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Abstract

In this seminar we will first review the background of deep generative modeling. Then we will
introduce our recently proposed method, which learns a generative model with a Schrédinger Bridge.
At the population level, the generating task is characterized via a stochastic differential equation on
the time interval [0, 1] with a time varying drift term. Deep learning techniques are adopted to
estimate the drift term in our algorithm. Under mild smoothness assumptions, we prove the
consistency of our approach.
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