


Background: normalizing flows






problem: how to approximate p(x)?

(dropping conditioning on data)



solution: push a simple distribution
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solution: push a simple distribution through parametrized map
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then choose best map:  arg r)\n1/I\1 KL(Q)\ | | p)
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.1.d. sampling by evaluating map
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density through change of variables
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problems:



- density formula only valid for real-valued &



- need to optimize A
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Background: Mixed flows (MixFlows)

problem: have to optimize A



