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Abstract

Berry—Esseen-type bounds to the normal, based on zero- and size-bias couplings, are
derived using Stein’s method. The zero biasing bounds are illustrated in an application
to combinatorial central limit theorems in which the random permutation has either the
uniform distribution or one that is constant over permutations with the same cycle type,
with no fixed points. The size biasing bounds are applied to the occurrences of fixed,
relatively ordered subsequences (such as rising sequences) in a random permutation, and
to the occurrences of patterns, extreme values, and subgraphs in finite graphs.
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1. Introduction

Using Stein’s method, we develop Berry—Esseen-type bounds for normal approximation,
based on zero- and size-bias couplings. The results are applied to bound the proximity to the
normal in combinatorial central limit theorems in which the random permutation has either a
uniform distribution or one that is constant over permutations with the same cycle type, with no
fixed points; to counting the number of occurrences of fixed, relatively ordered subsequences,
such as rising sequences, in a random permutation; and to counting the number of occurrences
of patterns, local extremes, and subgraphs in finite graphs.

Stein’s method [26], [28] uses characterizing equations to obtain bounds on the error when
approximating distributions by a given target. For the normal, X ~ N (u, o) if and only if

E(X — ) f(X) =0”E f'(X) (L.1)

for all absolutely continuous f such that E | f/(X)| < oo (see [27]). From such a characterizing
equation, a difference or differential equation can be set up to bound the difference between the
expectation of a test function # when evaluated on a given variable Y and then on the variable
X having the target distribution. For the normal, with X having the same mean p and variance
o2 as Y, the characterizing equation (1.1) leads to the differential equation

h((y —mw)/o) = Nh=o>f'(y) = (v — W f (). (1.2)
where Nh = E h(Z) with Z ~ N (0, 1), the standard normal mean of the test function /. The

expectation of the left-hand side can be evaluated at Y by calculating the expectation of the
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right-hand side using the bounded solution f of (1.2) for the given h. By this device, Stein’s

method can handle various kinds of dependence, through the use of coupling constructions.
We consider and compare two couplings of a given Y to achieve normal bounds. First, for

Y with mean 0 and variance o2 € (0, 00), we say that Y™ has the Y -zero-biased distribution if

EYf(Y)=02E f'(¥Y*), (1.3)

for all absolutely continuous functions f such that the expectations of both sides exist. This
zero-bias transformation from Y to Y* was introduced in [15], and it was shown there that Y*
exists for every mean-zero Y with finite variance. Similarly, for Y nonnegative with finite mean
EY = u, we say that Y* has the Y-size-biased distribution if

EYf(Y)=pEf(Y*) (1.4)

for all f for which the expectations of both sides exist. The size-biased distribution exists for
any nonnegative Y with finite mean, and was used for normal approximation in [17].

A coupling (Y, Y*), where Y* has the Y-zero-biased distribution, lends itself to use in the
Stein equation (1.2) in the following way: by (1.3), with 6> = 1 say, we have

En(Y) = Nh=E(f'(Y) = Yf(¥)) = E(f'(¥) — f/(¥"). (1.5)

Therefore, the difference between Y and the normal, as tested on A, equals the difference
between Y and Y*, as tested on f’. Additionally, as observed in [15] and seen directly from
(1.5), Y is normal if and only if ¥ = Y*, where ‘=’ denotes equality in distribution. It is
therefore natural that the distance from Y to the normal can be expressed in terms of distance
from Y to Y*. Our Theorem 1.1 makes this statement precise, showing that the distance from
the standardized Y to the normal, as measured by 6 in (1.6), below, depends on the distribution
of Y only through a bound on |Y* — Y|. A similar phenomenon was seen in [14], where it was
shown, for any variable Y (with mean O and variance 02) and X ~ N (0, 02), that

dw(Y, X) < 2dw(Y,Y"),

with dw the Wasserstein distance.

The use of size-bias couplings in the Stein equation in (4.14), (4.15), and subsequent
calculations below depends on the following identity, which is applied in a less direct manner
than is (1.5): for Y > 0 with mean p and variance o2,

EY — ) f(Y) = nE(f(Y®) — f(Y)) and, therefore, o> = nE(Y®—7Y).

With W = (Y — u)/o, many authors (e.g. [7], [8], [10], [19], [24], and [25]) have been
successful in obtaining bounds on the distance

8 = sup |ER(W) — Nh| (1.6)
he#

to the normal, over classes of nonsmooth functions #, using Stein’s method. Here we take
the smoothing inequality approach, following [25]. In particular, #¢ is a class of measurable
functions on the real line with the following properties.

(i) The functions & € # are uniformly bounded in absolute value by a constant, which we
take to be 1 without loss of generality.
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(ii) For any real numbers ¢ and d, and for any 2 (x) € #, the function i (cx +d) is also in F.

(iii) For any ¢ > 0 and i € J, the functions 4, and &, where

hf(x) = sup h(x +y), h; (x) = inf h(x +y),
lyl<e Iyl=e 1.7)

and  fe(x) := hf(x) — h; (x),

are also in J¢, and
Eh.(Z) < ae (1.8)

for some constant @ that depends only on the class #.

The collection of indicator functions of all half-lines, and that of indicator functions of all
intervals, for example, each form a class # that satisfies (1.7) and (1.8) witha = (2/7)"/ 2 and
a=2Q2/m)\?, respectively (see, e.g. [25]).

Since the bound on § in Theorem 1.1 depends only the size of |Y* — Y|, it may be computed
without the need for the calculation of the variances of certain conditional expectations that
arise in other versions of Stein’s method, the calculation of (var(E((Y” — Y")2|Y")))'/2 for
the exchangeable pair method, or the calculation of the term (1.13) for the size-bias coupling
studied here.

Theorem 1.1. Let Y be a mean-zero random variable with variance o € (0, 00), and let Y*
be defined on the same space, with the Y -zero-biased distribution. If |Y* — Y| < 2B for some
B < ﬁa then, for 6 as in (1.6) and a as in (1.8),

8§ < AQBT7+ 12A + 112a), (1.9

where A = 2B /o. For indicator functions of all half-lines and the indicator functions of all
intervals, by using a = (2/7)Y/? and a = 2(2/7)"/2, we respectively find that

§ < A(127 + 124) and & < A(216 + 12A). (1.10)

See (4.22) and (4.23), below, for some variations on the bounds (1.9) and (1.12), respectively.
We note that Theorem 1.1 immediately provides a bound on 8 of order o ~! whenever |Y* — Y|
is bounded. In Section 2, we apply Theorem 1.1 to random variables of the form

n
Y=Zai,n(i), (1.11)
i=1

depending on a fixed array of real numbers {a;; }} j=1 and a random permutation 7 € 4, the
symmetric group of order n. In Section 2.1, we consider & to have the uniform distribution on
4, and, in Section 2.2, we consider distributions constant with respect to cycle type, with no
fixed points (conditions (2.10) and (2.12), respectively).

For a size-bias coupling (Y, Y*%), Theorem 1.2 gives a bound on § that depends on the size of
|Y$ — Y| and, additionally, on A in (1.13). While A may be difficult to calculate precisely in
many cases, size-bias couplings can be more easily constructed for a broader range of examples
than can the zero-bias couplings.
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Theorem 1.2. Let Y > 0 be a random variable with mean u and variance o ¢ (0, o0), and
let Y® be defined on the same space, with the Y -size-biased distribution. If |YS — Y| < B for
some B < a3/ /(6u)"/? then, for § as in (1.6) and a as in (1.8),

BuA
kL (1.12)

A
5 < —az + 2019 + 56a) A2 + 443
o

where

A= /var(E(Ys — Y | ¥)) (1.13)

and A = B/o. For indicator functions of all half-lines and the indicator functions of all
intervals, by using a = (2/m)"/? and a = 2(2/7)'/?, we respectively find that

23A /1, 23Au

§<04A+E (64A2+4A3)+ and 8<08A+—(109A2+4A)+

If the mean wu is of order o2, B is bounded, and A = O(c~1), then § will have order o ..
The application of Theorem 1.2 to counting the occurrences of fixed, relatively ordered subse-
quences, such as rising sequences, in a random permutation, and to counting the occurrences
of color patterns, local maxima, and subgraphs in finite graphs is illustrated in Section 3. The
proofs of Theorems 1.2 and 1.1 are given in Section 4.

Nothing should be inferred from the fact that the zero-bias applications presented here
involve global dependence and that the dependence in the examples used to illustrate the size-
bias approach is local: the exchangeable pair coupling on which our zero-biased constructions
are based can also be applied in cases of local dependence, and the size-bias approach was
applied in [17] to variables having global dependence.

In both zero and size biasing, a finite sum Y = Za e Xo of independent variables on a finite
index set + is biased by choosing a summand at random and replacing it with its biased version.
To describe the zero biasing coupling, let { Xy }¢c.4 be a collection of mean-zero variables with
finite variance, and let / be an independent random index with distribution

Wy
P(l=0o)= ——, (1.14)
Z;‘}GA wg

where w, = var(Xy). It was shown in [15] that replacing X; by a variable X ? having the
X -zero-biased distribution, independent of {X,, o # I}, gives

Y*=Y - X; + X%, (1.15)

a variable having the Y-zero-biased distribution. Hence, when a sum of many independent
variables of the same order is coupled in this way to its zero-biased version, the magnitudes of
(Y* —Y)/var(Y)"/? and, therefore, of distance measures such as 8, are small.

The construction of the size-biased coupling in the independent case is similar. Let {Xy}oen
be a collection of nonnegative variables with finite mean. Then, with / a random index,
independent of all other variables, having distribution (1.14) with w, = E X, the replacement
of X; by a variable X} with the X;-size-bias distribution, independent of the remaining
variables, gives a variable with the Y -size-biased distribution.

Zero-biased couplings of Y* to a sum Y of nonindependent variables X1, ..., X, is
presently not very well understood. A construction in the presence of the weak global depen-
dence of simple random sampling was given in [15]. Based on aremark in [15], we here exploit
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a connection between the zero-bias coupling and the exchangeable pair (Y, Y”) of [28], with
distribution d P(y’, y”) satisfying E(Y” | Y') = (1 — L)Y’ for some A € (0, 1]; in particular,
we make use of a pair (Y, Y¥) with distribution proportional to (y' — y”)2dP(y’, y").

The construction of Y and Y* on a common space for the sum of nonindependent variables
X1, ..., X, ismore direct, and was described in Lemma 2.1 of [17]; we choose a summand with
probability proportional to its expectation, replace it by one from its size-biased distribution,
and then adjust the remaining variables according to the conditional distribution, given the value
of the newly chosen variable. This construction is applied in Section 3, and a ‘squared’ zero
biasing form of it in Section 2.

The mappings of a distribution Y to its zero-biased version Y* or its size-biased version Y
are special cases of distributional transformations from Y to some ¥ ), which are specified by
afunction H and the characterizing equation E H(Y) f(Y) = nE £ (Y ) for all smooth f,
where f(,,) denotes the mth derivative of f and n necessarily equals (m)~'E H(Y)Y™ when
this expectation exists. The zero-bias and size-bias transformation correspond to m = 1 and
H(x) = x,and m = 0 and H(x) = x™, respectively. In general, such a Y™ exists when H
and Y satisfy certain sign-change and orthogonality properties, as discussed in [16].

2. Zero biasing: combinatorial central limit theorems

In this section, we illustrate the use of Theorem 1.1 to obtain Berry—Esseen bounds in
combinatorial central limit theorems, that is for variables Y as in (1.11). In Section 2.1,
we do so for permutations having the uniform distribution over the symmetric group and, in
Section 2.2, we do so for permutations with distribution constant over those with cycles of the
same type and with no fixed points. We first present Proposition 2.1, which suggests a method
for the construction of zero-bias couplings, based on the existence of exchangeable pairs; its
statement appears in [15].

Proposition 2.1. Let Y' and Y” be an exchangeable pair, with distribution dP(y’, y") and
var(Y') = o?e (0, 00), that satisfies the linearity condition

EY"|Y)Y=(0-1Y' forsomex e (0,]1]. 2.1)
Then
EY' =0 and EY —Y")? =2xc2, (2.2)
and if Y'Y and Y* have distribution
O —y"?
dPT(y,y") = ————— - dP(y,y" 2.3
.y EY Y >y (2.3)

and U ~ U[0, 1] is independent of Y and Y*, then the variable
Y*=vY"+ 1 - U)Y;t has the Y'-zero-biased distribution. 2.4)

Proof. The claims in (2.2) follow from (2.1) and exchangeability. Hence, we need only
show that Y* in (2.4) satisfies (1.3). For a differentiable test function f,

Ty — ks
oZEf/(UYH(l—U)Yi):azE<—f(Y) A )>

YT —v#
_ 02E<(Y/ YY) - f(Y”))>
- E(Y' — Y//)Z '
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Now, if we use (2.1) to obtain EY” f(Y') = (1 — M) EY’ f(Y"), followed by (2.2), expanding
yields

=EY Ff(Y).

(YY) Y)Y X Y F)) _ 2002 EBYS(F)
E(Y’ _ Y//)Z - E(Y/ _ Y//)2

Example 2.1. Given a mean-zero finite-variance Y’, let Y” be an independent copy of Y’. The
pair (Y’, Y”) satisfies the conditions of Proposition 2.1 with A = 1 and, hence, Y* as in (2.4)
has the Y’-zero-biased distribution with (¥', Y1) as in (2.3). However, coupling Y’ close to
Y”, so that YT is close to Y, causes B and, therefore, the bound § of Theorem 1.1 to be small.

Remark 2.1. The following construction of (Y7, Y#), suggested by Proposition 2.1, is similar
to the one used for size biasing (see Lemma 2.1 of [17] and Section 3). Given Y’, first construct
an exchangeable Y” close to Y satisfying (2.1), and then independently construct the variables
appearing in the ‘square-biased’ term (Y’ — Y”)2. Lastly, adjust the remaining variables that
make up (Y’, Y”) to have their original conditional distribution, given the newly generated
variables.

Example 2.2. Let {X/, X"'};—1 ..., be independent and identically distributed mean-zero vari-
ables with finite variance, let Y’ = " | X i, and let I be an independent random index with
the uniform distribution over {1, ..., n}. Letting Y” = Y' — X, + X/, we find that the pair
(Y’, Y”) is exchangeable and satisfies the conditions of Proposition 2.1 with A = 1/n. Set S =
Zi#l X!and (T', T") = (X}, X}). Applying Example 2.1 to (T’, T") and forming (TF, 7%
independently of {X/, X'}, .; gives UT T+ -U)T* = X7. By their independence from
X} and X7, {X!, X"};x1 already have their original conditional distribution, given (TT, TH);
hence, Y* = S + X7 in agreement with (1.15).

Applying this construction in the presence of dependence results in S, a function of the
variables that can be kept fixed, and variables 7/, T, and T*, on a joint space, such that

Y =S4T, YI=8S+7T", and Y =S§+T% (2.5)
When T’, T, and T¥ are all bounded by B, (2.4) gives
Y*—Y|=UT +(1-U)T =T <UITT |+ (1 = U)|T*| +|T'| <2B.  (2.6)

Let an array {a;;}} =1 of real numbers satisfy

n

Zaii =0 foralli,andset C = max|a;j|. 2.7
. l’j

j=1

By replacing Y in (1.11) by ¥ — EY we assume, without loss of generality, that Eq; ) = 0
for every i. In Theorem 2.1, below, where 7 is uniformly distributed over 4,,, this assumption
is equivalent to (2.7). In Theorem 2.2, since 7 has no fixed points, by (2.12), without loss of
generality we have a;; = 0 for all i in (2.11). In addition, since the distribution of 7 is constant
on permutations having the same cycle type, by (2.10), Ea; z¢y = (1/(n — 1)) Zj# a;j and
the mean-zero assumption is again equivalent to (2.7). Avoiding trivial cases, we also assume
that var(Y) = o2 > 0. For ease of notation, we write Y’ and 7’ interchangeably for ¥ and 7,
respectively, in the remainder of this section.
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In Sections 2.1 and 2.2, the construction above produces variables Y’, YT, and Y* given by
(1.11) (with 7= replaced by 7/, 7T, and 7 ¥, respectively) and a set of indices I outside of which
these permutations agree, such that (2.5) holds with

S=Y axe.  T'=) ax0. T =) ap. ad TH=) a0,
¢l iel iel iel
2.8)

Therefore, B in (2.6) can be set equal to C in (2.7) times a worst-case bound on the size of 1.
The specifications of 77/, ¥, and 7r# are given in terms of transpositions t; 7, those permutations
satisfying 7;; (i) = j, 7;;(j) =i,and 7;; (k) = k forall k & {i, j}.

2.1. Uniform permutation distribution

Many authors (see, e.g. [7], [20], and [29]) have considered the normal approximation to the
distribution of (1.11) when r is a permutation chosen uniformly from 4,,. In Theorem 2.1, the
dependence of § on C is not as refined as the bound in [7], which depends on an unspecified
universal constant times the normalized absolute third moments of the {a;;} Here, on the

n
. . . Lj=l
other hand, an explicit constant is provided.

Theorem 2.1. With n > 3, let {a; f}?, =1 satisfy (2.7) and let m be a random permutation with
the uniform distribution over 8,. Then, with C as in (2.7), conclusions (1.9) and (1.10) of
Theorem 1.1 hold for the sum'Y = )i, a;i z(i), with A = 8C /o when A < 11—2

Proof. Given r’, take (I, J) to be independent of 7/, uniformly over all pairs with 1 < I #
J < n,and set 7”7 = 7’77 ;. In particular, 7" (i) = 7/ (i) fori ¢ {I, J}; the variables Y’ and
Y”, given by (1.11) with permutations 7z’ and 7", respectively, are exchangeable; and

Y —Y" = (a1 7z + arar) — @raoy + ara)- 2.9
The linearity condition (2.1) is satisfied, with A = 2/(n — 1), since, from (2.9) and (2.7),
| « 1
EY' —-Y"|n')= 2(— Zai,n’(i) - Zai,n’(j)>
ni— nn—1) oy

1 ¢ 1O 2
=2 — R - S — Y.
(n ;al,ﬂ (i T+ nn—1) ;al,f[ (1)) n—1

To construct (Y7, Y¥) with distribution proportional to (y' — y”)>dP(y’, y"), choose I7,
K*, J7, and LT with distribution proportional to the squared difference (Y’ — Y”)2, that is

PUT =i, KT =k, JT = j, LT =1) ~ [(aij +aj) — (ai + a;p)]?,
let

M-k, g if LY =7(Tyand KT £ n(J7),
mh = drt g if LT #£ 7 (1) and KT = 2 (J"),
T Tp-1(kt), 11 Te-1(Lt), g1 otherwise,

and let 7% = ¥ t;+ . Then (2.5) and (2.8) hold with T = {I7, 7 ~1(K ), x ~1(L")}, a set of
size at most four. Hence, by (2.6), |Y* — Y| < 8C.
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2.2. Permutations with distribution constant over cycle type

In this section, we focus on the normal approximation of ¥ (asin (1.11)) when the distribution
of the random permutation 7 is a function only of its cycle type. Our framework includes the
case considered in [22], i.e. the uniform distribution over permutations with a single cycle.

Consider a permutation m € 4, represented in cycle form: in 47, for example, 7 =
(1,3,7,9), (2,6,4)) is the permutation consisting of one 4-cycle in which 1 — 3 — 7 —
5 — 1 and one 3-cycle where2 — 6 — 4 — 2. Forqg =1, ..., n, let ¢, (7r) be the number of
g-cycles of r. We say that the permutations 7 and o are of the same cycle typeif ¢, (77) = ¢4 (o)
forallg =1, ..., n; 7w and o are of the same cycle type if and only if 7 and o are conjugate, i.e.
if and only if there exists a permutation p such that 7 = p~'op. Hence, we say a probability
measure P on 4, is constant over cycle type if

P(m) = P(,o_lrrp) forall w, p € 4,. (2.10)

In [18], the authors considered a statistical test for determining when a given pairing of
n = 2m observations shows an unusually high level of similarity. The test statistic is of the
form (1.11) and, under the null hypothesis of no distinguished pairing, the distribution P satisfies
(2.10) with P(;r) equal to a constant if = has m 2-cycles and P() = 0 otherwise; that is, under
the null hypothesis, P is uniform over permutations with m 2-cycles. Bounds between the
normal and the null distribution of ¥ were determined in [18] using a construction in which an
exchangeable " is obtained from 7 by a transformation that preserves the m 2-cycle structure.
The construction in Theorem 2.2 preserves the cycle structure in general and, when there are
m 2-cycles, specializes to one similar, but not equivalent, to that of [18].

Theorem 2.2. With n > 4, let an array {a;; };’j:l of real numbers satisfy (2.7), let

ajj = aji and a;i =0, (2.11)

and let w € 4§, be a random permutation with distribution P constant on cycle type, with no
fixed points. That is, P satisfies (2.10), (2.11), and

P(r)=0 ifci() #0. (2.12)

Then, with C as in (2.7), conclusions (1.9) and (1.10) of Theorem 1.1 hold for the sum Y =
S dixGi) with A = 40C /o when A < 5.

Proof. To fully highlight the reason for the imposition of the conditions (2.11) and (2.12),
and also to make the complete case analysis easier to follow, we initially consider an array
satisfying only the consequence lei, j<n Gij = 0 of (2.7), and a P not necessarily satisfying
(2.12).

Again, using the construction outlined in Remark 2.1, we first construct 7/ from the given
7', Let I and J, 1 < I # J < n, be chosen uniformly and independently of 7', and let
7" = tyyn’tyy; that is, 7”7 is obtained by interchanging I and J in the cycle representation
of /. We claim that the pair (', 7”) is exchangeable. For fixed permutations o” and o, if

o' # 170”1y then
Px"=0", n'=6)=0=P(x' =0", 7"’ =0).
Otherwise, o’ = 170"ty and, using (2.10) in the second equality, we have
Pn" =0¢", 7' =0") =P’ =0') =P’ = 1150'11)

— P(JTN — 0/) — P(]T/ — O‘”, 7" = O/).
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Consequently, Y and Y”, given by (1.11) with permutations 7 and 7", respectively, are
exchangeable. By conditioning on 77, we can show that (Y’, Y") satisfies the linearity condition
(2.1) with A = 4/n.

Let S be the size of the set {I, J, 7(I), 7(J)} and, for i € {1,...,n}, let |i| denote the
number of elements in the cycle of 7 that contains i. Since I # J, we have 2 < § < 4. When
S =2,eitherm(I) =1and w(J) = J,orw(I) = J and 7w (J) = I; in both cases, 7" = 7.
There are four cases for S = 3: either A; ; = {|I| =1, |J| > 2} or [ and J are interchanged
(denoted by Ay 1); or I, J, and w(J) are three consecutive, distinct values of m, indicated by
By j,or I and J are interchanged (denoted by B r). The case S = 4 is indicated by F'. Hence,

Y =YY" =(ar1 + a1y 5 +arn) = @rg+ a1y +arx)Ars
+(as g+ a1y +araa —(ang +ag-10y 7+ ar )AL
+ @p-vpy gt ars+asay — @1y g tarnr+arz))Bry
+ (ag-1py, g tasi +arxay — g1y, +arg +ajzmn)) B
+ (az-1(py, 1 T a1z + ag-1¢y),5 +as70)
— g1y, T As2) + ag-1(py 1 T arzn))F. (2.13)
For example, using the fact that the sum of a1 . is the same as that of a; () over a

given cycle, the contribution to n(n — DEXY’' —Y" | n) from A; ; = {|I| = 1, |J| = 2},
added to the equal one from A ;, simplifies to

200 —3c1(m) Y aii +4c1(1) Y @iy —2c1(1) Y i

li]=1 li|=1 li]=2

-2 Z aij, j -2 Z aij,j. (2.14)

lil=1, 1jl1=2 li122, |jl=1
Next, the equal contributions from B; ;j = 1(w(I) = J, |I| > 3) and By ; sum to
6 Z aj w(i) — 4 Z anfl(,»)’ﬂ(i) -2 Z A (i),i- (2.15)
li|=3 li1=3 li]=3
On F =101 =2, |J| =2, 1 #J, n(I) # J, n(J) # I), the contribution from
aﬂ—l(l),l iS
" gy 1G £ j. wG@) # o m(G) # D). (2.16)
lil,1j1>2

Let i = j denote the fact that i and j are elements of the same cycle. When i = j and
{i, j, (i), m(j)} are distinct, we have |i| > 4 and there are |i| — 3 possible choices for j = i
that satisfy the conditions in the indicator function in (2.16). Hence, the case i = j contributes

D -y Y NG #E @) #E G wG) FED =Y g1y (i = 3)

li]=4 JEi [i]=4

= Z (il = 3ai z)-

li1=3
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When i Z j the conditions in the indicator function (2.16) are satisfied if and only if |i| > 2
and |j| > 2. For |i| > 2, there are n — |i| — ¢ () choices for j, so the case i Z j contributes

Z Ar=1(i),i Z 1= Z(n — il = c1(@)Nai zq)-

li|=2 J#EL 1122 li1>2

The next three terms of F give the same as the first, so in total we have

4n—2—c1(0) Y @iniy +40 —3 —c1(0)) Y aizii- (2.17)

li|=2 li1=3

Decomposing the contribution from the fifth term according to whetheri = j ori % j gives

= Y gy WG # . w) # GG £ D)

lil,171=2

I I RPN (AT E AP 10) ) S S Y NP

li|=4 j=i liL1j1=2 j&i
= - Z Zan‘l(i),j + Z(an—'(i),i + 516y ) T A1) 2-1G) — Z Zai,j
li|=4 j=i li|=4 lil|j1=2 j#i
=" Z Z“i’j + Z(“i,ﬂ(i) +ag-16) 7y T @ii) — Z Zai,j. (2.18)
li|=4 j=i li|=4 lil,1j1=2 j#i

To simplify (2.18), let a A b = min(a, b) and consider the decomposition
n
ag=3 Dy Yagt Y Yag+ Y a4y (219
i,j=1 lil=4 j=i li|<3 j=i lil1j1=2 j#i lilAljl=1 j&i

Since ) ;. j aij = 0, we may replace the sum of the first and last terms in (2.18) by the sum of
the second and fourth terms on the right-hand side of (2.19), resulting in

Z Zai,j + Z Zai,j + Z(ai,ﬂ(i) + dr 13y 7 i) T Gii)

lil<3 j=i lilALj|=1 i jil=4
=Y Yaj+ D Y aij+ ) @i +arigyme) + %)
lil<2 j=i lilAljl=1 ji li[=3

where we have used the fact that 72(;) = 71 (;) when |i| = 3. Similarly shifting the |i| = 2
term, we obtain

Z aii + Z Zai,j + Z(ai,n(i) +aii) + Z A =1(i), 7 (i)

jil=1 iIALI=1 ji ji1=2 1123
= D Daijt ) aiam t ) aiit ) drta)
iIALI=1 & i1=2 jil=1 1123

Combining this with the next three terms of F, each of which yields the same contribution,
gives

4 Z Qi) +4 Z Ar=13y 7y T 4 Z aj; +4 Z Zai,j- (2.20)

li1=2 li1=3 li1=1 [EIALjI=1 i
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Combining (2.20) with the contribution (2.17) of the first four terms of F, the Ay ; and
Ay g terms in (2.14), and the By j and By ; terms in (2.15), yields n(n — DEY’ = Y" | n');
after cancelling the terms involving @, -1(;y ;) in (2.15) and (2.20) and grouping like terms,

we obtain

An—1) ) aiaiy+@n—=2) Y aixiy =2 Y ariyi (2.21)

li|=2 li]=3 li1=3
+2n—ci(m)+2) Y aii —2c1(r) =2) Y ai (2.22)
li]=1 li|=2
+ 4 Z ajj — 2 Z ajj — 2 Z aij,j. (2.23)
[iIALj =1, j i li1=1, 1j1=2 li1=2, 1jl=1
The assumption a;; = 0 causes the contribution from (2.22) to vanish, the assumption that

there are no 1-cycles causes the contribution from (2.23) to vanish, and the assumption that
a;,j is symmetric causes the combination of the second and third terms in (2.21) to yield
EY' —Y" |7y = (4/n) Y }_ air@ = (4/n)Y’. Hence, the linearity condition (2.1) is
satisfied.

Since 7" = tymtyy, the terms that multiply the indicator functions in the difference
Y’ — Y” in (2.13) depend only on values in a subset of {7 ~1(I), I, w (1), =1 (J), J, w(J)}
determined by the event indicated; for example, on Bj ; the difference depends only on
{7'[‘1 (I, I, J, w(J)}. For each event, we tabulate such values in a vector i. Likewise, with 7
and ¥ constructed according to ¥ = 74 JT]TT'L'IT 1, the difference Y T — Y# depends only on
a subset of { P It KT, QT, JT, LT} (the corresponding values in the af cycle), which we will
tabulate ina vectori . Since ¥’/ —Y” in (2.13)is a sum of terms multiplied by indicator functions
of disjoint events, (Y’ — Y”)? is a sum of those terms squared, multiplied by the same indicator
functions. Hence, to generate (¥, 7#) such that (YT, Y¥) has a distribution proportional to
(y' — y")*dF(y',y"), on each event we generate the elements of iT with square-weighted
probability appropriate to the set indicated. Once the values in i " are chosen, in order for 7 '
to have the conditional distribution of 7 (given these values), the remaining values of ' are
obtained by interchanging i and i in the cycle structure of 7. That is, in each case we specify
7" in terms of 7 by

7t = i it T g, where 7= Tl (2.24)
k=1
andi = (i1, ...,0)and i’ = (ilT, ey iﬂ:) are vectors of disjoint indices of some length «.
Forp € 8, andl = (I1, ..., l,) any k-dimensional vector of indices, let p(I) = {p(lx), k =
1,...,«} and let « be the identity permutation. Since the values of 7;;:7 7;;+ may differ from
those of 7 only at i, it 771, and 771G T), (2.5) will hold for the variables given by (2.8),

with
=) UiHur o urtah.

The construction in each case proceeds as follows. Since 1-cycles are excluded, A ; and
Ay, are null. On By j, where I, J, and (J) are three distinct, consecutive values of 7, if
|I| = 3 then the symmetry of a; ; gives Y = Y, an event on which the distribution of (Yt vh),
proportional to (Y” — Y’)2, puts mass 0. Otherwise, [I| > 4 and Y’ — Y” depends only on
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i =@ '), 1,J,7(J)), and we choose it = (PT, It Jt, LT), the corresponding values for
af, according to the distribution

(PT, 17, 0%, LYY ~ [(api +aj1) — (ap.; +ai))* 1(p, i, j, and [ are distinct),

noting that g; ; cancels with a; ; by symmetry. Now set 7' as specified in (2.24). In this case,
I has size at most thirteen. Reversing the roles of / and J gives the construction on By ;.
Next consider F, where I, w(I), J, and 7 (J) are distinct. For |I| = |J| = 2, take

(T, KT I LYY ~ ik +aji) — @iy +aj )1 16, k, j, and [ are distinct)

and set 777 as specified in (2.24) with i = (I, w(I), J,w(J)) andi" = (IT, KT, JT, LT), and
with the size of I at most twelve. For || > 3 and |J| = 2, take

(P IT KT, 0T LYY ~ [api + aik +2a;0) — (ap,j +aji + 2a;)1
x 1(p, i, k, j, and [ are distinct)

and set " as specified in (2.24) withi = (' (1), I, n(I), J, w(J)) andi" = (PT, I, KT, JT,
L"), and with the size of I at most sixteen. Reversing the roles of I and J gives the case in
which |J| =2but |I| > 3. For |I| > 3 and |J| > 3, take

(P IT KT, QN U LYY ~ [(api +aix +agj +aj)) — (apj+ajx+agi +ain))?
x 1(p, i, k,q, j, and [ are distinct),

and set 7' as specified in (2.24) with i = (z~'(I), I, 7(I), 7~ (J), J,7(J)) and i’ =
(PT, 1T, KT, QF, JT, L"). Inthis case, the size of I is at most twenty and, by (2.6), |[Y* —Y| <
40C 1in all cases.

3. Size biasing: permutations and patterns

In this section, we derive corollaries to Theorem 1.2 to obtain Berry—Esseen bounds for the
number of occurrences of fixed, relatively ordered subsequences, such as rising sequences, in
a random permutation, and of color patterns, local maxima, and subgraphs in finite graphs.

Following [17], given a finite collection X = {X,, o € +A} of nonnegative random variables
with index set 4, fora € A we say that the collection X* = {X%, B € A} hasthe X-size-biased
distribution in direction « if

EXof(X) =EX4E f(X%) (3.1)

for all functions f on X for which these expectations exist. For the given X, the collection
X exists for any @ € + and has distribution d P¥(x) = x, dP(x)/E X, where d P (x) is the
distribution of X. Specializing (3.1) to the coordinate function f(X) = g(X,), we see that X
has the X, -size-biased distribution X}, defined in (1.4).

Corollary 3.1. Let X = {Xy, o € A} be a finite collection of random variables with values
in[0, M), and let Y =), 4 Xo. Assume, for each o € A, that there exists a dependency
neighborhood B, C 4 such that

Xy and {Xg, B & By} are independent. (3.2)
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Furthermore, let p, = E Xy / ZﬁeA E Xgandmaxy |By| = b. Foreacha € A, let(X, X%)be
a coupling of X to an X% with the X -size-biased distribution in direction o, and let D C A X A
and F D o{Y} be such that if (a1, «z) & D, then

cov(E(X§ — Xp, | F).E(XG: — Xp, | F)) =0 forall (B1. B2) € Bay X Boy.  (3.3)

Then Theorem 1.2 may be applied, with

B=bM and A<M | Y palpa2|£al||£a2|§<m§1xpa>bM [D]. (34

(a1,02)€D
Proof. Assuming, without loss of generality, that E X, > Oforeach« € +, the factorization

xo P(Xq € dxg)

P*(X edx) =
(ex)( EX,

)P(X edx | Xq = xq)

shows that we can construct X* by first choosing X& from the X -size-biased distribution, and
then choosing the remaining variables from the conditional distribution of X, given the chosen
value of XZ. Note that Xg € [0, M] for all @ and 8 and, by (3.2), that we may take Xg = Xg
for 8 ¢ By. By Lemma 2.1 of [17], Y* = ) BeA X é has the Y -size-biased distribution, where
the random index [ has distribution P(I = o) = py, and is independent of both (X, X%)
and #. Hence,

YS—Y = Z (Xg — Xp) and, therefore, |Y*—Y|<bM. (3.5)
BeB;

Since o{Y} C ¥, we have AZ = var(E(Y® — Y | ¥)) < var(E(Y® — Y | ¥)). Taking the
conditional expectation with respect to ¥ in (3.5) yields

EY =Y | F)=) pa y_ BX5—Xp|F)
aEA BeBy

and, therefore,

varB(Y =Y | F))=E > pa;pa coV(B(XG — Xp, | F).B(X52 — Xp, | F).
(a1,02)EAXA
(ﬂ]s52)€£a1 ><£ot2

Using (3.3), we may replace the sum over (a1, o) € A X A by the sum over («q, op) € D,
and subsequent application of the Cauchy—Schwarz inequality yields the bound (3.4) for A.

If, in some asymptotic regime, the X, are comparable in expectation in such a way that
Pa ~ |71, if 1 and o2 grow like ||, if b remains bounded, and if || is of order ||, then,
in Theorem 1.2, A and A and, therefore, § are of order 1/o.

Corollary 3.2. Let § be an index set, let {Cq, g € 4} be a collection of independent random
elements taking values in an arbitrary set C, let {G, o € A} be a finite collection of subsets
of §, and, for a € A, let

Xy = Xo(Cyq, g € Ga)
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be a function of the variables {Cy, g € G4} taking values in [0, M]. Then Theorem 1.2 may
be appliedto Y =}, Xo with B and A as in (3.4), taking po = E Xo/ ) g E Xp,
By ={B€A:GsNGay # T}, a €A, (3.6)
and any D for which
D D {(ay, 00): there exist 1 € By, and Br € By, with Gg, N Gp, # }. 3.7

Proof. Since X, and Xg are functions of disjoint sets of independent variables when §, N
Gp = 9, (3.2) holds with the dependency neighborhoods given by (3.6). Now, foreach o € A,
consider the following (X, X“) coupling. Let {C (ga), g € o) be independent of {Cy, g € G}
and have distribution

Xot(cg’ g€ G%a)
EXu(cg, & € Ga)

dP@(cy, g € Ga) = dP(cg, & € Ga)-

Then, by direct verification of (3.1), the collection

XG=Xp(Cq, 8 €95NG5: C, g €GpNGa),  BeA

has the X distribution. Taking ¥ = {C,, g € 4}, we have E(X%‘ | ) = E(X%‘ | Cq, g €
9p) and, since E(Xg | ¥) = Xg, the conditional expectation E(Xg — Xg | ¥) is a function
of {Cq, g € Gp} only. In particular, if (a1, o2) ¢ D then, for all 81 € By, and B € By,,
we have §g, N §p, = I and, consequently, E(X%‘]l — Xg, | ) and E(ng — Xg, | F) are
independent, yielding (3.3), and all conditions of Corollary 3.1 hold.

With the exception of Example 3.2, in the remainder of this section we consider graphs § =
('V, &) with random elements {C,}¢evue assigned to their vertices and edges and applications
of Corollary 3.2 to the sum Y = ZaeA Xy of bounded functions X, = X4 (Cg, g € Vo UEy),
where Go = (Vy, &), @ € A, is a given finite family of subgraphs of §; we abuse notation
slightly in that a graph § is replaced by 'V U & when used as an index set for the underlying
variables C,. When the elements of {Cy }¢¢g are independent, Corollary 3.2 applies and, in (3.6)
and (3.7), the intersection of the two graphs (V1, &) and (V3, &) isthe graph (ViN'V,, §1N&>).

Furthermore, if A C V and there is a distance d(«, B) defined on +, then by letting

o =inf{o: Vo N Vg = forall o, B € A withd(a, B) > o}, 3.8)
we may use
By ={B:d(a,B) <p} and D ={(a1,a2): d(a1,a2) <3p} (3.9

in (3.6) and (3.7), respectively, since rearranging d («1, a2) < d(«1, B1)+d(B1, B2)+d (B2, a2)
gives

d(B1, B2) = d(ay, ap) — (d(ay, B1) +d(az, B2)) = d(ar, a2) —2p > p

for (o1, a2) & D and (B, B2) € By, X Bqy,.

Forv € Vandr > 0, let §, , be the restriction of § to the vertices at most a distance r from
v; that is, §,,, has vertex set V, , = {w € V:d(v, w) < r} and edge set &, , = {{w, u} €
&:w,u € Vy,}. Wesay that a graph § is distance r-regular if G, , is isomorphic to some
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graph (V,, &) for all v. For example, a graph of constant degree is distance 1-regular. This
notion of distance r-regularity is related to, but not the same as, the notion of a distance-regular
graph discussed in [6] and [9]. For a distance-r-regular graph, let

V() =1Vl (3.10)

Corollary 3.3, below, follows from Corollary 3.2 as a consequence of the remarks above, and
by noting that the given assumptions imply that |D| = |4|V (3p) and that E X, is constant,
yielding py, = 1/|A|.

Corollary 3.3. Let G be a graph with a finite family of isomorphic subgraphs {Gq, o € A},
A CV, let d(-, ) be a distance on A, and define p as in (3.8). For each o € A, let X, be
given by

Xo = X(Cq. 8 € Ga) (3.11)

for a fixed function X taking values in [0, M], and let the elements of {Cg}¢eg be independent,
with{Cyq, g € Gq}identically distributed. If  is a distance-3 p-regular graph, then Theorem 1.2
may be appliedto Y =", + Xo with V(r) as given in (3.10) and

B=V(M, A=<MA2V(0)/V(3p). (3.12)
Natural families of examples in R? can be generated using the vertex set V = {1, ..., n}?,

with componentwise addition modulo n, and d(«, ) given by, e.g. the L'-distance || — B

Example 3.1. (Sliding m-window.) Forn > m > 1,let A =V = {1,...,n}, considered
modulo n, let {Cg, g € G} be independent and identically distributed real-valued random
variables, and, for each o € A, let

Ga = Vo, 8y), where Vy={veV:ia<v<a+m-—1} and §,=9. (3.13)

Then, for X: R™ — [0, 1], Corollary 3.3 may be applied to the sum ¥ = ZQGA X, of the
m-dependent sequence Xy = X(Cq, ..., Co+m—1), formed by applying the function X to the
variables in the ‘m-window’ V,. In this example, taking d(«, B) = | — B| gives p = m — 1
and V (r) = 2r + 1. Hence, from (3.12), B = 2m — 1) and A < n=Y22m — 1)(6m — 5)'/2.

In Example 3.2, the underlying variables are not independent, and Corollaries 3.2 and 3.3
cannot be directly applied.

Example 3.2. (Relatively ordered subsequences of a random permutation.) Forn > m > 1,
let 7 be a uniform random permutation of the integers V = {1, ..., n}, taken modulo n. For
a permutation t on {1, ...,m}, let 4 and V, be as specified in (3.13), and let X, be the
indicator function requiring that the pattern T appears in Vy; that is, that the values {7 (v)}yev,
and {t(v)},ev, are in the same relative order. Equivalently, the pattern t appears in V, if and
only if 7(z~'(v) + @ — 1), v € Vy, is an increasing sequence, and we write

Xo(m(), v E Gq) = 1z "W +a—1) < <a@'m)+a—1).

With A = V, thesum ¥ = )", _, X, counts the number of m-element-long segments of 7
that have the same relative order as t.

For @ € +, we generate X* = {Xg, B € A} by reordering the values of w(y), ¥y € Vg, to
be in the same relative order as 7, and let X g be the indicator function requiring 7 to appear at
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position B in the reordered permutation. Letting ¥ = o {r}, we have E(X %‘ | ) and the Xg
depend only on the relative order of {w(y), —(m —1) <y — B < 2(m —1)}. Since the relative
orders of the non-overlapping segments of the values of 7 are independent, (3.2) and (3.3) hold
when B, and D are as in (3.9), for d(«, B) = | — B| and p = m — 1; hence, Theorem 1.2
may be applied with the same value for B and bound on A as in Example 3.1.

When t =, the identity permutation of length m, we say that = has a rising sequence
of length m at position « if X, = 1. Rising sequences were studied in [4] in connection with
card tricks and card shuffling. Owing to the regular-self-overlap property of rising sequences,
namely that a nonempty intersection of two rising sequences is again a rising sequence, some
improvement on the constant in the bound can be obtained by a more careful consideration of
the conditional variance.

Example 3.3. (Coloring patterns and subgraph occurrences in a finite graph 4.) For illustra-

tion, take V = A = {1, ..., n}?, considered modulo n, let d(«, 8) = |la — B|| with || - || the
supremum norm, let & = {{w, v}: d(w, v) = 1}, and, for each @ € A, let G, = (Vqy, &),
where

Vo ={a+(e1,...,ep):e; €{0,1}} and &, = {{v, w}: v,w € Vy, d(w,v) =1}.

Let C be aset (of, e.g. colors) from which is formed a given pattern {c,, g € $o},let{Cy, g € G}
be independent variables in C with {C,, g € Gu}uc identically distributed, and let

X(Cq g€ §o) =[] HCq =cy). (3.14)
g<€go

with X, given by (3.11). Then, ¥ = Zae 4 Xo counts the number of times the pattern
appears in the subgraphs §,. Corollary 3.3 may be applied with M = 1, p = 1 (by (3.8)),
V(r) = 2r + 1)?, and (by (3.12)) B = 37 and A < (63/n)P/2.

Such multidimensional pattern occurrences are a generalization of the well-studied case in
which one-dimensional sequences are scanned for pattern occurrences; see, for instance, [13]
and [23] for scan and window statistics, see [21] for applications of the normal approximation in
this context to molecular sequence data, and see also [11] and [12], where higher-dimensional
extensions are considered.

Subgraph occurrences can be handled as a special case. For example, with (V, &) the
graph defined above, let G be the random subgraph with vertex set 'V and random edge set
{e € &: C, = 1} where {C,}.cg are independent and identically distributed Bernoulli variables.
Then, taking the product in (3.14) over edges e € &p, say, and setting ¢, = 1, the sum
Y =) ,ca Xo counts the number of times that copies of &y appear in the random graph G;
the same bounds hold as above.

The authors of [3] studied the related problem of counting the number of small cliques that
occur in the random binomial graph, a case in which the dependence is not local; the technique
applied is the Chen—Stein method.

Example 3.4. (Local extremes.) Let o, o € 44, be a collection of subgraphs of § isomorphic
to $o, let v € Vg be a distinguished vertex, let {C,, g € V} be a collection of independent and

identically distributed random variables, and let X, be defined by (3.11), with
X(Cg, B € Vo) =1, = Cp, B Vo).

Then, the sum ¥ = )", . X, counts the number of times that the distinguished vertex in
%, which corresponds under the isomorphism to the distinguished vertex v € V, is a local
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maximum. Corollary 3.3 holds with M = 1, the other quantities determining the bound being
dependent on the structure of §.

For example, consider the hypercube with V = {0, 1}” and & = {{v, w}: |lv — w| = 1},
where || - || is the Hamming distance (see [2] and [1]). Take v = 0, A = V, and, foreacha € A,
let Vo ={B: 1B — | <1}and & = {{v,w}: v,w € Vy, |lv — w| = 1}. Corollary 3.3
applies with p = 2 (by (3.8)), V(r) = Z;:O (i’), and (by (3.12))

2
B:1+p+<p> and Agz—WZ(’?)
2 s j

4. Proofs of Theorems 1.1 and 1.2

In this section, # denotes a class of measurable functions satisfying properties (i), (ii), and
(iii) (as described in Section 1) and % denotes an element of . Recall that § is given by (1.6),
let ¢ (t) denote the standard normal density, and, for ¢ € (0, 1), define

hi(x) = /h(x +ty)p(y)dy and 6 = sup{|Eh;(W) — Nhy|, h € #}. “.1)

Lemma 4.1. For a random variable W on R, we have
8 <2.88; +4.Tat forallt € (0, 1), 4.2)

where a is as in (1.8). Furthermore, for all A > 0 and he inasin(1.7),

E(/ iy (W)|g' ()] dy) =20+a(A+1). 4.3)

Proof. Inequality (4.2) is Lemma 4.1 of [25], following Lemma 2.11 of [19], which stems
from [5]. As in [25], adding to and subtracting from the left-hand side of (4.3) gives

E( f (B ately| (W) = Batay (219 ()] dy + / hatey (D)8 ()] dy)
< / |E R ately (W) — Ehasey (2)] 16" () dy + / Ehatey(2)1¢'(v)| dy

< (28+fa(A+t|y|)|¢/(y)|dy> <254+a(A+1), 4.4)

where, for the first term inside the parentheses in (4.4), we have used the facts that hf +ely| € H
and [ |¢’(y)|dy < 1. For the second term in the parentheses, we have used (1.8) and the fact

that [ |y[l¢'(y)|dy = 1.

In Sections 4.1 and 4.2, h; is given by (4.1) and f is the bounded solution of the Stein
equation (1.2) with u = 0, 02 = 1, and test function ;. With || - | the supremum norm,
Lemma 3 of [28] gives

Il <27 <26 and |If'] <4 4.5)
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4.1. Proof of Theorem 1.1 (zero biasing)

Lemma 4.2. Let Y be a mean-zero random variable with variance o, and let Y* be defined
on the same space as Y, with the Y -zero-biased distribution, satisfying |Y* — Y|/o < A for
some A. Then

1
8 < (6.6+a)A 424+ ~(254 + aA®) forallt € (0,1).

Proof. Let W =Y /o, whence W* = Y*/o and |[W* — W| < A. By differentiation in (1.2)
and (4.1), respectively, we have

1
F/x) = f) +xf'(x)+hy(x), with hj(x) = - / h(x +ty)¢'(y)dy.  (4.6)

By (1.5) and (4.6), with Nh; = E h;(Z) for a standard normal variable Z, we also have

W*
|Ehy (W) — Nh| = |E(f'(W") = f'(W))| = 'E v f7(x)dx

. 4.7)

W*
E /W () 4+ x1/(0) + 1) () dx

Let V. = W* — W. Applying the triangle inequality in (4.7) and using (4.5), for the first term
we find that
W*
‘E f(x)dx
w

<2.6E|V| <2.6A (4.8)

and, for the second term, again using (4.5) and, now, E |W| < (E Wz)l/ 2 — 1, we find that

w* W+Vv
‘E/ xf'(x)dx §4E‘f [x|dx
w

w
<E@|WV|+2V?) <4AE|W|+2A% < 4A +2A°%. (4.9)

=2E|(W + V)|W + V| — W|W||

For the final term in (4.7), with U ~ U[O0, 1] independent of W and V', we write

W*
‘E/ h;(x) dx
w

Then, using (4.6), f ¢'(y)dy = 0, and Lemma 4.1, we have

1
=‘Ev/0 B(W +uV)du| = |[EVR.(W + UV)|.

1
|[EVh (W +UV)| = ;‘EV/h(W+UV+ty)¢’(y)dy'

= %'E 1% /[h(W + UV +1y) — h(W +UV)¢' () dy‘

A

1
= E<|V| f 101 W) = By (W11 ()] dy)

IA

1 ~
;AE(/ hA+,y|(W)I¢’(y)Idy>

IA

1 1
SAQ@b +a(A+1) = 7(25A+aA2)+aA. (4.10)

By combining the bounds (4.8), (4.9), and (4.10), we complete the proof.
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Proof of Theorem 1.1. Letting t = ¢ A in Lemma 4.2, we have
8 <(6.6+a)A+2A° + —A(28A+aA )=(66+a+—)A+24"+—. (4.11)
o o o
Substituting (4.11) into the bound for § given by Lemma 4.1, we have
a 5 28
§<28((66+a+—)A+2A"+ — | +4.TacA
o o

A 5
<1854 +2.8aA + 2822 15642 4+5.62 +4.7aaA,
o o

meaning that

18.5+56A+2.8 2.8 4.7
8§A< + +28a+28aj/a+ aa>. @.12)

1 —5.6/c

Setting & = 2 x 5.6, for which t < 1 since A < %, we obtain (1.9) and, hence, the theorem.

4.2. Proof of Theorem 1.2 (size biasing)

Lemma4.3. Let Y > 0 be a random variable with mean u and variance o2, and let Y® be
defined on the same space as Y, with the Y -size-biased distribution, satisfying |YS—Y|/o < A
for some A. Then, forallt € (0, 1),

< ——+4+(33+=a A"+ -A"+ —(26A“ +aA’) ), (4.13)
o\ o 2 3 2t

with A asin (1.13).

Proof. With W = (Y — u)/o, let W8 = (Y® — ) /o (which is a slight abuse of notation).
Then, |W$ — W| < A. Note that

EWf(W) = g(f(Ws) = f(W)) (4.14)
and, so, with V. = W — W, we have
Eh;(W) — Nh; =E(f' (W) — Wf(W))

= E(f/(W) - §<f(WS> = f(W)))

WS
Bl rw dx)

o Jw

= E(f’(W) -

1
E(f’(W) - gx// f’(W+uV)du>
0
7 l'l/ /
= E(f W) — ;Vf (W)>

n wo !
+E<—Vf’(W) - —v/ (W + uV)du). (4.15)
o o 0
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Since

% 1
E(“_> —EEW - W)= S By —up) =1,
o o o

for the first expectation in (4.15) we have

E<f’(W)E(1 _ By ‘ W)) <4E farEWs —w W) = 454, (4.16)
o o o

using (4.5) and (1.13). Now, using (4.6), we write the second expectation in (4.15) as
1 ! wo !
EVbﬁwriff%w+uvmu}=;v/(fmo—f%w+uv»w
0 0

u 1 WHuV
=——V// £’ (v)dvdu
o JoJw

w 1 pW+uV
:——V// (f(v) + vf'(v) + h;(v)) dvdu.
o oJw
“4.17)

We apply the triangle inequality and bound the three resulting terms separately. For the
expectation arising from the first term on the right-hand side of (4.17), by (4.5) we have

w 1 pW+uV
’E(—V/ / f) dvdu)
o 0Jw

and, for the second term, arguing as in (4.9) we have

u 1 WHuV 0 1
‘E(—V// vf’(v)dvdu) 52—E|V|/
o JoJw o 0

W+uV
/ 2|v| dv
w
7

1
< 2—E|V|/ QuIWV| +u*V?)du
o 0

1
52.6EE<|V|/ u|V|du>51.3ﬁA2 (4.18)
(e 0 (e

du

1
< 25A/ QAUE |W| + u*A?) du
o 0
1 A?
< 2—A<A + —). (4.19)
o 3

For the last term in (4.17), the computation is more involved than, yet similar to, that for
zero biasing. Beginning with the inner integral, we have

WV 1
/ h;(v)dvqu/o hy (W + xuV)dx
w

and, using (4.6),
/d@ﬂy=Q
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and Lemma 4.1, for the last term in (4.17) we have

1 p1
EE// uVh (W + xuV) dx du
o 0JO

1 pl1
EV2///uh(W+xuV+ty)¢/(y)dydxdu
0 J0

®
ot

1 pl1
% E sz f /u[h(W +xuV +1y) — h(W 4+ xuV)]¢'(y) dy dx du
0J0

1
= %E(Vz /‘/(; u[hng/Htlyl(W) - hﬁ/|+;|y|(W)]|¢/(y)|du dy)

= % E<V2 / Uy a1 W) = By gy (W11 () dy)

IA

ZLAzE(/ ﬁA+t|)r|(W)|¢/(y)|dy)
ot

i
20t
= %(2&\2 +aA®) + %aAZ. (4.20)

A?(25 +a(A +1))

IA

By combining (4.16), (4.18), (4.19), and (4.20), we complete the proof.
Proof of Theorem 1.2. Applying Lemma 4.1 using the bound (4.13) on §;, we have
6 <28—|—4+(33+za|A°+-A"+ —(28A° +aA’) | +4.at,
o\ o 2 3 2t
or
_28(u/0)@A /o + (33 + 1a)A? + 343 + aA3)21) + 4. 7at

s
1 —2.81A2/ot

4.21)

Setting r = 2 x 2.8.0A% /o, such that 1 < 1 since A < (6/6)'/?, (1.12) now follows from

w(4A 1 , 2 5 o wA?
§<56—|—+(33+-a|A°+=-A"+ aA|+2-4.7a|56—
o\ o 2 3 2-5.6u o
A A
<22 B 19+ 56a)A% + 44%) + 2352
2 o o2
There are compromises in the choice of smoothing parameter: if we take « = 4 x 5.6 in
(4.12) for B < g0, and t = 4 x 2.8uA?/o in (4.21) for B < 0*/2/(1211)'/2, bounds (1.9)
and (1.12) become
8 < A(145a +7.5A 4 25) (4.22)
and

A A
5 < %2 1 L3+ 30047 42540 + 1557, (4.23)
o o

respectively.
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5. Remarks

The zero- and size-bias couplings both conform well to Stein’s characterizing equation,
and their use produces bounds on the distance of a random variable Y to the normal in many
instances. The couplings are adaptable to the situation; in particular, the size-bias coupling,
previously used in [17] in the case of global dependence, is applied here to handle cases with
local dependence.

The applications in Section 2 illustrate how bounds on the distance § from Y to the normal
can be generated using only a zero-bias coupling and a bound on |Y* — Y|; in particular, the
bounds do not depend on the often difficult calculation of variances of conditional expectations
of the form var (E( Y-Y | Y)), which appear in the exchangeable-pair and size-biased versions
of Stein’s method when coupling Y to some Y. Itis hoped that this feature of the zero-bias
method will motivate a better understanding of the construction of couplings of Y* to Y in greater
generality than those that depend on the existence of the exchangeable pair of Proposition 2.1.
In particular, the applications in Section 3 show an evidently wider scope of applicability of
the size-bias coupling over the zero-bias one, as it is presently understood.
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