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The following notebook plots the result of using gradient descent to learn a degree 'd’' Legendre polynomial on training samples. The default

configuration uses training samples which are essentially a cubic with noise (feel free to change this below).

Note that the output of gradient descent starting from 0 initialization of the objective
N 2
min X5 — yll;

is equivalent to 3

[] import
import
import
import
import

oYU s W

= Xty

numpy as np
numpy.random as rand
numpy.linalg as la
pylab as plt
ipywidgets as widgets

from ipywidgets import interact

[] 1 rseed = 1932
2 rand.seed(rseed)

[] 1n =20

2 sigma = 0.3 # stdev of noise
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Click anywhere to edit

Weight is 0.016.
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Ratio of training to
g

test data: 50%

HEERENE
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Noise: 50 -
Xaz = - .
_—a — ‘ C
Batch size: 10 XiX2 ]
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Learning rate
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OUTPUT

Test loss 0.125
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