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Optimizing the Weights

o Parameters: <WW1, W@ , >
> Objective:
> Error minimization
- Backpropagation (aka backprop)
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Backpropagation Algorithm

> Two phases:
- Forward phase: compute output z; for each node j

- Backward phase: compute output 6; for each node j
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Forward Phase

- Propagate inputs forward through the network to
compute the output of each node
> Output z; at node j

° Zj= h(&l]') where aj= ZiW]‘i Zi
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Backward Phase

- Use chain rule to recursively compute gradient
> For each weight w;;

5 — aEn _ aEn aaj
aEn / aWﬂ aa] aW]l
> Let 0;=
da
h'(a)(z:—vy;) base case : j € output nodes
o Then 5. = T / P
/ h'(a) Zk W0, recursion : j € hidden nodes
o Since

da,
a. = w..z. then —— = z.
] z MG oW ]
k Jt

aEn aEn 061]-
. Therefore, 5]1 — — — 5]Zl

© Debswapna Bhattacharya Machine Learning | Virginia Tech



An Example

> A simple two-layer network: )

e —e 4

- Hidden nodes (Tanh):  &(a) = tanh(a) = n
ea e—a
o Note: tanh'(a) = (1 — (tanh'(a))?
> QOutput nodes (Identity): h(a) =a

> Objective function: squared error
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The derivation

> Forward phase

o Hidden nodes:

> Output nodes:

> Backward phase

° Output nodes:

o Hidden nodes:

> Gradients
- Hidden layer:

> QOutput layer:
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The derivation

> Forward phase

o Hidden nodes:

> Output nodes:

> Backward phase

° Output nodes:

o Hidden nodes:

> Gradients
- Hidden layer:

> QOutput layer:
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4 = Z WiiXi z; = tanh(a;)
i

U = Z W% Y = Gy
J

O = Zt = Vi

5]’ — [1 — (Z])z] Z ijék
k

OF
no __ — _ 2

= 5.x; = [1 — (z)°] Zk: WX,

O, 5o )

oW = Okl = G — Vi3
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Non-linear regression examples

> Two layer network:
> 3 tanh hidden units and 1 identity output unit

y = sinx

X
y = |x| y=f 5(t)dt
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https:

© Debswapna Bhattacharya

Demo Time (&

la

round.tensorflow.or

Machine Learning | Virginia Tech

10


https://playground.tensorflow.org/

