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Course Scope

• Brief Intro to Deep Learning

• Geometric Deep Learning

• Deep Learning Models for Sets and Sequences: Deep Sets & Transformers
• Deep Learning Models for Graphs: Graph Convolution & Message Passing GNNs
• Expressiveness & Generalizations of GNNs
• Unsupervised/Self-supervised Graph Representation Learning

• Probabilistic Deep Learning

• Deep Generative Models:
Auto-regressive models, GANs, VAEs, Diffusion/Score based models

• Discrete/Hybrid Latent Variable Models: RBMs, Latent Graph Models
• Stochastic Gradient Estimation



Course Scope

• Brief Intro to Deep Learning

• Geometric Deep Learning

• Deep Learning Models for Sets and Sequences: Deep Sets & Transformers
• Deep Learning Models for Graphs: Graph Convolution & Message Passing GNNs
• Expressiveness & Generalizations of GNNs
• Unsupervised/Self-supervised Graph Representation Learning

• Probabilistic Deep Learning

• Deep Generative Models:
Auto-regressive models, GANs, VAEs, Diffusion/Score based models

• Discrete/Hybrid Latent Variable Models: RBMs, Latent Graph Models
• Stochastic Gradient Estimation



Sampling Discrete (Categorical) Random Variables

Given a probability mass function of a discrete RV, how to draw samples?



Sampling Discrete (Categorical) Random Variables

Given a probability mass function of a discrete RV, how to draw samples?

Inverse transform sampling



Sampling Discrete (Categorical) Random Variables

Given a probability mass function of a discrete RV, how to draw samples?

Inverse transform sampling
Binominal(10, 0.4)



Sampling Discrete (Categorical) Random Variables

Given a probability mass function of a discrete RV, how to draw samples?

Inverse transform sampling

Probability Mass Function (PMF)

Image Credit: http://www.est.uc3m.es/icascos/eng/probability_notes/discrete-random-variables.html

Binominal(10, 0.4)

http://www.est.uc3m.es/icascos/eng/probability_notes/discrete-random-variables.html


Sampling Discrete (Categorical) Random Variables

Given a probability mass function of a discrete RV, how to draw samples?

Inverse transform sampling

Probability Mass Function (PMF)                                Cumulative Distribution Function (CDF)

Image Credit: http://www.est.uc3m.es/icascos/eng/probability_notes/discrete-random-variables.html

Binominal(10, 0.4)

http://www.est.uc3m.es/icascos/eng/probability_notes/discrete-random-variables.html


Sampling Discrete (Categorical) Random Variables

Given a probability mass function of a discrete RV, how to draw samples?

Inverse transform sampling

Inverse CDF                                                  Cumulative Distribution Function (CDF)

Image Credit: http://www.est.uc3m.es/icascos/eng/probability_notes/discrete-random-variables.html

Binominal(10, 0.4)

http://www.est.uc3m.es/icascos/eng/probability_notes/discrete-random-variables.html


Sampling Discrete (Categorical) Random Variables

Given a probability mass function of a discrete RV, how to draw samples?

Inverse transform sampling

Inverse CDF
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CDF and its inverse are discontinuous (piece-wise constant)!
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Gumbel distribution
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Gumbel distribution

PDF:

CDF:

It is used to model the distribution of the 
maximum (or the minimum) of a number of 
samples of various distributions
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Gumbel distribution
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Gumbel distribution

CDF:

Inverse CDF:

Inverse Transform Sampling is efficient 
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Gumbel Max Trick

Given any real numbers                                    , we sample 
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The conditional probability that the index of maximum value of                                      is      is
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Sampling Discrete (Categorical) Random Variables

The marginal probability that the index of maximum value of                                      is      is
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Sampling Discrete (Categorical) Random Variables

We have derived Gumbel-Max Trick

RV       follows a categorical distribution where                                       and

We have     follows the same distribution as 

where
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Sampling Discrete (Categorical) Random Variables

We have derived Gumbel-Max Trick

RV       follows a categorical distribution where                                       and

We have     follows the same distribution as 

where

It can be used for efficient sampling from complicated probabilistic models like discrete MRFs [5]
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Stochastic Gradient Estimation Again

Suppose we want to optimize                                                  and         is discrete
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Stochastic Gradient Estimation Again

Suppose we want to optimize                                                  and         is discrete 

Recall what we learned previously:

Reparameterization (path-derivative) gradient estimator

REINFORCE gradient estimator
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Stochastic Gradient Estimation Again

Suppose we want to optimize                                                  and         is discrete 

Recall what we learned previously:

Reparameterization (path-derivative) gradient estimator

We use the reparameterization

However, for discrete       , we can not differentiate                ! 

<latexit sha1_base64="DYx1oU/I418cm8sVu7QE5+4aRhU="></latexit>

L(�) = Ep�(X) [f(X)]
<latexit sha1_base64="vgOlVWtrwszckAAqpst/VtrlW/4="></latexit>

X

<latexit sha1_base64="FpbXimwbZRMIVwAbkNoTCi5hBms="></latexit>

@L
@�

=
@

@�
Ep(✏) [f(g(�, ✏))] = Ep(✏)


@f

@g

@g

@�

�

<latexit sha1_base64="mxuz/QdtWeCBAHgkL0FCIw4UCcQ="></latexit>

X = g(�, ✏)

<latexit sha1_base64="vgOlVWtrwszckAAqpst/VtrlW/4="></latexit>

X
<latexit sha1_base64="ZblG4BCF8BI4pO+gjcjin8MKx8o="></latexit>

g(�, ✏)



Stochastic Gradient Estimation Again

Suppose we want to optimize                                                  and         is discrete 

Recall what we learned previously:

Reparameterization (path-derivative) gradient estimator

We use the reparameterization

However, for discrete       , we can not differentiate                ! 

<latexit sha1_base64="DYx1oU/I418cm8sVu7QE5+4aRhU="></latexit>

L(�) = Ep�(X) [f(X)]
<latexit sha1_base64="vgOlVWtrwszckAAqpst/VtrlW/4="></latexit>

X

<latexit sha1_base64="FpbXimwbZRMIVwAbkNoTCi5hBms="></latexit>

@L
@�

=
@

@�
Ep(✏) [f(g(�, ✏))] = Ep(✏)


@f

@g

@g

@�

�

<latexit sha1_base64="mxuz/QdtWeCBAHgkL0FCIw4UCcQ="></latexit>

X = g(�, ✏)

<latexit sha1_base64="vgOlVWtrwszckAAqpst/VtrlW/4="></latexit>

X
<latexit sha1_base64="ZblG4BCF8BI4pO+gjcjin8MKx8o="></latexit>

g(�, ✏)

Can we find some differentiable approximation?



Straight-Through Estimator

Consider the binary (Bernoulli) case
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Straight-Through Estimator

Consider the binary (Bernoulli) case

Since step-function is non-differentiable, we can approximate it using identity [7, 1] and sigmoid [1]
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Straight-Through Estimator

Consider the binary (Bernoulli) case

Since step-function is non-differentiable, we can approximate it using identity [7, 1] and sigmoid [1]

We use discrete samples in forward pass and differentiable approximations in backward pass! 
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Gumbel-Softmax Estimator

We know Gumbel-Max Trick can sample from categorical distributions

RV       follows a categorical distribution where                                       and

We have     follows the same distribution as 

where
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Gumbel-Softmax Estimator

We know Gumbel-Max Trick can sample from categorical distributions

RV       follows a categorical distribution where                                       and

We have     follows the same distribution as 

where

However, argmax is non-differentiable!
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Softmax is a differentiable approximation of argmax!



Gumbel-Softmax Estimator

Recall in Gumbel-Max trick, we have

Use softmax instead of argmax (adding temperature     ), we have
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Gumbel-Softmax Estimator

Recall in Gumbel-Max trick, we have

Use softmax instead of argmax (adding temperature     ), we have

The Gumbel-Softmax distribution (concrete distribution) [2, 3] is then 
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Gumbel-Softmax Estimator

The Gumbel-Softmax distribution (concrete distribution) [2, 3] is then 
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Gumbel-Softmax Estimator

The Gumbel-Softmax distribution (concrete distribution) [2, 3] is then 
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Gumbel-Softmax Estimator

The Gumbel-Softmax distribution (concrete distribution) [2, 3] is then

Sampling operator is

Since samples are not discrete anymore, it is a biased estimator
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Gumbel-Softmax Estimator

The Gumbel-Softmax distribution (concrete distribution) [2, 3] is then

Sampling operator is

Since samples are not discrete anymore, it is a biased estimator

But samples are differentiable, so we can use reparameterization trick!

Empirically, it has low variances with a reasonable temperature!
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Gumbel-Top K for Sequences

For random processes like sequences of discrete random variables, we are interested in sampling most 
probable sequences, e.g., in language models

(Deterministic) beam search is typically used!

Gumbel Top K Trick:

We can generalize Gumbel-Softmax to Gumbel-TopK to construct stochastic beam search [4]!
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Gumbel-Top K for Sequences
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Stochastic beam search
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Questions?


