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RENYI REGULARIZED OPTIMAL TRANSPORT

— Solving the strictly convex problem for « € (0,1)

1
OTy  (wv)= min (c,m)+ TRa(m|[p®@v), pvePX).
A? meIl(p,v) A

— Rényi divergence ¢ { f-divergence, Bregman divergence}

o= o[ () (%) o]

where 7 is a o-finite reference measure (for instance 7 = p + v).

— If X ¢ R? is compact, then
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