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The geometry of mixed-Euclidean metrics
on symmetric positive definite matrices

Yann Thanwerdas*, Xavier Pennec

Université Cote d’Azur and Inria, Epione Project Team, Sophia Antipolis
200/ route des Lucioles, 06902 Valbonne Cedex, France

Abstract

Several Riemannian metrics and families of Riemannian metrics were defined
on the manifold of Symmetric Positive Definite (SPD) matrices. Firstly, we
formalize a common general process to define families of metrics: the principle of
deformed metrics. We relate the recently introduced family of alpha-Procrustes
metrics to the general class of mean kernel metrics by providing a sufficient
condition under which elements of the former belongs to the latter. Secondly,
we focus on the principle of balanced bilinear forms that we recently introduced.
We give a new sufficient condition under which the balanced bilinear form is a
metric. It allows us to introduce the Mixed-Euclidean (ME) metrics which
generalize the Mixed-Power-Euclidean (MPE) metrics. We unveal their link
with the (u,v)-divergences and the (a, 8)-divergences of information geometry
and we provide an explicit formula of the Riemann curvature tensor. We show
that the sectional curvature of all ME metrics can take negative values and
we show experimentally that the sectional curvature of all MPE metrics but
the log-Euclidean, power-Euclidean and power-affine metrics can take positive
values.

Keywords: Symmetric Positive Definite matrices, Riemannian geometry,
information geometry, families of metrics, kernel metrics, alpha-Procrustes,
mixed-power-Euclidean, mixed-Euclidean, (u,v)-divergence, (o, 3)-divergence
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1. Introduction

The convex cone of Symmetric Positive Definite (SPD) matrices is a man-
ifold on which several Riemannian metrics were defined: FEuclidean, Fisher-
Rao/affine-invariant [Il 2, [3, [, Bl 6], log-Euclidean [7], Bures-Wasserstein [8]
9, 10, 111 12} 13], Bogoliubov-Kubo-Mori [14}, [15], log-Cholesky [16]... Several
families of metrics encompassing them were defined to understand their com-
mon properties, their differences and the level of generality of each property:
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kernel metrics and mean kernel metrics [I7), [I§], power-Euclidean [19], alpha-
Procrustes [20], deformed-affine [21], mixed-power-Euclidean [22], extended ker-
nel metrics, bivariate separable metrics [23]... In particular, kernel metrics
form a very general family of O(n)-invariant metrics indexed by kernel maps
¢ : (0,00)%2 — (0,00) acting on the eigenvalues of SPD matrices. This family
contains many O(n)-invariant metrics and it has good stability properties. The
subclass of mean kernel metrics, for which the kernel maps have monotonicity
properties, is interesting because it provides a necessary and sufficient condition
for geodesic completeness. Hence, kernel metrics and mean kernel metrics ap-
pear as sufficiently general families with interesting properties so it is a natural
framework to work in. However, this class contains metrics with very different
geometries so it motivates us to define subfamilies of metrics which share more
geometric properties with one another.

In previous works, we introduced two principles for building families of Rie-
mannian metrics that share interesting properties: the principle of deformed
metrics [21] and the principle of balanced bilinear forms [22]. Deforming metrics
(or datasets of SPD matrices) via a diffeomorphism is a very common proce-
dure to define families of metrics. In particular, kernel metrics are stable by
univariate diffeomorphisms, those which are characterized by their action on
eigenvalues. However, mean kernel metrics are not stable by all univariate dif-
feomorphisms because of the monotonicity requirement. In this work, we gather
many constructions of deformed metrics and we contribute a sufficient condition
under which alpha-Procrustes metrics are mean kernel metrics.

The balanced bilinear form of two flat metrics is defined by composing the
Frobenius inner product with the parallel transport of each flat metric [22].
When the bilinear form is a metric, it forms a dually-flat manifold along with
the two flat Levi-Civita connections of the flat metrics. In the case where the two
flat metrics are power-Euclidean metrics, the balanced bilinear form is a metric
called the mixed-power-Euclidean metric. In this work, we give a new sufficient
condition for a balanced bilinear form to be a metric, namely that the flat metrics
are univariately-deformed-Euclidean metrics, which allows to define the new
family of Mixed-Euclidean metrics. Then, we provide the geometric operations
of Mixed-Euclidean metrics regarding information geometry and Riemannian
geometry. In particular, our main contributions are on the one hand the link
we establish between Mixed-Euclidean/Mixed-Power-Euclidean metrics and the
(u,v)/(c, B)-divergences of information geometry, and on the other hand the
expression of the Riemann curvature tensor of Mixed-Euclidean metrics.

In Section 2, we present our notations and the preliminary concepts of uni-
variate maps and kernel metrics. In Section 3, we study deformed metrics and
we relate the family of alpha-Procrustes metrics to the class of mean kernel met-
rics. In Section 4, we recall the main concepts of information geometry, we state
the principle of balanced bilinear forms and we explain the relation between the
two. In Section 5, we introduce the new family of Mixed-Euclidean metrics and
we study its geometry. We conclude and discuss some perspectives in Section
6. The proofs of the results are presented in appendix.



2. Notations and preliminary concepts

In this section, we introduce some notations and we recall two concepts
that are used throughout the paper. The first one is the concept of univari-
ate map on SPD matrices: it is a map acting on the eigenvalues, such as the
symmetric matrix logarithm or the power maps. The successive differentials
of smooth univariate maps can be expressed in closed form modulo eigenvalue
decomposition thanks to the functions called divided differences [24]. This main
advantage explains why they are ubiquitous as indexing collections of families
of metrics. Secondly, we recall the main facts about classes of kernel and mean
kernel metrics introduced in [I7, [18].

2.1. Notations

We denote Sym(n) the vector space of real symmetric matrices of size n,
SPD(n) the manifold of SPD matrices, O(n) the orthogonal group, Diag™ (n)
the group of positive diagonal matrices.

On the manifold SPD(n), we denote TxSPD(n) the tangent space at ¥ €
SPD(n). Given a metric g' on the manifold SPD(n) where I is any index char-
acterizing the metric, we denote V! its Levi-Civita connection, R' the Riemann
curvature tensor, 7" the torsion tensor, II' the parallel transport. We omit the
index when the context is clear.

Given a matrix M, we denote M;; or [M];; the (i,7)-th coefficient of M.
Given coefficients (M;;)1<i j<n € R"*, we denote [M;;];,; the matrix with (4, j)-
th entry M;;. Given (di,...,dy,) € R", we denote diag(dy, ..., dy) the correspond-
ing diagonal matrix.

We recall that exp : ¥ € Sym(n) — Y750 £%% € SPD(n) is a dif-
feomorphism whose inverse is the symmetric matrix logarithm denoted log :
SPD(n) — Sym(n).

2.2. Univariate maps

In this paper, we call O(n)-equivariant map a map f : SPD(n) — Sym(n)
such that f(RERT) = Rf(X)RT for all ¥ € SPD(n) and R € O(n). Among
O(n)-equivariant maps, we focus on the class of univariate maps.

Definition 2.1 (Univariate maps) A univariate map is an O(n)-equivariant map
f : SPD(n) — Sym(n) such that there exists a map on positive real numbers
also denoted f : (0,00) — Rsuch that f(PDP") = P Diag(f(dy), ..., f(d,)) PT
for all P € O(n) and D € Diag™ (n) with D = Diag(dy, ..., d,,).

Any f : (0,00) — R can be extended into a univariate map and if the
former is of class C! (resp. C2, resp. a C!-diffeomorphism), then the latter is
differentiable (resp. two times differentiable, resp. a diffeomorphism) [24, 23].
We denote Univ the set of smooth univariate diffeomorphisms. In addition, the
differential and the Hessian of a smooth univariate map can be expressed thanks
to the first and second divided differences as follows.



Definition 2.2 (Divided differences) [24]

1. Let f € CY(R,R). The first divided difference of f is the continuous
symmetric map fI : R?2 — R defined for z,y € R by:

f@)—fy)
1] . g if z#£vy

2. Let f € C*(R,R). The second divided difference of f is the continuous
symmetric map f[? : R? — R defined for z, 7,z € R by:

(U (2, )W (y, 2) = s (.2)- fll(o:y) i oy

Wy .
1! (2,9, 2) (fU(y, DM (z,2) = % if z2#x
(FU(z, )W(z,y )—Lﬁ(w) it sty

(2)

If f € C*(R,R), then one can check that the differential of f[! at (z,y) € R?
is:

I (@h—f"(y)k f(@)—f(y) _ )
dis y)f[l](h7 k;) = = + (z—y)? (h k) if z#£y 7 (3)

so one can prove that df[!l is continuous and fI! e C 1(R2,R). This also proves
[ z . .
that %(m, x) = fT(x) and that £ is continuous.
From now on, all univariate maps are assumed to be smooth.

Lemma 2.1 (Differential and Hessian of a univariate map) [24] The differential
and the Hessian of a univariate map f are O(n)-equivariant: dpppr f(PXPT) =
Pdpf(X)P" and Hpppr f(PXPT,PYPT) = PHpf(X,Y)P". Hence, they
are determined by their values at diagonal matrices D € Diag™(n), which are
given by the following formulae:

[dpf(X))i; = fU(di, dj) X35, (4)
[Hpf(X, X))y =2 fPUdi, dj, di) Xix X jn. (5)
k=1

2.3. Classes of O(n)-invariant metrics

The class of kernel metrics is a subclass of O(n)-invariant metrics on SPD
matrices indexed by smooth bivariate symmetric maps ¢ : (0,00)? — (0, 00)
[I7]. The advantages of this class are the simple formulation of its elements,
some important results on the metrics (completeness, cometric) and some im-
portant stability properties of the class. Hence, it is a good ambient class to
define subfamilies of metrics. Therefore in this section, we recall the defini-
tion of kernel metrics, the refinement of mean kernel metrics and the results on
completeness, cometric and stability.



2.3.1. Kernel metrics

Definition 2.3 (Kernel metric) A kernel metric [17] is an O(n)-invariant metric
for which there is a smooth bivariate map ¢ : (0,00)2> — (0,00) such that
g5(X, X) = gp(X', X') = 3, | 5-5 X3 where X = PX'PT, % = PDPT
with P € O(n) and D = Diag(dy, ..., d,).

Important examples of kernel metrics are the Euclidean, the log-Euclidean,
the affine-invariant, the Bures-Wasserstein and the Bogoliubov-Kubo-Mori met-
rics:

(Euclidean) g (X, X) = tr(X?), (6)
(Log-Euclidean) g%E(X, X) = tr(ds log(X)2), (7)
(Affine-invariant) g8 (X, X) = tr((Z71X)?), (8)
(Bures-Wasserstein) WV (X, X) = tr(ZSx(X)?), 9)
(Bogoliubov-Kubo-Mori) 98" M(X, X) = tr(ds log(X)X), (10)

where Sy(X) denotes the solution of the Sylvester equation X = XS5 (X) +
Sx(X)X. A review of the definitions, geometric properties and main references
on these five metrics can be found in [23].

2.83.2. The refinement of mean kernel metrics

There is a refinement of kernel metrics where the bivariate function ¢ relies
on a function called a symmetric homogeneous mean [I7]. These subclasses
provide a nice necessary and sufficient condition for geodesic completeness.

Definition 2.4 (Mean kernel metrics) [I7] A mean kernel metric is a kernel
metric characterized by a bivariate map ¢ of the form ¢(z,y) = am(x,y)?
where a > 0 is a positive coefficient, § € R is a homogeneity power and m :
(0,00)2 — (0, 00) is a symmetric homogeneous mean, that is:

1. symmetric, i.e. m(x,y) = m(y,x) for all x,y > 0,

2. homogeneous, i.e. m(cx,cy) = cm(z,y) for all ¢,xz,y > 0,

3. non-decreasing in both variables,

4. min(z,y) < m(z,y) < max(z,y) for all z,y > 0. It implies m(z, z) = =.

Theorem 2.1 (Completeness of mean kernel metrics) [I7] Mean kernel metrics
are geodesically complete if and only if § = 2.

2.8.83. Main results

The five kernel metrics cited above are mean kernel metrics. The mean
functions are summarized in Table [l

Moreover, the class of kernel metrics is stable under pullback by univariate
diffeomorphisms [I7]. However, the class of mean kernel metrics is not stable
under univariate diffeomorphisms, essentially because of the third condition of



Metric Kernel ¢(x,y) Mean m Power 6

Euclidean 1 Any mean
Log-Euclidean (m)2 Logarithmic mean
Affine-invariant x Geometric mean

Y
4 “’Tﬂ’ Arithmetic mean

Logarithmic mean

Bures-Wasserstein
Bogoliubov-Kubo-Mori

== N O

z—y
log(z)—log(y)

Table 1: Bivariate functions of the main O(n)-invariant metrics on SPD matrices.

a symmetric homogeneous mean. Indeed, the mean has to be non-decreasing in
both variables which is neither a differential nor a Riemannian property.

In addition, the class of kernel metrics is cometric stable [23]. Indeed, the
cometric is a metric on the cotangent bundle T*SPD(n) ~ SPD(n) x Sym(n)*.
Thanks to the Riesz theorem, the Frobenius inner product provides the identi-
fication Sym(n)* ~ Sym(n) so the cometric can be considered as a metric. The
cometric of the kernel metric characterized by ¢ is the kernel metric character-
ized by é

3. Deformed metrics

Log-Euclidean metrics on SPD matrices are pullback metrics of Euclidean
metrics on the vector space of symmetric matrices via the symmetric matrix
logarithm log : SPD(n) — Sym(n). This geometric construction of a metric
on SPD matrices based on a diffeomorphism f is commonly used to define
families of metrics on SPD matrices indexed by automorphisms of SPD matrices.
Indeed, even if these metrics are isometric, they do not give the same results
in data analyses. It is actually equivalent to compute with the metric g on the
transformed dataset [f(X1), ..., f(2n)] or to compute with the pullback metric
f*g on the initial dataset [2q, ..., Zn].

In this section, we give examples of situations in the literature where such
transformations are applied to the data (section , then we unify them into
our principle of deformed metrics and we give the fundamental Riemannian
operations (distance, geodesics, curvature, parallel transport) of the deformed
metrics (section [3.2). In Section [3.3] we contribute the new family of deformed-
Wasserstein metrics based on this principle which comprises the family of alpha-
Procrustes metrics [20]. We also give a sufficient condition under which alpha-
Procrustes metrics are mean kernel metrics.

3.1. Use of a deformation in the literature

As mentioned before, the class of kernel metrics is stable by pullback under
univariate diffeomorphisms [I7), 23]. In particular, pullbacks of the Euclidean
metric and the affine-invariant metric under power diffeomorphisms are detailed
in the original paper on kernel metrics [I7]. They were later called power-
Euclidean [19] and power-affine metrics, or more generally deformed-Euclidean
and deformed-affine metrics for an arbitrary diffeomorphism [2I]. Moreover,



power-Euclidean metrics are mean kernel metrics for any power and power-
affine metrics are mean kernel metrics if and only if the power belongs to [—2, 2]
[17]. Since power-Euclidean metrics interpolate between the log-Euclidean, the
Wigner-Yanase/square-root and the Euclidean metrics, an optimization proce-
dure was proposed on the parameter to choose the most appropriate metric
on a dataset of covariance matrices for Diffusion Tensor Imaging (DTT) [I9].
It is common in DTT to compute with precision matrices which are the in-
verses of covariance matrices, inv(X) = 71 [25], or with other transformations
of the covariance matrices such as the adjugate function adj(X) = det(X)X~?
[26]. More recently, the family of alpha-Procrustes metrics was introduced by
pullback under power diffeomorphisms of the Bures-Wasserstein metric, as for
power-Euclidean and power-affine metrics, and it was extended to the infinite
dimension in the context of Reproducing Kernel Hilbert Spaces (RKHS) [20].
In papers where the power diffeomorphisms are used to define power-Euclidean,

power-affine and alpha-Procrustes metrics [I7), 19} [I8], 21), [20], it is often noticed
that the limit when the power tends to 0 is the log-Euclidean metric. This is
actually a general fact. Indeed, from a Riemannian metric g, it is possible to
construct a one-parameter family of metrics (g )per+ by taking the pullback by
the power diffeomorphism pow,, : 3 € SPD(n) —— %P € SPD(n) for p # 0 and

to scale it by p%, that is g(zp) (X, X) = p%ggp (dspow,(X), dspow, (X)) for all
¥ € SPD(n) and all X € TSPD(n). Then when p tends to 0, g'») tends to the

that is g(zp)(X7 X) —

log-Euclidean metric associated to the inner product g; ?
p—

n?

g1, (dslog(X),ds log(X)) for all ¥ € SPD(n) and all X € TxSPD(n).

3.2. Principle of deformed metrics

Principle 3.1 (Principle of deformed metrics) Let g be a Riemannian metric
on SPD(n) and f : SPD(n) — SPD(n) be a diffeomorphism. Then the f-
deformed metric is defined as the pullback metric f*g. It is a Riemannian
metric on SPD(n) which is isometric to g and whose expression is:

(f79)2(X, X) = g5 (ds f(X), ds f(X)). (11)

All the Riemannian operations of a deformed metric are obtained by pulling
back the formulae that are known for the initial metric, as shown in Table

Metric (X, X) = gyx) (ds f(X), ds f(X))
Distance dI (3, A) =d(f (%), f(A))
Levi-Civita ds (VA Y) = Vag ) (df (V)
Curvature ds f(RL(X,Y)Z) = Ry (ds f(X),ds f(Y))ds: f(Z)
Geodesics f(V(an) (t) = ’Y(f(E),dzf(X))(t)
Logarithm ds. f(LogL (A)) = Log (s (f(A))
Parallel transport dAf(Hf;Z_)AX) = oy () r(a) (ds f(X))

Table 2: Riemannian operations of deformed metrics on SPD matrices



A fundamental stability property is that if g is O(n)-invariant and if f is
O(n)-equivariant, then the deformed metric f*g is also O(n)-invariant. More-
over, as mentioned before, if g is a kernel metric and if f is univariate, then
the deformed metric f*g is a kernel metric and the set {f*g, f € Univ} forms a
family of kernel metrics that is closed under pullback by univariate diffeomor-
phisms [I7]. The Riemannian operations that are known in closed form for g
are also known in closed form for f*g.

3.8. The new family of deformed-Wasserstein metrics

Definition 3.1 (Deformed-Wasserstein metrics) A deformed-Wasserstein met-
ric is the pullback metric by a univariate diffeomorphism of the Bures-Wasserstein
metric (Formula (9)).

The family of deformed-Wasserstein metrics contains the family of alpha-
Procrustes metrics since they are pullbacks of the Bures-Wasserstein metric by
the power diffeomorphism pow,, scaled by ﬁ [20). In this work, we designate
alpha-Procrustes metrics as power-Wasserstein metrics to be consistent with
power-Euclidean and power-affine metrics and to parameterize the family by
p € R*, the correspondence being p = 2. As argued earlier, we can say that
the log-Euclidean metric belongs to deformed-Wasserstein metrics so we can
designate it as power-Wasserstein with power p = 0.

Since the Bures-Wasserstein metric is a mean kernel metric, it is tempting to
determine when a power-Wasserstein metric is a mean kernel metric, in analogy
to the work done for the power-Euclidean and the power-affine metrics [17].
Here we give a sufficient condition under which a power-Wasserstein metric is a
mean kernel metric. The proof is in Appendix [A]

Theorem 3.1 (Sufficient condition for power-Wasserstein to be mean kernel)
The power-Wasserstein metric of parameter p < 1 is a mean kernel metric.

This condition does not seem to be sufficient. Indeed, after numerical
simulations, we conjecture that there exists py € (2.61,2.611) such that the
power-Wasserstein metric of parameter p is a mean kernel metric if and only
if p € (—00,1] U [po, +00). Moreover, the proof actually tells that if p € (1,2],
then it is not a mean kernel metric.

In this section, we gathered the deformations of Riemannian metrics or of
SPD datasets under our principle of deformed metrics. Therefore from a metric
we can define the family of power deformations of this metric, which tends
to a log-Euclidean metric when the power tends to 0. Moreover, the family of
univariate deformations of a kernel metric is a stable subfamily of kernel metrics
and it is interesting to determine when these metrics are mean kernel metrics.
It seems to be a quite difficult problem for general univariate deformations. On
the example of power deformations of the Bures-Wasserstein metric, we gave the
sufficient condition p < 1. To the best of our knowledge, determining necessary
and sufficient conditions for deformed-Euclidean, deformed-affine and deformed-
Wasserstein metrics to be mean kernel metrics remains an open problem.



4. Balanced metrics

The affine-invariant and the Bogoliubov-Kubo-Mori metrics were shown to
provide a dually-flat structure, that is a couple of flat affine connections which
are dual with respect to the metric. This is a rich geometric structure which
provides a so called canonical divergence, a potentials and specific algorithms
[2, 27, 28]. A dually-flat manifold is a Hessian manifold where the potential
is defined globally [29, [30]. Inspired by the characterization of the duality
based on parallel transport, we introduced a preliminary version of the prin-
ciple of balanced bilinear forms in [22] which allows to define a bilinear form
g° on SPD matrices from two flat Riemannian metrics g, g* by ¢%(X,Y) =
tr((Mg— 7, X)(I15;_,; Y)) where IT, IT* denote the respective parallel transports.
The term “balanced” was chosen because the bilinear form relies half on each of
the two flat metrics. We showed that if the two flat metrics are power-Euclidean
metrics, then the balanced bilinear form is symmetric and positive definite, i.e.
a metric. In this section, we give a weaker condition under which the bilinear
form is a metric.

To ease the comprehension of this section, we recall the main concepts of
information geometry, especially dually-flat manifolds and related notions, in
Section In Section we provide a new condition on the two flat metrics
so that the balanced bilinear form is a metric: it is sufficient to assume that the
flat metrics are univariately-deformed-Euclidean metrics.

4.1. Information geometry and dually-flat manifolds

Before introducing the specific concepts of information geometry, we recall
the definition of an affine map between manifolds equipped with affine connec-
tions and the definition of a flat affine connection. We denote 9 the canonical
affine connection on a vector space.

Definition 4.1 (Affine map) Let M, M’ be two manifolds with respective affine
connections V,V’. We say that f: M — M’ is an affine map if for all vector
fields X,Y on M, we have V'f*(X)f*(Y) = f.(VxY).

Definition 4.2 (Flat affine connection) Depending on domains of research and
authors, a flat affine connection is a connection such that:

1. (Affine geometry) R =0 and T =0,

2. (Information geometry) [2, Section 1.7] there exists a global chart f :
(M, V) — (RE™M 9 which is an affine map, i.e. M can be seen as an
open set of RIMM yia f.

In the following, we call 1-flat (resp. 2-flat) a connection that is flat according
to the sense 1 (resp. 2) of the previous definition. A 2-flat connection is clearly
1-flat. Conversely, a 1-flat connection is locally 2-flat, i.e. each point has a
neighborhood U such that V is 2-flat on &. A 1-flat connection is a priori not
globally 2-flat because the manifold need not be an open set of R (e.g. the
circle S'). The obstruction is topological.



In this work, the flat metrics we introduce on SPD(n) (which is an open set
of the vector space of symmetric matrices) are actually 2-flat.

4.1.1. Dual connections with respect to a metric

Definition 4.3 (Dual connections) [2] Let (M, g) be a Riemannian manifold,
V9 the Levi-Civita connection of g and V, V* be affine connections on M. We
say that V* is the dual connection of V with respect to g if one of the following
equivalent requirements is satisfied:

1. Orgij = gljl"fci—f—gil(f‘*)ij for all 4, j, k € {1, ...,dim M} in any chart, where

I}, and (I*)F; are the Christoffel symbols of V and V*,

2. Zg(X,)Y)=9(VzX,Y) 4+ g(X,V3Y) for all vector fields X,Y, Z on M,
3. 9(X,Y) = g(IX, I1*Y) for all vector fields X,Y on M.

Hence given a metric g, V uniquely determines V* and (V*)* = V so that
YAV is a metric connection. We call (g, V, V*) a dualistic structure.
Note that if V and V* are torsion-free, then YEV~ = V9.

Definition 4.4 (Dually-flat manifold) [2] We say that (M, g, V,V*) is a dually-
flat manifold (or a Hessian manifold) when V and V* are dual with respect to
the metric g and when V and V* are flat (in the sense 2 of Definition .

4.1.2. Divergence

Definition 4.5 (Divergence) [2] A divergence is a distance-like smooth map
D : M x M — R, such that:

1. (separation) D(z,y) = 0 if and only if x =y,

2. (non-degenerate) the symmetric positive semi-definite bilinear form g :
2z € M +— —04|4=20y|y=>D is positive definite. It is called the induced
Riemannian metric. We denote b : TM — T*M and # = b~ :
T*M — TM the musical isomorphisms associated to the metric g?,
defined by b(X)(Y) = g(X,Y).

We can also define the dual divergence D* : (z,y) — D(y,x) and the induced
connection by VEY : z € M +— §(Z — 0%|,=.0,|,=.D(X,Y, Z)).

Lemma 4.1 (Dual connections induced by a divergence) [2] Let D be a diver-
gence on M. Then the connections V := VP and V* := VP are dual with
respect to the induced metric g”: a divergence induces a dualistic structure.

In general, there is not a canonical way to define a divergence from a dualistic
structure, except if it is dually-flat.

10



4.1.8. Canonical divergence of a dually-flat manifold

Definition 4.6 (Canonical divergence) [2] Let (M, g,V,V*) be a dually-flat
manifold where M is simply connected. Let u,v : M — R™ be two smooth
coordinate systems such that v is V-affine, v is V*-affine and g(aii, %) = 0y;.
The canonical divergence D is defined by D(z,y) = ¥(z) +¢(y) — (u(z)|v(y)) for
all z,y € M where (-|-) is the canonical inner product on R” and ¢, o : M — R
are smooth maps called potentials defined as follows:

L. dy = Y, vidu® for all i € {1,...,n} or equivalently without coordinates
d. (X)) = (v(x)|dzu(X)) for all z € M and X € T, M,

2. dp =Y, uldv for all i € {1,...,n} or dyp(X) = (u(z)|d,v(X)),
3. Y(x) + p(z) = (u(z)|v(x)) for all x € M.

The equation dip = Y, v'du’ has a solution by Poincaré’s lemma because M
is simply connected and the differential form w = ), v'du’ is closed. Indeed,

a9 awk 9 o o’ a9 ol
g(aui? Buj) = aZig(au“W) = 53;‘ and by symmetry of g, Q(Wa W) = azi
SO gsj = gf So v is well defined up to an additive constant and ¢ as well.

Finally, d,. (v +¢)(X) = (v(z)|dzu(X))+ (u(z)|d,v(X)) = d.({(u]v))(X) so there
exists a constant ¢ € R such that ¥(z) + ¢(z) = (u(z)|v(z)) + ¢ for all x € M.
We can impose ¢ = 0 by choosing the constant in ¢ appropriately.

4.2. Principle of balanced bilinear forms

The principle of balanced bilinear forms [22] provides a bilinear form by
combining the parallel transports of two flat metrics via the Frobenius inner
product. We can give a more general definition of a balanced bilinear form by
choosing any inner product on symmetric matrices, although we focus on the
Frobenius inner product afterwards.

Principle 4.1 (Principle of balanced bilinear forms) We fix (-|-) an inner prod-
uct on Sym(n). Let g*,¢~ be two flat Riemannian metrics on SPD(n). We
denote V1, V™ their Levi-Civita connections and IIT,II~ their associated par-
allel transport maps that do not depend on the curve since the metrics are flat.
Then the balanced bilinear form associated to g7 and g~ is defined by:

g% (X’ Y) = <H;—>IHX|H§—>I,,LY>' (12)

Theorem 4.1 (Relation between balanced metric and dually-flat manifold)
[22] Let g7, g~ be two flat Riemannian metrics on SPD(n). We denote V1, V™
their Levi-Civita connections. If the balanced bilinear form ¢° is a metric, then
(SPD(n), ¢°, VT, V) is a dually-flat manifold, which automatically comes with
a canonical divergence D according to the previous section.

It would be nice to have a sufficient condition under which a balanced bilinear
form is a metric. In [22], we proved that, with the Frobenius inner product, if g*
and ¢~ are power-Euclidean metrics with powers o and 3, then ¢° is a metric.
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In the following theorem, we give a weaker sufficient condition which allows to
define the new family of Mixed-Euclidean metrics. The proof is in Appendix [A]

Theorem 4.2 (Sufficient condition for a balanced bilinear form to be a metric)
Let (-|-) = Frob be the Frobenius inner product. Let g*,¢g~ be deformed-
Euclidean metrics respectively associated to univariate diffeomorphisms u and
v. Then the balanced bilinear form ¢° is a metric.

5. The new family of mixed-Euclidean metrics

5.1. Definition

Definition 5.1 (Mixed-Euclidean metric ME(u, v)) The (u, v)-Mixed-Euclidean
metric is the balanced metric ¢° defined in Theorem It is given by:

ME (u,0) _ (g, d )l (d,. d.) X2 1
Is (X, X) u/(l)v/(l);u (di, dj)v (d“dj)Xw’ (13)

where X = PX'PT, ¥ = PDPT with P € O(n), D = diag(dy, ..., d,,).

Remark 5.1 We notice that if we denote ¢, = “;[(11]) and ¢, = U;[(f]) the kernel
maps associated to the u, v-deformed Euclidean metrics, the balanced metric is
a kernel metric characterized by ¢, = v/¢u¢». Hence, the principle of balanced
bilinear forms seems to appear as a principle of mean of metrics.

The family of Mixed-Euclidean metrics contains the family of Mixed-Power-
Euclidean metrics [22] for v = F,, and v = Fjg where F,, = pow,, if a # 0 and
Fy = log.

(Log-Euclidean) gg/IPE(O’O)(X, X) = tr(ds log(X)?), (14)
o, 1

(Power-Euclidean) gg[PE( ’ )(X, X)= gtr(dzpowa(X)Q), (15)

o, —Q 1 —

(Power-affine) guIPE(e=e) (x ) = —5tr(87dzpow, (X)), (16)
o 1

(“Power-BKM") g5 (X, X) = ~tr(dzpow, (X)ds log(X)), (17)
1

(General MPE) guIPEB) (x Xy = —ﬁtr(dgpowa(X)dgpowﬁ(X)).

o

(18)

As mentioned in [22], this family interpolates between the log-Euclidean met-
ric (0,0), the power-Euclidean metrics (a, «), the power-affine metrics (o, —«)
(including the affine-invariant metric (1, —1)) and the Bogoliubov-Kubo-Mori
metric (1,0).

12



5.2. Information geometry of Mixed-Euclidean metrics

As said in Theorem balanced metrics come with a canonical divergence.
As Mixed-Euclidean metrics are the balanced metrics of two deformed-Euclidean
metrics u*g® and v*g¥, it is straightforward that u : SPD(n) — Sym(n) and
v : SPD(n) — Sym(n) provide flat coordinate systems for these respective met-
rics. The canonical divergence of this structure is known as the (u, v)-divergence
in Information Geometry [31, Section 4.5.2]. The novelty here is the rela-
tion we establish between Mixed-Euclidean metrics and (u, v)-divergences. In
particular, the Mixed-Power-Euclidean metrics come with the so-called («, 3)-
divergences on SPD matrices [32]. This family contains the well known families
of a-divergences and S-divergences [32, Formulae 69,70]. We state the corre-
spondence between Mixed-Euclidean metrics and (u,v)-divergences in the fol-
lowing corollary of Theorem We recall the formulae of («, §)-divergences
with the corresponding potentials and we illustrate the correspondence with two
charts.

Corollary 5.1 (Mixed-Euclidean metrics and (u,v)-divergences) Let u,v be
two univariate diffeomorphisms u,v : SPD(n) — SPD(n). Then the manifold
(SPD(n), gME(v) 4*VE *VE) is dually-flat and its canonical divergence is
the (u, v)-divergence of Information Geometry [3I]. In particular, the manifold
(SPD(n), gMPE®P.a) YPE®P) yPE@) is dually-flat and its canonical divergence
is the («, 8)-divergence [32] Formulae 51,54,56,66]. The («, /3)-divergences and
the corresponding potentials (up to an additive constant, see Section |4.1.3|) are:

(a= 5 =0) D**(SI) = 1| loa (%) — log() [ep (19)
(= #0) D™ (SIS) = 15 = 5 [, (20)
(a=-B#0) DY *(ZX) = —%tr [(In + alogY) — alog ¥ — %7, (21)

(a# B =0) D¥(BY) = étr Kz“logz — éz”) + éz’“ - Z”‘logE’] »(22)

(0, 8,0+ 8 £0) D™P(S]S) = —tx { @ yotpy P syars 2“2"3] , (23)

af a+p a+f
(0= 6=0) 4"(%) = Jux(log(s)?) (24
(0= 5 #0) (%) = 5oy tr(5), (25)
(=B #0) 6™ "() = —tr(log ) = — log(det ) (26)
(a6 =0) ¥"(%) = ~tx( log ® — 5, (27)
o aBiyy— L iyats
(0. B0k B #0) U7 (D) = Ztu(5), (28)

The (a, §)-divergences on SPD matrices can also be obtained by extending
the (a, §)-divergences on positive discrete measures [33]. Indeed, a pos-
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itive discrete measure is a vector of positive numbers so the diagonal matrix
of eigenvalues of an SPD matrix can be considered as a positive discrete mea-
sure. Then the («, 8)-potential on positive diagonal matrices is extended by
O(n)-invariance, which defines the (a, §)-potential and the («, 8)-divergence on
SPD matrices [32]. Conversely, the (a, 8)-divergences on SPD matrices define
divergences on positive discrete measures when restricted to positive diagonal
matrices. So there is a one-to-one correspondence between (a, §)-divergences on
SPD matrices [32] (or Mixed-Power-Euclidean metrics) and (a, §)-divergences
on positive discrete measures [33]. This correspondence is given on Figure
The graph on the right is essentially borrowed from [33] with complements from

[34].

PA(a) PE(a) a-div B-div
Polar-affine B
Neyman x?
Affine-invariant Euclidean 1 @ Euclidean
Reverse KL
Log-Euclidean .~ BKM L Kullback-Leibler
7 \
1 a 0 1 a
Inve.rse- Itakura 2
Euclidean Affine-ifivariant Saito @ Pearson
Polar-affine
a, B)-Mixed-Power-Euclidean metrics a, B)-divergences on positive measures

Figure 1: Correspondence between MPE metrics on SPD matrices and («, 8)-divergences on
positive discrete measures.

Remark 5.2 The affine-invariant /Fisher-Rao metric is associated to the Kullback-
Leibler divergence of centered multivariate Gaussian densities, which dif-
fers from the O(n)-invariant extension of the Kullback-Leibler divergence of
positive discrete measures represented on Figure

The (u,v)-divergences can be expressed via an integral formula [31, Formula
(4.170)] following Definition The formulae of the previous corollary can
thus be computed either from that formula or directly.

5.8. Riemannian geometry of Mixed-FEuclidean metrics

Another immediate consequence of the relation between balanced metrics
and dually-flat manifolds is that the Levi-Civita connection of the Mixed-Euclidean
metric MPE(u, v) is simply the arithmetic mean of the Levi-Civita connections
of the deformed-Euclidean metrics u*g® and v*g".
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Corollary 5.2 (Levi-Civita connection of Mixed-Euclidean metrics)
ME(u,0)y, 1 1 ~1
Vg Y =0xY + 5((dsw) ™ (Hzu(X,Y) + (dev) ™ (Hev(X, 1)) (29)

It is even possible to compute the curvature following the same ideas as for
the BKM metric in [I5]. The proof is given in Appendix

Theorem 5.1 (Curvature of Mixed-Euclidean metrics) Let u,v : SPD(n) —
SPD(n) be two univariate diffeomorphisms. We define the univariate diffeomor-

phism w = vou~! so that u : (SPD(n), gME(“’“)) — (SPD(n), %QME(M’”))
is an isometry. For . = PDPT € SPD(n), we denote X = PX'PT € Tx;SPD(n)
and analogously for Y, Z,T € TxSPD(n), we denote u;; = ull (di,dj), wiji =
ul?l(d;, d;, dy) and analogously for v,w. We denote m;; = wlll(u(d;),u(d;)) =
Yii and mizr = wi(u(d;),u(d;),u(dy)). Then the curvature of the mixed-

Euclidean metric gMP(»?) ig:
RMEGw) (X y gy L (XY 20T — YL X!, Z0 T (30
= (X,Y,Z,T) = W (D)o (1) Z Pwkl( ij L ik 4kl 1 ij kLRl UG (30)

i,5,k,1
/ ! ! ! / ! / /
+ X5 Z0 Yy — Y525 X1T05),
2m;, UijUjURIUL; = 2ujv; (uzjvzgl ’Uzguzgl)(u]k:v]k:l Ujku]k?l)
is symmetric in ¢ <> k, in j <> [ and in u <> v. In particular, at ¥ = I, the
curvature is:

where p;p =

N o

where A stands for the affine-invariant metric (Formula [8). Therefore, the
sectional curvature of the mixed-Euclidean metric at I, takes non-positive val-
ues. In particular, for mixed-power-Euclidean metrics MPE(a, 3) with a? # 52
(thus excluding log-Euclidean, power-Euclidean and power-affine metrics), since
Hi/gE(a’B) (X,Y) = x~(a+h) x HE/IPE(Q’@ (X,Y) for all A > 0, the lower bound
of the sectional curvature is —oo.

2
Rll\i (u’v)(X,KZ,T) — % [(ln RIA,L(X’Y’ ZyT)v (31)

It seems difficult to determine theoretically whether the sectional curvature
of mixed-Euclidean metrics (again, excluding MPE(a, 3) with a? = 3?) can
take positive values. On Figure [2] we show numerical results which make us
think that this is the case. Indeed, we observe numerically that for all o, 5 €

0.05k| k € {—40,...,40}} such that o? B2, we have KMPE@S) 0 and
{ ’ ’ ) min

KMSXE(Q’B) > 0. These simulations also tend to show that, at a given point 3,

the negative values taken by the sectional curvature are much larger in absolute
value than the positive values taken by the sectional curvature.

From Figure |2} it appears that power-Euclidean metrics (flat), power-affine
metrics (Hadamard) and the log-Euclidean metric at the intersection play a spe-
cial role among the family of Mixed-Power-Euclidean since all others apparently
admit positive and negative sectional curvature.
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Lower bound Kmin<0 Upper bound Kmax=0

0.005

0.004

0.003

0.002

Parameter B
Parameter 8

0.001

-12 0.000

-2 -1 0 1 2
Parameter a Parameter a

-1 0 1 2

Figure 2: Lower and upper bounds of the sectional curvature of the mixed-power-
Euclidean metrics. Left: lower bound. Right: upper bound. The lower bound of the

power-affine metrics (8 = —a) is known as —<- [23]. The bounds were obtained in di-
mension 3 by taking 1000 random positive diagonal matrices D of determinant 1 (to avoid
scaling effects), 1000 random pairs of symmetric matrices (X,Y’) and computing the sectional

MPE(a,8) Rp (XY, X)Y) _ 2w
D (X,Y) T X0 (VYY) g (X7 for (o, B) € [—2,2]* with a step
Aa = AB = 0.05. Diagonal matrices are taken instead of SPD matrices because the MPE

metrics are O(n)-invariant.

curvature K

In addition, for Mixed-Power-Euclidean metrics, we can also compute the
geodesics, the logarithm map and the distance between commuting matrices.
These formulae are proved in Appendix [A]

Theorem 5.2 (Riemannian operations of MPE metrics) Let «, 8 € R such
that a4+ 8 # 0, thus excluding log-Euclidean and power-affine metrics. Table
summarizes the formulae of the geodesics, the logarithm map and the distance
in the particular case where ¥,A € SPD(n) and V € TxSPD(n) commute.
They essentially reduce to the formulae of the ag-power-Euclidean metric with
Qg = O‘Tw These formulae are generally not valid for non-commuting matrices.

Geodesics | yz,v)(t) = (X4 +tdspow,, (V))! /e
Logarithm | Logy(A) = (dspow, ) (A% — E)
Distance d(X,A) = ai0||A°‘0 — 2| pyob

Table 3: Riemannian operations of Mixed-Power-Euclidean metrics for commuting matrices

It would be tempting to generalize the formulae of geodesics, logarithm and
distance between commuting matrices to Mixed-Euclidean metrics. However, if
we consider two diffeomorphisms u,v : (0,00) — (0,00), the map f = /uv
(which generalizes pow, = ,/pPow,powy) is not a diffeomorphism of (0,00) in
general. For example, take u(z) = z(z+1) and v(z) = J. So the generalization
is not straightforward.
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6. Conclusion

Deforming a Riemannian metric is a general way of defining new metrics and
new families of metrics on SPD matrices. In particular, using power diffeomor-
phisms defines one-parameter families which tend to the log-Euclidean metric
when the power tends to 0. The class of kernel metrics is stable by univariate dif-
feomorphism whereas the class of mean kernel metrics is not. We showed that
the alpha-Procrustes (or power-Wasserstein) metrics are mean kernel metrics
when the power p = 2a < 1.

We extended the principle of balanced bilinear forms and we gave a new
sufficient condition under which the bilinear form is a metric. This allowed
to define the new family of Mixed-Euclidean metrics which extends the two-
parameter family of Mixed-Power-Euclidean metrics. Since balanced metrics
define dually-flat manifolds which are characterized by a canonical divergence,
Mixed-Euclidean metrics are in one-to-one correspondence with the (u, v)-divergences
of information geometry. In particular, Mixed-Power-FEuclidean metrics are in
bijection with («, )-divergences. Finally, we computed the curvature of all
Mixed-Euclidean metrics.

Some questions remain open. What are the conditions on the univariate
diffeomorphisms u, v for the u-deformed Euclidean, affine, Wasserstein or the
(u, v)-mixed-Euclidean metric to be a mean kernel metric? Are there more
general conditions on two flat metrics for their balanced bilinear form to be a
metric? What if we replace the Frobenius inner product by another one? Does
the operation (¢, ¢') — /¢¢' on flat kernel metrics generalize the principle of
balanced metrics?

More generally, since the two-parameter family of («, )-Mixed-Power-Euclidean
metrics interpolate between the Euclidean, the log-Euclidean, the affine-invariant
and the Bogoliubov-Kubo-Mori metrics, does there exist a principled family with
three or four parameters which additionally includes the Bures-Wasserstein met-
ric? It is not difficult to build parametric families of metrics which interpolate
between all of them whereas it is more difficult to find interpolations with an
interesting geometry such as the dually-flat geometry.
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A. Proofs

Proof of Theorem (Condition for power-Wasserstein to be a mean kernel metric).

1
21 2=p
Let us show that if p < 1, then the function m(x,y) = {(xp +y?) (p Ty ) }

P —yP
is non-decreasing in = (and by symmetry in y). If we factorize by y and define
a new variable t = z/y, we have to study the function f(t) = F(t)ﬁ where

2
F(t) = +1) (pk)

First, let us prove that F is non-decreasing if and only if p < 1. We denote
fola) = pg=7 > 0 and go(z) = 2” fo(x)* so that F(z) = fo(x)* + go(z). Note

x
that fo is non-decreasing if and only if p < 1. We also introduce ho(z) =

(P +1)(z — 1)? so that F(z) = p? (:fiﬁ))z

1. If p—1 > 0, then F’(0) = —2p* < 0 so F’ cannot be positive around 0
because it is smooth at 0. So F' is not non-decreasing.

2. If p €]0,1], then F is non-decreasing as product of three non-decreasing
positive functions.

3. We assume that p < 0. Let us prove separately that F' is increasing on
(0,1) and on (1,00). As F' is continuous (at 1), it will prove that F' is
increasing on (0, 00).

(a) Let us prove that F' is increasing on (0,1). We only need to prove
that go is increasing on (0, 1). We successively derive:

z—1 _
. g(x) =p2mx” Y(2 = p)aP™ + paP — (p+2)z +p),
_/_/ x
>0 g1(x)

° gi(z) = (2—p)(p+1)a? +p*2""! — (p+2),

o g{(x) = pz?*((2 — p)(p + L)z +p(p — 1)).
We can notice that g;(1) = 0 and ¢{(1) = 0. So if we prove that
g7 < 0on (0,1), then g] is decreasing thus positive, so g is increasing
thus negative, and finally g¢(, is positive so go increases.

i. If p+1 =0, then g/ has the sign of p?(p — 1) < 0,

ii. if p+1 >0, then g{ is positive before xg := % < 0 and
negative after,
iii. if p+1 <0, then g{ is negative before xy := % > 1 and

positive after.
So we proved that F' is increasing on (0, 1).

(b) Let us prove that F' is increasing on (1,00). As x — ﬁ is
increasing, we only need to prove that hg is increasing on (1,00) so
that F' is increasing on (1,00) as product of two positive increasing
functions. We derive successively:

18



° h6(37) = (fL' — 1)h1($) with hl(.’IJ) = (p+ 2)1-17 _pxp—l + 27
o hi(z)=paP2((p+2)z— (p—1)).
We need to prove that hy > 0 on (1,00). As before, we distinguish

the cases:

i. If p+2 < 0, then b} is negative before xg := Z% > 1 and positive
after. As hy(zo) =2 — 25~" > 1, we have hy > 0 on (1,00).

ii. If p+2 > 0, then A} is negative on (1,00). As lim,_, hi(z) = 2,
we have hy > 0 on (1,00).

So we proved that F' is increasing on (1, 00) and therefore on (0, 00).

Finally, we proved that F' is non-decreasing if and only if p < 1. As f = powW_1_o
-r
F, we can assert that if p < 1, then f is non-decreasing, as expected. O

Proof of Theorem (Sufficient condition for a balanced bilinear form to be a metric).
Let u,v : SPD(n) — Sym(n) be two univariate diffeomorphisms onto the re-
spective image of SPD(n) by u and v. Let g7, g~ be the respective deformed-
Euclidean metrics by u and v. Hence for all ¥ € SPD(n) and X,Y € TxSPD(n):

g5 (X, X) = tr(dsu(X)?), (32)

95 (YY) = tr(dsv(Y)?). (33)

Hence the flat parallel transports IIT and II~ do not depend on the curve, they
are simply given by the differentials of u and v:

I 2 X = (dau) ™ (dsu(X)), (34)

5, Y = (dav) Hdso(Y)), (35)

where dsu(X) = Pdpu(PT XP)P" and [dpu(PT X P)];; = ull(d;, d;)[PT X P];;
given an eigenvalue decomposition of ¥ = PDPT with D = diag(dy, ...,d,) €
Diag™(n) and P € O(n). Note that d;, u(X) = «/(1)X so dr,u = u'(1)Id. The
same is valid for v. Therefore, since the parallel transport is O(n)-equivariant,
the balanced bilinear form ¢° is defined by:

g% (X,Y) = tr((I,; X)(Ig_,; Y)) (36)
= tr(P(IL} ;. P'XP)PTP(II, , . PTYP)PT) (37)

1
- Wtr(dDu(PTXP)de(PTYP)) (38)

= m Zum(diadj)v[l](dndj)[PTXP]ij[PTYP]ij- (39)

First, ¢° is symmetric. Second, since u : (0,00) — R is a diffeomorphism,
either u/ > 0 or v/ < 0 and by the mean value theorem, the sign of u[! is the

(g, d. M (g, d.
sign of u/. Hence % > 0 and similarly % > 0 so the coefficients of

the quadratic form g% (X, X) are positive. So the balanced bilinear form ¢° is a
Riemannian metric. O
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Proof of Theorem- (Curvature of Mized-Euclidean metrics). We compute the
curvature of the metric gMP (%) for univariate diffeomorphisms u, v : SPD(n) —
SPD(n). Since dsv(X) = dyzyw(dsu(X)) with w = v ou™!, the map u is an

isometry between gME(®v) and ¢ gMEId®) with ¢ = ,(u{)(l( So it suffices to

compute the curvature of gM*14®) and to conclude by pullback and scaling.
Let ¥ = PDPT € SPD(n). We denote u;; = ull(d;, d;), uijr = ul®(d;,d;, dy,)
and analogously for v and w.
The curvature of g := gMEUd®) can be computed the same way as shown
n [I5] for the metric BKM = MPE(1,0) = ME(Id,log). Following [I5], we
introduce Gx(X) = dgw(X) and I'n(X,Y") such that:

oo(X.Y) = Sstldsu(X)Y) = (@ (Y). ()

Vi, Y =dsY (X)+Ts(X,Y), (41)

where V is the Levi-Civita connection of g. Note that Gy : Sym(n) —
Sym(n) is a linear isomorphism and I'y; is symmetric. According to Lemma
[Gp(X)]ij = w;;X;;. Then the Riemann curvature tensors are defined by
R(X,Y)Z = VxVyZ-VyVxZ-Vixy1Zand R(X,Y, Z,T) = —g(R(X,Y)Z,T)
so we can write R in function of I" and dI" or in function of G and dG [15]:

(42)

= —CACX) (G G 2) + 16 G ) (G (dG(X)(2))),
(43)

R(X.Y.2.T) = gt [(46(0)(G(4G(Y)(2)) = dG(Y)(G(d6(X)(2)) T).
(44

So we only need to express dsG(X)(Y) = Hyw(X,Y). Lemma [2.1] gives
HE’U)(X, Y) = f)IfDU}()(/,YV)ID—r and [HD(X/,Y/)]U‘ = Zk wijk(X Yk—i-X/k}/Zlk)
Hence:
tr(dnG(X)(Gs' (d=G(Y)(2)))T) = tr(dpG(X')(Gp' (dpG(Y')(Z")T') (45)

—ZdDG )G (dpG(Y)(Z)))is T (46)

= Z wijr(Xik[Gp' (dpG(Y)(Z')]jx + Xjx[Gp (dpG(Y')(Z"))]aw) T

4,5,k

(47)
/ —1 ! ! !

=2 wir XG5 (dpG(Y')(Z))ik T (48)
ik

=23 B XL GV ) (2] T (49)
igk 7

=2 Z wz]kw]kl Xix(Yj1 2k + Y Z3) T (50)
i,7,k,l
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Therefore:

Wi Wikl
R(X,)Y,Z,T) = w (1) 2]w~J (XY 2y, T + X Z Y Ty, (51)
igklL ik
Xk 215 — YieZia X1T5:)-
To get the curvature of gME(®?)  we scale this formula by ¢ = % and

we pull it back via the map u. The coefficients w;; = w[ll(di7dj) and w;jr =
wl(d;, d;, dy) are replaced by the coefficients m;; = wi' (u(d;), u(d;)) = vi; /uij
and mi;, = wP(u(d;), u(d;),u(dg)). The vectors X = [X,;];; are replaced
by the vectors dsu(X) = [u;;X;;];;. Hence the curvature of ME(u,v) writes
(modulo a permutation of indexes I — k — j — I):

ME(u,v 1
RPNV ZT) = s D pam (XY ZT + XU Z YT (52)
i,k

= VX020 T = Y 253 X Th),

MijiMjik
2m]~1

j <> 1 but it does not look really symmetric in u <> v. Let us check that it is

though. If d; # d;, we can write:

where p;r = U;jU Uk u. This expression is symmetric in 7 <+ k£ and

1 U1 1 ( ) 1
ikl = = —— ——————(m;; —my
PR 2 g u(dy) —u(dy) T
1 1
= 2(dj _ dl)2 wivg (vijuil - Uijvil)(vkjukl - Ukjvkl)
(vig(wir — wij) — wij(vir — viz)) (Vi (Ut — ury) — Ugj (Vi — Vij))
Q(dj - dl)zujlvjl

m(mkj — MU ) Wi Uk Uk U

1
= 7(%;‘%51 - Uijuijl)(ujkvjkl - Ujkujkl)-
2u5 1051

Since the two expressions of p;;i; are continuous in (d;,d;,dk,d;), they also
coincide when d; = d;. The last expression is clearly symmetric in u <+ v.
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The curvature at ¥ = D = I, follows from the following computations:

wyy = ull(di, dj) = u'(1), (53)
= i v
Yy W)’ o
gk = W (u(ds), (dy), uldy) = 5w (u(1), (55)
w =@ out)x (ut) = Z/c;q;:l, (56)
w ou = Z—i, (57)
(w” ou) XU/:W’ (58)
Myj = <W> (1), (59)
Pijkl = %Uijugkuklwi (60)
2

_ ) (V) @)

=201 < 2 (1)’ ) (1) (61)
1 " / — (D" 2

= swmem @ W) - v e 1) (62)

_ ;u/ 2,/(1)2 v"(1) _ u”(1) ?
- om0 (5 ) ©
=~/ (1)v'(1) (n[o']) — (nfu']))* (1) (64)

SN—
—~
—_
~—

| I

[ )
—
D
ot
=

Hence, according to Formula (52f), the curvature at I,, writes:

’ ’ 2
RV (XY, Z,T) = é [(m = > (1)} tr(XYZT + XZYT — YXZT — YZXT)
n u
(66)
/ / 2
= % [(m % ) (1)} tr(XY ZT — YX ZT), (67)

because the second and fourth terms cancel. Recognizing the curvature of the
affine-invariant RIAn (X,Y,Z,T) = 3t2(XYZT — YXZT) metric [I} 35, 23], we
can finally write:

% )l ()| R} (X,Y,Z,T). (68)

u,v 1
RY™P(X,Y, 2,T) = 1 Kln

O
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Proof of Theorem 2 (Riemannian operations of Mized-Power-Fuclidean metrics).
We compute the geodesics, the logarithm map and the distance between com-
muting matrices. We show that the geodesics of the Mixed-Power-Euclidean
metrics MPE(a, 8) with a+ /5 # 0 when the base point ¥ € SPD(n) and the ini-
tial tangent vector X € TsSPD(n) commute is y(t) = (£ + t ag X0~ 1 X)1/Po
where oy = # # 0. Once this is shown, the formulae of the logarithm and
the distance are obvious so we omit the proofs. As the metric is O(n)-invariant,
we can assume that 3 and X are diagonal matrices.

First, we assume that a,8 # 0. As MPE(q, 8) is a balanced metric, the
Levi-Civita connection is VMPE(®8) = 1 (pows VE + pOWEVE) where V¥ is the
Euclidean connection on symmetric matrices. Since for any curve v on SPD(n),
we have:

(pOW* v ) t)’y - (d’y(t)powa)_l(V?d,y(t)powa)('y’(t))dpowoc ('Y/)) (69)

= (dv(t)powa)il(vaa)/(t)(VQ)/) (70)
= (dy(ypow,) (1) (1)), (71)
the geodesic equation VMPE h) ~" = 0 rewrites:

(dy(ypowa) TH((v)" (1)) + (dyypows) ~H((77)"(£)) = 0. (72)

We compute:

V() = 2T, + tag T X)) (73)

(Y (t) = S X (I, + tag X X)a0 !, (74)

(v)"(t) = ol — cg) B 2X2(I,, + tapg B X) 20 (75)

(dy(nypow,) ()" (1) = év(t)l’“(vo‘)”(t) (76)
= #2*1)(2(1” FtagETlX)m0 2 (77)

As this expression is skew-symmetric in («, 3), the curve v satisfies the geodesic
equation.

Second, we assume that o # 0 and 8 = 0. Similarly, the Levi-Civita con-
nection is VMPE(@A) = 1(pow’: VE + log* VE). Hence the geodesic equation is
analogously (d.pow,) 1 ((v*)"(t)) + (d) log) " ((logy)"(t) = 0. Thus:

log~(t) = 1og2+—1og([ +tagL71X), 78
(logv)'(t) = 271X (I, +ta02 1x)-t 79
(log)"(t)

) =

81
82

(dy (1) log) ™ ((log 7)"(£)) = ~(t)(log )" (t)

(78)
(79)
= X7 2X3 (I, +tag X~ 1X) (80)
(81)
:_%z—lxz(lnﬂaoz—l)()%o’z (82)

This expression cancels Equation with 8 = 0 so the curve = is the geodesic.
O
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