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From Monge Problem (MP) to Kantorovich Problem (KP)

Monge Problem

@ given probability measures ;2 on X and v on Y, and cost
c: X xY — R, minimize
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@ over measurable maps 7 : X — Y with Txpu=v.
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Relaxation viewpoint: MP vs KP

@ MP: optimization over maps T.
@ KP: optimization over measures 7.
e KP is a relaxation of MP, and typically

Opt(KP) < Opt(MP)
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Knothe-Rosenblatt (KR) Rearrangement
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(Sliced) Wasserstein Distance
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Geometric Intumons of Manifolds
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