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See 8.3 1; viswels !

(i) Definition: Gradient De

Suppose f : R? — R is a differentiable vector-to-scalar function, meaning that all

of its partial derivatives are defined everywhere.
To find £*, the minimizer of f:

1. Choose a positive number, .. This number is called the learning rate, or step

size.
2. Choose an initial guess for the minimizer, Z(),

3. Then, repeatedly update the guess using the update rule:
21 _ 26 _ an(j;’(t))

4. Terminate once the algorithm converges, which happens when the norm of the

V£(Z®)|], is below some small tolerance level, e.g. 0.001 (since this

gradient, |

must mean we're very close to a minimum).
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