
Algorithm SGD for Linear SVM

Initialize with w0 = 0, w̄ = 0

Iterate for k = 1, 2, . . . K

1. Pick a random i in 1 : N 1

2.
dk = λwk − 1[i ”error”]y

ixi (1)

3.

wk+1 = wk− c

λk

(
λwk − 1[i ”error”]y

ixi
)

= wk(1−c/k)+
c

λk
yixi1[i ”error”]

(2)

4. w̄ ← w̄ + wk+1

Output w̄/K

1Or pick i from a random permutation of D, until D is exhausted, then repeat with a
new random permutation


