
Algorithm Steepest-Descent for Logistic Regression

Input β0 ∈ Rn initial point

For k = 0, 1, . . .

1. calculate dk = 1
N

∑N
i=1

(
yi∗ − 1

1+ef(xi)

)
xi

2. find ηk by line minimization

3. βk+1 → βk − ηkdk

until stopping condition satisfied

Output βk+1


