Appendix A
Prerequisites

A.1 Generating functions

Since generating functions of distributions on Ny = Ny U {eo} play a central role in
this text, we collect some of their most important properties in this appendix. We
begin with the definition for the case of proper distributions on Nj.

Definition A.1. Given a random variable X taking values in Ny and with dis-
tribution Q = (py)n>0, the generating function (gf) of X or Q is defined as

f(s) == EsX = Zp,,s" for |s| <Ry,

n>0

where Rp > 1 denotes the radius of convergence of the right-hand power se-
ries.

Although formulated for distributions on Ny, which are our main concern here,
the same definition holds for the gf of any finite, or even o-finite measure Q on this
set. Since f(1) = ¥,,>0 Pn = Q(Np), we see that Rp > 1 if Q(No) is finite, whereas
even Rp = 0 may hold if Q(Ny) = oo.

If o(t) =Ee ™ fort > 0 :=inf{s <0: Ee™X < oo} denotes the Laplace trans-
form (LT) of X, then the gf f can be directly derived from it by a logarithmic trans-
form of its argument, viz. f(s) = @(—logs) for |s| < Rg = e~ °¢. Furthermore, f
is actually defined on the whole complex disc Dg, = {z € C: [z] < Rg}, where it
constitutes a continuous function [¥¥ Prop. A.4]. On the interior of DRQ it is even
analytic (holomorphic). On the other hand, our analysis will mostly deal with f only
on the subdomain [0, 1] in which case the definition of gf’s may easily be extended
to random variables on Ny under the usual convention that s* := 0 for s € [0, 1) and
s i=1ifs=1.

135



136 A Prerequisites

Definition A.2. Given a random variable X taking values in Ny and with dis-
tribution Q = ( Pn)neNO’ the generating function (gf) of X or Q is defined as

f(s) :== Bs* = ans" for s € [0,1].

n>0

Notice that f, when restricted to [0, 1), coincides with the gf f*, say, of the defec-
tive distribution O* = (p,),>0 on No. However, we have f*(1) = Y,~0 pn = Q*(No),
while f(1)=1> f*(1) = f(1—) whenever p., > 0. This shows that f* is continuous
at 1 while f is so only if p., =0.

It is a well-known fact in complex analysis that an analytic function is uniquely
determined by its values on a set {s, : n > 0} with accumulation point in the interior
of its domain. Therefore, the following uniqueness theorem is immediate.

Theorem A.3. [Uniqueness theorem] Le? fi, f> be the gf’s of distributions
01,07 on Ny. Then the following assertions are equivalent:

(@)  fi=h

(b)  fi(s) = fa(s) forall s € I, where I is a subset of |0, 1) with accumulation
point in [0,1).

(c) Q1=0n.

The most important analytic properties of gf’s are listed in the following propo-
sition.

Proposition A.4. Let X be a random variable taking values in Ny and with
distribution Q = (pn)neNO’ The the following assertions hold true for its gf

f(s) =Es*:

(a) Forany R <Ry, f is uniformly continuous on Dg with | f(z)| < f(R).
(b) For any R < R, f is analytic (holomorphic) on the interior of Dg with
n'" derivative

=g ([

k>n

(c) fMQ1-)= limgyy £ (s) exists for all n € Ny and is given by the n'™
factorial moment of X, viz.
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M=) = EX(X=1)-...-(X—n+1) = n!]E()li),
where f© := f and (ﬁ) :=0ifk < n. In particular, EX = f'(1-), EX? =
J'(1=)+ f(1=) and VarX = f"(1—=) + f'(1=)(1 = f'(1=)). If pe =
P(X = o0) = 0, then f™(1—) = £ (1) for all n € Ny.

(d) Foreachn e Ny, f (1) j nondecreasing and convex on [0,Rp), and it is
increasing if P(X > n) > 0, and strictly convex if P(X >n+1) > 0.

Finally, we want to present a continuity theorem for gf’s that provides the con-
nection between the vague () or weak (=) convergence of distributions on N and
the pointwise convergence of their gf’s.

Theorem A.S. Let Q1,Q0», ... be distributions on Ny with gf’s fi, fa, ...

(a) If O, = Q for a possibly defective distribution Q with gf f, then
limy,_seo f(8) = f(s) for all s € [0,1).

(b) If Qu > Q for a distribution Q with gf f, then lim, ... f,(s) = f(s) for
all s € [0,1], and the convergence is uniform.

(c) Conversely, if f(s) := lim,_e f4(5) exists for all s € [0, 1], then f is the
gf of a possibly defective distribution Q and Q, ~ Q. If f continuous at
1, i.e. f(1=)= f(1), then Q(Ny) = 1 and the convergence holds true in
the weak sense, i.e. O, — Q.

A.2 Total variation distance and coupling

Let Ay = M+ (X, /) denote the space of finite signed measures on a given a mea-
surable space (X,.27), i.e. the vector space of all differences A — p of finite measures
A, i on this space. Endowed with the supremum norm || - ||, that is

|41l == sup [A(A)],
Aed

(A1, | -||) becomes a complete normed space (Banach space). The induced metric
dyy is called total variation distance. Clearly, convergence in total variation of A, to
A means uniform convergence, that is

lim sup |A4,(A) —A(A)] = 0.

N2 Acof

By a standard extension argument the latter condition is further equivalent to



138 A Prerequisites

/gd?tnf/gdl

where b.a7 denotes the space of bounded 7 -measurable functions g : X — R.
Confining to probability distributions A, t, we have

lim sup , (A1)

% echet:||gl|lo<1

1
A-ul= [ U-gav=[ (g=nav =3 [li-gav. a2

where f, g are the densities of A, u with respect to an arbitrary dominating measure
v (e.g. A + ). With the help of this fact, we immediately get the following result
for the set (X, .o/) of probability measures on (X, 7).

Theorem A.6. The metric space (2 (X,<7),dy,) is complete.

Proof. Given a Cauchy sequence (A),>1 in (Z(X,4),ds), let u be a dominating
probability measure, e.g. 4 = Y.,~127"4,, and f,, a pu-density of 4, for any n > 1.
By (A.2),

1
1= ll = 5= falli = 0

as m,n — oo, where || - ||1 is the usual L'-norm on the space L' () of u-integrable
functions (modulo p-a.s. equality). Since this space is a Banach space, we infer
the existence of some (nonnegative) f € L'(u) such that || f, — f||; — 0 and thus
I71li = 1. Putting A := f u, we finally obtain

1
H/’Ln_/’LH = §||fn_le —+ 0

as n — oo and therefore d;,(A,,A) — 0. |

In the discrete case, where A,y are distributions on Ny (or any countable X),
(A.2) becomes

1
12— pll = 5 3 A= s (A.3)
xeX

when choosing f, g as counting densities and setting A, = A ({x}). Note further that
A, 1 are mutually singular if, and only if, ||A — || = 1 or, equivalently, A A u =0,
where

A AR(dR) == (f Ag)(x) v(dx).
In general, we have by (A.2) that

1A —ul = /{f>g}(f—ng)dv = [(r-rrgdv = 1-1anul. A4

A pair (X,Y) of random variables, defined on a probability space (2,2,P), is called
a coupling for A and p if X L) andy < u. It satisfies the coupling inequality
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1A —pl < PX£Y), (A3)
because, for all A € &7,

[A(A) —u(A)] = [P(X €A)—P(Y € A)|
= P(X€AX#Y)-P(Y €AX#Y)| < P(X #£Y).

The following lemma shows that there is always a coupling that provides equality
in (A.5).

Lemma A.7. (Maximal coupling lemma)Given two distributions A, L on a
measurable space (X,9/) there exist random variables X,Y on a common

probability space (Q,2,P) such that X L U and
IA—ull = PCX£Y).

The pair (X,Y) is called a maximal coupling of A and |1

Proof. Put o := |[A AL, ¢ :=a ' (A Au) € P(X) and observe that

/

A=ap+(l—a)A and u = ap+(1—a)u’

with obviously defined ', u’ € 22(X). Now let 1,X’,Y’ and Z be independent ran-
dom variables on a common probability space (2,2, P) such that X’ Ly y L uw,
z2 @ and P(n =1)=1—-P(n =0) = a. Defining

X = Zy %fﬂ:l’ and Y := Z, ?fﬂ:l’
X', ifn=0 Y, ifn=0

it is easily seen that X 4 A,Y 4 u, and
P(X#Y) = B(n=0) = 1—a = 1= [[AAu]
which, by (A.4), proves the assertion. O

Let us return to the special case of distributions on Ny and finally point out that
for those weak convergence and total variation convergence (i.e. uniform conver-
gence) are actually equivalent.

Theorem A.8. Let (A,),>0 be a sequence of distributions on No. Then A, BN
Ao holds iff || A, — Ao|| — 0 as n — oo
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Proof. We must only verify that A, > Ag implies ||A, — Ag|| — 0. Hence assume
weak convergence, fix any € € (0,1) and choose N so large that

supAn ([N +1,00)) = sup ) Aux < €,

n>0 n>0 >N

where A, = A,({k}). This is possible by tightness of the A,. Using (A.3), we now

infer that
1 N
+3 Y g — Aol

k=0

120 = Aol <

NS Ne

But the last sum converges to 0, for weak convergence on Ny clearly entails point-
wise convergence of the counting densities. Hence ||A, — Ag|| — O, for € € (0,1) was
chosen arbitrarily. a





