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VI performance depends on the variational 
parameterization
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Automatic construction of structured 
variational families
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Automatic differentiation variational inference
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ASVI preserves the forward pass of the model
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Variational inference with normalizing flows
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ASVI with cascading flows
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Highway flow architecture
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Hierarchical variational inference and auxiliary variables

Automatic structured variational inference

10

Ranganath, Rajesh, Dustin Tran, and David Blei. "Hierarchical variational models." 
International Conference on Machine Learning. PMLR, 2016.

Caterini, Anthony, et al. "Variational Inference with Continuously-Indexed Normalizing 
Flows." arXiv preprint arXiv:2007.05426 (2020).

Ambrogioni, Luca, Gianluigi Silvestri, and Marcel van Gerven. "Automatic variational 
inference with cascading flows." arXiv preprint arXiv:2102.04801 (2021).



Hierarchical variational inference and auxiliary variables
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Backward coupling and amortization
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Experimental results
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