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An Improvement of Non-Uniform Bound on the

Poisson-Negative Binomial Absolute Error

Kanint Teerapabolarn™ and Keson Jaioun

ABSTRACT

In this study, we use the Stein-Chen method to determine a new non-uniform
bound of the absolute error between the negative binomial distribution function with parameters
n (nelN) and p (0<p<1) and the Poisson distribution function with mean A = ng = n(1 - p).
The new bound is improved to be more appropriate for measuring the accuracy of Poisson
approximation. Moreover, by theoretical and numerical comparison, the bound obtained in this

study is better than the bound reported in Teerapabolarn [3].
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