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(A) Problem Statement (B) Dynamical Wasserstein Barycenter

(F) Results

Contributions: 
• A new model for time-series consisting of  stationary and transitions periods

• Where transitions between pure-states through the Wasserstein Barycenter

• A new random walk on the probability simplex to model dynamically evolving system state

• Utilize Wasserstein-Riemannian geometry of  Gaussian distributions

• Evaluate on human activity data
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