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Cramer-Wold bounds for Kantorovich and Zolotarev distances

Upper bounds for the Kantorovich and Zolotarev distances for probability measures on multidi-
mensional Euclidean spaces are given in terms of similar distances between their one dimensional
projections which are often easier accessible. This quantifies for instance the Cramer-Wold conti-
nuity theorem of weak convergence for probability measures. We derive bounds for the multivariate
Kantorovich transport distance for as well as for the Zolotarev distances using Fourier analysis in
Euclidean spaces. This is based on joint work with Sergey Bobkov in arXiv:2506.17745 and arXiv:
2412.10276.



