Movkoy Chain VS Martinge(e

: N\wh‘ngab; (S o sequence "?sz\:; wﬁshmﬁ/
O Yo & & R.V. (rowhkm veriabte s
@ £ (X)) <+% , Yk

@ & ka*h\xkﬁ(k-a,"‘ ,X\% = Rie

‘Gb\rﬂefcﬁna L\t‘&’forg/

a ! N
M&Y’k@\l CJ"G\‘V\ K o QQC(/V‘(W'UL ‘?sz\k:‘ Sa«hs.fazm?/:

V) X & a R.V. (rewdom vwviaﬂt)

Q onla(xkﬂ :X\ PN = R >Xl<—FXtc-\;" > X,:x.?

‘Gb\fﬂewna L\l‘&’f‘okg/

\“% both are well o(»fwf
Km\dm. woalk ¢ both, a marﬁhg@& o A markov CMLLU\
Z:’xame&  Rouglon, Wekle

= PYOL(XIQ-H =X le:Xk)

2D Wwoovgule,, (et O&(ﬁ'w( by UMax Jnat




o A porticl <tets af X=o et time tzo

2y At Bwe Skep 0, the position (g Xn
— et L
Ypp =y K0 7ex , with probatiliny <

N oTeX . wih prob L
Bromle: A Y, Y, Yo, - are tid. Gaugan
N (0, \
ELYiy= 0 )

Define Ixal by
M = Kot Yy Xo with X, wdpendee T

Than E(Xk+\\xk>xk_‘)~'~)xo>
-k ( Xk+Yk+{ Xo ' Ak >Xk-4)"‘,xo>

= Rt X EM)= X
g‘) gx“‘h;o S a Vhwt\‘njv»ZQ

Bux {Xﬁ%\& net 6 Movkou chain
becaust P (xkﬂ:x \ K= %

:(; PLN(—H:X \kaxlh"’ )XO:XOi



v
L
Min 2 X
Stochattic  Givadiont  Descent xepn NV 1_€ ’

ol Lo B for 0 dta Gy
Py S22, are Some wled bas

Wonk to Sodve the 4n tn (ese Y Sorg

G X+ G P i) v Cn P (X ) = B, =N

N
gxi,0)
L5
Wi = —
V& 1300~ 90®

CRull batchy Grrodiest  Descent -
Koty = X = Q[J‘\? = v{jiog]

Stochastic Gradiost  Degront -
et = K — Y\kv&‘(k) (%K)

{Lk)éﬂ)m.)‘\,?‘ e A, Yendom Ua«ﬂ\a‘a(z‘
with  uniform AicEibution

n N TN
‘QLX,) - thx) - T FWw — = WM
)=l




——

| wo RWU{WQQA /Q'UOU\%—H(, Methol ¢
1. EM\J{DM{ZQJ Covrdmate  Descent

TL\ §to£l\%'h\(, &Tiao{u‘m{- Dzsczmt

EXWP(L N Mmin ~FLX) - J_i \ AX’E(\(Z' /‘\(‘(Qmm -
X CIR" L clR™

OF s t-th rew ot A \CLX) ‘EH Ax~ bll*

S >C:I\< (X2~ \\

= %n(‘;m %Kw %= bi ()

\

—

|

A=

GC{’M’“PM’I’ OQQ((M‘E N Xk‘“; Xk — V\W"(’( XK)

OT ‘S [—th YDW&fA :;Xk*’ V] AT (Ax—1b) L
e I E uu)

— B m

V{(X)
/n .
= Z O (GIn-EY

LU




)

. :\_&h;ow of AT

VJ%(X)Q) :%“‘“" < m g _m )
T )z oAl Y

O vyow

boradioe  Descomt Werr = Ne ~ V\V—ka\/‘

CDDV‘J.»\V'C!/[:(/ DQ_Q(Mt : Xm\ : _ y] v{m&)u)

O SpOreL vectr with ov.b),o% hoW YD htrig

y—th ev\%rgu{' Z_O{ (a Xkl’\B



7: C un LJQ Ea«//\e/\ £Q7uﬂvvt“faxt(2 O W\dom/é%
o tn 4 mini-batch

Xk-(.\ — X‘o\ — l/\ %g UJ\:L (Xk)

Ka@ marz Method v <oﬁm o lwst sqiee

110 i (A AT 7/@_
L’Q Wwe take Some <PQ(/W}L V‘ §CTD he comes
Ct\ lo at X— b 0
X(&\ =~ Xk — S ) . e m
[ asll,

whidh  t¢ the  Kaczmmz Method
& Good V@ML‘”‘Q/ Choick

#——AQ_/ V\OV‘VhﬂLZQA"W (ﬁa,(m m (/DWQSFO/"JS pe

Ln{)gr—&m,,&, g@mtﬁémﬁ (n SGEP ,

Cr flood V‘@aolfng/ chorck

Coo(o, domo v © Cospdinate Desane o ipmxmw( (erud
Q) TV mwrmizahion




