
Fachbereich Mathematik

Kolloquium über Mathematische
Statistik und Stochastische Prozesse

Dr. Matthias Löffler
ETH Zürich, Schweiz

12.01.2021, 16:15 Uhr, Digital

Optimality of Spectral Clustering in the Gaussian
Mixture Model

Spectral clustering is one of the most popular algorithms to group high dimensional
data. It is easy to implement and computationally efficient. Despite its popularity and
successful applications, its theoretical properties have not been fully understood. We
show that spectral clustering is minimax optimal in the Gaussian Mixture Model with
isotropic covariance matrix, when the number of clusters is fixed and the signal-to-noise
ratio is large enough. Spectral gap conditions are widely assumed in the literature to
analyze spectral clustering. On the contrary, we show that these conditions are not
needed.

Dr. Matthias Löffler
ETH Zürich, Schweiz
https://people.math.ethz.ch/ mloeffler/

Kontakt:
Jun.-Prof. Dr. Mathias Trabs (http://www.math.uni-hamburg.de/home/trabs/)
Universität Hamburg

Hinweis: Im WiSe 2020/2021 wird das Kolloquium online via BigBlueButton
durchgeführt. Anmeldungen bitte über die genannte Kontaktperson.

https://people.math.ethz.ch/~mloeffler/

