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Randomized Dblock first- and
second-order methods for a class of
structured nonlinear optimization
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Abstract:

Nowadays the optimization problems
emerging from some application
areas such as machine learning and
data mining are typically huge-scale.
They have Dbrought tremendous
challenge to the traditional first- and
second-order methods. In this talk
we consider randomized block first-
and second-order methods for
solving these problems, whose
Iteration cost Is typically low. We
analyze iteration complexity of these
methods  and present  some
computational results.
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