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Let Wy :==3"_,Z j be a sum of independent integer-valued random
variables. In this paper, we derive an asymptotic expansion for the probability
P[W,, € A] of an arbitrary subset A € Z. Our approximation improves upon
the classical expansions by including an explicit, uniform error estimate,
involving only easily computable properties of the distributions of the Z;: an
appropriate number of moments and the total variation distance dv (£L(Z),
L(Zj +1)). The proofs are based on Stein’s method for signed compound
Poisson approximation.

1. Introduction. The asymptotic theory of sums of independent random vari-
ables has been extensively studied and is very well understood; see, for example,
Petrov (1975, 1995). Suppose that (Z;, j > 1) is a sequence of independent
random variables having (r + 1)th moments, and set W, := s, I(s, — ES,),
where S, = 2?21 Z; and s,% = Var §,,. Then, under certain conditions on the
characteristic functions of the Z;, the central limit theorem can be refined to an
Edgeworth expansion of the form

a.h IP[W, < x] = My r ()] = 0(n """/,
which holds uniformly in x € R. Here,

r—1
(1.2) My () i= ) 1+ ) an(X)n_’/Z},

I=1
the polynomials Qj,(x) have coefficients specified in terms of the moments of
the Z;, and ® denotes the distribution function of the standard normal distribution
[Petrov (1975), Theorem 7, page 175].

If the Z; are integer random variables, the conditions on the characteristic
functions are not satisfied, and the Edgeworth expansion of W, is much more
complicated. In the case of identically distributed summands, again under some
extra conditions, it takes the form

r—1 1
(13) [PV =31 =T () 4 3 (=D (oznr’/zSz(ox\/a%Hn,r(x)
’ =1

= o(n==D/2),
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holding uniformly in x € R. Here,

oo oo n
$2j(x) =2 @rk) ¥ cosQmkx),  Spjp1(x) =2 @rk) > (Q2rkx),
k=1 k=1 i=1

and the remaining notation is as before; see Ibragimov and Linnik (1971),
Theorem 3.3.4. This expansion is not as useful as for random variables with
absolutely continuous component, because of the difference between the supports
of L(W,) and ®; as a consequence, the estimate (1.3) contains cumbersome
summands S(-), and the approximating measure is inappropriate for use in
conjunction with total variation distance. The situation is even worse if the integer-
valued summands are not identically distributed, since then still more complicated
formulas are required [Pipiras (1970)]; this expansion does not even seem to be
widely known, let alone used.

Nonetheless, there are expansions for the individual point probabilities under
similar moment conditions, but with different additional conditions, of the form

r—1
1 faptsi =1 0|+ Tt 2 a0,

=1

now uniformly for j € Z, where x; =, 1( j —ES,) [Petrov (1975), Theorem 12,
page 204]. By adding these local estimates of the individual probabilities, one can,
in principle, obtain an approximation in total variation, but it is rather unwieldy.
A further drawback to both (1.3) and (1.4) is that the error terms are far from
explicit, and neither expansion is applicable to triangular arrays.

In view of these problems, there has been much research into more adequate dis-
crete approximations of sums of integer-valued random variables. One important
area is that in which the summands are Bernoulli Be(p) random variables with
small p, in which case Poisson approximation can be very useful; see Barbour,
Holst and Janson (1992). In other circumstances, compound Poisson approxima-
tion may be better [Barbour, Chen and Loh (1992) and Barbour and Utev (1999)].
However, under the conditions typically used to show that the distribution of W, is
close to a normal limit, a discrete analogue of the normal law, with two moments
to be fitted, would seem to be a more appropriate starting point. This was the mo-
tivation behind the signed compound Poisson (SCP) approach. SCP measures are
obtained as a generalization of compound Poisson distributions by allowing neg-
ative parameters A; in the compound Poisson generating function (2.1), and gain
in flexibility as a result; however, the measures are, in general, signed measures,
rather than probability distributions.

The SCP approach has proved to be quite useful. In many cases, the corre-
sponding approximation is sharper than both normal and Poisson approximations.
For example, Presman (1983) proved that the accuracy of the SCP approximation
to the binomial law Bi(n, p) with p < 1/2 is of the order O (min(np>, p/\J/np)),
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which, in general, is better than the normal approximation [O(1/,/np ), and only
for uniform distance] and the Poisson approximation [O(min(npz, p)]. SCP ap-
proximations have been explored in a number of papers, including Kruopis (1986),
Hipp (1986), Borovkov and Pfeifer (1996), Cekanavicius (1997, 1998) and Ce-
kanavicius and Mikalauskas (1999). These authors all employed the method of
characteristic functions, and the error terms in their results rarely contained (small)
explicit constants.

In Barbour and Xia (1999), Stein’s method was adapted for proving SCP
approximations with explicit error bounds. In particular, they derived an analogue
of the Berry—Esseen theorem in total variation for sums of independent integer-
valued random variables, in which the approximating distribution is a translate of
a compound Poisson distribution, itself almost a Poisson distribution, and in which
the error estimate is explicitly expressed in terms of the first three moments of
the Z;, together with the total variation distances dtv(£L(Z;), L£(Z; + 1)). Here,
we develop their approach to treat asymptotic expansions.

The main result is Theorem 5.1. Let W = }_"_, Z; be a sum of independent
integer-valued random variables Z; having finite (r 4+ 1)th moments, which has
been (integrally) translated so that [EW — Var W| < 1; in other words, prepared
for a Poisson approximation, instead of being centered at the mean for a normal
approximation. Under the rather mild conditions (5.2), an explicit bound is given
for the accuracy in total variation of the approximation of J£(W) by the signed
measure

N
Br(j} :=PoEW){j} 1+ 3 (=D buCu(j: u)},
u=1
where C,(-;-) denotes the uth Charlier polynomial, § = max{1l,3(r — 1)} and
the b, are defined in terms of the first (r + 1) moments of W; see (5.8). For
instance, if the Z;’s are identically distributed with strongly aperiodic distribution
and have finite (» 4+ 1 + §)th moment for some 0 < § < 1, then the error bound is of
order O (n~—"~1+8)/2) However, there is no need to demand identical distributions;
a similar order of error is also valid under rather simple uniformity conditions. The
measure v, although a signed measure, is completely explicit, and is only a rather
small perturbation of the Poisson distribution Po(EW) when EW is large; note
that, when comparing with more traditional asymptotics, EW plays the role of the
variance Var W, as is clear from the choice of location.

The proof of this approximation is far from routine. A major problem is that,
although the class of SCP measures for which the solutions of the Stein equation
have good properties is extended in Corollary 2.2 beyond that of Barbour and
Xia (1999), it is still, in general, not large enough to include the SCP measures
required in the proof of Theorem 5.1. Here, a novel technique is introduced,
in which the solutions to the Stein equation for a different distribution, chosen
from the “good” class, are used as surrogates. As in the Berry—Esseen theorem of
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Barbour and Xia (1999), the error estimates are explicitly expressed in terms of
the moments of the Z; and the total variation distances dyv(£L(Z;), L(Z; + 1)),
quantities which are relatively simple to work with. As a result, the expansions are
also directly applicable to triangular arrays.

In the early 1950s, Kolmogorov formulated a question about the accuracy of the
best possible infinitely divisible approximation to the sums of arbitrarily chosen
independent and identically distributed random variables, not necessarily having
finite moments. Kolmogorov, Prokhorov, Le Cam, Meshalkin, Arak and many
others contributed to this problem, which became known as the first uniform
Kolmogorov theorem. The search for a solution inspired the development of
new methods, such as the Tsaregradskii inequality and the triangle function
method; led to new results, such as the Kolmogorov—Rogozin inequality for
concentration functions; and gave rise to new approximations, such as Presman’s
SCP approximation. Kolmogorov’s problem in uniform distance was finally
solved by Arak (1981), who proved that any sum of independent and identically
distributed random variables can be approximated within the class O of all
infinitely divisible laws with accuracy Cn~2/3, C being an (implicit) absolute
constant. For a comprehensive history of the problem, see Arak and Zaitsev (1988).

In general, as proved by Zaitsev (1991), Kolmogorov’s problem is insoluble
in total variation, without additional assumptions on the random variables.
However, improving earlier results of Tsaregradskii (1958) and Meshalkin (1961),
Presman (1983) solved Kolmogorov’s problem in total variation for the binomial
distribution. For triangular arrays, Kolmogorov’s theorem in total variation has so
far only been explored for Bernoulli variables. Here, as an application of short
expansions (r = 2) in terms of compound Poisson probability measures, we obtain
estimates in total variation in Kolmogorov’s theorem for a large class of triangular
arrays of integer-valued random variables (Z;,, 1 < j <n, n > 1); under certain
uniformity conditions, expressed in terms of bounds on their second and fourth
moments and on dry(L(Zj,), L(Zj, + 1)), the accuracy of approximation is at
least of order O (n~ 1) (Corollary 4.5).

The structure of the paper is as follows. In Section 2, we establish properties
of the solution of the Stein equation for certain signed measures on the integers;
these are basic to the subsequent argument. We then treat the simplest case, that
of approximation by a centered Poisson distribution, in Section 3; for a large class
of integer-valued random variables, the centered Poisson approximation already
extends both the classical Poisson and the normal approximations. In Section 4,
we move on to second-order expansions, concentrating on the case when the
approximations are probability measures, as is relevant to Kolmogorov’s problem.
The main asymptotic expansion (Theorem 5.1) is proved in Section 5.

In expansions such as (1.3), (r + 1) moments are assumed to exist, the expansion
has (r — 1) terms refining the limiting approximation and the error is not specified
beyond being o(n~"~1/2). We use the same number of moments to give an
expansion with (» — 1) refining terms, together with an explicit error bound. If we
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assume the existence of the (+ 4+ 1 4+ §)th moment, for any 0 < § < 1, this takes
the form of an explicit “Liapounov”-style error bound of order O (n = ~1+9/2);in
general, the error bound is of “Lindeberg” style.

2. Solving the Stein equation. Given y € Z, t € N and
X = ()\‘—l’)\'—f+1, "’,)\'—1,)\'17)\'27 "'7)\‘l) € th,

let w := () denote the (possibly signed) measure with generating function

.1) 7 (2) :=Zn<j>zf=zyexp= Y mE - 1)},

jeZ I=<|l|=<t

for which therefore m(Z) = 1. If all the A; are nonnegative, this is a compound
Poisson distribution on Z, with origin shifted by y:

Thy) = Ji()/ + > lNz>,

I=<|l|=<t

where the N; ~ Po(};) are independent, but we allow the possibility of nega-
tive A;’s. A corresponding Stein operator 4 := A(@,,) on functions g: Z — R
is given by

2.2) (A= Y gl +D— (=gl

1<|l|<t

note that 7 {Ag} = 0 for all bounded g, as can be seen by differentiating (2.1) with
respect to z and equating coefficients.

It is usual, when applying Stein’s method, to try to solve the equation Ag =
f — m{f} for the test functions f appropriate, for instance, to the total variation
norm. Here, using the perturbation technique of Barbour and Xia (1999), we
demonstrate the existence of approximate solutions having good properties, under
the assumptions

(2.3) A=) Iy>0
I=<|l|=t
and
(2.4) 0:=2"" > 10— DIl <1/2,
leLt

where L; :={le€Z; |l| <t, [ #0,1}.

THEOREM 2.1. Under conditions (2.3) and (2.4), given any bounded f:7
— R, there exists g: 7 — R satisfying

(1) g@) =0, i <0;
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2) [(Ap,08) ) — (f() —maolf})] < 29

2 2
3 <—_{1Ar"12 Agll < ——{1Ar"!
3) ||g||_1_29{ N HIFIL | 8”—1—20{ AL

nMIfI, i >0;

where n:=n(A) := Zj<0 lra,0{J}-

Here, for h: Z — R, we define Ah(j) :=h(j + 1) — h(j), j >0, and we use
[I7]| to denote the supremum norm. For (signed) measures, || - || denotes the total
variation norm.

PROOF OF THEOREM 2.1. Let & denote the set of all bounded functions
g 7Z — R, and let & denote the Banach space of all functions ¥ € & with
Po(A){¥} = 0 and with (j) = 0 for all j < 0, equipped with the norm || - |’
defined by

i s= supy i)~ int v (i)
j=0 j=0
For any f € &, let Sf denote the solution gg € & to the equations
(2.5) Ago(j+ 1) —jgo(j) = 1) —Po(M){f}, j=0, g(j)=0, j=<0.
Then it follows as in Barbour, Holst and Janson (1992), Lemma 1.1.1, that
ISFI <2{L AXTV2HFI <200 A 2712 1L
IASFI <21 AXHIFI < 2(0 AXTIFI.
Now define U: & — & by
Ug)(j) == (An0g)(j) —Ag(j + 1D+ jg())
(2‘7) t -1 t i
=3I Y AgG AR+ Y i Y Ag(i—k). e
=2 k i=1 k=0

=1

(2.6)

and P: € — &' by

(2.8) (Pg)(j) =g(j) —Po(){g}, j =0, (Pg)(j) =0, j <O,
and consider the operator Q: & — &’ defined by

2.9 Q=PAn0S=1+PUS.

Direct calculation shows that, for g € €,

(2.10) 1Ugll < [ Agll Y 1 — 1)|x| < 20]|Ag]
ZEL;

and, since || f||' < || f| for any f € &, it follows from (2.6) that
IPUSY|"=USYI" < |US¥ | < 20[ASYI <20y |
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for all ¢ € &. Thus | PUS|’ <26, and so Q is invertible, with

(2.11) o~ =1 —-PUS) ' <1 —-20)"".
Now, for f € &, define
(2.12) gr=S07'Pf.

Then it follows from (2.6) and (2.11) that

2
lgrll <2(1 AAVHQTIPAI < {1 ART 1/2} |PfI

(2.13) 5
={1AL" 1/2} S I =(iAs” 1/2} S5 11
similarly,
2
2.14 Agrll <{1AXV—=—|7].
(2.14) lAgrll <{ }1_29||f||

Also, from (2.9), for j > 0 and ¥ € &', we have
(An,0S¥) () = (Q¥)(J) +Po(M){Awn 0S¥},
so that
(An0g ) = (Ax.0SQ7'PH)()
(2.15) = (QO7'PH)(j) +Po(M){Aw.08 )
= f(j) —PoM){f} +PoM){An 08r) = f(J) —cy,

say. Thus, in view of (2.13)—(2.15), the function gy of (2.12) has all the properties
required for the theorem, if we can estimate || 0){f} — cll.
However, writing 7 {-} for 7y 0){-}, we note that {4 0)g s} = 0 implies that

0=>Y 7(N(fU) —cr)+ Y m(HULHU).

Jj=0 j<0
Noting that 77 (Z) = 1 and that Po(X) (A @x,0)8r) =Po(1)(Ug ), we get
() —crl <n(lfIl+ eyl +1UgFID
<nQIf I+ PoM){An.0gr + I1UgFI)
(2.16) <2n(If I+ 1Ug7 1) < 2n(I £l + 2811 Ag 1)

<
< 1551,
because of (2.14). This completes the proof. [l

Note also that, from (2.15) and (2.16),

26 1+2n
2.17 < 1 = .
(2.17) ”””—1_29+ +1_29 Y
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COROLLARY 2.2. Under conditions (2.3) and (2.4), given any bounded
f: Z — R, there exists g: 7 — R satisfying

(1) g@) =0, i<y;
2) [(Ap&@) — (fO) —man{fl)] = {29

_ 2 _
AARTAIFL gl = 75 (TAATDIALL

nMIfI, i>y;

3) lglh=

1—-26
where n(X) := ;o |T.0){j}| is as before.

PROOF. Take g(i) = gl — y), i € Z, where g is the function defined in
Theorem 2.1 with f for f, where f(i) := f(i +y). U

COROLLARY 2.3. If W is an integer-valued random variable such that, for
some A satisfying (2.3) and (2.4),
(2.13) IE(Am W) <eoligll +e1llAgll
for all bounded g: 7. — R, then

|LW) — 7ol

=<

o (AT De0 + (AR Der + () + (L+nG)PIW < y1},

where ) := 31 << [\ is as before.

PROOF. Take any bounded f: Z — R, and let g be as in Corollary 2.2. Then
it is immediate that

IEf(W) —manifl
< [E{f (W) = ma ) (fIHIW <yl + |E{f(W) = ma (S IHIW = ]|

<A+ Nz DIFIPIW < y]+

s 1/
+[E{(Aq ) (W1~ TTW < y)}]

<A+ Nz DIFIPIW < y]+

s 1/
+eollgll + el Agll + 1Uw.y)8IIPIW < 7],
and the corollary follows from (2.11), (2.17) and Corollary 2.2. [J

The result of Corollary 2.3 is clearly simplerif W > y a.s., orif A; = 0 whenever
[ <0, in which case n(L) = 0. Some ways of bounding 7 () are given in Section 6.
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3. Centered Poisson approximation. In what follows, we take W to be a sum

"_, Z; of independent integer-valued random variables. Here, we consider the
simplest possible approximation by measures of the form (3 ), in which 7 =1,
A1 >0 and A_y =0, so that w3 ,) ~ y + Po(Ay) is a translate of a Poisson
distribution. This simple approximation was considered by Cekanavi¢ius and
Vaitkus (1999), a slightly more refined version being employed in Barbour and
Xia (1999). For such a choice of A, we have § = 0 and n(A) = 0, and the Stein
operator o) is the usual Poisson operator.

To apply Corollary 2.3, we need to show that

(3.1 IE(An»&) W)l =eoligll +erllAgll

for all bounded g: Z — R, when A; and y are suitably chosen. The strategy,
here and subsequently, is to start by choosing coefficients Al(i) and y for
each i, in such a way that the corresponding number of moments of the Z; are
exactly matched. It is then usually necessary to add a rounding correction to
Y (@) to obtain an integral value of y, best results being obtained when the A,
are also chosen to be slightly different from }_"_, )Ll(i). This procedure makes
IE(A@,,)8)(W)| suitably small, as illustrated in the following theorem.

Suppose that EZ; = u;, VarZ; = aiz and E|Zi3| < 00. Take )Lgi) = oiz and

y(i ) = Wi — o*iz, matching the first two moments of Z; exactly, and then define

(3.2) yi=lu—0%, A =0>+5,

where =" u; =EW,0?:=Y" 07 = VarW and

OSS:Z(M—UZ)—LM—UZJ < 1.

Further, using drv (P, Q) for probability measures P and Q to denote %HP - Ql,
set

Wi=W-—12;, d:= [max LW;) — LW; + D],

v == min{3, 1 — drv(L(Z), L(Z; + D)},
(3.3)
Vi =0l B{Zi(Zi — D} + i — o [B{(Zi — )(Zi — 2)}
+E|Zi(Zi — 1)(Zi = 2)],

observing, from Barbour and Xia [(1999), Proposition 4.6], that if V :=3"" | v;
and v* := max <; <, v;, then

(3.4) d<2{v —v*}71/2,
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THEOREM 3.1. For y and Ay as in (3.2),

ILW) — 7o) < (1A 6—2){25 +dY wi} +2P[W < ]

i=1

50—2{4+dim}.

i=1
PROOF. To obtain a bound of the form (3.1), we write
E(Aa )W) =E{rig(W+ 1) — (W —y)g(W)}

=0?Eg(W + 1) + (1 — 0 )Eg(W)

(3.5) —E{Wg(W)}+ SEAg(W)

n
= {0’ Eg(W + 1) + (i — ) Eg(W) — E(Zig(W)})
i=1
+EAg(W),
the last term being simply bounded using

(3.6) EAg(W)| < | Agll.

Proceeding as in Barbour and Xia [(1999), Theorem 4.3], we write Newton’s
expansion in the form

gw+D=gw+1D+d-DAg(w+1)

-2
YU —1—5)Ag(w+s), >3,
(37) s=1
+10, 1<1=<2,

—I
Y (-l—s+ DA% gw—s), <0,
s=0

and we also observe that, for any random variable U, any bounded g and any
integer j, we have

(3.8) IEAg(U + )| < | Agll L(U) — LU + D).
Combining (3.7) and (3.8), we thus obtain the short expansion
\Eg(W,- +D)—EgW;+1)—(U—-1DEAg(W; + 1)]

(3.9) |
<3 —=DU—=2d|Agll
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We now use (3.9) to expand the main terms in (3.5), obtaining

Eg(W +1) =) P[Z; = jIEg(W; + j + 1)
(3.10) Jez
=Eg(W; + 1)+ w;EAg(W + 1) +r;y,

where
(3.11) Iritl < 3E(Zi(Z; = D} d | Agll,
and then
(3.12) EgW)=Eg(W; + 1)+ (u; — DEAg(W; + 1) +ri0
where
(3.13) Iriol < 3E{(Z; — 1)(Z; — 2)}d| Agll,
and finally,

E{Zig(W)} =) jPIZi = jIEg(Wi + j)
(3.14) jez

= wiBg(W; + 1) + (07 + uf — u)EAg(W; +1) + 14,

where
(3.15) Iril < 3EIZi(Zi — D)(Z;i — 2)d| Agll.

But now, putting (3.10)—(3.15) into (3.5), we find that
|67 Eg(W + 1) + (i — 0)Eg(W) — E{Z;g(W)}]
<aPlritl+ i — ol Iriol + Iril < 3l Aglli,
since the coefficients of Eg(W; + 1) and EAg(W; + 1) exactly vanish. Thus,
from (3.5), (3.6) and (3.16), we have obtained a bound of the form (3.1), with
gg=0and g1 =4 + %d Y"1 ¥is since also P[W < y] < o2 by Chebyshev’s

inequality, and recalling that here 6 = n(X) = 0, the theorem follows from
Corollary 2.3. [

(3.16)

COROLLARY 3.2. Suppose that the Z; satisfy O’iz >a>0,v;>b>0and
o*i_zwi <c<ooforalll <i<n.Then

ILW) — 7wl < 2¢fnb—1/2)712 +28(na)~" + 2P[W < ]
<2cfnb—1/2y"'? + 4(na)~".
In the error bound in Corollary 3.2, the second term is of smaller order.

However, in triangular arrays (Z;,, 1 <i <n, n > 1), it is natural to impose
bounds on the (Z;,, 1 <i <n) in which a =a,, b = b, and ¢ = ¢,,, and then
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the relative orders of magnitude may be different. For example, if Z;, ~ Be(py)
with p, < 1/2, in which case y = anﬁj and Ay =np,(1 — p,) + (np,% - ),
then a, = p,(1 — p,), b, = min{p,, 1 — p,} and ¢, = 2p,; if also np, > 1, then
Corollary 3.2 gives a bound of order

O (pn(npy) V2 4+ (np) ™),

with the second term being the larger if np> — 0. However, for Bernoulli Z;, the
last term can be improved if, for instance, np% < 1, in which case y = 0, so that
we have the usual Poisson approximation, A = npy, § = npﬁ and P[W <y]=0;
then the second term, still the larger, is of order O (p;, A npﬁ), as usual for Poisson
approximation. Using Theorem 3.1, similar bounds can be obtained for unequally
distributed Bernoulli summands.

Theorem 3.1 generalizes Cekanavitius and Vaitkus [(1999), Theorem 2.1],
which only covered Bernoulli random variables, and also Cekanavi&ius (1998),
Theorem 3, which was only for independent and identically distributed sequences
and had no explicit representation of the constants implied in the error estimates.
Because Theorem 3.1 contains very explicit bounds, it can be applied in great
generality to triangular arrays.

4. Second-order approximations. In this section, we refine the centered
Poisson approximation. First, we take one extra main parameter A; in the
approximating distribution, either A_; or A,, and establish approximations
to L(W) by probability distributions 7y ) of accuracy O(n~") under reasonable
uniformity conditions, provided that the third cumulant of W is not too far from
its variance. This last, unwanted restriction is then removed by considering more
general probability distributions 7 ,) with A1, A2 and A; nonzero, for some
s ¢ {0,1,2}; see Corollary 4.5 for the implied contribution to Kolmogorov’s
problem in total variation.

The first approximation is by the distribution of the difference of two indepen-
dent Poisson random variables, centered appropriately. The extra parameter A_1
enables one more moment to be matched. We suppose that the Z; are as in the pre-
vious section, but now satisfy EZI.A' < 00; we define c¢3; :=E{(Z; — ,ui)3}. We also
introduce the notation /cr(i) = k,(Z;) to denote the rth factorial cumulant of Z;
[Kendall and Stuart (1963), Section 3.17, page 75], so that, in particular,

4.1) Kl(l) = i, Kz(l) =0} — 1, Kg(l) =c3i — 307 + 2.

The factorial cumulants can be formally fitted using parameters x@l, )Lii) and y @
from the equations

‘ ‘ 1 . -1 ‘
@2 D=l -nyD 4+ ( )mﬁ” + ( )ﬂ)\(_’)l, 1<r<3,
r r
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where, form € Zand r €N, (7') :=m(m — 1) ---(m —r 4 1)/r!. This gives
y® = —3/<§i) - K3(i), )»?) = Wi + 2/<§i) + %K;i),

@) (i) 1, ()
AZ) =Ky =gk,

4.3)
leading to the choices
n .
(4.4) y = LZV@J =33 — k3 — 28 =p —c3— 2,
i=1

with 0 < § < 1/2, where «, := k(W) and ¢3 :=E(W — w)3, and

M=p+20+ b+ 8=+ 02+,
4.5)
Al =—Ky— %K3 —6= %(0’2—03) — 4.

In order that 7y ,) be a probability distribution, we must therefore have c3 <
02 =28, and, if A = ¢34+ 28 > 0, then

(4.6) 0=(0%—28—c3)/(c3+28) <1/2

if ¢3 > (202 — 68)/3. Thus this approximation is only suitable if the sum W
satisfies the restrictive moment condition

4.7) Q2VarW —68)/3 < E(W — pn)® < Var W — 26.

We need some further notation before stating the theorem. We define
(4.8) d':= max | L(W;) % (E) — E)*|,

1<i<n
where the measures £ and E; denote unit mass on 0 and 1, respectively, and
denotes convolution. Since, for probability measures v; and v,, we have
vy % va % (Ey = EY*?|| < [|lvg % (E1 — E)|| [l % (E1 — E)II,

it follows from (3.3) and (3.4) that

2

4.9) d/§4{1/\7}§4{1/\7
(V —4v¥)4 V=2)4

} <16V,
Finally, we set
! = Slesi — o |EI(Zi — 2)(Zi — 3)(Zi — )
+ 3lesi + 02 |E|Zi(Zi — 1)(Z; — 2)]
4.10)
+ i — cxiEN(Zi — )(Z;i — 2)(Z; — 3)|

+E|Zi(Z; — 1)(Z; —2)(Z; —3)].
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THEOREM 4.1. With the above notation, if the independent random vari-
ables Z; have I[:?lZfL < 00 and their sum W satisfies (4.7), then

[LW) =7l

2 1, &
< 28) " ds —d' >y
=120 :(C3+ ) (d +6d i//l)

i=1
" 25\
28)74( 304 E(Z; — w)* {——} ,
+(c3+29) (a +i221 (Zi = )" ) +expy =52
where 0 is as in (4.6), d as in (3.3) and d’ as in (4.8).

PROOF. Once again, we bound [E(A@.,,)g)(W)| and apply Corollary 2.3. In
fact,

E(Aa)8) (W) =E{—A_1g(W — 1) + 21 g(W + 1) — (W — y)g(W))
(4.11) =Y "E{ (c3i —aP)gW — 1) + L(ezi + o) g(W + 1)
i=1
+ (ui — c3)g(W) — Zig(W)} + SEA%g(W — 1),

where the last term is bounded, as in the previous section, by dd||Ag||. Much as
before, for any random variable U, bounded g and integer j, we have

(4.12) IEA3g(U + j)| < | L(U) * (E1 — E)*|| | Ag].

Now write Newton’s formula in the form

gw+D=gw+D+(I-DAgw+1)+ (l ; 1)A2g(w +1)

-3/
“.13) Z(l s2 1>A3g(w—|—s), [ >4,

s=1

+10, 1<1<3,
—l—54+2

—1
—§)< 5 >A3g(w—s), 1 <0,

noting that
[

-3
Z(l_s_l) Liona-2a-3. iz
— 2 6

! (—l -5+ 2)
s=0 2

él(l—l)(l—Z)(l—?))l, [ <0.
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Then, much as in the proof of Theorem 3.1, we have the short expansion

[—1
2
@18 < Lg— 1) =2 = DLW * (E1 — E)2|| | Ag]

Eg(W;+1) —Eg(W; +1)— (1 —-1)EAg(W; +1) — ( )EAzg(W,' + 1)‘

<l =D =2 -3)|d'| Agll.

Applying this successively, we obtain

Eg(W —1)=> P[Z; = jIEg(W; +j — 1)
JEZ

(4.15) =Eg(Wi+ 1)+ (ui — 2)EAg(W; +1)
+ 308 — dpi + 12+ OEA2G(W; + 1) +1i 1.

where
(4.16) ri—1] < §d' | AGIEN(Z; — 2)(Zi — 3)(Zi — D)
then
i) Eg(W + 1) =Eg(W,~'—|— 1)+ wiEAg(W; + 1)
+ 10 + pHEA2g(W; + 1) + 141,
where
(4.18) rit] < éd/IIAgIIEIZi(Zi - D(Zi =2)|;
then
4.19) Eg(W) = Eg(Wi.‘f' D+ (ni — DEAg(W; + 1)
+ 306y = 25 + p? + DEA2G (W + 1) + o,
where
(4.20) riol < éd/IIAgIIEI(Zi - D(Zi =2)(Z; = 3)|;
finally,
wapy  BIZEOV) = wEg(Wit D) + .oc;") +uHEA(W; + 1)
+ 305”43y’ + LHEA g (Wi + 1) + 13,
where
(4.22) ril < éd/”Ag”E|Zi(Zi - D(Zi =2)(Z; —3)|.

Putting (4.15)—(4.22) into (4.11), only the remainders survive, giving a bound as
in (2.18) with g9 =0 and & = {d§ + ¢d’ Y1, ¥]).
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To complete the bound in Corollary 2.3, we still need to bound n(A) and
P[W < y]. For the latter, a fourth moment bound gives

EW—w* _30*+ 30 EZ —w?

423 FIW <vl=- s = (c3 +28)
For n(X), it follows from Lemmas 6.4 and 6.5 that

(4.24) n(A) <exp{—(» — §A2)},

where

(4.25) A=c3+28 and Ar=1(30%—c3) 3.

Combining (4.7), (4.24) and (4.25), a bound for n(X) is derived, and the theorem
follows from Corollary 2.3. [

REMARK. The estimate of E{Z;g(W)} derives from (4.14), multiplied by /.
If we allow for the bound (3.9) as well, we have

]z{ngw D —EgWi+ D= (= 1)
4200 SEAg(W; +1) — (l ; 1)EA2g(W,~ + 1)”

<minf{|l( = 1)(I = 2)|d, gll — 1) —2)(I = 3)|d'} || Agll,
leading to the estimate
@27) Il < IAgIE{IZi(Zi — 1)(Zi — 2)|min{d, ¢d'|(Zi = 3)I}}.

The bound (4.23) can also be replaced by a third moment Chebyshev estimate,
coupled with Rosenthal’s inequality. This enables one to bound [|L(W) — )|l
assuming the existence of only three moments.

COROLLARY 4.2. Suppose that the Z; satisfy the inequalities O’iz >a >0,
v; >b>0and Gi_z(wi/ +EZi —ud)H <c< oo for all i, and suppose that their
sum W satisfies (4.7). Then
c 1 1 c
nb ' na(nb)l/2 + (na)? + (na)3

where the constants K and « are uniform in > > 2.

K
L(W) — <=
|LW) =l < 1_20{

+ e—oma }

REMARK. If IEZ;L = 00, replace ¥/ by the smaller
¥/ = glesi — o [ENZi — 2)(Zi = 3)(Zi — 4]
(4.28) +3lesi + 07 IBIZi(Zi — 1)(Zi —2)]
+ i — c3ilEI(Z; — D(Z; = 2)(Z; —3)],
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and assume that ai_z(wi” +E|Z; — pil?) < ¢ < oo foralli. Then ||L(W) — Tl
can be bounded by the same expression as in Corollary 4.2, supplemented by the
additional term

(4.29) Y E(1Zi(Zi — D(Zi — 2)|min{1,n~"/?|Z; — 3]}).
i=1

na(nb)'/? =

This, for instance, gives a bound of order O(n~1+9/2y ifalso E|Z; P10 < ¢/ < 00
for all ;.

An alternative approximation using two Poisson parameters A1 and A, and
a shift y can also be derived. Here, the factorial cumulant equations corresponding
to (4.2) are

(430) K,gl) — (_1)r—1(r _ 1)')/0) + ( )r')\‘gl) + ( )I"!)\él)’ 1 <r< 3,
r r

giving
N N B BV S L L)
and leading to the choices
y=|t3]=33+8,  0=8<l,
(4.31)
M=202—c3-28, 2k =3(c3—02)+8.

For a probability distribution 73 ), we need to have c¢3 > 02 —28 and ¢3 <
2(0? —8); then A = 3(36% —¢3) — 8 > 0 and

(4.32) 0 ={c;—0>+28}/{30% —c3—28} <1/2
ifcy < (502 — 65)/3. Arguing as for Theorem 4.1, if
(4.33) VarW —28 <E(W — u)> < (5VarW — 68)/3,

then L£(W) is approximated by 7(; ,) with much the same accuracy as that given
in Theorem 4.1 and Corollary 4.2; note that here n(A) = 0 automatically.

In the ranges allowed by (4.7) and (4.33), we have shown that there is an
infinitely divisible approximation to £(W) with accuracy of order O(n™'),
measured with respect to total variation distance, under uniformity assumptions
such as those in Corollary 4.2. For independent and identically distributed
summands, this merely requires a finite fourth moment and a nonzero value
of drv(L(Z1), L(Z1 + 1)), provided that one of (4.7) or (4.33) holds. This is
a partial answer to Kolmogorov’s problem in total variation, as discussed in
the Introduction; furthermore, under the conditions of Corollary 4.2, identical
distributions are not required.
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We now show that we can circumvent the limitations imposed by (4.7)
and (4.33), demonstrating the existence of an infinitely divisible approximation
to L(W) with total variation accuracy of order omn™b, provided only that
the order assumptions in Corollary 4.2 hold. The approach is much as above,
but the approximating distribution is a little more complicated. We consider
y -shifted compound Poisson distributions with only A1, A> and Ay nonzero, where
s € Z\{0, 1, 2} is to be chosen later. Here, X plays the role that A_; and A; played
in the previous approximations, whereas A, is used so as better to match the terms
arising because y has to be an integer. We can fit the first three moments of W in
this way by taking

=y —{u—0o*+s ez —0oD)},

. 2 S -1 2
(4.34) hi=07 = ——{s7 (e3 —07) +28},
. K . c3—0%—2s8(s —2)7!
2T 265 -2) s s2(s — 1)

Very much as in the proof of Theorem 4.1, we find that

IE(A)8) (W)
s—1j—11-1

Z YN EAg(W +7)

J211r0

<—Zmnw+(

(the sums interpreted appropriately when s < 0), where
=i — o +s7 (s = o))[EZi = D(Zi = 2)(Z; = 3)]
+bf—@—1r%qfﬂ¥nmzxa—4xa—an

(4.35) e —

El(Z +s—D(Zi+s—=2)(Z; +s5—3)|

+E|Zl(Zz - D(Zi = 2)(Zi —3)|
and |IEA3g(W +r)| <d’||Ag||. Using Corollary 2.3, this gives
|LW) =7l

(4.36) 2 d (I .
< {67<Z Vi +2|sl8> +n) + (1 +n)PIW <y,
i=1

—1-26

provided that 8 < 1/2, where 6 and A are as in (2.3) and (2.4).
We thus need to show that y and s can be chosen in such a way that 7y ;) is
a probability measure and 6 < 1/2. We achieve this by taking

437) y=[u—-0>4+sc3—0%)] and s:= —max{1, 80 2(c% — e3)1}
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if s <02 ifo? <c3 <02+ 3, we take
(4.38) yi=[u— o245 es — 02)1 +3 and s5:=-2;
if c3 > 02 + 3, we take

439) y:i=[u—0>+s(c3—0?)] and s:=max{6, [80 >(cz—0?)]}.

THEOREM 4.3. If 02 > 24, then TT(A,y), defined using (4.34) and (4.37)—
(4.39), is a probability measure, and

L) 1< 2005 vacl 4 10 { 5"2}
TNl =302 | &V 3 P17 4sc

(4.40) i= )
+420 74 + 14083 E(Z; — ),

i=1

where @i is as in (4.35) and C := max{8, [8¢0 2|02 — c3|1}.

PROOF. Routine calculation shows that, with the choices of y and s made
in (4.37)-(4.39), and with o2 > 24, the quantities A1, Ap and A; are all
nonnegative; furthermore, A > 552/6, 6 < 1/5 and |s§| < C. Hence T,y 18
indeed a probability measure, and it merely remains to examine (4.36) in detail.
The first term is easy; and P[W < y] can be estimated using a fourth moment
bound much as in (4.23), since & — y = A > 502/6 and n(A) < 1 because T(,y)
is a probability measure. Finally, n(X) < exp{—A/(8¢)}, where t =2 V |s]|, from
Lemma 6.6(2). Since also |s] < C and A > 5062 /6, the theorem follows. [

REMARK. If EZ,-A' = 00, the bounds (4.36) and (4.40) can be altered in a way
similar to that used in (4.28) and (4.29).
COROLLARY 4.4. Suppose that the Z; satisfy the inequalities O’iz >a >0,

v, >b>0and Gi_z(xﬁi +E(Z; — ,U«i)4) <c<ooforalll <i<n.Then

1£(W) <K c +1+\/E+ 1 L L (—oma)}
- - exp| ——= ) >
AT =" 00 nZab (na)?  (na)3 P\1 + /¢

where the constants K and o are uniform in o> > 24.

COROLLARY 4.5. Let (Zi(”), 1 <i<n, n>1) be a triangular array of
integer-valued random variables which are independent within rows, and suppose
that, for alln and all 1 <i <n,

vi(n) > v, >0, E{(Zi(n) — EZ,-(n))4} < c(ai(n))z.
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. (n) .\ (n) (n)\2 _ (n) ;
Then, setting W' :=3% " | Z;”" and (0c'"’) = Var W' it follows that
dry(LW™), D)= 0~ + (™)™,

where D denotes the class of all infinitely divisible laws and where the implied
constants depend only on c and v,.

PROOF. It is immediate that ((71.(n))2 < ¢ and that |c§’;)| < ((7,-(’1))2 ¢, and we

may assume that (o V)2 > 24. Furthermore, when applying Theorem 4.3 to W,
we have

1<Is™|<9+8Jc and |s™ —1|>2.
Now translate the Z\" integrally so that || < 1/2, implying by Lemma 6.7 that
") <E1ZM| < 2.0
then it follows easily that
7" < K@) (1 + Vo)

for a universal constant K. Applying Theorem 4.3 completes the proof. [

The improvement over Arak’s (1981) bound of O (n=23)is possible because of
the extra uniformity conditions imposed.
For Bernoulli random variables, we have

n n n
w=7_pi o’ =Y pi(1—pp), 3=y pi(1—pi)(1—2p;)
i=1 i=1 i=1

and 0 < 02 — ¢3 <202, This gives a bound of order

of(Ere-m) (+5)

in Theorem 4.3. In particular, if all the p;’s are equal, we have
(4.41) dry (Bi(n, p), D) = O{(np) > +n""},

where we take p < 1/2 without loss of generality. If np is small, one can use the
ordinary Poisson approximation to show that

(4.42) dry(Bi(n, p), D) = O{min(p, np?)}.

The bounds obtained by combining (4.41) and (4.42) are of the correct order of
magnitude, as shown by Presman (1983).
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5. Higher order expansions. In this section, we look for even more accurate
approximations. First, we suppose that the random variables Z; are (integrally)
“centered” in such a way that all the partial sums S, := Y}_ . Z; have second
factorial cumulant satisfying

(5.1) [k2(Srs)| = | Var S;s — ESy5| < 1, l1<rs=<n,

as is clearly possible. Writing W := §,, := §1,, this implies a choice of y close
to that of Theorem 3.1 and (3.2), and, in particular, u := EW and 0% :=VarW
satisfy |02 — u| < 1, so that also 02/ < 2 if 02 > 2, as is implied by (5.2)
below. For random variables which are not “centered” in this way, the modification
required merely translates W, which makes no essential difference; however, in
the formulas for the bounds that we derive, the factorial moments and cumulants
appearing are all for the “centered” random variables, and they may well be
different from those of the original random variables.

In the spirit of the uniformity conditions of Corollary 4.2, we make the
following assumptions:

(5.2) o?:=VarZ; >2 and 1—dry(L(Z), L(Zi +1)) > v,

for all 1 <i <n, where 0 < v, < 1/2. If these conditions are not satisfied by the
original random variables, they can usually be recovered by forming new random
variables Z; by adding successive Z;’s, correspondingly reducing n; Theorem 5.2,
if applicable, may also give useful bounds. If these procedures do not work, it may
well be the case that the approximation would genuinely be poor.

By analogy with the previous expansions, we assume that the random vari-
ables Z; have finite (» + 1)th moments. We then choose any real numbers t; > 0,
0 <[ <4, such that the following inequalities are satisfied:

2
max;<j<, 0; “E|Z; —EZ;|"*! < 1,

(@) +(@0)

max max —
I<i<nO<m<r g7 \ m!(r +1 —m)!

i
where Ks(i) =«y(Z;) is as before and /LF;](i) =E|Z;(Z; —1)---(Z; —s + 1)|; and
also

|Ki$’2‘rl| 2
max4{ 1, max max — < 17, max o;” < 13,
1<i<nO0<m=<r\ m!o 1<i<n

(5.4) ; "
max ai_zE{H |Z; — llmin(nl/z, |Z; —r — 1|)} < 14.

1<i<n =0
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The t; merely act as a convenient shorthand, for instance, for defining some
unpleasant constants, which appear in the error bounds:

8r\"/?
Ci:=4(r+ D1 (—) ,
v

%

Cy1=2r(r + D0 — DIV (mry) =25,

C3:=5(1+19)2" V2R, .

s
Cy = 274282 (20) 2513141 (ﬁ) ’
e

4 /8 28\5/?
Cs:= 2’+112{—+ —+2S¢§<—> (2rz)r—1},
A/ e e

Uy

(5.5)

no = 212C2,
/2
Ce:=2+ S(—) Qn) !,
e

8\ /8r\ "~ D/? 8r\'/?
=G (G )
r!) \ vy Vy

where S := max{1,3( — 1)} and R denotes the constant from the sth Rosen-
thal (1970) inequality [Petrov (1995), Theorem 2.9 and (2.35)]:

C

~

(5.6) Ry < max|s*, s(es'/?)*{T'(s/2)}*/ T(s)}.
We shall also need the quantities

dp,s = max || L(W;) * (E1 — E)™|
1<i<n

for 1 <s < 4r, when, as for (4.9), it follows from (3.3), (3.4) and (5.2) that

if n > 16r.

To state the main theorem, we need to define an approximating measure. We
base our argument on the Stein equation (2.2) for suitably chosen ;. However,
these choices need not be such that simple bounds like (2.17) on the corresponding
lr@,y) |l are valid, making a direct SCP approximation awkward. To avoid such
problems, we instead introduce a perturbation of the Poisson distribution Po(u) as
our approximation.
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To do so, first define the real numbers b, u > 1, to be the coefficients in the
power series expansion

r+1 K'Zj
(5.8) B(x):=1+) b,s"= expi J—}
~ j!
u>1 j=2

where k; =k j (W) as before, and let C,,(j; a) denote the uth Charlier polynomial
[Chihara (1978), (1.9), page 171]. Then set

N

(5.9) o/} = Po(u){j}il + Z(—l)"bucuu;u)},
u=1

where S = max{1, 3(r — 1)}, as above.

The measure v, in general a signed measure, nonetheless has a number of good
properties. First of all, v,(Zy) =1 and v, (j) =0 for all j < 0. Then it is shown
in (5.26) that the b, are at worst of order O(ML”/ 31y as [ increases, while, in
any region u — C/u < j < pu+ C/w, |Cy(j; W)l = O(n™"/?), by Lemmas 6.1
and 6.2. Recall that, because of the “centering” of the random variables Z;,
the resulting mean p satisfies | — 02| < 1, so that, when interpreting these
asymptotics, u should be understood as being equivalent to Var W. Thus v, is just
a rather small perturbation of Po(w) in the region where the latter concentrates its
mass; it is, indeed, a natural refinement of the centered Poisson approximation of
Section 3 (the case r = 1: note that b; = 0). Finally, the measure v, is completely
explicit, in the sense that everything is visible as a polynomial modification of the
Poisson density in (5.9), except for the constants b,, which are derived from the
factorial cuamulants of W using (5.8).

THEOREM 5.1. If Z;, 1 <i < n, are independent integer-valued random
variables with finite (r + 1)th moments, which also satisfy (5.1) and (5.2), and
ifW=3"_Z,then

|LW) =Bl <3Kn~">(1 + 1),
where

K := K (r, 10, T1, T2, T3, v4) :=max|C; + C2 + C3 + C4, C7, Ce(ng)"/?}.

REMARK. (1) The way in which 74 enters the error estimate is highlighted
because, even with independent and identically distributed random variables, it
grows with n unless the ( + 2)th moment is finite; see (5.4).

(2) For triangular arrays of integer random variables (Zi(n), 1<i<n,n=>1)
in which, within each row, the random variables are independent and satisfy
conditions (5.1) and (5.2) with v = v,, and for which we can take tl(") =1,
0 <[ < 3, uniformly for all n, Theorem 5.1 implies that ||L(W) — V|| <
3Kn~"%2(1 + tin)) for K := K (r, 10, 71, T2, T3, V%) as before. If, in addition, for
some (0 < <1,
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,
(5.10) max (o, ) 2EVZ" —r —1PT[1Z" — 11} < 15 < 00

1<i<n =0
for all n, it follows that ||L(W) — ¥, || < 3K (1 4 145)n~"~179/2 for the same
value of K, an error bound of order O (n~"~1%9/2) under an (» + 1 +8)th moment
assumption. In particular, for § = 1, the error is actually of order O (n~"/?).

PROOF. The first step in the proof is to show that [E(Ah)(W)]| is suitably
small for all bounded h: Z — R, where 4 is a Stein operator of the general form
#A,0) — the “centering” has already been accounted for in (5.1) — witht =r + 1
and with A; = 0 for all / < 0. We parametrize + in a different way, writing it as

(5.11) (Arh)(j) =Y BnA"R(j + 1) — jh())

m=0

for parameters B,,, 0 <m <r, to be chosen. We first show that 8, := ky,+1/m!
is a good choice. Note that 8; is fixed, by the centering, to satisfy |8;| < 1, so
that, including the centering, we are again fitting r + 1 parameters to the first » + 1
factorial cumulants.

As before, we shall use Newton’s expansion, this time in the form

m N
WG+D=Y" (i) AR +Y (l i I)A’"“h(j +5). =0,
(512) s=0 s=0

. L) A W= ) R S A N
h(]—i—l):ZSA‘h(])—Z LA RG =), <0,

s=0 s=1

where (8) is taken to be 1. Thus, as in the previous proofs, we obtain

— (i) +(@)
5.13) |EA™K 1 - mmﬂmmﬂh | < Hremrl g
(5.13) W+Dh—-> — Wi+ 1)) < 2w Al

s=0
fo; any bounded #: Z — R and any 1 <i <n, 0 <m <r, where the symbol
,UVE;; =FE{Z;(Z; — 1)---(Z; — s + 1)} denotes the sth factorial moment of Z;.
Similarly, recalling the remark following Theorem 4.1,

r P 1
‘E{zimvv)} Y jPizi= Y (’ )EASh(Wi + 1)’
jeZ s=o \ 5
r M(i)
(5.14) = ’E{Z,-h(W)} -3 @EA%(M + 1)’
s=0 s

1 r ‘
=T 1),E{g|2i — | min(2(r + Ddp 1. 1Zi —r — 1|d,,,r)} AR
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Combining these two estimates, we obtain

.
(5.15) ‘E{ Y BWATRW +1) — z,-h<W>} < PrmidnrllAR],
m=0
with
R Tnai
Prn,i = Z m
(5.16) m=0 | .
T r+ 1)!E{11:£ |Zi — l|m1n(2(r + D{dn.r—1/dnr}, 1 Zi —r — 1|)},
if the ,B,(,f) satisfy the equations
m g @) )
(5.17) Z t :U“[m—'l] _ M[mTl]’ O<m=<r
=0 (m—1)! m!

which is the case if ﬂ,(,f) = K,(rfll /m!. Hence, by the additivity of the factorial

cumulants, and from (5.3) and (5.7), the random variable W satisfies

|E(Ah)(W)| = ’E{ > BnA"h(W +1) — Wh(W)”
m=0

<+ D1+ @/r) max{1, 8r/vy) " /?}14)
x (8r/v,)"*a*n ™| AR,

(5.18)

where B;, = k41/m!. Note, in particular, that 8o = © and that | 81| < 1.
If it were the case that

.
(5.19) 0 i =pt Y m2" Bl < 1/2

m=1

were satisfied, then (2.4) would be satisfied, and a perturbation argument as for
Theorem 2.1 could be used to approximate £(W) by v,, the signed measure with
Stein operator A, of (5.11) having B,, = ky4+1/m!; see Theorem 5.2. Our aim
here is to show that an estimate of order O(n~"/%(1 + 4)) is still valid, even if
0 > 1/2. Since we then have no control over the solutions of the Stein equation
Arh = f—v.(f), and, consequently, little control over v,, we take a more indirect
approach.
Instead of v, itself, we consider measures of the form

(5.20) ﬁ<j>=Po<u>{j}{1+Z(—l)“bucuu;u)}, jely,

u>1
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to approximate £(W). The Charlier polynomials are a convenient choice for
the expansion, because of the property that, if ¥ ~ Po(u) and h: Z; — R is
polynomially bounded, then

(5:21) E{(=D"Cu(Y; )h(Y + D} = E{A"A(Y + D)}

it then also follows that ¥(Z4) = 1 and that

(5.22) E{(—D"Cu(Y; W)Yh(Y)}=E{unA"h(Y +1) + uA“"Th(y + D}.
Applying these formulas and recalling that By = u, it follows that

D{oARY =Y D) (AR ()

j=0

= E{Zbu (Zﬁ,A“W(Y +1) —uA""Th(Y + 1)) }

u>0 t=1

(5.23)

where we have defined by = 1. The coefficient of A*A(Y + 1) in the sum is given
by

(5.24) (54 Dbgsr + Y by iy

t=1

if we define B; = 0 for ¢ > r. Thus, for any S > 1, the coefficients of A*h(Y + 1),
0<s <S8 —1,are all zero if we take b;, 1 <t < S, to be successively defined by
the relation

(5.25) (s+Dbr1=Y by, 0<s=<S5—1,
t=1

that is, as defined by (5.8). In particular, by = 0, 2b, = 1 = k2, and since,
from (5.4), maxi<;<, |B:| < 102 and |kz| < 1, it follows inductively from (5.25)
that

1
(5:20)  |bsil =

SAFr
— (Z |bs—s|T20” + |bs_1|) < (o HLHDBI s> 0.

=2

If v, s denotes the measure of the form (5.20) with this choice of by, 1 <s < §,
and with b, =0 for u > S, then it follows from (5.23), (5.24) and (5.26) that
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S+r s

Drs(AR <D b S IEATh(Y + 1)

s=St=1

S+r r
< Z { (TzO_Z)[(s—l)/?aJ + Z(Tzo_Z)l—i-L(s—t)/SJ }

s=S =2
) 1 (s—=1)/2
(5.27) y (s _ ) AR

< (S + 7 — DSH=D/2( ey [SHr+D/3)

S+r
y (Z n(l—s)/2+t(s+1)/3J> AR,
s=S

provided that n > 3, where we have used Lemma 6.2(1) for the bounds on
IEASh(Y 4 1)| as well as the inequalities = ' <2072 <n~! and 02 < nr3.
Taking S = max{1, 3(r — 1)} and writing v, = v, g, this gives

(5.28) [P, (AR < 16" r(r + D(r — D20 D (1pr3) LG =281 1172 AR .

Thus, through (5.18) and (5.28), we have shown that both |E(A,h)(W)| and
|D, (A,-h)| are of order n' ~"/2||Ah||, under “typical” conditions.

The usual Stein argument would now move by way of the solutions to the
equation A,h = f — ,{ f}, but without the condition 6 < 1/2 we have no control
over them. We avoid the difficulty by instead taking for / the solution to the
equation

1
(AR)() =D BuA"h(j + 1) — jh(j)

m=0
(5.29) =koh(G+2) + (u—k2)h(j + 1) — jh(j)

= f) =), ji=0,
with 2(j) =0 for j <0, for which 0 = |k;|/u < 1/2 in u > 2, and hence

Bl < ——2 =12,
1721l < = 2T ™ 1A
(5.30)

2 _ .
AR < mllfll <407\ f] inn=3,

because of assumption (5.2). Thus, for f: Z — R bounded and with f(j) =0 for
j < 0, we can compute
E{(Ah) (W)} = koP[W = —11h (1) + Y _P[W = jI{f(j) — vi(/)}
j=0

+ " BuEA™ (W + 1),

m=2
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B (A = 5N ) = v+ 3 B (A" R(+ 1)),

j=0 m=2
and hence

E{(A-h) (W)} — Dy (Arh)

53y " EFON =T (ORI <01+ kPIW = ~11ARO)

+ Y BulEA"R(W + 1) — 0 (A"h(- + D)}

On the other hand, from (5.18), (5.28) and (5.30),
(5.32)  [E{(AR) (W)} — Dp(Ah)| < (Cr + Crra + Cn ™| £1I,
giving

IEf(W) = 0:-(f)] < (C1 + C7ta+ C)n™"? + (|[v1 || + 2)P[W < 0]

(5.33) ) ~ _
+ 41, Y [(LW) = B) % (Ey — E)*@=D)|

m=2
for all f such that || f|| < 1. From an (r + 1)th moment Chebyshev inequality and

Rosenthal’s inequality, we deduce that

P[W < 0] < u” "TOR|W — p|" !

n
< Rr+lu—(r+1) O_r+1 +ZE|Zl _Ezi|r+l}
(5.34) i=1

< 2r+1Rr+1(1 4+ TQ)O’_(r+1)

< 2(1+r)/2Rr+1(1 + To)n—(1+r)/2

in view of (5.1)—(5.3) and (5.5), whereas ||vi] < (1 — 2|K2|/,LL)_1 <3inn=>3
from Barbour and Xia (1999), (2.17). Hence we conclude from (5.33) that

| L(W) — Dy || < (Cy+ C7ta + Co + C3)n"/?

(5.35) -
+ 2" | (L(W) = ,) * (E1 — E)|.

To bound the final term in (5.35), we express it in terms of the approximation
error for a similar problem with a smaller value of n, and use induction. So let v(l)
and vy @ be defined in the same way as V,, but using the sets of random variables
(Z;, 1 <i<|n/2))and (Z;, |n/2] + 1 < i < n), respectively, whose sums are

denoted by W and WP Then Kq (1) +/c1 = u and K(l) +/c1(2) =k for2<l<r,
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and also |/<§1) [, |/<§2) | < 1. Note that, for each of these sets of random variables, the
quantities 7;, 0 </ <4, and v, can be left unchanged.

Now, since
I gk pik , (s +1)/ ,
— = Ci(k; s)Cn(j —k; 1) = ———Cram (J5 5 + 1),
kzok! (J—k)! Jj!
and since b, =Y, _, b,(n1 )b,iz_)m because of (5.8) and the additivity of (factorial)

cumulants, it follows that

28 u
150 52 =50 < Y Pow(iy Y Y PP, Culis )]

(5.36) j=0 u=S+1m=0
28
< Y 28(noHMRIEIC, (Y ),
u=S+1

where Y ~ Po(w). Since, by Lemma 6.2(2), E|C,(Y; w)| < (2u/e,u)”/2, it thus
follows that

(5.37) 150 % 5P — 5, < 282212) 2531 (48 /e)5n "2,

once again using o2/ < 2. Hence the measure ¥, is close to the convolution
f)r(l) * 13,(2), and, of course, L(W) = L(WD) x £(W®P), so that the approximation
of the distributions L£(W1)) and L£(W®) by f)r(l) and ﬁra) can be used to show the
closeness of L(W) and v,.

In view of (5.35), what we actually need to bound is

[(LW) = 5,) % (Ey — E)|| < [L£WD) =5 |LWD) % (E; — E)|
(5.38) +ILWD) =521 15 % (Ey — E)||
+2115, — 5 % 52

Now the last term is covered by (5.37), and ILWD) % (E; — E)| <4{nv,}~" V2,
as in (3.4). Furthermore,

(539) 5V« (Er— E)|| < 2[5Y = Po(uM)|| + | Po(u ™) x (E1 — E)],
where the latter term is at most 2 max Po(u(l)){j} < (8/en) and

S
(5.40) 15 = Po(uM)| < bV EIC, (Y V; nM))|
u=2

for YD ~ Po(uM); bounding the elements in the latter sum using (5.26) and
Lemma 6.2, we get

(5.41) 15 — Po(uD) || < Sv/3(28/e)5/*(21)" ~'n /2

for n > 3, since then M(l) >n/3>1.
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Thus we have expressions to cope with all the elements of (5.38), except for the

factors ||L(W®) — f)r(l) I, I =1, 2, for which we use the induction hypothesis to
conclude that

LW =5 <3K (1 + 1) [n/2) 772
<3x2'K(l 4+ 14)n""/3, 1=1,2.

Combining (5.35) with (5.37)—(5.42), we have shown that

(5.42)

[L(W) =D, || < (C1 + C7t4 + C2 4 C3 + Co)n™"7?
(5.43) +3x2"K(1 +tq)n~"?Csn™1/?
<3K(+1)n~""?

if 3 x 2"Csn~1/2 < 2, which is the case for n > ng := 22’+2C§. On the other hand,
for smaller n, the argument of (5.40) and (5.41) applied to D, shows that

|LW) =Dl <2+ 8S2S/e)5> 1) " 'n=1? < Cg,

and the statement of the theorem is now immediate. [J

Although the statement of the theorem is quite explicit, it cannot be claimed that
the estimates given are likely to be very precise. On the other hand, the influence
of the two key ingredients, the moments of the summands and the extent to which
they avoid being lattice with some span larger than 1, can be clearly seen in the
bounds.

If condition (5.2) is not satisfied, Theorem 5.1 cannot be applied directly.
However, as noted at (5.19), if u > 0 and

.
(5.44) 0 :=u" > m2" i |/m! < 1/2

is satisfied, a perturbation argument along the lines of Theorem 2.1 can be used,
now approximating £ (W) by the SCP measure v, which has the Stein operator A,
of (5.11) for B,,, = km+1/m!; this means that the nonzero A;’s are given by

_ m—l Km+1
(5.45) Mg = —l+12( 1) ()m, 0<l=<r

Before formulating the theorem, we derive a bound for d, s to replace that
in (5.7), since v, may now be zero. Let v;, v* and V be as in (3.3) and (3.4),
and split V — v; into s partial sums

mj+1

Z vy, 0<j<s—1,

I:ijrl
I#i
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each not smaller than s ~!V — v*; this can be done just by taking mq = 0 and

m
.l . -1 *
Mmji|:=minym>m;: E v > V—v}.
I:mj+l
I#i

Then, applying Proposition 4.6 of Barbour and Xia (1999), it follows that
LW+ (B — B[ < 2°{1 A 7'V =092
Using 1 A (x — %)_1 <1A (3x_1/2), we thus obtain

(5.46) dys <w

p l<s<r,

where w, :=2 A {6r/V}1/2 and V is as for (3.4).
THEOREM 5.2. If W = Z;’:l Zi, where Z;, 1 <i < n, are independent

integer-valued random variables with finite (r + 1)th moments, and if EW = pu > 0
and (5.44) holds, then

2 n
(547)  LW) =]l < (1 - 29,){0 A ! i:le;,n,i +P[W < 0]},

where v, is the SCP with \;’s defined in (5.45), w, is as for (5.46) and

@) +()
— Xr: e —
Proni = Za e 1 — m)!

m=0

1 r L . _1 L _
(r+1)!E{<g|Z‘ 1|>mm{2(r+1)w, NZi—r 1|}}.

+
In general,

r+1 n
(5.48) P[W <0] < <§> Rri1 {a—(’“) +o 2N R Z; - Ezi|’“},
i=1

where Ry is the (r + 1)th Rosenthal constant.

PROOF. Using (5.46) in place of (5.7), it follows as for (5.15) that

n
[E(AR) (W) < w] AR o) i
i=1
Then, because 60 < 0’ and (5.44) is satisfied, Corollary 2.3 can be applied,
giving (5.47). To bound P[W < 0], note that |«3| < /2 because 6 < 1/2, and
hence that y > 202/3; (5.48) now follows from (5.34). [
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In particular, for Z; ~ Be(p;), we have P[W < 0] =0 and
n
(5.49) AW =(=p)",  pli=rT V=Y ApA—p)}=o’
i=1

The condition 8 < 1/2 is satisfied, for instance, if maxj<;<, p; < 3/16. If this is
the case, then we obtain a bound on ||L(W) — v, || of order

n
OY(A A~ )" priz
i=1

For r =0, this is just the usual bound for Poisson approximation. For r =1 and
equal p;’s, the bound is the same as in Presman (1983), Proposition 1.

6. Auxiliary results. Let the Charlier polynomials C,,(j; 1) be defined as in
Chihara (1978), (1.9), page 171.

LEMMA 6.1. Ifu>1, then

1Cn (s )] {11 =/l +m/ i} <2 N1 = j/ul™ + (m/ )™}

PROOF. By induction. The claim is true for m = 0, 1. For general m, use
the recurrence relation for Charlier polynomials, as in Chihara [(1978), (1.4),
page 170], together with the equation

Cn (s ) = Cn—1 (s 1) = =™ Cmt (= 1 o),
to give
1Cnr1Gs I < 11— G/l ICm (s i)+ jmp ™1 Cr1 (= 1: ),
and then apply the inequalities

1= =D/ul+m—-D/Ju=Il—j/ul+m/Ju,

Jmu=2 < m/ SO = j/ 1l +m/ /). O

LEMMA 6.2. Forany m > 1, we have

2m

m/2
(1) [Po() * (E1 — EY*™| < (a) ,

2m\"/?
@) Po(i){|C (- i)} < (a) .
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PROOF. For part (1), observe that

m

| Po() % (Ey — EY™| < \

Po(%) % (E; — E)

m m/2
< <2maxPo<ﬁ>{j}> < (2—’") ,
Jj=0 m en

by Barbour, Holst and Janson (1992), Proposition A.2.7. For part (2), take u = m
and A(j + 1) := (=1)"sgn{C,,(j; m)} in (5.21), which, with part (1), completes
the proof. [

The remainder of this section discusses how to bound n(A) for use with
Corollary 2.3, when it is not the case that A; = 0 whenever/ < 0.
A first observation is that, if A > 0 and 6 < 1/2, then

MA2h0 =2 10— Dyl = Y 1]
leL, leL]

=4ha) 4+ D 121 — 1] = 1}l
leL;

(6.1)

where L} := L, \ {2}. If A, > 0, then (6.1) implies that

M =20+3 ) |In] >0,

leL;
and, because
(6.2) A= A1 =2h2] = ) Iul,
leL;
it follows that
(6.3) 201/3 <A <2A;.

If A» <0, (6.1) implies that 1| > 6]|A2| + 3 ZleL; |{A;], and (6.2) then gives
(6.4) 201/3 <A <4xr/3.

Thus the condition € < 1/2 always implies that A is positive, and accounts for a
substantial fraction of A. A variant on this theme is given in the following lemma.

LEMMA 6.3. IfA>0and0 <1/K forany K > 2, then

K=DY ul<r, (K=DD ul<i,  5(K=1)Y Pyl <i.
leL,; leL; leL;
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PROOF. The definition of 6 gives

K> Id=DIMl <hr+ Y I,

ZEL; IELt

implying, in particular, that

A=Y AKIE—1) = ([} 2]

lELt

The proof is now immediate. [J

Lemma 6.3 suggests that, for small enough 6, the measure 7y, should be
close enough to Po(X) to make 1 (L) exponentially small with A1. To show this, we
start by letting ¥ denote a random variable with a compound Poisson distribution,
having probability generating function

(6.5) E{zY) = exp{ > nl@E - 1)}.
1=<|l|=<t

In the next result, we bound |7, ,)| using the distribution of Y.

LEMMA 6.4. Forallk € Z,

17y ()] sexp{ >l —M)}IP’[Y=k]-

I=|l|=<t

PROOF. The coefficient Cy of z* in the expansion of the exponential generat-
ing function exp{}_ ;<< |A1]z'} is clearly at least as big in modulus as C;, from
the generating function exp{>_; < ;< Az'}, and Ty (k) = Crexp{— 2 1<jij<t M}
whereas P[Y = k] = Crexp{—>_ <<, 1M1} U

‘We now need bounds for the distribution of Y. To state them, set

(6.6) Ap=EY= )" In], Ayi=Aa1 42 Pl

1<|l|<t leL;

LEMMA 6.5. Fort as in the definition of A, if .1 > 0, we have

1 As
P[Y < 0] fexp{—Z<A — I)}
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PROOF. For any ¢ > 0, we have
P[Y < 0] <E(e™%")

:exp{—A1¢ FraE?—1+¢)+ Y IMle™™ -1 +z¢>)}
leLt
<exp{—A1¢+ 5207},
provided that ¢’® < 2. Now take ¢ = 1/2¢. [

Lemmas 6.4 and 6.5 can often be combined directly to show that n(X) is
exponentially small. In the next lemma, we demonstrate this under two different
sets of assumptions.

LEMMA 6.6. Lett be as in the definition of A.

(1) If »>0and 6 <1/(8t + 1), then n(A) < exp{—r; (3 — 2t~ 1)/81}.
2) If ;=0 foralll, » >0and 0 <1/2, then n(A) <exp{—X/(81)}.

PROOF. From Lemma 6.3, it follows that

S (Ul =) =2 lhl < a1/8t,
I<|l|<t leLy
(6.7) 3 <0
AIZM—ZUMlZM(I—l/St), Ay <A (1+1/2¢).
leLt

Then, from Lemmas 6.4 and 6.5, we have
Ar

a0 <exp| Y (IMI—M)}GXP{—%<A -2)

I=<|l|=<t

and part (1) of the lemma is obtained by substituting from (6.7).
Under the conditions of part (2), observe that A; = A and

A=A +200 +2(0 — 11) =20 (1 +0) — A1 <34,
by (6.4). Hence
A —A2/(41) = A(1—3/(40) = A/4,
and Lemma 6.5 completes the proof. [
LEMMA 6.7. Let Z be an integer-valued random variable having ¢* =
VarZ < oo and with p :=EZ satisfying || < 1/2. Then
ul <E|Z| <207

PROOF. Since Z is integer valued, we have
ul <E|Z| <EBZ% =0+ 1* <o+ 5|ul.
This shows first that || < 202 and then that E|Z| < 202 also. O
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