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Checkpoint Reverse

Automatic Differentiation

(Long-term project: PLT for AD)



diagramatic representation

time overhead: const
space overhead: linear in time



composition of 8 functions

checkpoint schedule: bisection

overhead: logarithmic
 (time & space)

Implementation:

- old - program is a nice "for loop"

- Tapenade - checkpoint at calls

- here - PLT to decompose



Aggressive implementation, see paper.
`CheckpointVLAD'



CheckpointVLAD : scalar/CPU

            :: Scorch : tensor/GPU



Bonus Material 

- nesting of AD operators

- Optimization API
- Hv



- AD of higher-order functions?

- AD of higher-order functions
→ nesting!



- Lots of room at the bottom

AD & approximation
DO NOT COMMUTE!

- finish with WARNING:


