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ON THE EQUIVALENCE OF STATISTICAL
DISTANCES FOR ISOTROPIC CONVEX MEASURES

ARNAUD MARSIGLIETTI AND PUJA PANDEY

Abstract. We establish quantitative comparisons between classical distances for probability dis-
tributions belonging to the class of convex probability measures. Distances include total variation
distance, Wasserstein distance, Kullback-Leibler distance and more general Rényi divergences.
This extends a result of Meckes and Meckes (2014).
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