Divergence Minimization

dg(0)
TP e ———==0
6* = argming [%2 D(6]|6p,)1 — AD(6]16;)  Subject tol.E_We_Vf(_WlHl:i: ) du
6* = argming [3—12 H(6;6p,) — H(8)] — AH(6;6.) + AH () 6.,=p(w/ 6)
=1
= argming~ Y7 ,[H(6;0p,) — AH(6;0)] — (1 — D)H(6)
8(0) = — 231, [Zer pW0) [logp(w]05,) — Mogp(w16) T + (1 = 2) Suvey pw0) logp(wl0) A u[Zwer p(W10) = 1] &
dg(6 1
age(w) - _EZ[lOgP(WleDi) — Alogp(w|6c)] + (1 —2) [logp(w|6) + 1] +pu =0
Solution: o
=pw|0) o« exp[—=XTlogp(w|6p,) - log p(w|6c)]
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