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variational family Q- {3010 | reA)
| Goal: A= argmin Dic[p(¥10sta) 1l ¢ (VIN]

problem: we dont knaw qlw\) and we
can't evsluate

Solution; instead of min Dn we wax, ELBO
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ELBO
Nhﬁ’ ELBO involves the joint:
P ¥, data) = p(Data|y) pLy)

The joint is tractable while posterior
is not.

Assumptions: mean- Pield

F(91A) = T a%IA)

How: right viow we can onl wize Pns
nvénhyha lly, so we do mr&mm—
Bscent on” ELRO, because His is
easier/
Trecate:
max ELBO(%!‘L)
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Lesson:  we solve Por ¥ = srgmax E‘LL‘;;;,(L[&HS)]] by toordlinate ascent
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In fact, with 2 bit more algebra, we can show tiat:
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ELBO

each time updsting Ai by
A= arsvnax ELBO (i, A-)
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