributions, we derive an analytic expression
for the optimal generator. This results motivates further studies
on model-based designing of GANs and GANSs stability.
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