
Density Evolution

(Infinite Particle Limit)

Density Evolution

Fokker-Planck 
Equation (Reversible)

Kernel Stein Vlasov 
Equation of SVGD

Metric

Information 
Geometry

Optimal Transport
+ L2

Optimal Transport
+ RKHS KL Decrease Rate

Objective

KL decrease rate

Particle Dynamics

"Steinalize"

Generalization

Stein Variational 
Gradient Descent

Langevin 
dynamics

L2-Wasserstein 
Distance

Gaussian 
Quadrature

RKHS-Wasserstein 
Distance

Fisher 
Divergence

KL Divergence

Kernel Stein 
Discrepancy

  Random Diffusion
  Monte Carlo

Maximum Mean 
Discrepancy

  Interacting Particles
  Repulsive Forces 

Metric

Objective

Stein Variational Inference

Gaussian Case

Discrepancy measure 
between data and models
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