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Gower, Robert M., et al. "Variance-reduced methods for machine learning."

Proceedings of the IEEE 108.11 (2020): 1968-1983.
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Stochastic Average Gradient Amélioré: SAGA
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Stochastic Average Gradient Amélioré: SAGA
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Stochastic Average Gradient Amélioré: SAGA
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A5 Z 48 mMAHE (Stochastic Reduced Gradient, SVRG)
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Reduced Gradient, SVRG)
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import numpy as np

def stochastic_variance_reduced_gradient (theta, step_size, sample_num,

outer_max, inner_max):

for o in range (out_max):

yaprall [ 75 Z 48 RAFE (Stochastic Reduced Gradient, SVRG)

# compute full gradient of the finite sum objective function at theta

full_grad = gradient_of_obj (theta)
inner_theta = theta
for i in range (inner_max):
idx = np.random.randint (0, sample_num)
# compute individual gradient with index idx at inner_theta
gradl = gradient_of_obj (inner_theta, idx)
# compute individual gradient with index idx at theta
grad2 = gradient_of_obj (theta, idx)
# gradient estimation
grad = gradl - grad2 + full_grad
inner_theta += -step_size * grad

theta = inner_theta

return theta
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