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ABSTRACT:

Gradient descent and stochastic gradient descent are the workhorses of modern ML and Al, the
fundamental under-the-hood strategies that drive most of the machinery of large scale learning
algorithms and deep neural networks. Yet, the roots of these super useful strategies lie in a
sequential procedure advocated by Robbins and Monore more than 80 years ago in the field of
mainstream statistics. In this talk, I will revisit the basic Robbins-Monroe procedure and some of its
asymptotic properties, and also draw some connections to some prior work of mine on multistage

nonparametric function estimation.
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