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 Shape-based embeddings of 
time series

Shape analysis for time series  
Germain, T., Gruffaz, S., Truong, C., Durmus, A., & Oudre, L.  

Advances in neural information processing systems (NeurIPS), 2024.

How to learn time series embeddings that account for their shape ? 



Motivation
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Inspired by a use case: mouse ventilation analysis

3

Aim: Assessing ventilation response after the exposure of a neurotoxin for mice of 
different genotypes. 

Experimental protocol: For each genotype (WT, ColQ): 

First insight: Time series with elementary patterns:  

Control period
15 to 20 minutes

Exposed period
35 to 40 minutes

Drug injection
Physostigime

Expiration

Inspiration
Nasal airflow

m
l/s

Extraction

Respiratory cycle

m
l/s
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Biologist’s insights: Shapes of respiratory cycles accounts for physiological states. 

Transcription to modeling & requirements:  

• Embed time series as deformations of a referent time series 

• Two-way mapping between temporal and embedding spaces  

• Compatible with statistical analysis (identifiable model on a vector space) 

• Work for small datasets with irregularly sampled and variable-length time series

Inspired by a use case: mouse ventilation analysis
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WT (before) ColQ (before) WT (after)

« Healthy mouse’s respiratory cycles » « The two bumps during inspiration  
indicate fine-motor control difficulties »

- « The constrained flow during inspiration indicates 
airways obstructions » 

- « The long pause indicates tetany, its duration is 
important »



Embedding framework outlines
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Embedding outlines

Input:  

1. The shape of  is . 

2.  is represented as the deformation of a reference graph , 
i.e. :                           ,  
where  is a diffeomorphism parametrized by .  

Output: a graph of reference  , deformation parameters 

(sj : 𝖨j ↦ ℝd)j∈[N]

sj 𝖦j = {(t, sj(t)) : t ∈ 𝖨j}

𝖦j 𝖦0 = {(t, s0(t)) : t ∈ 𝖨}
𝖦j ≈ ϕαj

⋅ 𝖦0 = {ϕαj (t, s0(t)) : t ∈ 𝖨}
ϕαj

: ℝd+1 ↦ ℝd+1 αj ∈ ℝm

𝖦0 ⊂ ℝd+1 (αj)j∈[N] ∈ (ℝm)N
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How to learn  and ’s ? 𝖦0 αj

An optimization problem:  and   are learned by solving 
the empirical Fréchet mean problem:  

 

Open questions:  
1. How to parametrized the diffeomorphisms  ? 
2. What distances ( ) should be considered ?  

Remark: Description of  is not covered, intuitively it can be think as a maximum 
mean discrepancy (MMD) between graphs seen as measures [Kal17]. 

𝖦0 ⊂ ℝd+1 (αj)j∈[N] ∈ (ℝm)N

arg min
𝖦0,(αj)j∈[N]

1
N ∑

j∈[N]

d2
𝖦(ϕαj

⋅ 𝖦0, 𝖦j)

data attachment

+ λd2
Φ(Id, ϕαj

)

regularization

(ϕαj
)j∈[N]

d𝖦, dΦ

d𝖦
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Generating diffeomorphisms:  
The LDDMM framework [Beg05]
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How to parametrized diffeomorphisms ? 

Theorem: Global diffeomorphism for small perturbation to the identity. 
Let   be a continuously differentiable  ( ) function such that:  

,     for any  . 
Then the map: 

  
is a -diffeomorphism from  to . 

Intuition: Diffeomorphism build by composition:  
  

with  and , for any .  

Our case: Diffeomorphism defined by infinite composition, i.e. it is the flow of an 
ordinary differential equation (ODE). 

f : ℝn ↦ ℝn C1

∥Df(x)∥∞ < 1 x ∈ ℝn

F(x) ≜ x + f(x)
C1 ℝn ℝn

F = FN ∘ FN−1 ∘ … ∘ F1
Fi = Id + fi ∥Dfi∥∞ < 1 i ∈ [N]
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Building diffeomorphisms with LDDMM [Beg05]
Theorem [Gla05]: Assuming  a time-varying velocity field in , 
where   is an RKHS with some regularity assumptions [Gla05]. For any ,  the 
differential system: 

     with     , 

has a unique solution defined for all .  
At any time , the flow application:  

  

is a diffeomorphism. 

A metric group: The group of diffeomorphisms  is 
metrizable such that for any : 

,                                                         

the infimum is reached with a  and it conserves its norm along its geodesic path 
i.e.: .

v ∈ 𝖫2([0,1], 𝖵) ℝn

𝖵 x0 ∈ ℝn

𝖽X(τ)
𝖽τ

= vτ(X(τ)) X(0) = x0

τ ∈ [0,1]
τ ∈ [0,1]

ϕτ
v : x0 ∈ ℝn ↦ x0 + ∫

τ

0
vr(ϕr

v(x0))𝖽r ∈ ℝn

Φ ≜ {ϕ1
v | v ∈ 𝖫2([0,1], 𝖵)}

ϕ ∈ Φ

d2
Φ(Id, ϕ) = inf

v∈𝖫2([0,1],𝖵) {∫
1

0
∥vτ∥2

𝖵𝖽τ |ϕ1
v = ϕ }

v∗

∥v∗
τ ∥𝖵 = ∥v∗

0 ∥𝖵, ∀τ ∈ [0,1]
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Geodesic shooting

An exponential map: By denoting  the geodesic starting from  with initial 
conditions , the exponential map is [Mil06]:  

      and       

Important remarks:  
• The exponential map is locally bijective.  
• The geodesic path is uniquely define by the initial conditions. 

τ ↦ ρv0
(τ) Id

v0 ∈ 𝖵

expId : v0 ∈ 𝖵 ↦ ρv0
(1) ∈ Φ d2

Φ(Id, expId(v0)) = ∥v0∥2
𝖵
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Id

expId(v0) expId(v1)

v0
v1

𝖦0

expId(v0) ⋅ 𝖦0 expId(v1) ⋅ 𝖦0

𝖵

Φ
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Geodesic shooting in practice

Let denote  the kernel of the RKHS . 

Initial velocity field: Given  control points , and 
momentums , the initial velocity field is, 

 .  

Along the geodesic path: For any , the velocity field verifies: 

,  

Geodesic equations: 

     with            .

K : ℝn × ℝn → ℝn2 𝖵

N0 𝖷0 = (x0
k )k∈[N0] ∈ (ℝn)N0

α = (α0
k )k∈[N0] ∈ (ℝn)N0

v0 : x ∈ ℝn ↦ ∑
k∈[N0]

K(x0
k , x)α0

k ∈ ℝn

τ ∈ [0,1]

vτ : x ∈ ℝn ↦ ∑
k∈[N0]

K(xk(τ), x)αk(τ) ∈ ℝn

𝖽xk(τ)
𝖽τ

= vτ(xk(τ))
𝖽αk(τ)

𝖽τ
= − ∑l∈N0

𝖽xk(τ)K(xk(τ), xl(τ))αl(τ)⊤αk(τ) {xk(0) = x0
k

αk(0) = α0
k

∀k ∈ [N0]

12

x0
1

x0
3

x0
2

α0
1

α0
2

α0
3



/27

Shape registration
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Φα = expId(vα
0 )𝖦0 𝖦1

??

Minimize:

Question: How to learn the initial momentum  encoding the 
diffeomorphism mapping  to  ? 

 

Protocole: Given  and  do: 

Set  
While did not converge:  

1. Perform geodesic shooting:  (ODE resolution: RK4) 
2. Compute  
3. Backward gradient (classical autodiff or reverse ODE with the adjoint method) 

Return 

α ∈ (ℝn)N0

𝖦0 𝖦1

loss(α) ≜ d2
𝖦(expId(vα

0 ) ⋅ 𝖦0, 𝖦1) + λ∥vα
0 ∥2

𝖵

𝖦0 𝖦1

α = 0

expId(vα
0 )

loss(α)

α



Application to time series
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Respecting the graph structure of time series
Problem: A general diffeomorphism does not necessarily preserve the structure of a 
time series graph. 
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Deformation of times series
Intuition: Let  and , the diffeomorphic deformation  mapping 

 to  should be seen as distortion  and a time parametrization  
such that: . 

Theorem (representativity): Any continuously differentiable time series  
and ,  there exists deformations  with 

, and  with , such that:  
      with       , 

Moreover, for any , and ,  is the graph of a 
continuously differentiable time series.

s0 : 𝖨 ↦ ℝd s : 𝖩 ↦ ℝd ϕ
s0 s h : 𝖨 ↦ ℝ γ−1 : 𝖩 ↦ 𝖨

ϕ ⋅ 𝖦(s0) = 𝖦((s0 + h) ∘ γ−1) = 𝖦(s)

s0 : 𝖨 ↦ ℝd

s : 𝖩 ↦ ℝd Ψγ : (t, x) ∈ ℝd+1 ↦ (γ(t), x) ∈ ℝd+1

γ ∈ 𝖣(ℝ) Πf : (t, x) ∈ ℝd+1 ↦ (t, f(t, x)) ∈ ℝd+1 f ∈ 𝖢1(ℝd+1, ℝd)
ϕγ, f ⋅ 𝖦(s0) = 𝖦(s) ϕγ, f = Ψγ ∘ Πf

γ̄ ∈ 𝖣(ℝ) f̄ ∈ 𝖢1(ℝd+1, ℝd) ϕγ̄, f̄ ⋅ 𝖦(s0)
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s0 h γ−1 s

( )+ ∘ =
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A kernel for time series

The proposed kernel: Let  be a kernel defined for any , 

      with      

parametrized by  and the constants . 

Lemma: For any initial velocity field , the RKHS associated to ,  and for any 
, there exist a time parametrization  and a distortion  such that: 

. 

K𝖦 (t, x), (t′￼, x′￼) ∈ (ℝd+1)2

K𝖦((t, x), (t′￼, x′￼)) = (
c0Ktime 0

0 c1Kspace)
Ktime = K(1)

σT,0
(t, t′￼)

Kspace = K(1)
σT,1

(t, t′￼)K(d)
σx

(x, x′￼)Iℝd

σT,0, σT,1, σx > 0 c0, c1 > 0

v0 ∈ 𝖵 K𝖦
τ ∈ [0,1] γτ hτ

expId(τv0) ⋅ 𝖦(s0) = 𝖦 ((s0 + hτ) ∘ γ−1
τ )
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Ktime
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⃗vt
τ(t)

⃗vx
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Experiments
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Example of transport 
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Robustness to irregular sampling
Experimental protocol:  
• Task: Classification with different scenarios of irregular sampling. 
• Datasets: 15 UCR/UEA datasets. 
• Metric: f1-score. 
• Algorithms: TS-LDDMM, LDDMM and 8 deep learning algorithms.  

Results:  
First & second best performers. TS-LDDMM is the best performer on three out of 
four dropping rate. 

20

B.7. Classification benchmark on regularly sampled datasets 151

Table B.3 Comparison of average macro f1-score and rank as the sample dropping rate increases.
First & second best performers. TS-LDDMM is the best performer on three out of four regimes.

Methods Regular 30 % dropped 50 % dropped 70 % dropped
F1-score Rank F1-score Rank F1-score Rank F1-score Rank

RNN (1999) 0.64 ± 0.21 6.2 0.53 ± 0.23 6.6 0.48 ± 0.21 7.2 0.44 ± 0.21 6.07
LSTM (1997) 0.61 ± 0.29 6.0 0.57 ± 0.29 6.27 0.53 ± 0.25 6.07 0.51 ± 0.29 5.27
GRU (2014) 0.71 ± 0.26 4.2 0.68 ± 0.28 4.27 0.66 ± 0.28 3.73 0.59 ± 0.28 3.67
MTAN (2021) 0.59 ± 0.28 7.13 0.58 ± 0.28 5.8 0.54 ± 0.29 5.33 0.51 ± 0.28 5.0
MIAM (2022) 0.48 ± 0.35 6.93 0.42 ± 0.33 8.27 0.47 ± 0.31 6.93 0.35 ± 0.31 7.6
ODE-LSTM (2020) 0.63 ± 0.24 6.0 0.57 ± 0.25 6.53 0.51 ± 0.24 7.27 0.45 ± 0.23 6.73
Neural SDE (2019) 0.48 ± 0.28 7.67 0.47 ± 0.26 7.47 0.45 ± 0.27 7.13 0.45 ± 0.25 6.0
Neural LNSDE (2024) 0.7 ± 0.27 3.87 0.68 ± 0.29 4.0 0.67 ± 0.25 3.53 0.66 ± 0.23 2.47
LDDMM (2008) 0.72 ± 0.2 4.53 0.7 ± 0.21 4.2 0.57 ± 0.25 5.0 0.4 ± 0.25 7.13
TS-LDDMM (ours) 0.83 ± 0.18 2.93 0.8 ± 0.18 2.07 0.7 ± 0.26 3.33 0.51 ± 0.27 5.67

B.7.1 Benchmark methods

• SRV-based method: we include TCLR [Heo+24] a logistic regression on the tangent
space of the Frechet mean with Square Root Velocity (SRV representation). We
also include Shape-FPCA [WHS24] that encodes both the time series and its time
parameterization.

• LDDMM-Based : TS-LDDMM (ours) and LDDMM [Gla+08]. Both methods learn
representations by solving ODEs parametrized with Kernels. While both methods
handle multivariate signals, TS-LDDMM is specifically designed for time series.

B.7.2 Model settings

TCLR & Shape-FPCA. Shape-FPCA is available in the Python library FDASRSF 9. Once
the shape-FPCA representations are learned, they are fed to an SVC from scikit-learn.
FDASRSF provides SRV representation methods that we combined with a logistic regression
from scikit-learn to implement TCLR. For both methods, the number of steps to learn
the Frechet mean is set to 50, and the regularization hyperparameter C is set through grid
search on a validation set with the macro f1-score. Other parameters are set to default.

TS-LDDMM & LDDMM. Representations learned with TS-LDDMM or LDDMM by
solving the atlas estimation problem (6.14) are fed to an SVC from scikit-learn. All
SVC’s hyperparameters are set to default except the regularization term C, which is set
through grid search on a validation set with the macro f1-score.

To learn TS-LDDMM (resp. LDDMM) representations, the velocity field kernel
KG is set to (c0, c1,�T,0,�T,1,�x) = (1, 0.1, 0.33l̄, 1, nd), (resp. (�T ,�x) = (0.33l̄, nd))
where l̄ is the average time series length and nd the number of dimensions. For both
methods and all datasets, the varifold loss kernels (kpos, kdir) are identical and set
to (�pos,t,�pos,t,�dir,t,�dir,x) = (2, nd, 2, nd). For TS-LDDMM (resp. LDDMM), the
optimizer is set with 400 epochs (resp. 400) and a maximum learning rate ⌘M = 0.1 (resp.

9https://fdasrsf-python.readthedocs.io/en/latest/
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Mouse ventilation analysis
Aim: Assessing ventilation response after the exposure of a neurotoxin for mice of 
different genotypes (WT and ColQ). 

Experimental protocol: For each genotype (WT, ColQ): 

Data analysis:  

21

EmbeddingSegmentation Kernel PCA

time

Control period
15 to 20 minutes

Exposed period
35 to 40 minutes

Drug injection
Physostigime
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Control period analysis
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Kernel PCA applied on the initial velocity fields parametrized with .(𝖦0, αj)j∈[N]

𝖦0PC densities
Deformations by flowing along PCs

ColQ WTPC1/PC2

Reminder 
Respiratory cycle

m
l/s

Expiration

Inspiration

Observations: 
• PC1 accounts for the cycle duration and PC2 for the ratio inspiration/expiration. 
• PC1 negative tail for ColQ mice seems to highlight impairment of motor control.
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Whole exercise analysis
Kernel PCA applied on the initial velocity fields parametrized with . 

Observations: 
• PC1 negative tail indicates a pause between inspiration and expiration. 
• WT mice are more affected than ColQ ones after drug injection. 
• Diversity of responses to the drug injection (scatter plot). 

(𝖦0, αj)j∈[[1,N]]
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Scatter PC1 vs PC3
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Going further
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Domain Adaptation
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Parallel transport:  a tool to transport vectors from one tangent space to another. 
Exist on the space of diffeomorphisms  [BE05].  

Suggestion:  
Input: source and target reference graphs, a predictor learned on source vectors.  
1. Perform the registration between the source and target reference graphs:  
2. Parallel transport source vectors 
Output: source predictor adapted to target domain

Φ

ϕs→t

Φ

𝖵source

𝖵target

vs
1vs

2

vs
3

ϕs→t = expId(vs→t)
vs→t

vt
1

vt
2

ϕs→t
# vs

1

ϕs→t
# vs

2 ϕs→t
# vs

3

𝖦s
0

𝖦t
0
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Generative Modeling
Recall: the embedding learning outputs a graph , and momentums 

. 
𝖦0 ∈ ℝm×(d+1)

(α0
k )k∈[N] ∈ (ℝm×(d+1))N

26

→T

x ∼ 𝒩(0,I) α = T(x) ∼ Pα

𝖦0 →expId(vα
0 ) expId(vα

0 ) ⋅ 𝖦0
Then: 

Let:

Suggestion: Suppose that .  
1. Learn  such that . 
2. Sample  from .  
3. Set . 
4. Perform a geodesic shooting from  with initial velocity field . 

α ∼ Pα

T T#𝒩(0,I) = Pα

x 𝒩(0,I)
α = T(x)

𝖦0 vα
0



Thank you


