Lecture 4 - scribbles

Wednesday, January 18, 2017
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pointers:
o bookforrates of convergence & lower bound:
= Nesterov, "Introductory Lectures on Convex Optimization", 2004
o proofforconvergence of weighted average stochastic subgradient method:
= Lacoste-Julien, Schmidt, Bach, "A simpler approach to obtaining an O(1/t) convergence rate
for the projected stochastic subgradient method", arXiv:1212.2002
https://arxiv.org/abs/1212.2002
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https://arxiv.org/abs/1212.2002

