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In this talk, we discuss a method for manifold learning that relies on a
symmetric version of the optimal transport problem with a quadratic
regularisation. We show that the solution of such a problem yields a
sparse and adaptive affinity matrix that can be interpreted as a
generalisation of the bistochastic kernel normalisation. We prove that the
resulting kernel is consistent with a Laplace-type operator in the
continuous limit, discuss geometric interpretations and establish
robustness to heteroskedastic noise. We will show a link to maximum
likelihood estimation in Gaussian Mixture Model and the Porous Medium
Equation. The performance on certain simulated and real data examples
will be shown. Some open questions will be discussed across the talk.

Please click the below link to join the seminar.
https://us02web.zoom.us/}/81379290349
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