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Introductory Notes on Kullback-Leibler Divergence

Tomohiro Matsuoka*!

Abstract - Kullback-Leibler divergence, also called as Kullback-Leibler information or Kullback-Leibler distance etc., is one of the fundamental concepts
in statistics, information science, etc. It is a type of measure of difference between two probability distributions. However, its properties such as what
type of difference it indicates, are not well-known. We present a brief introduction to Kullback-Leibler divergence in applied statistics with several
examples. In those examples, we include ones with the Pareto distributions, one of the simplest “power-law” or "long-tail” distributions.
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