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Variational Autoencoder (VAE)

e Kingma & Welling (ICLR 2014)

—JTD Y 1 ~)L: “Stochastic Gradient VB and the
Variational Auto-Encoder”
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> _D(q(z|$)|Ip(zl0)) + / 1(z$) log p(x|2, 0)dz
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SGD et TZ 5!
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Z z ~ N(p(x), diag(o(x)))
p(x), o (x)
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— ZDTFERDGradientz 5TH L TSGDIC ANtLiE L Ly,
— Reparametrization trick (IE3R &L D Zith)
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— Peaky?“ £ 7 (Mode-finding: PRMLZ=R)
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