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DCMs in a nutshell (1/2)

● Discrete Choice

●

●
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Interested? Have a look at our MOOC on edX!  (Search “Discrete Choice”)
https://courses.edx.org/courses/course-v1:EPFLx+DiscreteChoiceX+3T2017/course/

https://courses.edx.org/courses/course-v1:EPFLx+DiscreteChoiceX+3T2017/course/


DCMs in a nutshell (2/2)
●

●

●
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Solution: Machine Learning

● THE

● Optimization, good practices, efficient, “trendy”

●
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What can we do for DCMs?

⚠ Interpretability
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State-of-the-art
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Optimization of DCM and ML 

●

●

● A lot!
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First-Order optimization - the ancestors
GD

(Cauchy, 1847)

SGD
(???, 1940’s)

mbSGD
(???, 1940’s)

10



First-Order optimization
Adagrad
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TODO 
AGAIN!



First-Order vs Second-Order
●
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Optimization of DCMs
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Simple MNL

●

●

● Normalized LL: −0.7908
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First-step - First-order

SGD Adagrad
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SNM

Why not Second-Order?

●

●
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SNM: The good, [...]
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SNM: The bad, [...]

●
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SNM: and the ugly!

●



Future work
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Adaptive Batch Size (ABS) 

●

●

●
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Results
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Better: 10/12



Conclusion
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Conclusion
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●
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SNM not converging
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