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some references:

o for convex optimization: Boyd & Vandenberghe's book

o DL book -- chapter 4.3 on gradient-based optimization

o for matrix calculus:
Matrix Differential Calculus with Applications in Statistics and Econometrics, Heinz Neudecker and Jan R. Magnus -- free
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https://web.stanford.edu/~boyd/cvxbook/
http://www.deeplearningbook.org/contents/numerical.html
http://www.janmagnus.nl/misc/mdc2007-3rdedition
http://www.janmagnus.nl/misc/mdc2007-3rdedition
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http://www.janmagnus.nl/misc/mdc2007-3rdedition
http://www.janmagnus.nl/misc/mdc2007-3rdedition

o W BB (P

L (x)
i = vegdihon :2%% ) f
Uowal, miwme, @
Ol Tewhiep >

Yoo vaws on @w) / 7
vamuw ﬁ?
O JL L
éi)?c 2"0 Zi\
(O 0 g e Bl 0dd Yie Stwhung < UM
t 22 <>2E
7 %7@ - %
Xo %3 @’Q,

poans — Jod Lwsloay | ie. %

con Yo san o Qi o( G

we b o o iglon awgmm‘rggw%ow fort 2
@ rel{xcesm*z'%:ﬂ, \e Man Xy UR dustuxz

@ . :5:\) )Lé\ L d usirs C‘)(;QC'\ATQ&\G') adrne %r ZWMD)

\ ,\ml{)l-rnl‘h/lc ¢ . |.A/[,. .

RN [ 2

IFT6269 Page 7



%7

W@k@‘\'fw\s L yedhor Cfumjrl\’yk?m

< on Compilin Usine, u Emans to g
un \)‘4 VIE LAV “b“j OGV‘SM“Q%Mf) W’V‘@W}h

i fha
\ﬁ noon o@owé(hm — Con be sen oo Wedt - coor gy, (el
YV\u\vmba o o{ - cHve 5}

A
0@451?/\7 < =
S5 Hyy % lpf( “':c;'—-/iz?));

2,y 2y € Coms

”df;slvrsfon Maasing ¥

“E_\\%P . (‘H\)v%mm (gjﬂl%)

2 €yl

(41

=) Z =1 &r S‘ :O’S‘Vé\h \|7;~}4§) I
$
\\/\,\\\ ﬁP . /A(@\\ ;C{/\gjlmdsz '\y(zn‘em) /u>

-
\~7 /(/([&H\3 ( \é?w ’Z XM‘)\NM‘Q

%m

(ehou

IFT6269 Page 8



(ehou

MS (- o)

IFT6269 Page 9




