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Statistical physics of inference and learning: from
algorithmic strategies to proofs.

lundi 2 mai 2022 11:00 (1h 30m)

The scope of these lectures is to discuss the statistical physics approach to high dimensional inference and
learning. In these problems one seeks for a particular configuration of some variables (the signal) which
is hidden in a rough energy landscape of spurious non-informative minima. We will focus on two aspects
of these problems: on the one hand we will show how statistical physics provides powerful algorithms to
reconstruct the signal from some measurements. On the other hand we will show how the performances of
such algorithms can be analyzed on a rigorous basis and compared to the information theoretic limits that
can be proven using the techniques developed to analyze rigorously mean field spin glasses.
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