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5.1 F3

EIE (Strongly Convex Objective, Diminishing Stepsizes)

Under the assumptions of Lipschitz-continuous objective gradients, first
and second moment limits and strong convexity, suppose that SG method
is run with a step size sequence such that, for all k € N,

1
%= for some [ > " and v > 0 such that ag < ﬁ (123)
Then, for all k € N, the expected optimality gap satisfies
v
E|F - F| < - 124
[Flwe) ~ R < (124)
where g2
LM
= —_ 1)(F —F);. 12
vimmax{ o G0 FEm) - R )
6.1 AR

TR (Strongly Convex Objective, Noise Reduction)

Under the assumptions of Lipschitz-continuous objective gradients and
first and second moment limits and strong convexity, but with (116)
refined to the existence of constants M > 0 and ¢ € (0, 1) such that

Vare, [g(wi, &) < MCKH, vk e N, (131)
In addition, suppose that the SG method is run with a fixed stepsize,
ay = «a satisfying

1
O<a@<mind —r, — . (132)
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