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GiaCO.QO Meanti Efficient Kernel Learning of the Koopman Operator
Inria Grenoble for Dynamical Systems

Koopman operators are a mathematical framework which helps to predict and analyze complex dynamical systems.

In this talk | will present three non-parametric estimators of the Koopman operator, which can be shown to provably
converge to the true solution from finite empirical observations of the system's time evolution. Scaling these
approaches to long trajectories is a computational challenge that we tackle using random projections (sketching).
With experiments on large-scale molecular-dynamics datasets, we show that the sketched estimators scale very
easily while maintaining accurate predictions.

Meanti*, Chatalic*, Kostic, Novelli, Pontil, Rosasco, Estimating Koopman operators with sketching to provably learn
large scale dynamical systems, NeurlPS 2023 (https://arxiv.org/abs/2306.04520)
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