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Why Does Variance Matter?

Convex Optimisation, Ryan Tibshirani

https://www.stat.cmu.edu/~ryantibs/convexopt/lectures/stochastic-gd.pdf


Why Does Variance Matter in Policy Gradients

3 Adapted from Sergey Levine



Aside: Control Variates

A route to reduce the variance of our gradient estimator



Baseline

Remember this?

Our revised estimator Y does not introduce bias


