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Nesterov Accelerated gradientDescent
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HeatEquation
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Other versions using heat kernel
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Heat equation as a gradientflow in thespaceof
probability measures

Ut Du div Da divfu In
divfu Dogs 8fulgudx

Topyfunctional

Entful t fulogudx

Ent al t align ut dx

fairfulogu logu dx

flax
fulblogul dx

Ptdx











































































Suppose fuloguaxs.fi dx

Log Sobolev Inequality

Then Entful Entful t

Entful t Entful o Et

Relative Entropy Kullback LeiblerDivergence

ftp.fsagtax f

O f T

Suppose YN E Gibbs measure

Consider f Δg D GPU
D Dg PDU

FokkerPlank
Equation D g PI Du

p











































































D g logs U

8 slogs gu dx

D p logs log T

P pay
EatpH fglog ax

Eat911 1 filly ax O

flog ax fifth

DP Blog log ax

fg blog Pdx




























































Suppose flog a stiff Blog dx

I f f

ff logf Tdx fplogfftdx

171,1T dx

ff logf Tdx 1711T dx

satisfies Log Sobolev Ineg
Then

If EntPIT Ently T

Ent pit T Ent plot é't


