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Today’s slides based on Rigollet’s notes and Wainwright

http://www-math.mit.edu/~rigollet/PDFs/RigNotes17.pdf

http://www-math.mit.edu/~rigollet/PDFs/RigNotes17.pdf


Review: Total variation (TV) distance



A lower bound [taken from Rigollet’s notes]

http://www-math.mit.edu/~rigollet/PDFs/RigNotes17.pdf


A lower bound cont’d [taken from Rigollet’s notes]

http://www-math.mit.edu/~rigollet/PDFs/RigNotes17.pdf


A lower bound cont’d [taken from Rigollet’s notes]

http://www-math.mit.edu/~rigollet/PDFs/RigNotes17.pdf


Aside: total variation distance [taken from Rigollet’s notes]

http://www-math.mit.edu/~rigollet/PDFs/RigNotes17.pdf


Aside: total variation distance [taken from Rigollet’s notes]

http://www-math.mit.edu/~rigollet/PDFs/RigNotes17.pdf


Kullback-Liebler (KL) divergence



Kullback–Leibler divergence (from Wikipedia)



Kullback–Leibler divergence cont’d (from Wikipedia)



Kullback–Leibler divergence cont’d (from Wikipedia)



Product measures



Product measures cont’d



Example 4.7



Pinsker



Pinsker cont’d



Pinsker cont’d



Hellinger distance



Squared Hellinger distance



Squared Hellinger distance cont’d


