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Abstract

In this article, we give explicit bounds on the Wasserstein and Kolmogorov distances
between random variables lying in the first chaos of the Poisson space and the stan-
dard normal distribution, using the results of Last et al. (Prob. Theory Relat. Fields 165,
2016). Relying on the theory developed by Saulis and Statulevicius in Limit Theorems
for Large Deviations (Kluwer, 1991) and on a fine control of the cumulants of the
first chaoses, we also derive moderate deviation principles, Bernstein-type concentra-
tion inequalities, and normal approximation bounds with Cramér correction terms for
the same variables. The aforementioned results are then applied to Poisson shot noise
processes and, in particular, to the generalized compound Hawkes point processes (a
class of stochastic models, introduced in this paper, which generalizes classical Hawkes
processes). This extends the recent results of Hillairet ez al. (ALEA 19, 2022) and Khabou
et al. (J. Theoret. Prob. 37, 2024) regarding the normal approximation and those of Zhu
(Statist. Prob. Lett. 83, 2013) for moderate deviations.
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1. Introduction

Shot noise models built on one-dimensional Poisson processes are very popular in applied
probability. Because of their versatility and mathematical tractability, they find application in
many fields, such as insurance, finance, queueing theory, and neuroscience (see e.g. [7, 10, 17,
18, 24, 27, 28, 31, 33, 34, 36, 43, 46). Shot noise models whose underlying point processes
are spatial Poisson processes (hereafter called spatial Poisson shot noise models; see Section
2 for a formal definition) are a bit less popular, but they play an important role in wireless
communication, where they are exploited as models of the inference in ad hoc networks (see
e.g. [1-3, 16, 38, 42]). Furthermore, as explained in detail in the next section, spatial Poisson
shot noise models encompass spatial Poisson cluster point processes, which are widely used in
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many research areas, such as spatial statistics (see e.g. [35]). Since spatial Poisson shot noise
models are stochastic integrals with respect to a Poisson random measure, Gaussian approxi-
mation bounds for the Wasserstein and Kolmogorov distances between such random variables
(properly standardized) and the standard normal law can easily be obtained by applying the
general theory developed in the seminal paper [30]. One of the main achievements of the
present article are explicit bounds for the Wasserstein and Kolmogorov distances between a
properly standardized compound sum, which extends Poisson cluster and Hawkes point pro-
cesses, and the standard normal law (see Corollaries 1, 3 and 5). These results improve upon
and go beyond the findings in [23, 26], exploiting a considerably simpler approach (see also the
discussion in Section 7.3.1). Using a well-known link between cumulants and large deviation
theory (see [40]), we also provide sufficient conditions which guarantee moderate deviations,
Bernstein-type concentration inequalities, and normal approximation bounds with Cramér cor-
rection term (see Definition 1 for details) for sequences of random variables which belong to
the first chaos on the Poisson space (see Theorem 2). We then transfer such results to sequences
of spatial Poisson shot noise models. As a main application, we provide moderate deviations,
Bernstein-type concentration inequalities, and normal approximation bounds with Cramér cor-
rection term for sequences of compound sums, which extend Poisson cluster and Hawkes point
processes (see Corollaries 2, 4, and 6). Remarkably, the result on moderate deviations recovers,
under an alternative condition on the fertility function, the moderate deviations for the number
of points of a classical Hawkes process on the time interval (0, #] proved in [47] (see Section
7.3.2).

The paper is structured as follows. In Section 2 we introduce the Poisson shot noise
models considered in the paper, and we show that compound Poisson cluster point pro-
cesses and generalized compound Hawkes processes are indeed Poisson shot noise models.
Furthermore, we recall a simple model of wireless communication, which accounts for interfer-
ence effects described by a Poisson shot noise. In Section 3 we provide an informal description
of our results. In Section 4 we give Gaussian approximation bounds for the Wasserstein and
Kolmogorov distances between a random variable belonging to the first chaos of the Poisson
space and the standard normal law, and we give moderate deviations, Bernstein-type con-
centration inequalities, and normal approximation bounds with Cramér correction term for
sequences of random variables belonging to the first chaos on the Poisson space. Applications
of the results of Section 4 to spatial Poisson shot noise models and compound Poisson
cluster point processes are provided in Sections 5 and 6, respectively. The general results
on Gaussian approximation and moderate deviations are applied to generalized compound
Hawkes processes in Sections 7 and 8, respectively.

2. Poisson shot noise random variables

Throughout this article, if x is a point in some set £ and C C E, then C — x denotes the set

{y —x, y € C}. A Poisson shot noise random variable is a real-valued random variable of the
form

S(C):= Y H(C—Xy. Z,), CeBRY). (1)

n>1

Here B(R?) denotes the Borel o-field on RY, d > 1, P = {(X,, Z,)}n>1 is a Poisson process on
R? x Z with mean measure A(x)dxQ(dz), (Z, Z) is a measurable space, A : R - [0, o0) is a
locally integrable intensity function, Q is a probability measure on Z, and H : B(R?Y) x Z — R
is a mapping such that, for each fixed C € B(RY), the function

(x,2)eRYxZ+—> H(C—x,7)eR
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is measurable. Poisson shot noise random variables encompass a variety of important stochastic
models.

2.1. Compound Poisson cluster point processes

Let {X,},>1 be the points of a Poisson process on R?, d > 1, with a locally integrable
intensity function X : R4 — [0, 00), and let {Z,(-, -)}n>1 be a sequence of independent and iden-
tically distributed simple point processes on R? x R, independent of {X,1}n>1. More concretely,
for (C1, C2) € B(R?) x B(R), Z,(C, C>) counts the number of points of the nth point process
that fall in C; and whose marks are in C,. For each n > 1, we denote the points of Z,(-, -)
by {(Yn.k,» Mn k)}k>0, and we assume that Y, ¢ := 0 (which implies Z,({0}, R) := 1) and that
the sequence {M,, x}i>0 is independent of {Y}, x}x>0. Furthermore, we suppose that the random
variables {M}, k}n>1, k>0 are independent and identically distributed. Throughout the paper we
denote by M the generic random variable M,, .

One naturally interprets the first component of each point of Z,(-,-) as a ‘location’,
and the second component as a ‘mark’ which describes some characteristic of the location
to which it is attached. Hereafter, for n > 1, we consider the point processes 0x,Z,(-, -) =
{(Xn + Yu ks My 1)}i>0-

For arbitrarily fixedn > 1 and C € B(R?), we define the random variable

Zn(C,R)—1

v(Z)(©O) = Y My, )
k=0

which aggregates the marks attached to the locations that fall in C. It turns out that the random
variable, say V(C), which aggregates all the marks attached to the points which fall in C of the
Poisson cluster point process

N =X+ Yurdizo

n>1
is a Poisson shot noise random variable. Indeed,

0x,, Zn(C.R)—1

VIO):=)" > Mux=Y v0x,Z)O) =) v(Z)C—X,) 3)
k=0

n>1 n>1 n>1
is a random variable of the form (1) with H(C — x, z):= v(Z(C —x),x€RY, 7€ Z:= NpdyR-

Here Ny« r denotes the space of o-finite counting measures on (R? x R, B(RY) ® B(R))
equipped with the usual o -field (see Section 4 for details), and

v(2)(C) = Z le(omk,  for z={(yk, m)}i=o0- “)
k=0

Note that if M, x := 1 for every n > 1 and k > 0, then the random variable

N(C):= V(O)=)_ Zy(C = X,, R) (5)

n>1

equals the number of points of the Poisson cluster point process N which fall in C € B(RY).
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2.2. Generalized Hawkes processes and generalized compound Hawkes processes

Let N = {N(C)}cep(ray be the Poisson cluster point process defined by (5). We shall refer
to N as a generalized Hawkes process if the random variable Z := Z; (Rd, R) is distributed as
the total progeny of a sub-critical Galton—Watson process with one ancestor. It is worthwhile
to note the following:

(1) Classical Hawkes processes on (0, 0o) (respectively, on R) with parameters (A, g), intro-
duced in the seminal papers [21, 22], are particular examples of generalized Hawkes
processes. Indeed, they are Poisson cluster point processes defined as follows. (1) The
process of cluster centers {X,},>1 is a Poisson process on (0, 0o) (respectively, on R)
with constant intensity equal to A > 0. (2) The points of the cluster 0y, Z,(-, R) are par-
titioned into generations and generated recursively as follows. The ancestor constitutes
the generation O of the cluster and is located at X,,. Given X, the ancestor generates
points of the first generation of the cluster according to a non-homogeneous Poisson
process on (X,, oo) with intensity function g( - —X,,), where g : R — [0, c0) is a mea-
surable function which is null on (—o0, 0] and such that 4 := fooo g(x)dx < 1. In turn,
given the points of the first generation of the cluster, a point of this generation, which is
located at X, generates points of the second generation of the cluster according to a non-
homogeneous Poisson process on (X, co) with intensity function g(- —X); and so on
and so forth. Note that Z,(R, R) =0x,Z,(R, R) = 0x,Z,([X,, 00), R) = Z,([0, c0), R)
is distributed as the total progeny of a sub-critical Galton—Watson process with one
ancestor and Poisson offspring law with mean 4.

(ii) Spatial Hawkes processes on R4, d > 1, with parameters (A, g), introduced in [9] and
further studied in [34], are also particular examples of generalized Hawkes processes.
Indeed, they are Poisson cluster point processes defined as follows. (1) The process
of cluster centers {X,},>1 is a Poisson process on R?, d > 1, with constant intensity
equal to A > 0. (2) The points of the cluster 0x,Z,(-, R) are partitioned into genera-
tions and generated recursively as follows. The ancestor constitutes the generation 0O
of the cluster and is located at X,,. Given X,,, the ancestor generates points of the first
generation of the cluster according to a non-homogeneous Poisson process on R¢ with
intensity function g( - —X,), where g : R — [0, 00) is a measurable function such that
h:= fRd g(x)dx < 1. In turn, given the points of the first generation of the cluster, a point
of this generation, which is located at X, generates points of the second generation of the
cluster according to a non-homogeneous Poisson process on R? with intensity function
g(- —X); and so on and so forth. Note that GXnZn(Rd, R)= Z,(R4 R) is distributed as
the total progeny of a sub-critical Galton—Watson process with one ancestor and Poisson
offspring law with mean A.

Note that, according to these definitions, classical Hawkes processes on R are different from
spatial Hawkes processes on R.

The collection of random variables V = {V(C)}ceprae), Wwhere V(C) is defined by (3), will
be called a generalized compound Hawkes process if the random variable Z is distributed
as the total progeny of a sub-critical Galton—Watson process with one ancestor. Note that
V(C) aggregates the marks attached to the points of a generalized Hawkes process which fall
in C.
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2.3. Interference in wireless communication

Consider the following simple model of wireless communication, which accounts for
interference effects that arise when several nodes transmit at the same time. Suppose that trans-
mitting nodes (e.g., antennas) are located according to {X,},>1, a Poisson process on the plane
with intensity function A( - )—i.e., X, is the location of node n—and denote by Z, € (0, co) the
signal power of the transmitting node n. Suppose that the sequence {Z,},> is independent of
the Poisson process, and that the random variables Z,, n > 1, are independent and identically
distributed. Assume that a receiver is located at the origin 0 € R? and that a new transmitter is
added at x € R? and has signal power y € (0, 00). Suppose that the physical propagation of the
signal is described by a measurable positive function A : R* — (0, oo), which gives the atten-
uation or path loss of the signal power. For simplicity, we assume that random fading (due to
occluding objects, reflections, multipath interference, etc.) is encoded in the random variables
Zy € (0, 00). Thus, Z,A(X},) is the power received at the origin from the transmitting node at
X,,, and the total interference at the origin, due to simultaneous transmissions, is equal to

I40) == )~ Z,AX,).

n>1

Note that this is a Poisson shot noise random variable of the form (1). Indeed, let H : B(R?) x
(0, 0c0) — (0, co0) be a mapping which, restricted to R? x (0, 00), coincides with H(x, z) :=
zZA(— x). Then

SUOY = H{0} — Xy, Zy) =Y H(— Xy, Z,) =1({0}).

n>1 n>1

We refer the reader to [2, 3] for more insight into this model, and limit ourselves to observ-
ing that the receiver at the origin can decode the signal of power y € (0, co) from the transmitter
at x € R? if and only if the signal-to-interference-plus-noise ratio (SINR) is bigger than a given
threshold, i.e.,

YA(x)
I({0) +w —
where w is e.g. a thermal noise near the receiver at the origin and 7 is the given threshold.

SINR :=

)

3. Informal description of the results

We start by noting that some results in this paper refer to sequences of Poisson shot noise
random variables of the form

Se(Coyi= Y H(Co—X\P,Z), €= 1,{Cele=1 C BRY, (6)

n>1

where, for each £>1, Py, = {(X,(,D, Z,(f))}nzl is a Poisson process on RY x 7. with mean
measure A¢(x)dxQq(dz), A¢: R? — [0, 00) is a locally integrable function, and Qg(-) is a
probability measure on a measurable space (Z, Z).

The achievements of the paper are the following:

(i) We provide bounds for the Wasserstein and Kolmogorov distances (hereafter denoted
by dw and dk, respectively; see Section 4.1 for a formal definition of these probability
metrics) between a standard Gaussian random variable G and

S(C) —ES(O)

dy.
Va5 C e B(RY); @)

T(C):=
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see Theorem 3. As special cases (see Remark 1), we get bounds for the Wasserstein and
Kolmogorov distances between G and

__ V(O)—EV(CO) d
W(C) = —Var(V(C)) , CeB®RY, ®)
where V(C) is defined by (3), and between G and
L{0}) := w e R?, )

VVar(I({oy))
where 1({0}) is defined in Section 2.3.

(ii)) We provide moderate deviations, Bernstein-type concentration inequalities, and normal
approximation bounds with Cramér correction term for the sequence {7;(C¢)}¢>1, where

Se(Ce) — ESp(Ce)
Ty(Cp)i= —ee " Cy e BRY)
Var(S¢(Cp))
see Theorem 4. As particular cases (see Remark 2), we get moderate deviations,
Bernstein-type concentration inequalities, and normal approximation bounds with
Cramér correction term for the sequences

Ve(Ce) —EVe(Cy)

- d
We(Cy) := TaiCo) Coe BRY), ¢=>1, (10)

where V,(Cy) is defined by (3), with obvious modifications, and

1({0}) — EL,({0})
VVar(Z,({0})

where I;({0}) is defined in Section 2.3, with obvious modifications.

Li({0}) := e R?, (11)

(iii) If the Poisson process {X,},>1 has intensity function of the form A(x) := Alp(x), x € RY,
for some positive constant A >0 and a suitable Borel set B C R?, then the bounds
on dw(W(C), G) and dg(W(C), G) are particularly simple and depend only on A, the
Lebesgue measure of BN C, and a few moments of M and Z; see Corollary 1. If Z is dis-
tributed as the total progeny of a sub-critical Galton—Watson process with one ancestor,
then we are able to compute the moments of Z in terms of the moments of the offspring
law; see Proposition 1. This allows for explicit bounds when V = {V(CO)}ccpra) is @
generalized compound Hawkes process with Poisson or binomial offspring laws; see
Corollaries 3 and 5, respectively.

(iv) If the Poisson process {Xf,e)},,z 1 has intensity function of the form A¢(x) = A¢lp,(x),
x € R4, for positive constants A, > 0 and suitable Borel sets By € B(R?), and Q; = Q
for each ¢ > 1, then the condition which guarantees a moderate deviation principle,
a Bernstein-type concentration inequality, and a normal approximation bound with
Cramér correction term for the sequence {W,(C¢)}¢>1 is quite simple (see the condition
(22) of Corollary 2), and it allows for applications to generalized compound Hawkes
processes with Poisson and binomial offspring distributions; see Corollaries 4 and 6,
respectively.
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We conclude this section by emphasizing that the basic idea of this paper is very simple
(especially if compared with the techniques exploited in [23, 26] for the Gaussian approxima-
tion of classical Hawkes processes on (0, 00)). Since the random variable S(C) can be rewritten
as the Poisson integral

S(C)= / H(C —x, 2)P(dx, dz), CeBRY), (12)
RiIxZ

we are able to do the following:

(i) We apply the quantitative central limit theorems, in the Wasserstein and Kolmogorov
metrics, for functionals of the Poisson measure proved in the seminal paper [30],
to provide normal approximation bounds for first chaoses on the Poisson space (see
Theorems 1), and then we apply such bounds to the random variable T(C).

(ii)) We prove moderate deviations, Bernstein-type concentration inequalities, and normal
approximation bounds with Cramér correction for a sequence of first chaoses on the
Poisson space (see e.g. Theorem 2), and then we apply such results to the sequence
{Te(Co)lex1-

4. Gaussian approximation and moderate deviations of the first chaos
on the Poisson space

Let (A, A, o) be a measure space with «(-) a o-finite measure, and let Ny be the set of
all o -finite counting measures on (A4, .A) equipped with the o-field generated by the mappings
v+ v(B), B A. We say I is a Poisson measure on (A, A) with mean measure «( -) if it is
a measurable mapping from an underlying probability space (2, F, IP) to N4 such that (i) for
any B € A, TI(A) is Poisson distributed with mean «(A), and (ii) if By, ..., B, € A,n €N, are
pairwise disjoint, then the random variables I1(By), . . ., [1(B,) are independent.

Let {IT¢}¢en be a sequence of Poisson measures on (A, A), defined on the probability space
(2, F, P). Suppose that I, has a o-finite mean measure oy ( - ), £ € N. We denote by L™ (cy)
the space of measurable functions f : A — R such that f n f(@)|"™a¢(da) < co, m € N, and, for
{fe}een € L*(ay), we consider

19 = /A Fu@)Te(da) — ap(@da)), LeN,

the first chaos on the Poisson space, i.e., the first-order stochastic integral of f; with respect to
the compensated Poisson measure I1¢(da) — o¢(da). If the law of I, does not depend on ¢, we
suppress the dependence on £ of the related quantities, and for f € L?(«) we simply write

I(f) = fAf(a)(l'I(da)—a(da))-

4.1. Bounds on the Wasserstein and Kolmogorov distances between the law of a first
chaos on the Poisson space and the standard normal distribution

Let X and Y be two real-valued random variables defined on (€2, F, IP). The Wasserstein and
Kolmogorov distances between the law of X and the law of Y, written dy (X, Y) and dx(X, Y),
respectively, are defined by

dw(X,Y):= sup [E[g(X)—gD)]|
geLip(1)
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and

drg(X, Y):= sup [P(X <x) —P(Y <x)|.
xeR

Here, Lip(1) denotes the set of Lipschitz functions g : R — R with Lipschitz constant less than
or equal to 1. We recall that throughout this paper, G denotes a random variable distributed
according to the standard normal law.

Theorem 1. Let f € L*(a) be such that W1l 2y = 1. Then

dw((f). G) < /A @ Pa(da)

and

1/4
dx (), G) < (1 + % max [4, |:4/ [f(a)|4a(da) + 2} }) / [f(a)|3a(da)
A A

1/2
+( / lf(a)|4a(da)> :
A

Proof. We refer the reader to [29] for all the notions of stochastic analysis on the Poisson
space used in this proof. Let F be a functional of I1, i.e., F = f(IT), where § is a real-valued
measurable function defined on N4. We recall that the difference operator D is defined by

DF =f(I1+8,) — (I, a€A,

where ¢, is the Dirac measure at a € A, and that the second difference operator D? is defined
by
D2  F=Dy(Dy,F), ai,a;€A.

ap,az

We also recall that the domain of D, denoted by dom(D), is the family of square-integrable
random variables F' = f(IT) such that

/ E|D,F|*a(da) < co.
A

Setting F := I(f), we have that EF = 0 with Var(F) =1 (as follows by applying the isom-
etry formula for Poisson chaoses) and that F' € dom(D). Using Theorem 1.1 in [30] we have
that

dw(F,G) =y1+v2+vs,

where

ap,as az,as

172
=2 (fys (BUD PP ) (EID2, ( FPDZ, ) ol az a)
o = ([ BIDZ, o, FPAD2, o FPe?(dar, a2, a3))' /2,

v3 = [, EID.FPa(da).

Since for F =I(f) we have that D,F =f(a) and Dy, ,F =0, ay, az € A, the terms y; and y»
vanish and y3 = f N |f(a)]?«(da). Therefore, we obtain the bound on the Wasserstein distance
between /(f) and G.
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Similarly, Theorem 1.2 in [30] gives

1 N 12
e 6= (145 (57) ") [ rrawa + ([ rwraa) .
2 A A

Using Lemma 4.2 in [30] we have

2
EF* < max {256 ( / f(a)za(da)) L4 / f(@)*a(da) +2}
A A

=max{44,4 / f(a)4a(da)+2} (because [|f ;2 = 1),
A

which yields the upper bound on the Kolmogorov distance. O

4.2. Moderate deviations, Bernstein-type concentration inequalities, and normal approx-
imation bounds with Cramér correction term for first chaoses on the Poisson
space

We start with a definition.

Definition 1. Let {Y;}¢cn be a sequence of real-valued random variables, ¥ > 0 a non-negative
constant, and {Ay}¢cn a positive numerical sequence. We make the following definitions:

ey

@)

3

The sequence {Y;}sen satisfies a moderate deviation principle with parameters y and

{Arteeny MDP(y, {A¢}ren) for short) if, for any sequence of positive numbers {ag}sen

such that limy_, o a¢ = +00 and limy_, o W =0, the sequence {Y;}¢cn satisfies a
14

large deviation principle with speed a% and rate function J(x) := x%/2, i.e., for any Borel
set BC R,

— inf J(x) <lim infa, 2 logP (Y /ay € B) <limsupa, > log P (Y;/a; € B) < — inf J(x),
o —00

xeB £— 00 xXeB

o —
where B denotes the interior of B and B denotes the closure of B.

The sequence {Y;}sen satisfies a Bernstein-type concentration inequality with param-
eters y and {A¢}ren (BCI(y, {A¢}een) for short) if, for all £ € N and x > 0, we have

4 214y

The sequence {Y}sen satisfies a normal approximation bound with Cramér correc-
tion term with parameters y and {Ag}ren (NACC(y, {A¢}een) for short), if there
exist positive constants cg, c1, ¢z > 0 depending only on y such that for all £ € N and
x € [0, coAé/(sz)],

1 2
P(|Ye| > x) <2exp <—— min{ Y , (xAg)l/(l'H’)}) )

+ 1+x
P(Y, 2x)=eLz,X[1 —P(G <x)] <1 +CIHZXW>
14

and
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- 14+x
—_ L X — . 2 T1/(+20)
P(Y, < —x) =e"ex[1 — P(G < —x)] (1 +619e,x Aé/(1+2y)> ’

+ + x K
where 6,", € [—1, 1]and L, € (—cz ST €2 Al/(1+2V)>’
¢ ¢

As a preliminary result, we provide moderate deviations, Bernstein-type concentration
inequalities, and normal approximation bounds with Cramér correction term for sequences
of first chaoses on the Poisson space.

Theorem 2. Assume the following: (i) fo € L™ (ay) for any m>2 and any € €N with
Wfellz2(q,) = Lfor any € € N; (ii) there exist a constant y > 0 and a positive numerical sequence
{A¢}een such that

ni+y
/fg(a)mag(da) (m?) ——, forallm>3and¢eN.
AY

Then the sequence {I')(f;)}¢en satisfies an MDP(y, {A¢}een), a BCI(y, {A¢}ien), and an
NACC(y, {A¢}een)

Proof. We recall that for real-valued random variables Xi, ..., X,,, m €N, the joint
cumulant of X1, ..., X,, is defined as
am
cum(Xy, ..., Xp) = (=) "— o H, ..., 1
K1, X 1= o o )]
where i is the imaginary unit and @y, ... x,, is the joint characteristic function of (X, ..., X).
For a real-valued random variable X and m € N we shall write cum,,(X) := cum(X, ..., X) for

the mth cumulant of X.

For an arbitrarily fixed £ € N, set Xy := I'O(f;). Clearly, EX; =0 and EX; = 1 (which is
a consequence of the isometry formula for Poisson chaoses). Then the claim follows by the
theory developed in [40] (see e.g. Proposition 2.1 in [41]; see also [13, 14]) if we prove that

E|X¢|" <oo forany{eNandm >3 (13)

and
cum,,(Xy) = /fg(a)mag(da) for any £ € N and m > 3. (14)

A

To this end we are going to apply Theorem 3.6 of [41]. A partition o of {1, ..., m},m>3,1is
a collection {By, ..., Bx} of 1 <k <m pairwise disjoint non-empty sets, called blocks, such
that B U...UBr = {1, ..., m}. The number k of blocks of a partition o is denoted by |o|. Let
Jii={j},jell, ..., m}. Letting I1(1,), 1,, := (1, ..., 1) e R™, denote the set of all partitions
o of {1,...,m} whose blocks B are such that Card(BNJ;) <1 for everxj e{l,...,m}, we
clearly have that I1(1,,) is the set of all partitions of {1, ..., m}. Letting I'l(1,,) denote the set
of all partitions o € I1(1,,) with |o| =1, we clearly have l'[(lm) ={{1, ..., m}}, m> 3. Letting

l'[>2(1m) denote the set of all partitions o € I'I(lm) Whose blocks have cardlnahty bigger than
or equal to 2, since m > 3, we clearly have sz(lm) = l'I(lm) ={{1, ..., m}}. We denote by
I1>2(1,,), m > 2, the family of all partitions o € I1(1,,), i.e., the family of all partitions o of
{1, ..., m} whose blocks have cardinality bigger than or equal to 2.
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For a function g: A — R, set
(®L1 (x1, - .. xm) = g(x1) . ... g(xm).

For o € I1(1,,), define the function ((X)j’.”:1 2)s 1 Al°l = R by replacing in (®;":1 (X1, ...y Xm)

all the variables whose indexes belong to the same block of o by a new common variable. Note
that for o € T1(1,,), ((X)]’.”:1 2)o 1 Al°l — R can be represented as

lo|

@ 8olar, ..., ap)=[] 2@, ay, ... a0 €Aa,

=1
where By, ..., By are tlle blocks of o and |B;|,i=1, ..., |o], is the cardinality of the block
B;. In particular, for o € IT>2(1), (®7L; 8)s(a) := g(a)", a € A, and, for o € TI>(1),

lo|

(®L 8olar, ..., aq):= l—[g(ai)lBi‘, ai, ..., a5 €A,

i=1

where By, ..., B|y| are the blocks of o and |B;| >2 for any i=1, ..., |o|. Therefore the
hypothesis (i) implies the assumptions (3.4) and (3.5) of Theorem 3.6 in [41], and so (13)
and (14) hold. O

5. Application to Poisson shot noise random variables

5.1. Gaussian approximation

In this section, we apply Theorem 1 to the standardized random variables T(C), C € B(RY),
defined by (7). Note that, for C € B[RY),

ES(C) = /Rd AXEH(C — x, Z1)dx,
and that, by the isometry formula for Poisson chaoses, if fRd AX)EH(C — x, Z1)*dx < 00, then
Var(S(C)) = /Rd AXNEH(C — x, Z;)?dx.
Therefore the random variable T(C) is well defined and finite for any C € B(R?) such that
0< /R [ HOEH(C —x, Z1)*dx < oo, (15)
The following theorem holds.

Theorem 3. Let C € B(R?) be such that (15) holds.
Then

Jga MOEIH(C — x, Z1)Pdx

dw(T(C), G) =
" (fia MOBH(C — x, Z1)2dx)*/?
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and
dg(T(C), G)
B 4 1/4 B 3
sl max[4’ [4 Ja MOEH(C — x, Z1) dx2 +2} } Jza MOEIH(C — x, Z)) d;c/z
2 (fpa A\@EH(C — x, Z;)?dx) (fpd A\OEH(C — x, Z;)?dx)

+ ( Jpa MOEH(C — x, Z))dx )” ’
(fad MOEH(C —x, Z1)?2dx)* )
Proof. By (1) we have

T(C) = ! / H(C — x, (P(dx, dz) — A(x)dxQ(d2)),
\/f]Rd AMOEH(C — x, Z1)2dx /RIxM

C € B(RY). Therefore T(C) belongs to the first chaos of P with kernel
H(C —x,2)
fea MOBH(C = x, Z1)2dx

t(x, 7):=

The claim follows from applying Theorem 1. (]

Remark 1. As particular cases of Theorem 3 we have the following:

() If H(C — x, 2) := w(z)(C — x), with C € B(R?), x e R?, 7€ Z := Npa, v, and v(z)(C)
is defined by (4), then S(C) = V(C) where the random variable V(C) is defined by (3).
So Theorem 3 provides Gaussian approximation bounds for the random variable W(C)
defined by (8). An interesting special case is investigated in Section 6.1.

(i) If H: B(R?) x (Q; 00) — (0, 0o) is a mapping such that its restriction to R? x (0, 00)
coincides with H(x, z) := zA( —x), x€ R? and ze Z:= (0, 00), then S({0}) =I({0})
where the random variable /({0}) is defined in Section 2.3. So Theorem 3 provides

Gaussian approximation bounds for the random variable L({0}) defined by (9). An
interesting special case is investigated in Section 8.1.

5.2. Moderate deviations, Bernstein-type concentration inequalities, and normal
approximation bounds with Cramér correction term

In this section, we apply Theorem 2 to the sequence of standardized random variables
{Te(Co)}es1, {Cele=1 C B(RY), defined by (6).
The following theorem holds.

Theorem 4. Let {Cy}en C B(R?) be a sequence of Borel sets such that
0< / MWEH(Cp —x, ZV)dx <00, £>1, (16)
R4

and assume that there exist a non-negative constant y > 0 and a positive numerical sequence
{A¢}een such that

Jpa M@EIH(Ce =2, Z7)"dx _ (mb)!*Y

7 < forall m >3 and ¢ € N. 17
(fa HeEHC =%, 2" Pdx)
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Then the sequence {T¢(Cp)}e>1 satisfies an MDP(y, {A¢}een), a BCI(y, {Ar}een), and an
NACC(y, {Ae}een).

Proof. Similarly to the proof of Theorem 3, by (6) we have
1 /
\/ Ja MOEH(Cp — x, Z\V)2dx JRIxZ

Te(Cp) = H(Cy — x, 2)(Pe(dx, dz) — Ae(x)dxQe(d2)),
Cy € B(RY). Therefore T;(Cy) belongs to the first chaos of P, with kernel

H(Cy —x,2)
\/ Jd M@EH(Cy — x, Z\9)2dx

te(x, 2):=

The claim follows by Theorem 2. O

Remark 2. As particular cases of Theorem 4 we have the following:

() If H(Cy — x, 2) := v(2)(Cy — x), with C; € BRY), x e RY, z € Z:= Nga, g, and v(2)( -)
is defined by (4), then S¢(C¢) = V¢(C;) where the random variable V,(C;) is defined by
(3) with A¢, Q¢, and Cy in place of A, Q, and C, respectively. So Theorem 4 provides
moderate deviations, Bernstein-type concentration inequalities, and normal approxima-
tion bounds with Cramér correction term for the sequence {W;(C¢)},>1, where W,(Cy)
is defined by (8), with obvious modifications. An interesting special case is investigated
in Section 6.2.

(i) If H: B(R?) x (0, 00) — (0, 0o) is a mapping such that its restriction to R? x (0, 00)
coincides with H(x, 7) := zA(—x), x€ R? and z € Z := (0, 00), then S;({0}) = I;({0})
where the random variable 1,({0}) is defined as in Section 2.3, with 1, and Q; in place
of A and Q, respectively. So Theorem 4 provides moderate deviations, Bernstein-type
concentration inequalities, and normal approximation bounds with Cramér correction
term for the sequence {L,({0})}¢>1, where L,({0}) is defined by (9), with obvious
modifications. An interesting special case is investigated in Section 8.2.

6. Application to a class of compound Poisson cluster point processes

6.1. Gaussian approximation

In this section we apply Theorem 3 to the class of standardized compound Poisson cluster
point processes {W(C)} cepraey With {X,}n>1 having a piecewise constant intensity function. In
such a case we have more explicit upper bounds on the Wasserstein and Kolmogorov distances,
which pave the way to explicit bounds for some classes of generalized compound Hawkes
processes (see Corollaries 3 and 5). We recall that Z denotes the random total number of points
of the progeny process, i.e. Z=Z;(R, R), and that M is a generic random variable with the
same distribution as the independent and identically distributed marks.

Hereafter, we denote by Leb( - ) the Lebesgue measure on R¥.

Corollary 1. Let (B, C) € B(RY?2 be such that 0 < Leb(B N C) < +o0. If M(x) = Alp(x) for any
x € R? and some positive constant ). > 0, EZ? < 0o, and EM? ¢ (0, 00), then

EM]’EZ3

dwW(O). O = mr s iTebBA O

(18)
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and
1 EM*EZ* 174 E|M|PEZ?
dx(W(C), G) < | 1 + = max | 4, [4 ]
2 ALeb(B N C)(EM?2)? (EM2)3/2,/xLeb(B N C)
EM*EZ* 172
19
(/\Leb(B N C)(]EM2)2> (19)

We point out that many articles in the literature (e.g. [4, 23, 26]) consider Hawkes processes
with an empty history, that is, with no points in (—oo, 0], which corresponds to the piecewise
constant intensity function A(x) = 1o, +c0)(x) in Corollary 1.

The proof of Corollary 1 exploits the following lemma, which is proved in Appendix A.

Lemma 1. For any (B, C) € B(RY? and m € N, we have
/E|U(Zl)(C—x)|mdx§Leb(Bﬁ OEZ"E|M|™. (20)
B

Proof of Corollary 1. In order to apply Theorem 3 we need to verify (15) with H(C —
x,2) = v(2)(C —x), Ce BRY), xeRY, z€Z:= Npdy g, and A(-)=Al1p(-). For the lower
bound we note that

Z1(C—x,R)—1 2 Z1(C—x,R)—1 2

/Ev(Zl)(C—x)zdx:/E > Mg dxz/ E > M| de
B B k=0 BNC k=0

Expanding the square of the sum and using the independence we have that

Z1(C-x.R) 2

E{ Y M| =EIZ(C—x RIEM +E[Z/(C — x, R)Z(C — x, R) — D](EM)*.
k=1

For x e BN C, we have x € C, and so the set C — x contains the origin. Since Z; ({0}, R) =1,

we then have

Z1(C—xR) 2

E{ > M| =Em*
k=1
Therefore,
f Ev(Z1)(C — x)*dx > f Ev(Z1)(C — x)*dx > Leb(BN C)EM? > 0. (21)
B BNC

As far as the upper bound is concerned, we note that by the bound on the Wasserstein distance
in Theorem 3 and the inequalities (21) and (20), it immediately follows that

— 3 3 3
o (F(C). G) < B EIV@NC = 0Pdr _aLebBN COEZEIM|

(f MEU(Z1)(C — x2dx)*> T (AEM2LebBN €))*?
B E|M|PEZ?
-~ (EM?)3/2/ALeb(BNC)
Similarly, the upper bound on the Kolmogorov distance follows from the upper bound on the
Kolmogorov distance in Theorem 3, and again the inequalities (21) and (20). U
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6.2. Moderate deviations, Bernstein-type concentration inequalities, and normal
approximation bounds with Cramér correction term

In this section we apply Theorem 4 to the sequence {W;(C¢)}¢>1, when the Poisson pro-
cesses {Xff)}, £ > 1, have a piecewise deterministic intensity function and Q; = Q for every
£>1. In such a case the assumption (17) is greatly simplified. Moreover, the next corollary
paves the way to the application of the theorem to some classes of generalized compound
Hawkes processes (see Corollaries 4 and 6).

Corollary 2. Let {(Bg, C¢)}een C BMRY? be such that 0 <Leb(B; NCy) <400, £eN.
Assume that he(x) = A¢lp,(x), x € RY, for positive constants Ly >0, L €N, Q, =Q, EM? > 0,

and
E|M|"EZ™ (mhHitr

< )
(EM2y2 /i Leb(B N C)" >~ A2
for some y > 0 and a positive numerical sequence {Ag}oen. Then the sequence {We(Cy)}o>1
satisfies an MDP(y, {A¢}oen), a BCI(y, {Ar}een), and an NACC(y, {Ar}een)-

Proof. By (21), (20), the choice of the Borel sets By and Cy, £ € N, the assumption (22),
and the fact that EM? > 0, we have

forallm>3and £ € N, 22)

0 < Leb(B, N Cp)EM? < / Ev(Z1)(Cy — x)*dx
By

and
/ Elu(Z1)(Cy — x)|""dx < Leb(B; N Co)E|M|"EZ™ < 00, for every m > 3.
By
Therefore the condition (16) holds, and using again the assumption (22), we have

ke [y, EIV@D(Ce = D1"dx 3 Leb(Be N CEIM|"EZ"
m — \2Z
(e fi, B@ZD(C, = dx) ™ eLebBeN CORMD?

B E|M|"EZ"
(EM2)/2, /3, Leb(B, N C)" >
nl+y
() 7 orallm>3and £ € N.
Am—Z
l
The claim follows by Theorem 4. U

7. Application to generalized compound Hawkes processes

We start with a proposition which expresses the moments of the total progeny of a Galton—
Watson process with one ancestor in terms of moments of the offspring distribution.

Proposition 1. Suppose that Z is distributed as the total progeny of a Galton—Watson process
with one ancestor, and let P be a random variable distributed according to the offspring law
of the Galton—Watson process. Assume that the Galton—Watson process is sub-critical, i.e.

EP € (0, 1). (23)
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Then, for any n € N such that
E[P"] < 400, (24)

we have that EZ" < oo and

n k .
E[(P); E[zm]  E[Z™
IE[Z”]:I—i—Zk!(Z)Z [(ﬂ)] > lz™1 [J], (25)

! my! m;!
k=1 i=1 my+my+...+mj=k 1 !

where E(P); = EP,
EP),=EPP—-1)-...-P(P—(i—1)), 2<i=<n,

and the third sum in (25) is taken over all the my, . .., m; € N such thatmy + ...+ m; =k.
In particular,

gz = VarP)+ 1—EP
(1-EP)3
1 EP E(P E(P); + 3Var(P Var(P)?
EZ3 = 143 43 (P)2 (P)3 + 3Var(P) 3 ar(P)
I-EP\' T1-EP "(-EPY  (I-EP) (1 —EPy?
and
1 EP E(P E(P E(P
EZ* = 1+4 +6 (P2 (P)3 (P)4
I-EP 1-EP  (1-EP? (1-EPP (1-EP)*
E(Pn 2, 5 EP) , Var(P)
EZ*(2EP + 4 E(P)EZ* +2——-=) +4EZ ,
e (1—1EP)2)+ I —EP

As an immediate consequence of this proposition and Corollary 1, we have that if the point
processes Z;(-, R) are such that Z is distributed as the total progeny of a Galton—Watson process
with one ancestor and offspring law satisfying (23), then the following two statements hold:
(1) if the offspring law satisfies (24) with n =3 and EM 2 (0, 00), then the relation (18) holds
and the upper bound on dw(W(C), G) is explicit and depends only on A, the Lebesgue measure
of BN C, the first three moments of the offspring law and the second and third moments of
|M|; (ii) if the offspring law satisfies (24) with n =4 and EM? € (0, 00), then the relation (19)
holds and the upper bound on dg(W(C), G) is explicit and depends only on A, the Lebesgue
measure of B N C, the first four moments of the offspring law, and the second, third, and fourth
moments of |M]|.

The cases of the Poisson offspring law (which includes compound Hawkes processes) and
the binomial offspring law are treated in detail in Sections 7.1.1 and 7.4.1, respectively.

The proof of Theorem 1 exploits the following lemma. Hereafter, for a sufficiently smooth
function f, we denote by £ its derivative of order n € N.

Lemma 2. (Faa di Bruno formula.) For any sufficiently smooth functions g and h,

. LONA pom) R (x)

Do 8" (h(x)) (x) (x :
(go)V(x)=! E —r E o T jeN,
i=1 my+my+...+mi=j

where the second sum is taken over all the my, ..., m; € N such thatmy + ...+ m; =]j.

https://doi.org/10.1017/apr.2024.51 Published online by Cambridge University Press


https://doi.org/10.1017/apr.2024.51

Approximation of poisson shot noises 321

Proof of Proposition 1. We divide the proof into three steps. In the first step we provide a
functional equation for Ee??, 6 € (—oo, 0). In the second step we prove the finiteness of the
moments of Z and the formula (25). In the third step we compute the second, third, and fourth
moments of Z.

Step 1: A functional equation for Ee?%, 6 € (—oo0, 0).

We note that Z can be represented as Z=7),_, K,, where Ko =1 and K, is the num-
ber of offspring in the nth generation of the related Galton—Watson process. Let {Zj}j>1 be
independent copies of Z. For any 6 € (—o0, 0), by standard computations we have

Ele”]=¢’ Y Ele’ T % | K = kips
k>0

=e’ ) Ele’” | pr=e’Gp(El[e"]) < o0, (26)
k>0

where {pi}r=>0 is the law of P and Gp is the probability generating function of P.
Step 2: Proof of EZ" < 0o, n € N, and of (25).

As far as the moments of Z are concerned, we start by showing that they coincide with
the left derivative of the moment generating function at zero. For any 6 < 0, the theorem of
differentiation under the expected value yields, for any non-negative integer n,

dn
WIE[eGZ] =E[Z""] < 00.

The family (Z"¢?%)g is nonnegative and increasing in @; hence, using the Beppo Levi
theorem,

071 __ n 07
b n 1= hmIE[Z ]

=E [lim zZ" eezi|
010
=E [Z”] , 27)

where the equality holds whether the quantities are finite or infinite. Next, we combine the Faa
di Bruno formula with the following elementary relation:

" z
@) =3 (Z)ﬂ"—")(x)g(")(x), neNU({0}, (28)
k=0

for sufficiently smooth functions f and g. For any 6 € (—o0, 0), by (26) and (28), for any
non-negative integer n we have

enlE[eGZ] =¢ Z ( )d@k Gp(E[e??]).

By the Faa di Bruno formula we have

k ] dami dmi
GP(E[CQZ]) = k! Z % Z aorr Ele GZ] WE[CQZ]
7! ,

i=1 ’ my+mo+...+mi=k

keN,

d9k m1 . m,-!
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where the sum is taken over all the my, ..., m; € N such that m| + . .. + m; = k. Then, for any
0 € (—oo, 0) and n € NU {0},
dn
_E[eQZ]
don
" /n\ dk
0 0z 0 0z
=e"Gp(E —Gp(E
e’ Gp(Ee’™) +e (k) o pE[e™])
k=1
n k A 0Z d'"l 0z 0z
_ 0 0Z 9 n | GP (E[C ]) [ ] d@m, [ ]
— Gp(E) + ¢ Z<k>k.2—i! ) .
k=1 i=1 my+my+...+mi=k
n—1 k() 74 dm 6z dmi 0Z
0 07 0 ny., Gp (E[e”]) WE[C ] d@miE[e ]
=e?Gp(Ee??) + ¢ Z<k>k'2—i! Z P P
k=1 i=1 my+my+...+mi=k
e Z G§;>(E[e921) 3 SmrEe??]  SmEle?)
my+my+...+mi=n m! m;!
n—1 k (i) 07 dm 0Z 0Z
_ .0 0Z 0 n | GP (E[e ]) dg_m]E[e ] d@’"l [ ]
= e’ Gp(Ee??) + ¢ (k>kz S > et
k=1 i=1 my+my~+...4+mi=k
(29)
n (@) 0z dm (¥4 d™i 0Z
Gy E[e7]) SLE7] SR
paet 3O BT L
i=2 ’ my+my~+...+mi=n m! m!
+e GP(JE[eOZ]) E[eez]
Therefore,
(1—¢ GP(E[eQZ])) E[e”]
n—1 ko @) 07 6z dmi 0z
_ 0 0z 0 n Gp (E[e™]) d@ml E[e"] Jo7 Ble”“]
— ¢ Gp(Ee) + e Z(k)k!ZT > e
k=1 i=1 my+my+...+mi=k
n (i) 0z etz dmi 07
100 i d9 1 dagmi
+nle Z i Z - o

=2 : my+my+...+m;=n
Letting 6 4 0 in this relation we have

n—1 ko AG) .

/ Gc¥a E[zm]  E[zm

(1-Gp(DEZ' =1+ (Z)k! ) A0) ) [z™1 - Blz7
k=1

. i! mp! m;!
i=1 my+my+...4+m=k

n -~ m m;
+n!Z GPI.,(I) Z E[Z™] E[Z ]'

m1! m,-!
mi+my~+...+m;=n
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Since

G;(l) =E(P);=EP and Gg)(l) =EPP—-1)...(P—(G—1))], 2<i<n, (30)

we have
1 n—1 n k E(P) E[Zml] E[Zml]
]E Zn - 1 k! l “ ..
[Z"] 1_]EP( + (k) ‘ il ) o =
k=1 i=1 my+ma+...4+mi=k
1 .
E P 7 E Zm1 E Zml
+nly (‘|)1 ) [ ']... [ ‘])’ - an
i U mitmptoAm=n mi:

Reasoning by induction on n € N, by the relation (31) we immediately have that EZ" < oo
(note that, for n =1, we have EZ =1/(1 — EP) < o0, and that, for n > 2, all the moments of
Z involved in the right-hand side of (31) are of order less than or equal to n — 1). The formula
(25) follows by letting € 1 0 in (29) and using the equalities in (30).

Step 3: Computing EZ?, EZ3, and EZ*. The claimed expressions for the second, third, and
fourth moments of Z easily follow by (25) (or (31)). For instance, for the second moment, the
formula gives

EZ? =1+ 2EPEZ + EPEZ? + EP(P — 1)(EZ)?,

from which the claimed expression for EZ? immediately follows (recalling that EZ = (1 —
EP)~!). We omit the computations for the third and fourth moments of Z. O

7.1. Generalized compound Hawkes processes with Poisson offspring distribution

7.1.1. Gaussian approximation. In this paragraph we suppose that Z is distributed as the total
progeny of a Galton—Watson process with one ancestor and offspring distribution the Poisson
law with mean % € (0, 1), and that {X,},> is a Poisson process on R4 with intensity function
Ax) = Alp(x), x € R, for some A > 0 and some Borel set B C RY. We denote by Vpoisson the
corresponding generalized compound Hawkes process and by Wpjsson the functional (8) with
Vpoisson i place of V.

Corollary 3. Under the foregoing assumptions and notation, if the Borel sets B and C are
such that 0 < Leb(BN C) < +00 and EM? € (0, 00), then the bounds (18) and (19) hold with
Whpoisson i1 place of W,

1+2h
3
== 32
T (32)
and
.1 4h 6h? 4h® +6h K+ 1217 613 11h% + 4h
EZ* = 1+ + + + +
1—nh 1—h (1—h% (1—h3  (A-h*  (A-h5  (1-h°
(33)

Proof. Note that the conditions (23) and (24) are satisfied (the latter holds for any n € N).
Therefore, the expressions for the third and fourth moments of the total progeny are given by
Proposition 1. The claim follows by Corollary 1. t
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7.1.2. Moderate deviations, Bernstein-type concentration inequalities, and normal approxima-
tion bounds with Cramér correction term. In this paragraph we suppose that, for each £ € N,
Z= Zf (R4, R) is distributed as the total progeny of a Galton—Watson process with one ancestor

and offspring distribution the Poisson law with mean % € (0, 1), and that {Xff) }n>11s a Poisson
process on R4 with intensity function A¢(x) = A¢1p,(x), x € R4, for positive constants Ay > 0

and Borel sets By € RY, £ € N. We denote by V](,Zo)isson the corresponding generalized compound

the functional (10) with V)

Poisson

Hawkes process and by wo

Poisson in place of V.

Corollary 4. Let the foregoing assumptions and notation prevail, and let the Borel sets By and
Cy, L €N, be such that 0 < Leb(By N Cy) < +o00, L €N, EM? > 0, and

E[M|" y
EMD2 <(mY)Y, forany m >3 and some y > 0. (34)

Then the following hold:

(i) If h— 1 —logh> 1, then the sequence {W.

Poisson

BCI(y, {A¢}een), NACC(y, {Ag}oen), where

Ay = hy/AeLeb(By N Cy).

@) If h—1—logh <1, then the sequence {W(Z)

Poisson

BCI(y, {A¢}een), NACC(y, {A¢)en), where

Ag:= h(h— 1 —log h)*\/A¢Leb(B, N Cy).

Example 1. Note that the condition (34) is trivially satisfied with y =0 if M is a constant
different from zero. Similarly, if M is a uniform variable on [0, D] with D > 0, the moments of
M satisty

(Co)}ex1 satisfies MDP(y, {Ag}een),

(Co)}e=1 satisfies MDP(y, {Ag}een),

E|M|™ 3%

= 3
B2 " mp1

Assumption (34) holds with y = 1 even if M is exponentially distributed with mean p~!, for
some u > 0. Indeed, in such a case we have

EM"  ml
Ea2yn2 ~ gmpz =M

Another example is M Gaussian distributed with mean zero and variance . Indeed, in such a

case we have
E|m|™

By distinguishing the two casesm =2p + l and m =2p 4+ 2 forp =2, 3, - - -, we conclude that

E|M|m
@y =V

which implies that the condition (34) is satisfied with y = %

The proof of the corollary exploits the following lemmas, which are proved in Appendix A.
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Lemma 3. For any v > 0 and any integer m > 2 we have

+0o0
Z e k=l = "M (m — 1)1 + Ry,
k=1
with
1 2(m — 1)!
[Rin| < .
w(m—1) T

Lemma 4. The function
f(x):= x(x—1—1logx)?, x€(0,]1),

is such that f(x) € (0, 1).

Proof of Corollary 4. It is well-known that the total progeny Z of a sub-critical Galton—
Watson process with one ancestor and Poisson offspring law with mean 4 € (0, 1) follows the
Borel distribution (cf. [37] and the references therein), i.e.,

—hk hkk—l
P(Z:k):%, k=1,2.....

Therefore, by Stirling’s inequality, for m > 3 we have

100 —hk(p k-1 oo
e " (hk) hksak—1 ek 1
EZ" = — "< e " (hk) K™ (=
; k! g ( (k) 2wk

1 +o00 i
- Z =k & pk—1
Var = kvk

1 X
Z e—(h— 1—log h)kkm— 1.5

N

1

+00
< Z e—(h—l—log h)kkm—l_
2w =1

h/2m

Using Lemma 3 with v:= h — 1 —log h > 0, we have

<(m—])! 2

. 1
W (v nm+n(m—1)(m—1)!)’ mz3.

We now give separately the proofs of Parts (i) and (ii); in both cases we shall apply

EZ™

(35)

Corollary 2.
Proof of Part (i).
If v > 1, then, for any m > 3,
w2 1
v et <3 <m. (36)

" am-—1Dm—-1)!" —
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Combining this inequality with (35), for m > 3 and £ € N, we have

EZ™ m!
ViLebB N )" w— 7 JiLebB N Cy"
=3 m!
" V21 (h/aiLeb(Be N Cy" 2
m!

= h/aLeb(B, N )2

since h < 1 and /27 > 1. Combining this latter inequality with the assumption (34) we have
that the condition (22) is satisfied with A, = h/A¢Leb(By; N Cy), and the claim follows by
Corollary 2.

Proof of Part (ii).
Now we suppose v < 1. Since
2+ ! <2 1—1—1 0.16, f >3 (37
—t—— < — | =5+ =) <0.16, foranym>3,
7 mm—Dm—1l 7 \x2 " 8 Y
by (35) we have
EzZ™ 1 m—1)! 1
m— 2 / ( - m—2 ( m +0. 16)
AeLeb(Bg N Cy) h 7 /A¢Leb(By N Cy) v
(m—1)! V"

1
+0.16 >3,LeN.
= (VALeb(B, N CvY"2 2 /an ( ) "=

Since v < 1, we have

pm ( 1 +o. 16> - 1.16 1
<— <=y,
vz«/ w227 hv?

Therefore
EZ™ (m—1)!
5 = 5 Un
JALeb(B, N Cy)" (v/AeLeb(Be N Cpvy™
(m B 1)' 3 —m

, m>3,¢eN.

 (ViiLeb(B, 1 Cowu, ' yn=2 “h
By Lemma 4 we have u;l < 1. Therefore, for any m > 3 and £ € N, we have

EZ™ m!

JiLebB,nC)" >~ («/_)\zL_eb(BmCz)vuh yn=2"

Combining this latter inequality with the assumption (34) we have that the condition (22) is
satisfied with Ay := hv3/AgLeb(B; N Cy), and the claim follows by Corollary 2. U
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7.2. On the Gaussian approximation bound in the Kolmogorov distance and the normal
approximation with Cramér correction term

The aim of this section is to illustrate, by means of a simple example, the differences and
the analogies between Gaussian approximation bounds in the Kolmogorov distance and normal
approximations with Cramér correction term.

Let W £ €N, be defined as at the beginning of Section 7.1.2, with {(B, C¢)}¢en C
BRY)? a sequence of Borel sets such that 0 < Leb(B; N Cy) <00, £ €N, and AsLeb(B; N
Cy) — 400 as £ — 4o00. Assume M =1 (so that (34) holds with y =0), and let A, be
defined as in Part (i) or (ii) of Corollary 4. We know that {ngjimn(cg)}gz 1 satisfies
NACC(QO, {A¢}een).

For a fixed 0 < r < 1/3, let £* be sufficiently large so that

0< A} <coAg, forall€> ¢,

where ¢ is the positive constant which appears in the definition of NACC(0, {A/}¢en). Setting
xg = A", for all £ > £*, we have

Lt I+ x
PW) o (Co) = x0) — P(G > x) =" P(G > x,) (1 +ait], A—e) —P(G>x)
+ + 1
= (" — P(G > x¢) + 18, e P(G > x¢) Z” :
’ ¢
Since |LZXZ| < czAZ’r_l and |92x[| <1, we have
ehix — 1 1+
IB(Wgohson(C) 2 30) =BG 2 30)| = | ea =AY " +c100)| A | PGz
0, xp
1+ A%
= (czo(l)A;”—l + c10(1)‘ X £ ) P(G > x¢)
¢
= O0(A}) HP(G > x¢).
Bounding the Gaussian tail from above, we obtain
© 3y, €2
[P(Wpgisson(Ce) = xe) — P(G > x¢)| < O(Ay )Xe«/E
— O(A%r—lefA%r/Z)
exp (_ u%"(mebz(m mcmr)
=0 : , asf— +oo,
(AeLeb(Be N Cp))2™"
(38)

where either uj, := h or uj, := h(h— 1 —log h)3. On the other hand, the bound (19) and the
relations (32) and (33) yield

1
(A¢Leb(By N Cy))!/?

|IP(W§,‘fjisson(cg)zx@)—P(szm:0( ) as— +oo. (39)
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Clearly the rate (38) is much faster than that of (39). Now let x € (0, 0o) be arbitrarily fixed.
For ¢ large enough we have x € [0, coA¢], and so by Corollary 4, for all £ large enough, we

have
+ + 14+x
IP(Whigson(C) = X) = P(G 2 )| =[x — 1[P(G 2.2) + 16" P(G = 00 —1=
LZX_I x3 + 14+x
< PG> LisP(G > 06
_02‘ I ‘Az (G=x)+c1e"P(G = x)0, A,
1
=0| —) .
(«/)\eLeb(Bg N C())

Clearly, the same rate is provided by the bound (19) and the relations (32) and (33). We empha-
size that (i) the inequality (19) and the relations (32) and (33) do indeed yield an explicit bound
on the quantity |P(W§f}ism(cg) > x) — P(G > x)|, for any x € R and any ¢ € N; (ii) an explicit
bound on the quantity |P(ng€)isson(Cg) >x) —P(G > x)|, for any x € R and any £ € N, is not
amenable via the normal approximation with Cramér correction term (for various obvious
reasons).

7.3. Comparison with some related literature

7.3.1. Gaussian approximation. Let N be a classical Hawkes process on (0, co) with param-
eters (A, g). Then Corollary 3 with B= (0, co) and C = (0, ¢], ¢ > 0, gives explicit bounds for
the Gaussian approximation of

N((©, 7]) — EN((0, 1)
Var(N((0, 1))

both in the Wasserstein and in the Kolmogorov distance. Note that for the fertility function g
we assume only the standard stability condition A := fooo g(ndre (0, 1).

It is worthwhile to compare these bounds with the ones in [23, 26]. Theorem 3.13 in [23]
gives a bound of the kind

i (N((o, 1) ;EN((O’ il G) <¢/i, >0,

for some constant ¢ > 0 which is not explicitly computed and for specific choices of g (expo-
nential and Erlang). This result has been extended in [26] to fertility functions g: [0, c0) —
[0, o0) such that & € (0, 1) and fooo tg(r)dt < oo. The techniques used in [23, 26] are based
on the Poisson embedding construction of Hawkes processes and the Malliavin calculus on
the Poisson space. These ideas were previously used in [44, 45] for the purpose of Gaussian
and Poisson approximation of some classes of nonlinear Hawkes processes. Note that, in con-
trast with classical Hawkes processes, nonlinear Hawkes processes (introduced in [8]) do not
have a Poisson cluster representation. For Poisson cluster processes (such as classical Hawkes
processes), the number of points on some measurable set can be represented as an integral
with respect to a suitable Poisson random measure. As a consequence, results on the Gaussian
approximation of the number of points on a measurable set can be obtained by applying the
general results in [30].
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7.3.2. Moderate deviations. In this section we compare Corollary 4 with a couple of related
results in the literature. Firstly, we prove that Corollary 4, when specialized to a classical
Hawkes process on (0, 0o), implies the same moderate deviation principle provided in [47] (see
Theorem 1 therein), with an alternative assumption on the fertility function of the process. We
refer the reader to [19] for sample-path moderate deviation principles, on the space of cadlag
functions on [0, 1] equipped with the Skorokhod topology, for Poisson cluster point processes
on the line; see [19, Theorem 2]. Secondly, we compare Corollary 4 (again specialized to a
classical Hawkes process on (0, 0o)) with Theorem 8 in [20]. Hereafter, N denotes a classical
Hawkes process on (0, co) with parameters (A, g), and we assume that g satisfies the usual
stability condition & := fooo g()dre (0, 1).

Corollary 4 with A, =X > 0, B; = (0, 00), and C¢ = (0, £], £ € N, and M = 1 yields that, for
any sequence of positive numbers {a,}¢en such that limy_, 5 ap = +00 and limy_, oo j—% =0,
for any Borel set B C R,

2
L@ NGO, 6) — ENGO, €)
ing 5 =tminte IOgP< a0/ Var (N0, €1)) EB)
NGO, e) — EN(O, €) R
<l supa, ”log P( a1/ VarN (0, T1) €B> S

Reasoning by contradiction, one has that, for any function a( - ) such that lim;_, », a(f) = 400
and a(f) = o(+/1), as t — +00, and any Borel set B C R,

— inf x_Z < liminf a(r)~2 log P M@, 1)) ~ EN(©. 1) €B
i £\ e Va0, )

a(t)+/Var(N((0, t])) €

It is easily realized (cf. [4] for example) that, under the stability condition,

{—00

_ 2
< lim sup a(r) > logIP’(N((O’ 1) — EN(©. 1D B) <—i ol

A A
EN(O, t])/t — -7 and Var(N((0, t]))/t — m, as t — +o00.

So, letting b( - ) denote a function such that +/f = o(b(1)) and b(f) = o(?), as t — oo, and setting
a(t) := b(t)//Var(N((0, t])), we have that, for any Borel set B C R,

201 _ 13 _
it T piine L jogp( YO D ENO.D
o o0 b(r) b()
- 201 —_ 1\3
< lim sup ! log IP’(N((O’ 1) — NGO, 1D € B) < —inf M
{—00 b(t)z b(?) x€B 2A
(40)

By Lemma 5 in [4], we have that, if in addition to the stability condition % € (0, 1) we assume

/ ~ Vg dt < oo, @)
0

https://doi.org/10.1017/apr.2024.51 Published online by Cambridge University Press


https://doi.org/10.1017/apr.2024.51

330 M. KHABOU AND G. L. TORRISI

then
EN((O, t]) — xt/(1 — h)

b(t)
So, for an arbitrarily fixed § > 0, there exists 75 such that for any 7 > s it holds that

— 0, ast— o0.

‘N((O, 1) —EN(0. 1)  N(O.1) - 2L ’ B ’EN((O, 1) — at/(1 — h) ‘
b(t) b(r) B b(t)

Therefore, for an arbitrarily fixed § > 0, there exists #5 such that for any ¢ > 75 we have

log P

‘N((O, 1) —EN(©. 1) N(O, t])—ﬁ} s)
b(1) b(1) Y A

Hence the processes {W} and {w},>o are exponentially equiv-
alent (see [12, Definition 4.2.10, p. 130]) Therefore, by [12, Theorem 4.2.13, p. 130], the
relation (40) holds with EN((0, ¢]) replaced by At/(1 — k). Thus we recover the moderate devi-
ation principle proved in [47] under an alternative condition on g (the latter paper assumes the
stability condition and sup,_ 3/2g(1) < 0o, which is clearly different from (41)).

Theorem 8 in [20] states that, under the assumption

o
f tg(n)dt < +o00
0

(which is clearly stronger than (41)), for any y(r) = o(t'/>~1/™) as t — +o0, any integer m > 3,
and any positive function b( - ), it holds that

N((O, t]) \/—y(t) \/X (1+0(1)) _ymeig LV([)
P( b(®) ~ b (1—h)3/2> OV 2 TR gt oo,

where {c;}i=1,... m—2 are real coefficients that can be computed explicitly; for instance, one has
= % In particular, if b(r) = 0(t2/ 3), as t — 400, then by choosing

(1 — 32 b(r) (1112113,

T i

as t — +oo, for some K > 0,

y® =K

we have
p (MO =5 L\ VAo Vi ot )
b(t) (1 —h)32K b(t)

which is a more precise form of the relation (40) for the Borel set B = [K, +00). Note that,
unlike the formula (40), which is valid for any Borel set B, the formula (42) gives asymptotic
estimates only for half-lines.

7.3.3. Bernstein-type concentration inequalities. In this section we present some consequences
of Corollary 4 concerning stationary compound Hawkes processes on the line, i.e., By := R,
observed on the time interval Cr := (0, T]; here T replaces £ to emphasize the dependence on
time.

If we interpret the mark M as the claim that an insurer must pay to an insurance policy
holder, then the variable V((0, T]) (defined by (3)) represents the total loss incurred by the
insurer in the time interval (0, T7.
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Assume that the claims arrivals are modeled by the points of a Hawkes process of
baseline intensity A >0 and Poisson offspring distribution with mean 4 € (0, 1) satisfying
h—1—1logh > 1. Assume moreover that the mark M follows the exponential distribution of
parameter ;! € (0, +00). Then Corollary 4 yields

VO, T]) — EV((©, T1) 1 (22 N
P(‘ VarV((0, T]) Zx) =2exp <_Z m1n{21—+y, (xAp) T+ }) , x>0,

where A7 = h+/AT and y =1 by virtue of Example 1. By stationarity, this inequality can be
rewritten as

22 Al 2u2A

P vio. e a—wi - T=n T a—ap

1 2
>1—2exp (_Z min {% (xh\/AT)l/ZD , x>0,

which yields a non-asymptotic lower bound on the probability that the total loss is within x
times its standard deviation.
Another quantity of interest for insurers is the probability that the total loss greatly exceeds
its expected value. The Bernstein-type concentration inequality, being valid for any x > 0,
yields an upper bound on this probability. Indeed, by choosing
A1 —hT

x=xr=((k-1) - for some k > 1,

we have

P (V<<o, = kk—MT) —p (V((O’ D —EV©.1D xr>
1—nh VarV((0, T1)

<P (' V((©, T]) — EV((O, T ' . xr)
VarV((0, TT)

12
1 k— D21 =T 1—h
<2exp ~7 min ( ) 8( ) ,((k— DHAh TT)

211/2h
(k—1)3A(1—=h)3/2>

1,2
P (v, )= k1) <2exp [ =2 (k= an /L= l7 (44)
VT )= 4 2 '

A similar (non-asymptotic) inequality appears in Proposition 2.1 of [39], albeit working only
for stationary Hawkes processes on the line whose fertility functions have compact support,
and involving quantities that are not explicitly known. We also point out that, by specializing
the inequality (44) to the simple Hawkes process, that is, with constant marks (y = 0 by virtue
of Example 1), we can find a decay rate for the tail probability similar to the one given in [39],
but with explicit constants.

If the time horizon T satisfies 7 > then the inequality (43) simplifies to
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7.4. Generalized compound Hawkes processes with binomial offspring distribution

7.4.1. Gaussian approximation. In this paragraph we suppose that Z is distributed as the total
progeny of a Galton—Watson process with one ancestor and offspring distribution the binomial
law with parameters (&, p), with h € N and p € (0, 1) such that ip € (0, 1). We assume that
{Xn}n>1 is a Poisson process on R? with intensity function A(x) = Alp(x), x € R?, for some
positive constant A > 0 and some Borel set B € R?. We denote by Vpinomial the corresponding
generalized compound Hawkes process and by Whinomial the functional (8) with Viinomial in
place of V.

Corollary 5. Under the foregoing assumptions and notation, if the Borel sets B and C are
such that 0 < Leb(B N C) < +00 and EM? € (0, 00), then the bounds (18) and (19) hold with
Whinomial in place of W,

1 3h 2(h 3(h)3 + 3hp(1 — 2p*(1 — p)?
EZ’ = L3y iy pi(h)s + 3hp(1 = p) P -pr)
1—hp 1—hp (1 —hp)z (1 —hp)3 5 —hp)4
and
1 4h, 6p>(h 3(h 4n
EZ* — G P B S O p*(h)
1 —hp l—hp  (1—hp)>  (I1—hpy (1 —hp)*

3(1 —hp?) 4p*(hy, 5 1—hp*>  2p%(h)3 shp(1 —p)
(1 — hp)3 (2h + 1—hp +p (h)Z(l—hp)3 (1—hp)2)+4EZ l—hp |

Here (h), := h(h—1)...(h—(n— D)1>p).
Proof. Similar to the proof of Corollary 3. O

7.4.2. Moderate deviations, Bernstein-type concentration inequalities, and normal approxima-
tion bounds with Cramér correction term. In this paragraph we suppose that, for each £ € N,
Z= Z’f (R4, R) is distributed as the total progeny of a Galton—Watson process with one ances-
tor and offspring distribution the binomial law with parameters (4, p), with h € Nand p € (0, 1)
such that hp € (0, 1). We assume that {X,(le)}nzl is a Poisson process on R? with intensity func-
tion Ag(x) =A¢lp,(x), x € R4, for positive constants Ay > 0 and Borel sets By C R4, ¢ € N. We
denote by Vggomia

the functional (10) with V(' . in place of V.

| the corresponding generalized compound Hawkes process and by Wéﬁomia]

Corollary 6. Let the foregoing assumptions and notation prevail, and let the Borel sets By
and Cy, £ €N, be such that 0 < Leb(B; N Cy) < 4+00, £ €N, EM? > 0. Assume (34). Then the
following hold:

G.1) Ifh=1landp < e~ L, then the sequence {Wt()fr)lomial(ce)}zzl satisfies MDP(y, {A¢}een),
BCI(y, {Ar}een), NACC(y, {A¢}en), where

Api= —L S Leb(B N Cy).

= 1.05(1—p)
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(i2) Ifh=1andp > e~ ", then the sequence {Wt()fzomial(cl)}le satisfies MDP(y, {A¢}een),
BCI(y, {Ar}een), NACC(y, {A¢}en), where

I
Ap = P ng) \/)\gLeb(BgﬂCg

1.05(1 —

(i.1) Ifh>2and ph(h(1 —p)/(h— 1))~ < e’l, then the sequence {ngr)lomial(Cg)}gzl satis-
ﬁes MDP()’, {AK}ZEN)! BCI(V! {AZ}@EN)’ NACC()/’ {AK}ZEN)’ Where

1 -1
1 e®5(l—p)
Api=|14+,/14+ MeLeb(By N Cy).
¢ ( 1) Tn) VA eNCe

(ii.2) Ifh>2and ph(h(1 — p)/(h — 1)"1 > e\, then the sequence (W5 . (C¢)}e=1 satis-
fies MDP(y, {A¢}en), BCI(y, {Az}eeN) NACC(y, {A¢}een), where

1 62425(1—17)
(1+ 1+ . I,

N CICE0 ] —
MeLeb(By N Cy).

1.16
Proof. Tt is well known that the total progeny Z of a sub-critical Galton—Watson pro-
cess with one ancestor and binomial offspring law with parameters (4, p) follows the Consul
distribution, i.e.,

Ap:i= —

1/ kh \ ,_ _
]P’(Z:k):z<k_1>pk Q= pfh=D+1" p=1,2,.... (45)

By Stirling’s upper and lower bounds on the factorial, for kK > 1 and # > 2, we have

kh
y
(kh)!

T h—DWkh—D+ 1)

[u—y

= *(h—
k=Dt e GG=DFD (he=pet) U e

ek kh (khy" o T — TR
T k=D k(i — D+ 1 (k(h— D)+ DR D

s kh (k(h — 1))k h kheulkh—m
T k=D k(h— D+ 1 (k(h— 1)+ 1Fe=D+1T {1

—k+1 _nkh kh
_e o (k(h — 1)) h R R — )
= (k=1 h—1 (k(h — 1)+ DEE=D+1 1

—k+1 _ k(h—1)+1 kh
=° 1 ! Kr—D k(h — DIF! _h ¢ T2~ TR T T

+ [k(h— D]
k—1) h—1\k(h—1)+1 h—1

k

e7a5s e—k+1pk—1 1 1 hh
S T a<. 1+ _67 = << 1 b
h—1 (k—1)! h—1 (h— 1h—1
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where the inequality (46) follows if we notice that kh/[k(h — 1) + 1] < h/(h — 1), and the last
inequality follows if we notice that

1 1
ek TkA-D+T+T < 2425,  foreachk>1and h > 2,

n
and that (1 + %) <et!, n> 1. By this latter inequality (with the sign +) and the Stirling

lower bound on the factorial, we have
—k+1

(k — 1)!k = k=1’ kz2.

Therefore, for k > 2 and h > 2, we have

kh 324%25 1 | 1 " g c 47
< = .
(k—l)‘h—la/_Zn(k—l) MV <(h—1)h‘1> " “n

We now distinguish between two cases: =1 and 1 > 2.
Case h=1.
Since (kk_hl) =k, by (45), for any m € N we have

1— 1—
Ez" = P Z K"pk = _—P Z K"e™Vik where vy ;= —logp > 0.
p k>1 p k>1

Using Lemma 3 we have

EZ™ 1 —pym! 1 1 2
2 = o s (o) m el
AeLeb(Be N Cy) p~/AeLeb(By, N Cy) Y Tmm. 7
(43)

Proof of Part (i.1).
Ifp< e~ !, then v > 1; therefore, setting up, := 1.051’%1’, by (48), for any m >3 and £ € N,
we have

EzZ™ ! 1 —
m 05—~

< : 1.
VaLebB, N C)" % T JiLeb(B, N C)" 2 p

m!
= u

JiLebB ncy" 2

m'

= ; —1\m—3
RN e A
m!

= ((4p )v/eLeb(B, N Co)yn—2’

(49)

where the latter inequality follows if we notice that u, <1 (indeed ]lj —1>log (]lj) >1),
and so u, > 1. Combining (49) with (34), we have that the condition (22) is satisfied with
Ag = m«/kgLeb(Bg N Cy), and the claim follows by Corollary 2.
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Proof of Part (i.2).
If p>e~!, then vy < I; therefore, setting Up = ;%f, by (48), forany m >3 and £ € N,
1

Ezm (1= pym! Py 1 2
+ +
7eLeb(B, N )"~ 7 = p(v1+/A¢Leb(By N Cp))ym—2 " vt wmmt g

_1 —p m! it mt1
T+ —L— 12 ()
pv1 (v1/AeLeb(B; N Cy))yn—2 Tmm! T
_ '
< 1 p m!
pvl (via/AeLeb(By N Cy))y— 2

m!

= ”[7 1.
(via/A¢Leb(B, N Cy))ym—2

= [(1.05u,)~ 113

05

m!

((1.05u,)~'v /2¢Leb(Bg N Co))n =2

m is increasing and lim
we have that u, > 1 and so 1.05u, > 1, pe(e” L 1). Therefore, for all m >3 and £ € N, we
have

Since the function (e_l, Dop—>u,= m, ,.-1Up==e-— 1>1,

EZ™ m!
< .
ViLebB, N C" 2~ ((1.05up)~'v1 /A¢Leb(Be N Cp))"—2

Combining this latter inequality with (34), we have that the condition (22) is satisfied with

4
Ag = fgls‘)(%f)p) /A ¢Leb(B; N Cy), and the claim follows by Corollary 2.

Case h>?2.
If h > 2, then by (47) we have

kh
-1 < WNpg=ny + Crillp=2y.

Combining this relation with (45) we have

1 624 25 hh k
EZ™ < (1 — p)* § : 1 k=11 _ pyk(h—=D+1
=1=p) V h—=1(h—1)v21 ((h )”‘) pode

k>2
—(—p+ 1+ 1 eﬁ(l—P) Z ol ( n" )k k(1 — pykth=D)
TN TS - 0 & G—y1) PP
P () 5 ! h(h(l—p)>h_1 ¢
g h=1p(h— )2 & J_ P
1 eﬁ(l—p) 1
1— h 1 kml Uzk’ 3’
<A=p)+,/ +h—1p(h—1)«/ﬂ,§ e m>
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where

vy = —1

h(1 —p)
og (ph (—h 1
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))

Now we are going to verify that vy > 0, i.e.,

h(1 —p)
ph (—h

Setting x := ph € (0, 1), we have

b\ A
X
(=)

The relation (50) follows if we notice that the mapping x € (0, 1) > xe! =~

(50)

h—1
) < 1.

h—1+1—x\""
(=it iex
h—1

= h—1

er(hq)log(uﬁ)

—1

<xel™,

is an increasing

bijection from (0,1) to itself. Therefore, by Lemma 3, for any m > 3, we have

e55 (1 — p)

2

1
EZ" < (1 —p)t —DL/1
SU=p)flm =D 1+ g e

. 1
(”2 o m—Dm—11 " n_m)

<m-DIla=p"+./1+ ! eﬁ(l—p) <vm+—1 +i
= ' PN T Ty vz )\ T rm—Dm =1y

1
<(m— Dy (v;m

where

upp:= 1+
Proof of Part (ii.l).
If ph(h(1 —p)/(h =)' <e” ! e,
with (51), we have

EZ™

T m DD

I+

)

(D)

2

).

[ em5(1—p)
h—1pth—1)V21

vp > 1, then combining (36) (with v in place of v)

((p. )~ " 3m!

<
VALeb(By N C" >~ ((up.n)~"/AeLeb(By N Cp))"~2

m|

< : ,
- ((Mp,h)fla/)ngeb(Bg N Cp))yn—2

m=>3, (52)

where we used that (up,h)_1 < 1. Combining (52) with (34), we have that the condition (22) is
satisfied with Ay := (up, 1)~ 1/A¢Leb(B; N Cp), and the claim follows by Corollary 2.
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Proof of Part (ii.2).
If ph(h(1 — p)/(h — 1))~ > e~ ie., v2 < 1, then combining (37) (with v in place of v)
with (51), we have

EZ™ m—1)!
— <Up ( ) — (v +0.16)
AeLeb(By N Cy) AeLeb(By N Cy)
(m—1)! vy

(mvz)mz(uph)lz( m40.16), m>3.

Since v < 1, we have

pmn 1.16
2 —m ~
——— (v +016)< —:=1u -
(p. )~ 103 (42 ) wpp)~w2 "
Therefore
EzZ™ (m—1)!
h
ViLebB, N C)"~ = (V7Lob(B; N Cova)y™2 i

B (m— 1)
 (V/ALeb(Be N Co)va(iiy, )~ ym—2

(@)~ Y3, m=>3.

Using Lemma 4, we have that ('L?,,J,)_l < (up,h)_lvg < (up’h)_l < 1. Therefore

EZ™ m!
m> 3.

JALebB, N )"~ = (ViLeb®B, N Com@ upp)~Hym=2 T

Combining this latter inequality with (34), we have that the condition (22) is satisfied with
Ay := /A¢Leb(Bg N Cg)vz(ﬁ,,,h)_l, and the claim follows by Corollary 2. O

8. Application to a class of interferences in a wireless communication model

8.1. Gaussian approximation

In this section we apply Theorem 3 to the interference /({0}) (see e.g. Remark 1) when
the Poisson process of node locations has a piecewise constant intensity function of the form
A(x) := Alp(x), for some A >0 and B € B(R?). In such a case we have quite explicit upper
bounds on the Wasserstein and Kolmogorov distances. The following corollary (whose proof
is straightforward, and therefore omitted) allows for explicit bounds for some classes of signal
power distributions and attenuation functions.

Corollary 7. Let A(x) := Ap(x), x € R?, for some A > 0 and B € B(R?) such that
0<EZ} / A%(x)dx < oo.
B
Then

1 EZ  [pA()’dx
WO O) = = 7 (J A2dx)*
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and

dg (L({0}), G)

4 4 174 3 3
FRLTY PR e P P JpA) T ri JpA) &
Vo *EZD? ([, A(x)2dx) EZD2 ([, A2dx)”

s 1 VEZ} |/ [p A)tdx
Vi EZ? [pA)dx
Example 2. If the path loss function is the Hertzian attenuation function, i.e., A(x):=

max{R, ||x||}~%, x € R, forsome R > 0and o > 1, B:= R?, and IEZ% € (0, 00), then Corollary
7 applies with

1 1
/ AW "dx =27 [ = — R>* o™ form=2,3,4.
B 2 2—am

8.2. Moderate deviations, Bernstein-type concentration inequalities, and normal
approximation bounds with Cramér correction term

In this section we apply Theorem 4 to the sequence {I,({0})}¢> (defined in Remark 2) when
the Poisson processes of node locations have piecewise deterministic intensity functions of the
form Ao(x) := A¢lp,(x), x € RR2, for some sequences {Ae}e=1 C (0, 00) and {B¢}e>1 C B(R?).
In such a case the assumption (17) is greatly simplified. The following corollary (whose proof
is straightforward, and therefore omitted) holds.

Corollary 8. Let {By}oen C B®RY) and {Qr}e>1 be such that
0 <Ez")? / AWPdx<oo, £>1, (53)
By

and assume that there exist a non-negative constant y > 0 and a positive numerical sequence
{A¢}een such that

L EEOY" [y AWM guyy
m_ 7 2= 2
A EEZ Py (/3 A(x)zdx)m/ Ay

forallm >3 and £ € N. 54)

Then the sequence {I;({0})}e>1 satisfies an MDP(y, {Ag}een), a BCI(y, {Ar}een), and an
NACC(y, {A¢}een).

Example 3. Under the notation of Corollary 8, let us set B, = R? for any £ > 1, suppose that
Q is the exponential law with mean ;2 ~!, for some x> 0, and assume that the attenuation
of the signal is Hertzian, i.e., A(x) := max{R, ||x]|}™%, x € R?, for some constants R > 0 and

o > 1. Then
ON |
Z) =" and A(x)"dx = Tom R*>~®™  forany £ € N and m > 2.
(E(Zie))2)m/2 om/2 R2 am—?2

So the assumption (53) of Corollary 8 is satisfied, and the left-hand side of the relation (54)
reads, for any £ € N and m > 3,

m! mQRa — 2)
(R\/ﬁ)m_z x 4(am —2)
po
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am—m

Since m > 3 we have 22—% < 1. So Corollary 8 yields that the sequence {I;({0})}¢>1 satisfies
an MDP(0, {A¢}ren), a BCI(0, {A/}ren), and an NACC(0, {A¢}ren) with

To
Ap:= R [2X , £>1.
V oa—1

9. Conclusion

Exploiting the theory developed in [30], we have provided explicit bounds on the
Wasserstein and Kolmogorov distances between random variables lying in the first chaos of the
Poisson space and the standard normal distribution. Relying on the findings in [40] and on a fine
control of the cumulants of the first chaos on the Poisson space, we have also provided mod-
erate deviations, Bernstein-type concentration inequalities, and normal approximation bounds
with Cramér correction terms for the same random variables. We have applied these results to
Poisson shot noise random variables, and in particular to generalized compound Hawkes point
processes. As far as Hawkes processes are concerned, the results proven in this paper gener-
alize many of the asymptotic theorems found in the literature [20, 23, 26, 47] to the spatial
case, eventually with a varying baseline intensity and with less constraining assumptions on
the excitation kernels.

We point out that some Hawkes processes have a Galton—Watson representation but cannot
easily be expressed as a Poisson integral of the type (12). The main example is that of a mul-
tivariate Hawkes process exhibiting both self-excitation and cross-excitation between many
interacting nodes. Indeed, such a process does have a branching structure [15], but a priori
it does not fall within the context of this paper. To the best of our knowledge, we only have
bounds on the Wasserstein metric between multivariate Hawkes processes with exponential
kernels and their multivariate Gaussian limit, which is of order O (1 / ﬁ) [25].

Another interesting development of the results proven in this paper would be their exten-
sion to the whole path of the process, rather than the process evaluated at one instant. More
specifically, we would like to find upper bounds on the distance between the centered and nor-
malized path of the Poisson shot noise process, and its limiting Gaussian process in the space
of cadlag functions equipped with the Skorokhod metric, for example using the results pro-
vided in [5]. These approximation results are obviously more delicate to obtain, and to the best
of our knowledge they have been studied only in a few works, such as [6].

Appendix A. Proofs of Lemmas 1, 3, and 4

A.1. Proof of Lemma 1

The claim is clearly true if max{Leb(BN C), EZ", EM™} = +o00. Therefore we assume
max{Leb(BN C), EZ™, EM™} < 400. We start with the obvious inequality

Z)(C—x,R)—1 "
EpZ)C-0"<E| > Ml - (55)
k=0
Using Holder’s inequality we have
m—1 1
Z1(C—x,R)—1 Zi(C—xR)—-1 \ ™ [Z;(C—xR)-1 m
Yoo Ml YD 1 > IMel”
k=0 k=0 k=0
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Raising this to the mth power, we obtain

m

Z1(C—x,R)—1 Z1(C—x,R)—1
Yo Ml =@C-xRY"™ T Meal™
k=0 k=0

Using the independence between Z;(C — x, R) and (|Mj1|)ken and Wald’s identity, we have

m —

Z1(C—x,R)—1 Z1(C—x,R)—1
Ef > M| <E[@C-xR)y"™" Y [Ml"
k=0 | k=0
B Z1(C—x,R)—1
=E|@(C-xRY"E| > Ml"Zi(C—xR)
k=0

and finally the inequality (55) yields
EWZi)(C — 0" <EIM|"EZi(C —x, R)".

Recalling that we denote by {Y1 x}x=0, Y1,0 := 0 the first components of the points of
Z1(-, -), we have

Z)(C—x,R)" =card [ke NU{0}: Y| € C —x}"

zZ—1 mn
=<Zly],kec_x) . m=1 (56)
k=0

The mth power of the sum of indicators can be expanded by using the multinomial theorem,

which yields
7—1 m
Stiees) = X (o ", )H
— 0 - 7—1
k=0 k(),“.,kz_|20
ko+-+kz_1=m
m Z—1
= 2 () e
kovokz20 N0 B2
ko+-+kz_1=m
m
< > L b Drgec— m=1. (57)
ko,....kz—1>0 0 eeen K21
ko+---+kz_1=m
Here

m _ m!
ko, ... kz—1/)  ko!.. . ky_q!
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denotes the multinomial coefficient. By (57) we have

Z—1 mn m
1y ec—x ] dx< ( )/ly c—xdx
./B (; 1ke x) ko Z koy ... kz—1 ) Jp ST

veenskz12>0
ko+-+kz_1=m

- X ") [ oz
- . ko, ..., kz—1) JB feCx
0

seenskz_120

ko4+4kz_1=m

= Z Leb(BN C)
ko Tt 20 (ko, cee kz-1>
ko+-+kz_1=m
m Z—1

=Leb(BN C) < ) 1k

050 kz—12 i=0

ko+--+kz_1=m

<Leb(BNC)Z™, m=>1, (58)

where the latter inequality follows from another application of the multinomial theorem. The
claim easily follows by (55), (56), and (58).

A.2. Proof of Lemma 3

Set D := {z € C: Rez > 0} and define f(z) := Z" e "%, ze D,m>2,v > 0.
Clearly, f is analytic on D; we shall check later on that the following statements hold:

For any compact set K C (0, 00), limy_ 1 o0 SUp,cg [f(x & iy)|e 2™ =0. 59)

+o00
For any x > 0, / If(x +iy) — f(x —iy)le ™ dy < 0o and
0

+o0
lim [f(x +iy) — f(x — iy)|e > dy =0. (60)
0

xX—> 400
Therefore, by the Abel-Plana formula (see e.g. [11]) we have (note that f(0) = 0)

> fo= fo " fodr+i O°° S —f(=in

2t
e 1
k>1

+o00 +00 L—ivt s am—1 ivt s nm—1
ot . e "Wi(ir) —eVi(—ip)
:/ e Vi ldt—i—l/ R dt
0 0 e —1

=v " (m— D!+ Ry, (61)
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where we used that

vm o0
/ M le V=1
L'(m) Jo

(62)

and that the Euler gamma function I'( - ) computed at the integer m is equal to (m — 1)!. We
proceed by bounding |R,,| from above. We distinguish two cases: m=2p and m=2p + 1,

p € N.If m =2p we have

R . +00 efivt(it)prl _ eivt( _ it)2p71 q
p =1 e2mt _ | !

. +o00 efivz(it)prl —i—ei”’(it)zl’*l
0 et —

400 2p—1(.—ivt ivr
:i2P/ %dl
0 et — 1

00 20=1 o5 (v1)
=2(—1 —dt.
( )17/0 lert -1

Thus
+00 tm—l
1 tm—l 400 tm—l
=2f0 —e2m_1dt+2/1 S
1 1 tm—l 400
<— —dt+2/ e T ldr
T Jo t 1

1

<—4+2x7™Mm-1)!, m=2p,
x(m—1)

where the latter inequality follows from (62) with 7 in place of v. Similarly, we have

. 400 efivl(it)mfl _ eivt( _ it)m71
Rl =i [ — a
0 € —1
too gn—1 ¢ ¢
—2| [T
0 et =
400 tm—l
B aaa
0 et — 1
1 _
<—+2x7"m—-1), m=2p+1.
w(m—1)

The claim follows by the relations (61), (63) and (64).
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It remains to prove (59) and (60). We start by proving (59). Let K C (0, co) be an arbitrary
compact set. We have

m—1
sup [f(x iy)le ™ =e 2 sup (X 4+ y?) 7 e
xekK xekK

<((sup K)? —i—yz)%e_z” —0, asy— +4oo.
Finally we prove (60). For any x, y > 0, we have
O +1) = fe—iple™ = |+ ip)" e — (= ip)"Te"M]e e

m—1

_ Z <m; l)xk ((iy)m_l_ke_Viy (- iy)m—l—keviy> e—27rye—vx
k=0
m—1

<2 Z (’" - 1)xkevxymlk62ny.
k=0 k

Therefore, for any x > 0, we have
+o00 m—1 m—1 +o00
[ vy <2 3 (M ke [T ket
0 k=0 0
-1
-2 5 (-1 xke—vxw (65)
= k Quyn—*k

where the latter equality follows from the relation (62) with m — k in place of m and 27 in place
of v. Clearly, the right-hand side of the relation (65) is finite and tends to zero as x — +oc.
The proof is completed.

A.3. Proof of Lemma 4
A simple computation shows
f@)=@x—1-logx) Bx—3—1logx), xe€(0,1).

Since x — 1 —logx > 0 for every x € (0, 1), the sign of f coincides with the sign of g(x) :=
3x —3 —logx, x € (0, 1). Studying the derivative of g, we see that g is increasing on (1/3, 1)
and decreasing on (0, 1/3), with a minimum at x = 1/3. Since lim,_, o+ g(x) = +o00, g(1/3) <
0, and lim,_, ;- g(x) = 0, we then have that there exists a unique x* € (0, 1/3) with g(x*) =0,
g is positive on (0, x*), and it is negative on (x*, 1). Therefore f has a maximum at x*, and
consequently, for any x € (0, 1), we have

FO) <fOH) =x*(* — 1 —logx*)?> = 4x* (1 — x*)? <4x*(1 —x*) <8/9 < 1.
Here we used that g(x*) = 0, that the mapping (0, 1) € x — x(1 — x) is increasing on (0, 1/2),
and that x* < 1/3.
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