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Algorithm 1 Bures-Wasserstein GD Algorithm 2 Bures-Wasserstein SGD

1: procedure BURES-GD(X0,Q,T) 1: procedure BUrRES-SGD (o, (m:),_,, (K:)/,_,)
2: fort=1,...; T do 2: ifort=1;...; !
St — fz 1/2 1/22(#)21/2} 2 1/2 dQ(Il:) ‘3: S‘t — 2;_1{2{2:£21Kt 1/2} 2 1/2
Zt < Stxt lSL Zg S yem ((1-—77g)11)+7’]gSg)2¢ 1((1 771)11)+77¢St)
end for end for

return X
: end procedure

return X
: end procedure
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