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Input: the number of Fourier components D, step size 1, kernel function k;
Initialize w; = 0.
Calculate p(u) for kernel k as (2).
Generate random Fourier components: uy,...,up sampled from distribution p(u)
fort=1,2,....T do

Receive xy;

Construct new representation:

zt(x¢) = (sin[ul—xt}.,coﬁ[ul_xr}, ....,Hin[uEx,-_].,coﬁ[uEx;)]T

Predict i = sgn(wrz(xﬂ)};

Receive y; and suffer loss f(w;z(x; )iun);

if £(w,'z(x;);y) > 0 then

Wiat = we — V(W z(x,); ).

end if

end for
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