
Arbitrary cost: L̂φ(f) = 1
N

∑N
i=1 φ(yif(xi))

Learning algorithm: finds b ∼ −∇f

(∑N
i=1 φ(yif(xi))

)
Algorithm AnyBoost

Initialize f 0 = b0

for k = 1, . . .M
learn bk

find βk by line search
fk = fk−1 + βkbk


