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L(λ) = Eq(z;λ)[log p(x, z)− log q(z;λ)]



Gradient ascent using proximity operators

U(λt+1) =L(λt) +∇L(λt)>(λt+1 − λt)
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⇒ λ∗t+1 = λt + ρ∇L(λt)
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Proximity operators for variational inference

U(λt+1) =L(λt) +∇L(λt)>(λt+1 − λt)
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− kd(f (λt), f (λt+1))
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Binarized MNIST
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(a) Proximity Variational Inference (b) Data (c) Variational Inference


