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It . Estimation of Wasserstein Distances.
[Chizat efel . '20]

· Theorem : For all e, 5, if Wip) z5 a
,
then :

E/W2(rn , Un) -WeSpr)/1n-.

First , some reductions :

① Simplification : Work with ElWe(Mirn) - WeCMV) I
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① variance :

Lemma : Vor(Wilpirl] ·

4 Next time .
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