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Use of auxiliary variables based on the optimal transportation (Wasserstein
distance) is studied. An upper evaluation of Wasserstein distance between two mixture distributions
in complete data is developed. A property of the Frechet distance when using auxiliary variables and

the convergence rate of estimators of the Frechet distance are investigated. Moreover, convergence
rates of greedy algorithms under the covariate shift or based on the Gamma divergence are derived.
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