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Abstract

The paper gives a proof a Poisson approximation theorem for an unbounded
function in the Poisson binomial random variable W using the Chen-Stein method.
The bound for the Radon-Nikodym derivative involving W and the Poisson random
variable Z is used to determine a bound for the modified variation distance between
the two variables. The mean of Z is defined to be exactly the mean of W, and may
be large.
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