
 

Riemannian Optimization

MLRG 28 07 21



Riemannian Optimization

Riemannian Weber
stochastic gsra

Variance
reduced

Frank
Wolfe



Riemannian Optimization



Riemannian Optimization

Examples

Tools

e.it



Some Problems

min FG f
x 0

o x



Some Problems

a

min FG
x I

5

min f p f
open

a p r



Some Problems

min ft f
x 0

O

of
feel

y
y

p n

I I l 1

mi It th
Ime t



Some Problems

min FG
x o

o x

min feel
gkbabilityopen

p r

min xTAx
11 11 1

Eigenvector I



i
111131

Not smooth Not convex Constrained

but solvable



Typical Solutions

If
X iii

111131



Typical Solutions

i W
change

a p
Perm

x e lo d I e C d d log x



Typical Solutions

i W
change

a p
Perm

x e lo d I e C d d log x

p e o d p e f es es o x

I



Typical Solutions

projection iiiit

I
Dm

i



Some limitations

Projection 41Osx

If X Osx



Some limitations

Projection 41DEX

If Dax

a p 1

Reparametrization
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