FEW VARIANTS OF SGD

Method Formula
Learning Rate wlt) = () g . Ve(w),2)  =wl —p. Vwlt)
Adaptive Learning Rate wlt+l) = () — . Vp(®)

Momentum [Qian 1999]

Nesterov Momentum [Nesterov 1983]

AdaGrad [Duchi et al. 2011]

RMSProp [Hinton 2012]

Adam [Kingma and Ba 2015]
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For more details, see https://arxiv.org/pdf/1609.04747.pdf, and also https://ruder.io/optimizing-gradient-descent/



