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Basic algo : GD
,
and GD

with momentum

GD with momentum

Define learning rate y
entialize i-parameters
Set # of eterations set detail
For#etrations and while

not reached stop enterior
(e) = 5 (B(- Be-x) - -g(px)
(no momentum - ug(Bzi)
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with SGD a without
- compute gradient g(j)
- accumulate squared
gradient
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compute update of
(a)=c

update

13
Ci+1)

= px)- y()g((()
end while



~utomatic differentiation

Example

y(x) = exp(x)
= b = exp(a)
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a = X
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exp(a) 2x
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