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Gromov-Wasserstein Distance
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GW.(u,v) = ﬂEIi_In(L ) Ergr [(dv(X, X') — dy(Y, Y)?] + eKL(7||p @ v),

We provide the closed-form of GW, for the setting:
@ zero-mean Gaussian measures u = N(0,X,),v = N(0,L,)
@ inner-product structures dy = (-, )x,dy = (-, )y

We denote this case as IGW..
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Invariant of IG
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This means we only need to consider Gaussian measures with diagonal
covariance matrices!
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Main Result: Entropic IGW
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Intuition of Optimal Transportation
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We also provide closed-form solutions for unbalanced IGW, and the
(entropic-regularized) IGW barycenter problem (see the text for details).

Comparing scaled Gaussian measures Averaging Gaussian Measures
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Thanks for listening!
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