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Input | (%;)/L,, kernel #, and parameters d, k.
Step 1 | Form affinity matrix 4 € RV %Y with
pairwise entries A;; = k(7;, ;).
Step 2 | Use A to find a binary connectivity
matrix €' via k-nearest neighbors.
Step 3 | Initialize X' = A.
Step 4 | Solve for the eigenvectors vy..... Uy and
eigenvalues )&1 > A 2 ...2 Ay of K.
Step 5 ":}{-‘tB——Z:‘;i‘ - Z ;07
1 i=d-+1
Step 6 | Using SDP hm:] K = argmingex tr(K B).
Step 7 | If || K — K|| > e set K = K, go to Step 4.
Step 8 | Perform kernel PCA on '™ to get

d-dimensional output vectors ¢y..... 7.
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Hubs and Spokes  100%  29.9% 95.0%
Spiral (% in 1D) 99.9% 99.9% 45.8%
Twos 97.8% 88.4% 18.4%
Faces 09.2% 83.6% 31.4%
Social Networks  77.5% 41.7% 29.3%
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