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A MISSING DETAILS OF SECTION 2.1

In this section, we analyze the additive error of the 1-Wasserstein distance computed in Section 2.1.

Recall that the algorithm of Section 2.1 computes a transport plan in two steps. In the first step, it
computes a transport plan o by arbitrarily transporting supplies to demands within each non-empty
cell of the grid. Suppose U; supplies are transported in this step. In the second step, for each surplus
(resp. deficit) cell [J, the algorithm moves the excess supplies (resp. demands) of the points inside [J
to the center point ¢ and creates the input instance AU BB. Then, it computes an € /2-close transport
plan o2 on A U B, which transports U — Uy supplies. The algorithm reports w(o1) + w(o2) as an
approximate 1-Wasserstein distance.

We define some notations that are used in the analysis. For any point set A U B and any transport
plan 0 on AU B, a demand point a € A (resp. supply point b € B) is called a free point with respect
to o if the total supplies transported into a (resp. from b) by o is less than —n(a) (resp. 7(b)). The
transport plan o is a partial transport plan if there exists free points in A U B with respect to o;
otherwise, o is a complete transport plan. For any partial transport plan o, let A%, (resp. B%) denote
the set of free points of A (resp. B) with respect to o. For any free demand point a € A% (resp.
free supply point b € B%), let n,(a) (resp. 1,(b)) denote the excess weight of a (resp. b); i.e, the
amount of demands of a (resp. supplies of b) that is not transported by o. More precisely, define
Mo (a) = —n(@)] + e (@, V) (resp. 1, () = 1(b) — Yy (s B)).

Suppose o* denote an optimal transport plan on A U B. In this section, we show that the reported
cost is e-close to the optimal transport cost; i.e, we show that w (o) + w(o2) < w(c*) 4+ eU.

Bounding the reported cost: Since the diameter of each cell of the grid is £/2, each edge carrying
a positive amount of supplies in o7 has a length of at most £/2; therefore, w(o1) < eU; /2. Thus, it
remains to bound the cost of o2 by w(o*) 4+ eU — €Uy /2. We bound w(o3) as follows.

* First, in Lemma[A.T] we show that there exists a transport plan o on the set of free points
A7 UBY! such that oy transports all the excess weights 7, (-) on the points in A7 U B7!
and has a cost of at most w(c*) + w(oq).

* Second, we transform o into a transport plan o5 on the instance .A U B and show, in
Lemma that the cost of o3 is at most w(or) + 5(U — Uy).

* Finally, using the fact that o2 is an §-close transport plan on A U B, we bound the cost of
o2 by w(oz) + 5(U — Uy).

Combining all the above mentioned bounds, we get
€
w(og) <w(oy) + §(U —U)) <wlop)+e(U —Uy) <w(o")+w(or) +e(U —Uy). (1)
As mentioned earlier, w(o1) < 5U;. Therefore,

w(or) + w(og) < w(c™) +2w(or) +e(U —Uy) <w(o™) +eU,

as desired. It remains to show the details of the steps of our analysis. In the following, first, we
define some notations that are used in describing the steps of bounding w(o2). Then, we describe
the details of each step of our analysis.

*Following convention from Theoretical Computer Science, all authors are ordered alphabetically.
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Notations and definitions: Define ¢’ := o*—0 to be a function that assigns ¢’ (a, b) = o*(a, b)—
o1(a, b) to any pair of points (a,b) € A x B. The function o’ has the following properties:

(1) > yepo'(a,b) =1, (a)| foranya € A7 and )7, 5 0'(a,b") = Oforany a € A\ AT,
() Y ycac’(d,b) =1, (b) forany b € Bf' and ) ., 0'(a/,b) = O forany b € B\ Bf'.

Consider a directed graph G on the point set A U B formed as follows. For any pair of points
(a,b) € A x B, if ¢'(a,b) > 0, then G contains an edge from b to a with a capacity ¢’ (a, b), which
we refer to by a forward edge. On the other hand, if ¢/ (a, b) < 0, then G contains an edge from a to
b with a capacity |0’ (a, b)|, which we refer to by a backward edge. For any demand point a € A, we
define the capacity of a, denoted by c(a), to be c(a) = 3, .5 0’ (a,t’). Similarly, for any supply
point b € B, we define the capacity c(b) of btobe c(b) = >, 4, o'(a’,b).

An augmenting path P with respect to ¢, is any simple directed path in G from a free supply point
bp € B! to a free demand point ap € A7'. Note that the edges of any augmenting path alternates
between forward edges and backward edges. We define the capacity of P, denoted by 3(P), as

B(P) = min {c(ap), C(bp),( m%relp{|o’(u,v)|}} : )
One can augment the transport plan oy along the augmenting path P by setting o1(a,b) <«
o1(a,b) + B(P) for any forward edge (b,a) € P and o1(a,b) < o1(a,b) — B(P) for any
backward edge (a,b) € P. As a result of the augmentation, the excess weights of the endpoints
ap and bp reduce by 3(P). Equivalently, one can update the function o’ using P by setting
o'(a,b) + o'(a,b) — B(P) for any forward edge (b,a) € P and o'(a,b) < o'(a,b) + B(P)
for any backward edge (a,b) € P.

Similar to augmenting paths, one can define an alfernating cycle as a directed cycle C' on the graph
G. For any cycle C, we define the capacity of the cycle as 3(C) = min, yec{|o’(a,b)[}. One
can cancel by setting o1 (a, b) « o1(a,b) + S(C) for any forward edge (b,a) € C and o1 (a,b)
o1(a,b) — 5(C) for any backward edge (a,b) € C. Equivalently, one can update ¢’ by setting
o’(a,b) < o'(a,b) — B(C) for any forward edge (b, a) € C and o’ (a, b) < o’ (a,b) + B(C) for any
backward edge (a,b) € C. Cancelling a cycle does not affect the capacity of the points; however, it
reduces the capacity on the edges of the cycle.

Computing the transport plan or: Recall that o is a partial transport plan and ¢* is an optimal
transport plan on A U B. In this part, we show that one can obtain a transport plan oz on the point
sets A7 U B7! such that

(i) o transports all excess weights 7),, (-) on the points in A7} U BZ', and
(i) w(ow) < w(o®) + w(or).

Consider the transport o on A7 U B7' constructed iteratively as follows. In each iteration, we
find an augmenting path P from a free supply point b € B7' to a free demand point @ € A7 in
G. We update the function ¢’ using P and assign a transportation of 5(P) supplies from b to a to
the transport plan or. After enough iterations, there will be no remaining free points (the capacity
of all points in A U B will be 0) and the transport plan o would be a complete transport plan on
A7} U B7 with the weight function 7, (-). Figure a) shows an example of o .

To find an augmenting path, one can execute a DFS procedure from a free supply point b € B7! on
the graph G to find any free demand point a € A7'. During the execution of the DFS procedure,
if we find an alternating cycle (which happens when the DFS finds an edge to an already visited
point), we can update ¢’ along the cycle right away, remove the points on the cycle from the search
tree, and continue our search. For any point u € A U B visited by the DFS procedure, if u is not a
free point (i.e, ¢(u) = 0), then the DFS has visited « using a directed edge to u. Since ¢(u) = 0,
there also exists an outgoing edge incident on u in G; thus, the search cannot stop at a point that is
not free. In other words, the DFS procedure, possibly after updating ¢’ along a set of cycles, finds
an augmenting path.
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Figure 1: (a) Augmenting paths (solid lines) and the obtain transport plan o (dashed lines), and,
(b) Obtaining o5 (dashed lines) from o (solid lines).

Analyzing the cost of or:  Next, we show that the cost of o is bounded by w(c*) + w(oy). For
any augmenting path P from bp € B7' to ap € A7, by the triangle inequality, ||bp — ap|| <
> (u,wyep [ — v|. For any pair of points (a,b) € A x B, let Py, denote the set of all augmenting
paths containing the edge (a, b).

w(op) =Y B(P)|lap — bp|

pPeP
<Y BP) Y fu—vl
PeP (u,v)EP

= > > BP)a-b|

(a,b)EAX B PEPy

For any forward edge (b, a) in G, during the process of finding augmenting paths and updating o/, we
have iteratively decreased the value of o/ (b, a) while guaranteeing (by Equation[2)) that ¢’ (b, a) > 0.
Thus, > pcp,. B(P) < o'(b,a) = o*(b,a) — 01(b,a) < o*(b,a). Similarly, for any backward
edge (a,b) in G, we iteratively increase the value of o’(a, b) while guaranteeing that o’/ (a,b) < 0.
Asaresult, ) p.p  B(P) < —0'(a,b) < 01(a,b). Therefore,

wor) < Y Y BP)a—b|

(a,b)EAX B PEPy

_ 3 la—bll S B(P)+ 3 la—bl > B(P)

(a,b)€AX B:o’(a,b)>0 PEPab (a,b)eAX B:o’(a,b)<0 PEPap
< > la —bllo™(a,b) + > lla —bllo1(a, b)
(a,b)e AX B:o’(a,b)>0 (a,b)€ AX B:o’(a,b)<0

<w(c*) +w(oy).

Lemma A.1. There exists a complete transport plan o on A%, U B, with the weight function 1 (-)
such that w(op) < w(o*) +w(oq).

Computing the transport plan o5: Using the transport plan oy obtained in the previous step,
in this step, we construct a transport plan ¢ on A U B as follows. For any pair of points (a,b) €
A7 x Byt with op(a,b) > 0, let O, and [J;, denote the cells of the grid containing a and b,
respectively. Note that [, (resp. L) is a deficit (resp. surplus) cell, since [, (resp. L) contains
a free demand point (resp. supply point) with respect to o;. We assign a transportation of o (a, b)
from cg, to co, to the transport plan o3. Note that o3 is a complete transport plan for A U B.
Figure[T(b) shows an example of ¢5. This completes the construction of o3.
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Figure 2: An example showing edges of first case (a1, b1), second case (ag,bs), and third case
(as, bs). The budget assigned to them are shown as dashed lines.

Next, we bound the cost of o3. Since the diameter of each cell is €/2, by the triangle inequality,

w(U;) = Z O-F(a’b)HCDa _CDbH

(a,b)€EAT x B!

< XY or@b)(la—b]+3)

(a,b)EAL x B!

< w(UF) + g(U— Ul)

Lemma A.2. Given a complete transport plan o on the set of free points A7} UBYZ! with the weight
function 1 (-), there exists a transport plan o5 on AU B such that w(os) < w(op) 4+ 5(U — Uy).

This completes the description of the steps of our analysis.

B MISSING DETAILS OF SECTION 3

In this section, we provide the details of the discussion on the quality of approximation in Sec-
tion 3 and show that the cost computed by our 1-Wasserstein algorithm is an O(dlog, /7 /e n)-

approximation of the optimal transport cost on the point set A U B.

For any level i of the tree T, recall that C; denotes the set of all cells at level 4, the grid G; defines
level ¢ of T', and ¢; is the cell-side-length of G;. In the following, first, we describe the two steps of
our analysis to show that for each level ¢ < h, the expected cost of the transport plans computed at
all cells of level ¢ is O(d)w(o™).

Assigning Budgets: For a level ¢ < h, consider the grids G; and G, (this is defined since ¢ < h).
For any edge (a,b) € A x B with 0*(a,b) > 0, we define its budget ¢;(a, b) as follows:

* Case I: both a and b are inside the same cell of G;11: We set ¢;(a,b) = 0.

* Case 2: both a and b are inside the same cell of G; but in different cells O, and O, of
Git1: We set ¢i(a,b) = (Vdlitq1 + ||lea, — co, ||)o* (a,b). Intuitively, this is the cost of
moving from b to a via c¢g, and c,,.

* Case 3: a and b lie inside different cells O, and O, of G;: We set ¢;(a,b) =
(Vdt;)o*(a,b). Intuitively, this is the cost of moving a to ¢y, and b to g, -

Figure 2] shows an example of each of the above three cases. The following lemma relates the
expected budget on any edge to its Euclidean cost.

Lemma B.1. For any edge (a,b) € A x B, E[¢;(a,b)] = O(d)|la — b|jo*(a,b).
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Proof. The probability of a and b lying inside the same cell of G; but in different cells [J, and OJ;, of
G441 is no more than the probability of (a, b) crossing G, 1. Furthermore, the probability that ¢ and
b lie inside different cells of G; is equal to the probability of (a, b) crossing the grid G;. Therefore,

E [¢i(a, b)] < Pr((a,b) crosses G, 1)(Vdliy1 + |lco, — co,|)o™(a,b)

+ Pr((a, b) crosses G;)Vdl;o*(a,b).
By the triangle inequality,
llear, —eo, Il < llea = all + lla = bl + [Ib = esl] < Vdliry + [la—b].
In addition, for any j < h, the probability that the edge (a,b) crosses the grid G; is
Pr((a,b) crosses G;) < min{l, w}. Thus,
“J

E [¢i(a,b)] < Pr((a,b) crosses Gi+1)(2\/g&+1 + |la —b||)o*(a,b)
+ Pr((a, b) crosses G;)Vdl;o*(a,b)

< |la —bljo*(a,b) + (ﬁl”“_bzmem + ﬁl'"g#’wg o*(a,b)

£i+1 i
< (14 3d)]la - blo" (a,b).

Using the linearity of expectation, the following is a straightforward corollary of Lemma [B.T]
Corollary B.2. E [Z<a,b>e g Bila, b)} = O(d)w(o™).

Redistribution of Budgets to cells: In this section, we distribute the total budget on all edges of o*
to non-empty cells of G; and show that the budget assigned to any cell O € G; is at least w(om)/2.
For any cell O at level ¢ of T', we define a budget ¢ as follows. For any edge (a,b) € A x B with
o*(a,b) > 0, if

* both a and b lie inside [1: We assign the entire budget of (a, b) (i.e, ¢;(a, b)) to ¢.
* only a or b is inside OJ: We assign half the budget of (a, b) (i.e, ¢;(a,b)/2) to ¢n.

It is easy to observe that the total budget of all cells at level ¢ of T" is equal to the total budget of all
edges carrying a positive amount of supplies in o*.

For any cell [J, the following lemma relates the cost of o to the budget assigned to L.
Lemma B.3. For any cell Jatalevel i < hof T, w(op) < 2¢0.

Proof. To prove the lemma, we show that there exists a transport plan ¢’ on the instance Z that has
a cost no more than ¢. Assuming this and considering that o is a 2-approximate transport plan
on I, we get w(op) < 2w(o’) < 2¢p, as desired. Recall that Vg = (A U B) N 0. For any point
u € Vg, let O, be the child of OJ that contains u. For any edge (u,v) with o*(u,v) > 0, consider
the following cases:

* Ifu,v € Vgand O, # O, then ¢’ transports o *(u, v) supplies from ¢, to ¢, . Note that
the edge (u,v) contributes to ¢ by o*(u,v)(vVdliy1 + |lca, — co, ||), which is greater
than the cost of transporting o*(u, v) supplies from ¢, to ¢, .

e Ifu € Voand v ¢ Vg, then if w is a supply point, then ¢’ transports o* (u, v) supplies from
co,, to co. Otherwise, w is a demand point and o’ transports o* (u, v) supplies from cg to

Ve,
2

¢, - Note that (u, v) contributes to ¢ by o*(u, v) , which is greater than the cost of

transporting o * (u, v) supplies between ¢, and c.

o Ifu,v € Vgand O, = O, orif u,v ¢ Vg, then ¢’ do not transport any supplies to/from
the points » and v.
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By the discussion above, the cost of ¢’ is no more than ¢. However, ¢’ might not be a feasible
transport plan for the instance 7. In that case, we can improve o’ as follows. For any points
a,b € Vgandd', b ¢ Vg such that o*(a, b'),0*(a’,b) > 0, the transport plan ¢’ transports supplies
from cq to ¢, and from ¢, to co, which we replace with a direct transportation from ¢, to co,
without increasing the cost of ¢’. Similarly, for any pair of cell centers ¢, and c, in Zm, where o’
transports supplies both from ¢, to ¢, and from ¢, to ¢,,, we replace them with a direct transportation
of supplies from one to the other without increasing the cost of ¢’. The obtained transport plan is a
feasible solution for the instance Z with a cost w(o’) < ¢p.

Combining Lemma [B.4] Corollary [B.2] and Lemma[B.3] we get the following.

h—1 h—1 h—1
EY D> wloo)| <2) E|> éa|=2> E| > diad)
i=0 OeC; =0 |Dec, i=0 | (a,b)cAxB
= O(dlog,5,. n)w(c™). (3)

Next, we show that the expected distortion cause by moving the points to the centers of the cells
of Gy, is also bounded by O(dlog /; /e n)w(c™*). For any non-empty cell 0 € Cj,, oy moves the

supplies or demands of the only point in Vi to ¢. Since the diameter of the cells at level h is v/d/5,

E| > wn)| <E| Y V), | =2VdUE[(,]. 4)

OeCy, OeCp,

Thus, it remains to bound the expected value of ¢},.

Lemma B.4. E[(;] = O(VdCrin log, /3. 7).

Proof. For any level 4, recall that ¢; = 2(; \6/3)7 We bound the probability that h = ¢ as follows.

Let (u,v) be the closest pair of points in A U B. Then, the probability that h = 4 is no more than
the probability that u and v lie inside different cells of G; (i.e, the edge (u, v) crosses the grid G;),
Vd|u—v]

[P

which is at most

Define hmax = [l0g4va é—f_‘ﬂ, where Cp,i, denotes the distance of the closest pair of points in

AU B. Note that h < hy,,y, since the diameter of any cell with side-length ¢, .= 2(4%/3)}1nmx is
less than Cly;, and no two points of AU B can lie inside the same cell of a grid with cell-side-length
lp,...... Since the spread of AU B is nPW, hax = O(log\/a/‘E n). Thus,

hanax humax _
E[¢) = Z L;Pr(h=1) < Z Ei% = O(VdCppin 10g z 1).
i=1 i=1 E :

Plugging the expected value of ¢;, from Lemma [B.4]into Equation

E | Y wlon)| <2VAUE[ly] = O(dUCrin log, /. 1) = O(dlog. /g, n)w(c™),  (5)
DGC},,

where the last equality holds true since w(o*) > UCh,. The following is a straight-forward
corollary from the combination of Equation [3]and Equation 5]

Corollary B.5. E [>°rcr w(on)] = O(dlog, 5, n)w(o™).
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C MISSING DETAILS OF SECTION 4

C.1 INPUT TRANSFORMATION

Let A’ U B’ be the input point set. Similar to |Agarwal et al.| (2022), we transform A’ U B’ into
another point set A U B such that

(T1) The coordinates of the points in A U B are positive integers bounded by n©(%),
(T2) Any optimal matching with respect to A U B is a (1 + ¢) approximation for A’ U B’, and,

(T3) The cost of the optimal matching of A and B is at least 5v/dn /e and at most 5d%/2n log n /.
Y g g

The details of this transformation are as follows. Recall that the hierarchical greedy algorithm
described in Section 1 computes, in expectation, an O(d logn)-approximation of the cost of the
optimal matching. Suppose 6 is the minimum value returned by O(logn) independent executions
of the hierarchical greedy algorithm on A’ U B’. Note that 0 is an O(dlogn)-approximation of
the optimal matching cost with a high probability. Using 6, we can transform any point p’ =

({Sd /2n10gn W {5d 3/2 nlogn
i3t

(Pays-- -5 Pzy) € AU B’ into another point p = - . Pz, |) to obtain
a set of points A U B. If any pair of points (a,b) € A x B map to the same locatlon we match the
two and remove them from A U B. The resulting point set satisfies (T1)—(T3).

C.2 RETRIEVING AN APPROXIMATE BIPARTITE MATCHING

In this section, we show how to retrieve a matching M on the point set A U B using an identical
approach as described in Section 3. We process the grids (Gy, ..., G1) in the decreasing order of
their level. For any cell O of Gy,, we map the unique point in Vg to the center point c¢. Inductively,
assume that for a level ¢ < h, after processing all non-empty cells of G;1, conditions (i)—(iii)
defined in Section 3 hold for each cell of that grid. For each non-empty cell O of G;, we show how
to process [J so that conditions (i)—(iii) hold for OJ as well. For any two children 0,0, € C[J],
we match og(co,, co,) many unmatched points that are mapped to ¢, to the unmatched points
that are mapped to cq,. Additionally, for any child [0; € C[d] with og(c,,cq) > 0, we map
op(eq, , eg) unmatched points from e, to e.

C.3 QUALITY OF APPROXIMATION

In this section, we show that the cost returned by the algorithm is an O(d log log n)-approximate
matching cost. To do so, using an argument identical to Section 3, we can show that the total cost of
the transport plans computed at all cells of level ¢ (in expectation) is at most O(d)w(M™).

Lemma C.1. E [} ¢, w(on)] < O(d)w(M*).

Summing over all O(loglogn) levels of T', we get the following corollary.

Corollary C.2. /"' E [S ., w(on)] = O(dloglog n)w(M*).

Furthermore, using an argument identical to Section 3, we can show that the expected cost of moving
the points to the centers of the cells of the grid G, is O(d log logn)w(M™*).

Lemma C3. E [ZDEC;L w(on)] = O(dloglogn)w(M*).

Thus, the computed cost would be an O(d log log n)-approximation of the optimal matching cost,
in expectation.

C.4 EFFICIENCY OF OUR ALGORITHM

In this section, we analyze the efficiency of our EBM algorithm and show that the running time
of our algorithm is O(T'(n,e/d) loglogn). To do so, first, in Lemma we show that for each
non-zero level 0 < ¢ < h, the algorithm requires O(T'(n,e/d)) time to process all cells at level i.
Summing over all levels 0 < % < h, the total running time of our algorithm on all non-root cells is
O(T(n,e/d)loglogn). Second, in Lemma we show that, with probability at least 1 — f’ no
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edges of an optimal matching will cross G;. In this case, all children of the root cell [0* are neutral
cells and the problem instance 73+ is an empty instance. By constructing O(log /e n) randomly-

shifted hierarchical partitions, with a high probability, in at least one partition, all children of the
root are neutral cells. Thus, with a high probability, we obtain a randomly shifted partition where
no computation is needed for the root cell and the total running time of our algorithm would be
O(T(n,e/d)loglogn). We describe the details of each step in the following.

Lemma C.4. For any level 0 < ¢ < h, our EBM algorithm processes all cells of level © in at most
T(n,e/d) time.

Proof. For any cell [, recall that no denotes the number of points in Z. Define n; = ZDeCi ng.
For any cell O € C;, the spread of the points in Z is O (gnl/?). Therefore, since T'(n,e) =
O(n’C /e) with k > 1, the execution time of our algorithm over all cells of level 7 is

g 3
— < G
Z T (nD’ dnl/Ql) =T (n“ dn1/21) '

Oec;

7 (0 ) <7 () < (D)o

Additionally, since n; < n, we have E [nf] <nFlEny] = (%) n®. Therefore,

In Corollary below, we show that E [n;] < n'"a, Plugging into Equation @ the time taken to
process all cells of level i is

Bl () <105,

as desired. O

Next, we bound the expected value of n;. For any cell [J and any child ' € C[OJ], the weight of ¢/
in Zg is the minimum number of matching edges connecting a point inside [0’ to a point out of it in
any perfect matching. Summing over all cells of level ¢, n; is upper-bounded by the number of edge
of M* crossing the grid G;;1. The following lemma bounds this number as a function of w(M*)
and €i+1 .

Lemma C.5. Forany 0 < j < h, the expected number of matching edges in M* crossing G; is at
most /dw(M*) /{;.

Proof. For any edge (a,b) € M*, the probability that the edge (a,b) crosses the grid G;
is Pr((a,b) crosses G;) < w. Let X;(a,b) be an indicator random variable such that
X,(a,b) = 1if (a,b) crosses G; and X,;(a,b) = 0 otherwise. Thus, E[X;(a,bd)] < %
Define X; to be a random variable indicating the number of edges of M™ crossing Gj; i.e,
X; = Z(a bye M~ X (a,b). Using the linearity of expectation, the expected value of X is

BXI= Y Bl < Y,

(a,b)eM*
O]

By invoking Lemma on level i + 1, as discussed above, E [n;] < v/dw(M*)/{;,1. By defini-
tion, £;;1 = 6n'/?" and from property (3) of the input transformation, w(M*) < 5d3/?nlogn/e.
Therefore,

1
ot

* 2
< Vdw(M*) < 5d*nlogn/e <nl-

E [nl] =~ =~
it 5d2n > logn/e

Thus, we get the following corollary.
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Corollary C.6. Forany 0 < j < h, E[n;] < nl=ar,

Finally, we show that with probability at least 1 — &/ V/d, no edges of an optimal matching M* cross
the grid G, .

Lemma C.7. Let M* be an optimal matching on the point set AU B. Then, with probability at least
1- 5/\/&, no edge of M* crosses Gy.

Proof. Recall that £; = 5d°/?nlogn/e2. For any pair of points (a,b) € A x B, the probability that
the edge (a, b) crosses the grid G, is upper-bounded as follows.

Pr((a,b) crosses G1) < Vdlja — b

——. 7
~ 5d5/?nlogn/e? @

Let X(4,5) be an indicator random variable where X, ;) = 1 if (a,b) crosses G and KXap =0
otherwise. Clearly, E [X (4] = Pr((a,b) crosses G1). Define X = 37, ;- X(a,p) to be the
number of edges of M* crossing the grid G;. By the linearity of expectation and Equation |7

Vila—bl _ w) e

@ /2 2 2 2 )
(e o, 5 nlogn/2 ~ BPalogn] © Va

where the last inequality follows from property (T3) in the input transformation. Therefore, with
probability at least 1 — ¢/ V/d, X = 0 and no edge of M* crosses the grid G. O

D A FASTER RELATIVE APPROXIMATION ALGORITHM VIA APPROXIMATE
NEAREST NEIGHBOR

Both of our algorithms in Section 3 and Section 4 build a hierarchical structure and create an in-
stance of the optimal transport at each cell of this hierarchical structure. Our algorithms then use
an additive approximation algorithm for each such instance to obtain a 2-approximate transport plan
(Lemma 2.2). In this section, we show that, instead of boosting the additive approximation, if we
are only interested in achieving a relative approximation, it suffices if we find a certain bi-criteria
approximate transport plan (defined below). In Euclidean setting, this bi-criteria approximate trans-
port plan can be found significantly faster than additive approximate transport plans and therefore,
we obtain faster execution times for our relative approximation algorithms (Theorems 1.3 and 1.4).

Given p (with support A) and v (with support B), let w* denote the cost of the optimal transport
plan from p to v. For parameter € > 0 and « > 1, let («, €)-approximate transport plan on A U B
be a transport plan o satisfying w(o) < aw* + €. Using an identical discussion as in Section 2.2,
when points have a unit diameter, by setting ¢ = 1/A, the additive error of the transport plan will
be at most w*, and as a result, any («, 1/A)-approximate transport plan is also an (« + 2)-relative
approximate transport plan. In the following, we show that («, )-approximate transport plans can

be computed efficiently in O (%) time. We get the algorithms of Theorems 1.3 and 1.4

by simply replacing additive approximation algorithms used within the algorithms of Theorems 1.1
and 1.2, with a («, €)-approximation algorithm.

In this section, we will adapt the additive approximation algorithm of |[Lahn et al.|(2019) (we refer to
this algorithm by the LMR-Algorithm) to obtain an («, €)-approximate transport plan. The execu-

tion time of this adaptation is O(n®(n, a)/e?) time which is significantly faster than the execution
time of O(n?/e + n/e?) achieved by the LMR-algorithm; here, O hides factors of poly(log n).

Overview of the LMR-Algorithm: For input points A U B of size n and diameter C, the LMR-
Algorithm computes an e-close transport plan on AU B as follows. Initially, the distances are scaled
by 4/¢ and rounded down so that the distance between any two points is an integer bounded by
O(C/e). Furthermore, all demands and supplies are scaled and rounded so that the total supplies
and demands are integers and O(n/c). The LMR-algorithm then iteratively executes phases of the
Gabow and Tarjan’s matching algorithm to match the demands to supplies. Within each phase, the
dual weights of the free supply nodes increase by at least 1. Using the fact that the largest edge cost
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is C'/e, the authors show that the algorithm transports all supplies in O(C'/¢) phases. The algorithm
then rescales the supplies and costs and maps the solution computed by this algorithm to an e-close
transport plan.

As shown by |[Lahn & Raghvendra) (2019), one can execute each phase of Gabow and Tarjan’s algo-
rithm by simply implementing a partial-DFS procedure and adjusting the dual weights during the
procedure. Such a partial-DFS based implementation raises the dual weight of each free supply
node increases by exactly 1. Using the arugments in Lahn et al.|(2019)), it follows that the algorithm
transports all the supplies in O(C/¢) phases. In order to speed up a phase of Gabow and Tarjan’s
algorithm, Agarwal and Sharathkumar Agarwal & Sharathkumar| (2014)) relaxed the feasibility con-
ditions to the following.

y(b) —y(a) < ad(a,b), if o(a,b) < min{n(a),n(b)},
y(b) —y(a) > d(a,b), if o(a,b) > 0. (8)

They showed how one can maintain these relaxed feasibility conditions and implement a partial-
DFS in O(n®(n,¢e)) time. Similar to this, we can relax the feasibility conditions for the LMR
algorithm and then execute the phases of the LMR algorithm using an approximate nearest neighbor
data structure. Consequently, we find an (o, €)-approximate transport plan in O(nC?®(n, ¢)/e?)
time leading to Theorems 1.3 and 1.4

E ADDITIONAL EXPERIMENTS

In this section, we show the results of our additional experiments. In addition to the two datasets
(15D and Real) introduced in Section 5, we use three more datasets in our experiments: (i) a uniform
distribution inside a unit square (Uniform), (ii) 3-dimensional Gaussian mixture with 2 mean points
centered at (0.24, 0.24,0.24) and (0.72,0.72,0.72) inside a unit cube (Bimodal), and (iii) a uniform
distribution from inside a 2-dimensional unit square placed on a random plane in 6-dimensional
space (6D).

E.1 COMPARISON WITH SINKHORN ALGORITHM

In this experiment, we want to determine, for any distribution and any fixed sample set drawn from
that distribution, how long it takes for the Sinkhorn algorithm to compute a transport plan with a
comparable cost to ours. Using a binary search, we identify, for each sample set, the value of the
regularization parameter 7 in the Sinkhorn algorithm which results in a cost that is nearly identical
to the cost computed by our algorithm. Figure [3|depicts the results of this experiment.

E.2 COMPARISON WITH THE LMR ALGORITHM

In this experiment, we use the LMR algorithm as the blackbox solver in our 1-Wasserstein algorithm.
We compare our result with the result of applying the LMR algorithm on the entire pointset. In
this experiment, we compared the execution time of our 1-Wasserstein algorithm with the LMR
algorithm when the two algorithms produce comparable costs. Figure [4|shows the cost and running
time plots of the executions of our algorithm and that of the LMR algorithm for four data sets we
use in our experiments, i.e. Uniform, Bimodal, 15D-Uniform and the Real dataset.

We can see in Figure {4 that while computing similar costs, the running time of our algorithm grows
drastically slower than the LMR algorithm in all the cases.

E.3 COMPARISON WITH THE GEOMETRIC-ADDITIVE ALGORITHM

In this experiment, we compared the performance of our 1-Wasserstein and EBM algorithms to the
Geometric Additive algorithm from Section 2.1. The results are illustrated in Figure 5]
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