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Forward vs. Reverse KL

igure 2: Figure illustrating forward vs reverse KL-divergence on a bimodal distribution. The blue and the red contours
epresent the actual probability density, p, and the unimodal approximation, g, respectively. The left panel shows
he forward KL-divergence minimization where ¢ tends to cover p. The centre and the right panels show the reverse
{L-divergence minimization where ¢ locks on to one of the two modes.
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