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Abstract: The Ewens-Pitman sampling model (EP-SM) is a distribution for random partitions of the
set {1,...,n}, with n € N, which is indexed by real parameters « and 6 such that either « € [0,1)
and 0 > —a,or a < 0 and @ = —ma for some m € N. For a = 0, the EP-SM is reduced to the Ewens
sampling model (E-SM), which admits a well-known compound Poisson perspective in terms of the
log-series compound Poisson sampling model (LS-CPSM). In this paper, we consider a generalisation
of the LS-CPSM, referred to as the negative Binomial compound Poisson sampling model (NB-CPSM),
and we show that it leads to an extension of the compound Poisson perspective of the E-SM to the
more general EP-SM for either & € (0,1), or « < 0. The interplay between the NB-CPSM and the
EP-SM is then applied to the study of the large n asymptotic behaviour of the number of blocks in
the corresponding random partitions—leading to a new proof of Pitman’s a diversity. We discuss the
proposed results and conjecture that analogous compound Poisson representations may hold for the
class of a-stable Poisson-Kingman sampling models—of which the EP-SM is a noteworthy special

case.

Keywords: Berry-Esseen type theorem; Ewens-Pitman sampling model; exchangeable random par-
titions; log-series compound poisson sampling model; Mittag-Leffler distribution function; negative
binomial compound poisson sampling model; Pitman’s a-diversity; wright distribution function

1. Introduction

The Pitman—Yor process is a discrete random probability measure indexed by real
parameters « and 6 such that either « € [0,1) and 6 > —a, or & < 0 and 6§ = —ma for some
m € N—as can be seen in, e.g., Perman et al. [1], Pitman [2] and Pitman and Yor [3]. Let
{Vi}i>1 be independent random variables such that V; is distributed as a Beta distribution
with parameter (1 — «, 6 + ia), for i > 1, with the convention for a < 0 that V,;, = 1and V;
is undefined fori > m. If P; := Vj and P; := Vingjgi—l(l —V;) fori > 2, such that almost
definitely };~1 P; = 1, then the Pitman—Yor process is the random probability measure
Pap on (N, 2N) such that Pao({i}) = P for i > 1. The Dirichlet process (Ferguson [4])
arises for & = 0. Because of the discreteness of §,, g, a random sample (X, ..., X;) induces
a random partition IT, of {1,...,n} by means of the equivalence i ~ j += X; = X;
(Pitman [5]). Let Ky («,0) := K, (Xy,...,Xy) < n be the number of blocks of IT, and let
M, (a,0) == My ,(Xq,...,Xn), forr =1,...,n, be the number of blocks with frequency r
of ITy, with Y3« My n = Ky and Y <<, ¥M; , = n. Pitman [2] showed that:

(g)( - ﬁ (04(1?!)(1‘1))%

(9)(;1) i=1 x;!

Pr{(My,(a,0),..., Myu(a,0)) = (x1,...,x,)] = n!
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with (x) ;) being the ascending factorial of x of order 1, i.e., (x) () := [To<i<n—1(x +1). The
distribution (1) is referred to as the Ewens-Pitman sampling model (EP-SM), and for « = 0,
it reduces to the Ewens sampling model (E-SM) in Ewens [6]. The Pitman—Yor process
plays a critical role in a variety of research areas, such as mathematical population genetics,
Bayesian nonparametrics, machine learning, excursion theory, combinatorics and statistical
physics. See Pitman [5] and Crane [7] for a comprehensive treatment of this subject.

The E-SM admits a well-known compound Poisson perspective in terms of the log-
series compound Poisson sampling model (LS-CPSM). See Charalambides [8] and the
references therein for an overview of compound Poisson models. We consider a population
of individuals with a random number K of distinct types, and let K be distributed as a
Poisson distribution with parameter A = —zlog(1 —¢) forg € (0,1) and z > 0. Fori € N,
let N; denote the random number of individuals of type i in the population, and let the N;’s
be independent of K and independent from each other, with the same distribution:

1
PrNj=a]=———¢* 2

r[Nl X] xlog(l — q)q ( )
forx € N. Let S = ZlﬁiﬁK Ni and let Mr = ZlSiSK ]l{Nl-:r} forr = 1, . ,S, that iS, Mr
is the random number of N; equal to r such that },~4 M, = Kand } ,~;*M, = S. If
(My(z,n),...,My(z,n)) denotes a random variable whose distribution coincides with the
conditional distribution of (Mj, ..., Mg) given S = #, then (Section 3, Charalambides [8])
it holds:

PE(My (2 1), Ma(z1)) = (1)) = =2 T L 3)
), Mz, )= T

The distribution (3) is referred to as the LS-CPSM, and it is equivalent to the E-SM.
That is, the distribution (3) coincides with the distribution (1) with & = 0. Therefore, the
distributions of K(z, 1) = Y_1<,<, M;(z,n) and M, (z, n) coincide with the distributions of
K, (0,z) and M, (0, z), respectively. Let — denote the weak convergence. From Korwar
and Hollander [9], K(z,n)/ logn Yy zasn — +oo, whereas from Ewens [6], it follows that
M;(z,n) LN P, /. asn — +oco, where P, is a Poisson random variable with parameter z.

In this paper, we consider a generalisation of the LS-CPSM referred to as the negative
binomial compound Poisson sampling model (NB-CPSM). The NB-CPSM is indexed by real
parameters a and z such that either « € (0,1) and z > 0 or « < 0 and z < 0. The LS-CPSM
is recovered by letting « — 0 and z > 0. We show that the NB-CPSM leads to extend the
compound Poisson perspective of the E-SM to the more general EP-SM for either « € (0,1),
or « < 0. That is, we show that: (i) for « € (0,1), the EP-SM (1) admits a representation
as a randomised NB-CPSM with « € (0,1) and z > 0, where the randomisation acts on z
with respect a scale mixture between a Gamma and a scaled Mittag-Leffler distribution
(Pitman [5]); (ii) for « < 0 the NB-CPSM admits a representation in terms of a randomised
EP-SM with « < 0 and 8 = —ma for some m € N, where the randomisation acts on m with
respect to a tilted Poisson distribution arising from the Wright function (Wright [10]). The
interplay between the NB-CPSM and the EP-SM is then applied to the large n asymptotic
behaviour of the number of distinct blocks in the corresponding random partitions. In
particular, by combining the randomised representation in (i) with the large n asymptotic
behaviour or the number of distinct blocks under the NB-CPSM, we present a new proof
of Pitman'’s a-diversity (Pitman [5]), namely the large n asymptotic behaviour of K, («, 6)
under the EP-SM for « € (0,1).

2. A Compound Poisson Perspective of EP-SM

To introduce the NB-CPSM, we considered a population of individuals with a random
number K of types and let K be distributed as a Poisson distribution with parameter
A = z[1 — (1 — q)*] such that either g € (0,1), « € (0,1) and z > 0,0rg € (0,1), &« < 0 and
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Pr[(Mi(a,z,n),..., My(a,z,n)) = (x1,...,%4)]

z < 0. Fori € N, let N; be the random number of individuals of type i in the population, and
let the N; be independent of K and independent from each other with the same distribution:

1 o
Perzx:(> * 4)

I T IBACTAL
forx € N. Let S = Y} jj<x Njand M, = } <<k ]l{Ni:,} forr = 1,...,5, thatis, M,
is the random number of N; equal to r such that },~4 M, = Kand } ,>;M, = S. If
(My(&,z,n),..., My(a,z,n)) is a random variable whose distribution coincides with the
conditional distribution of (Mj, ..., Mg), given S = n, then it holds (Section 3, Charalam-
bides [8]):

n!
_ . , 5
27:0%(”/]'?"‘)21 i1 x;! ©)

where €' (n,j;a) = ]l, Yo<i<; (1) (—=1)!(—ia) ) is the generalised factorial coefficient (Char-
alambides [11]), with the proviso ¢'(n,0,a) = Oforalln € N, ¢(n,j,a) = 0forallj > n
and %(0,0,a) = 1. The distribution (5) is referred to as the NB-CPSM. As a — 0, the
distribution (4) reduces to the distribution (2), and hence the NB-CPSM (5) is reduced to
the LS-CPSM (3). The next theorem states the large 7 asymptotic behaviour of the counting

statistics K(a,z,11) = Y1 <,<, My(,2z,n) and M, («,z,n) arising from the NB-CPSM.

Theorem 1. Let Py denote a Poisson random variable with the parameter A > 0. Asn — oo,
(i) fora € (0,1) and z > 0:

K(a,z,n) =51+ P, (6)
and:
M, (a,z,n) - P”‘U‘"‘)(r—l) ’ @
—_—Z

(i) fora <O0andz < O:
1
K(a,z,n) w, (az)T=

ni—w —

®)

and:

)

M, (&, z,n) BN P,,‘(l,m)(H) )

e,

Proof. As regards the proof of (6), we start by recalling that the probability generating

function G(-;A) of Py is G(s;A) = exp{—A(s — 1)} for any s > 0. Now, let G(-;«,z, 1) be

the probability generating function of K(«, z, ). The distribution of K(«, z, ) follows by

combining the NB-CPSM (5) with Theorem 2.15 of Charalambides [11]. In particular, it
follows that: '
Y €E(n,j;ua)(sz)

Gl 2y = DL O
-1 €(n,j;u)z

Hereafter, we show that G(s;a,z,1n) — sexp{z(s —1)} as n — +oo, for any s > 0,
which implies (6). In particular, by the direct application of the definition of ¢ (n, k; a), we
write the following:

G jia)d = Y (1) (i) Y (’f)zk - f(—l)i(—m)(n)ezsz,

1 i=1 k=i ™

||'M:

]
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where I'(a, x) := || x+°° t7~le~tdt denotes the incomplete gamma function for 4, x > 0 and

I(a) := fo+°° t7~le~tdt denotes the Gamma function for a > 0. Accordingly, we write
the identity:

T'(n,zs n i( 1”‘) n n—i+1,zs

oy P 1("(n)) i (=)' =5 (n (zs)’ z'(F(n 1+1))
(—ia ) (n) n—i+1,z
(_1) (=) () z'g’(n 1+1;

G(s;o,z,n) = s

Since limy— 4o I‘lg? )) = 1for any x > 0, the proof (6) is completed by showing that,

for any t > 0:
L (—ia)y T(n—i+1,£)
. _ i 7 i
n1—1>r-ililool:22( 1 (7()()(,1) In—i+1) !

(10)

By the definition of ascending factorials and the reflection formula of the Gamma
function, it holds:
(—ia)(yy T(n—ia)sinina

S - T(ia +1)T(—a).

In particular, by means of the monotonicity of the function [1,+o0) 3 z — TI'(z), we
can write:
IT(—a)| T(n—2a) T(ia+1)
7 T(n—a) i!

(11)

forany n € Nsuch thatn >1/(1 —wa),andi € {2,...,n}. Note that (( )) < 1. Then, we
apply (11) to obtain:

i(_l)i(—m)(n) Tn—i+ 1)t _ &t (—in)m
= 70()(,1) F(n—i+1) it = - i! (*D‘)(n)
< IT(—a)|T(n—2a) Y il"(wc.+ 1)‘
- o Tn—a) 5 i!
Now, by means of Stirling approximation, it holds rr((’; 12:‘)) ~ L asn — +oc0. Moreover,

we have: N
4 ]. e o
S AL GRRI Y e CE N
0

i>0
where the finiteness of the integral follows, for any fixed t > 0, from the fact that tz* < %z

ifz > (2t) % . This completes the proof of (10) and hence the proof of (6). As regards the
proof of (7), we make use of the falling factorial moments of M, («, z, ), which follows by
combining the NB-CPSM (5) with Theorem 2.15 of Charalambides [11]. Let (a), be the
falling factorial of a of order 1, i.e., (a);,) = ITo<i<p—1(a — i), forany a € R* and n € Ny
with the proviso (a)(g = 1. Then, we write:

E[(M;(a,2,1))g)]

a\ s Z” FE(n—rs,ju)z
) o
ji—0 € (n,j;0)z

—18, — '(_l )nfrs i F(n—rs—i+1,
) ( (D) Tis I () ey () e
—Z

» '(7' ) n ; —i P
(—2) T2 4 0 (1) o) (2) T

_‘X)(n)

(n—rs)
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(0o ) Fied + I ) e ()

(-
(=
L S v ),<( o ) (z)/ St

Now, by means of the same argument applied in the proof of statement (6), it holds
true that:

(_Z)F(H*VS,Z) + 1712—275( )1 i) (4 rs) (Z) iT(n—rs—i+1,z)

(-
lim T(n—rs) (— Dt)n Ir) 1'F(n rs—i+1) _1
AR Ty
Then:
i rs & ) s Ix(l_"‘) r— ’
Tim_B{(M:(1,2,m) ] = (1) (r> (2 = [ﬂ(nZ]

follows from the fact that (1), ~ (e = l; ") as n — +o0. The proof of the large 1 asymp-

totics (7) is completed by recalling that the falling factorial moment of order s of P, is
E[(P)g] = A°.

As regards the proof of statement (8), let « = —0¢ for any ¢ > 0 and let z = —( for any
¢ > 0. Then, by direct application of Equation (2.27) of Charalambides [11], we write the
following identity:

n

Y6l -0)(-0) = (-1)" L sno) (o) L ES(a)

v=0 j=0

where 5(v, j) is the Stirling number of that second type. Now, note that Y j<o 7S(v,j) is
the moment of order v of a Poisson random variable with parameter { > 0. Then, we write:

n n

Y €(n,j;i—0) (=) = Y |s(n,0)|c" )_ j%e ég, Y e §€]/ X' G, (x)dx. (12)

[
=0 0=0 >0 I

That is:
Bu(w) = E[(Gop,,1)"], (13)

where G, and P, are independent random variables such that G, ; is a Gamma random
variable with a shape parameter 2 > 0 and a scale parameter 1, and P, is a Poisson
random variable with a parameter w. Accordingly, the distribution of G,p, 1, say ye,w, is
the following:

— W iwj 1 —tyjo—1
How(dt) =e 50(dt)+<]; i r(].(T)e t dt

for t > 0. The discrete component of jy,, does not contribute to the expectation (13) so that
we focus on the absolutely continuous component, whose density can be written as follows:

. e*ft]'aflzwwgo(wtﬂ),
=t (o) t ’

e Vw1

where Woz(y) == YLj>o ],r(]yﬁ is the Wright function (Wright [10]). In particular, for
T=0:

+oo o (wtt) -
B,(w) = /0 Wi (wt”)dt (14)
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If we split the integral as |, OM +/, 1\; * forany M > 0, the contribution of the latter integral
is overwhelming with respect to the contribution of the former. Then, W, ¢ can be equivalently

1
replaced by the asymptotics W, o(y) ~ c(0)y2@ exp{c (o + 1)(0y)ﬁ },asy — +oo,
for some constant ¢(o) solely depending on ¢. See Theorem 2 in Wright [10]. Hence:

“+o0
B (w) ~ C((T)/O -1 f(w+t)(wta) 11+[r eXp{UZl((th‘T)lw}dt

1 +o0 o
= c(0)e w2+ / ¢ e ! exp{A(w,o)tTe — t}dt,
0

where A(w,0) := ZH (cw) e, Then, the problem is reduced to an integral whose asymp-

totic behaviour is descrlbed in Berg [12]. From Equation (31) of the Berg [12] and Stirling
approximation, we have:

By (w) ~ C(J)e*wwﬁl"(n) exp{A(w, (f)nl%v} . (15)

This last asymptotic expansion leads directly to (8). Indeed, let G(~ ;—0,—(,n) be
the probability generating function of the random variable K(—c, —(, n), which reads as
G(s;—o,—C,n) = By(s¢)/Bu(Q) for s > 0. Then, by means of (15), for any fixed s > 0
we write:

1 ol
G(s;—0, —,n) ~ e Vg2 exp{nlw Uj ! (Ug)l%v [sl%v - 1]} . (16)

Since (15) holds uniformly in w in a compact set, we consider the function G(s; —o, —{, 1)
evaluated at some point s, and extend the validity of (16) with s, in the place of s, as long
as {s;}n>1 varies in a compact subset of [0, +-c0). Thus, we can choose s, = s#(") and
B(n) = 11% (n) = 0asn — +oo. Thus, s, ~ 1+ B(n)logs — 1 and

n

we have:

o (T+1
nito
g

1
1 T+o
(Uw)%[s;+” —-1] — % logs,

£

which implies that K(—o, —,n) — (Ug) ~7 asn — +oo. This completes the proof of (8).
As regards the proof (9), let « = —o for any o > 0andletz = —( for any { > 0. Similarly
to the proof of (7), here we make use of the falling factorial moments of M,(—c, —{,n),
that is:

LI (n — rs, j; —0) ()
]O (n,]';,o-)(,g)j

At this point, we make use of the same large n arguments applied in the proof of
statement (7). In particular, by means of the large n asymptotic (15), as n — 400, it holds

true that: .
Yy € (n—rs,j;—0o) (=LY
(i —0) (L)

E{(M, (~0,,1))g] = (~1)"(n m( ) r

—rs

Then:

lim E[(M(—0,—,n))] = (—1)75( —0)

n——+oo

_O.)Sgs _ [—0(1+U)(r1)(

r r!

it follows from the fact that (1)) ~ 1" as n — +oco. The proof of the large n asymptotics
(9) is completed by recalling that the falling factorial moment of order s of Py is E[(Py) (5] =
Ao O



Mathematics 2021, 9, 2820

7 of 12

In the rest of the section, we make use of the NB-CPSM (5) to introduce a compound
Poisson perspective of the EP-SM. In particular, our result extends the well-known com-
pound Poisson perspective of the E-SM to the EP-SM for either « € (0,1), or & < 0. For
a € (0,1) let f, denote the density function of a positive a-stable random variable X,,
that is X, is a random variable for which E[exp{—tX,}] = exp{—t*} for any t > 0. For
a« € (0,1)and 6 > —u, let Su 0 be a positive random variable with the density function:

Foul®) = srprm s el )

That is, S, ¢ is a scaled Mittag-Leffler random variable (Chapter 1, Pitman [5]). Let
G,» be a Gamma random variable with the scale parameter b > 0 and shape parameter
a > 0, and let us assume that G, j, is independent of S, g. Then, for « € (0,1), 6 > —a and
n € Nlet:

S d
Xa,G,n = Gngn,l Slx,9~ (17)

Finally, fora < 0,z < 0Oand n € N, let Xuzn be a random variable on N whose
distribution is a tilted Poisson distribution arising from the identity (12). Precisely, for any
x € N:

1 e“(—2)*T(—xa +n)

Y1 € (n,j;a)zl x!T(—xa)

The next theorem makes use of X, g , and Xazn to set an interplay between NB-CPSM
(5) and EP-SM (1). This extends the compound Poisson perspective of the E-SM.

Pr[Xy.n = x| = (18)

Theorem 2. Let (M ,(a,0),..., My n(a,0)) be distributed as the EP-SM (1) and let X, g ,, be the
random variable defined in (17), which is independent of (M ,(,8), ..., My, (a,8)). Moreover,
let (Mq(a,z,n),..., My(a,z,n)) be distributed as the NB-CPSM (5), and let X, , , be the random
variable defined in (18), which is independent of (M1 (a,z,n),..., My (a,z,n)). Then:

(i) fora € (0,1)and 6 > —a:

d _ _
(Myn(a,0),...,Myn(a,0)) = (Mi(a, Xogu 1), ..., Mu(a, X9 1));

(i) fora < 0andz < O:

(Ml(zx,z,n),...,Mn(tx,z,n)) (Myn(a, —Xazna), ., Myn(a, —Xozna)).

Proof. As regards the proof of statement (i), it relies on the classical integral representation
of the Gamma function. That is, by applying the integral representation of I'(6/« + k)
to the EP-SM (1), for x1,...,x, € {0,...,n} with Y ; x; = kand Y} ; ix; = n, we can
write that:

Pr{(My,(a,0),..., Myu(,0)) = (x1,...,%)]

] ((1“)(1'1))9(]
ok ; T(0+1)
= nl
nT(G—i—n) I1 ;! al'(0/a+1)

+009/71— k n
T e e (B

By Equation (13) of Favaro et al. [13]:

. ((1”‘)(i—1)>XI
n 1!
_ ”!r o H re-+1)

x;! al'(0/a+1)
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+o00 k +o00
% 0/a—1_—z Z < z n/tx/ n 7yzl/”‘ d >d
/o : © 1 C(n,ja)2 R fuly)dy )dz

a(1-a) gy \
400 n! n z il

B 0 Z?:Q%(n/j/a)zjll;‘[ x,’
F(9+1) 0/a+n/a—1 /+Oo n,—yzl/®
©AT(0+m)T(6/a+1)" Ve fuly)dydz
+o0
= /0 Pr[(M;(a,x,n),..., My(a,x,n)) = (x1,...,%n)]

F(9+1) 0/a+n/a—1 /+oo n —yzl/“
*AT(0+ m)T(0/a 1) o Ye fuly)dydz

By the distribution of X, g ,:

= /0+°° Pr[(M;(a,z,n),...,My(a,z,n)) = (xlf""x”)]fxwﬂr" (2)dz,

where fg  is the density function of the random variable Xy 0,n- This completes the proof
of (i).
As regards the proof of statement (ii), forany a < 0, m € N, k < mand n €

N, we define the function m +— A(m; k,a,n) = (mmf'k),%, and then consider the
following identity:
(_—Z)k. = Z A(m;k,a,n)Pr[Xy 2 = m]. (19)
i1 C(n i)zl = "

By applying (19) to the NB-CPSM (5), for x1,...,x, € {0,...,n} with )}’ ; x; = kand
Y ix; = n, we write:

Pr[(Mi(a,z,n),...,My(a,z,n)) = (xq,...,%4)]

n
= Y nl(=)*A(m;k, &, n)Pr[ ez = m] [ ] ~——7——

m=k i=1 X!
(“(1“)(11)>x’

_ vk m! [(—ma) - T i

m>kn'( ) (m—k)! F(—mtx—i—n)Pr[ an m]g x;!

o 06(1—?6)(1'71) i

- n! (T)(k) ﬁ ’ Pr[Xy .0 = m]

mok (M) () i X! B
=) Pr[(Mi(a, —ma), ..., My(a, —ma)) = (x1,..., %) Pr[Xezn = m].

m>k

This completes the proof of (ii). [

Theorem 2 presents a compound Poisson perspective of the EP-SM in terms of the
NB-CPSM, thus extending the well-known compound Poisson perspective of the E-SM in
terms of the LS-CPSM. Statement (i) of Theorem 2 shows that for « € (0,1) and 8 > —a, the
EP-SM admits a representation in terms of the NB-CPSM with a € (0,1) and z > 0, where
the randomisation acts on the parameter z with respect to the distribution (17). Precisely,
this is a compound mixed Poisson sampling model. That is, a compound sampling model
in which the distribution of the random number K of distinct types in the population
is a mixture of Poisson distributions with respect to the law of X, 4 ,. Statement (ii) of
Theorem 2 shows that for « < 0 and z < 0, the NB-CPSM admits a representation in
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terms of a randomised EP-SM with &« < 0 and 6 = —ma for some m € N, where the
randomisation acts on the parameter m with respect to the distribution (17).

Remark 1. The randomisation procedure introduced in Theorem 2 is somehow reminiscent of a
class of Gibbs-type sampling models introduced in Gnedin and Pitman [14]. This class is defined
from the EP-SM with « < 0 and 0 = —ma, for some m € N, and then it assumes that the
parameter m is distributed according to an arbitrary distribution on N. This can be seen in Theorem
12 of Gnedin and Pitman [14] and Gnedin [15] for example. However, differently from the definition
of Gnedin and Pitman [14], in our context, the distribution of m depends on the sample size n.

For « € (0,1) and 6 > —a, Pitman [5] first studied the large n asymptotic behaviour
of Ky (&, 60). This can also be seen in Gnedin and Pitman [14] and the references therein. Let
2% denote the almost sure convergence, and let S, ¢ be the scaled Mittag-Leffler random
variable defined above. Theorem 3.8 of Pitman [5] exploited a martingale convergence

argument to show that:

Ky («,0) as.
”(T) LAY 20)

as n — 400. The random variable S, g is referred to as Pitman’s a-diversity. For # < 0 and

6 = —mu for some m € N, the large n asymptotic behaviour of K, («, ) is trivial, that is:
Kn(a,0) =5 m (21)

as n — +co. We refer to Dolera and Favaro [16,17] for Berry—Esseen type refinements of
(20) and to Favaro et al. [18,19] and Favaro and James [13] for generalisations of (20) with
applications to Bayesian nonparametrics. This can also be seen in Pitman [5] (Chapter 4)
for a general treatment of (20). According to Theorem 2, it is natural to ask whether there
exists an interplay between Theorem 1 and the large n asymptotic behaviours (20) and
(21). Hereafter, we show that: (i) (20), with the almost sure convergence replaced by the
convergence in distribution, arises by combining (6) with (i) of Theorem 2; (ii) (8) arises
by combining (21) with (ii) of Theorem 2. This provides an alternative proof of Pitman’s
a-diversity.

Theorem 3. Let K, («,0) and K(«,z, n) under the EP-SM and the NB-CPSM, respectively. As
n — +o0:
(i) Fora € (0,1)and 0 > —u:

w % Sup- (22)

(ii) Forwu < 0andz < 0:

K(a,z,n) w, (rxz)ﬁ

ni-uw -

(23)

Proof. We show that (22) arises by combining (6) with statement (i) of Theorem 2. For any
pair of N-valued random variables U and V, let dry (U; V) be the total variation distance
between the distribution of U and the distribution of V. Furthermore, let P. denote a
Poisson random variable with parameter ¢ > 0. For any « € (0,1) and ¢ > 0, we show that
asn — +oo:

dry (K(a, tn®,n); 1+ Pya) — 0. (24)

This implies (22). The proof of (24) requires a careful analysis of the probability gener-
EMG (1)

Me(t)
(—t m—1

My(t) == Ly, )71"(1xm) sin(rtam) is the Wright-Mainardi function (Mainardi

(m—-1)!

et al. [20]). Then, we apply Corollary 2 of Dolera and Favaro [16] to conclude that

ating function of K(«, tn%, n). In particular, let us define w(t; n,a) := tn* + , where
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drv(K(a, tn®,n); 1+ Py(tn0)) — 0asn — +oo. Finally, we applied inequality (2.2) in
Adell and Jodra [21] to obtain:

tML (¢ 2/e
dTV(1 + Py 1+ Pw(t;n,oc)) = dTV(Ptn“}Pw(t;n,a)) M ( ) mln{ \/T(tkj \/7}
a

So that dry (1 + Pene; 1+ Pyy(gn,0)) — 0@s n — +o0, and (24) follows. Now, keeping a and
t fixed as above, we show that (24) entails (22). To this aim, we introduced the Kolmogorov
distance dg which, for any pair of R, -valued random variables U and V, is defined by
dg(U; V) := sup,~q |Pr[U < x] — Pr[V < x]|. The claim to be proven is equivalent to:

dK(Kn(lX,G)/na} Stx,@) —0

as n — +oo. We exploit statement (i) of Theorem 2. This leads to the distributional identity

Ky (a,0) 4K (a, Xy 0,0, 1). Thus, in view of the basic properties of the Kolmogorov distance:

di (K (a,8)/n";Sye) < di(Kn(a,8); K(a,n"Sse,1)) (25)
+dg(K(a,n"Syg,n);1+ Pﬂ"‘Sa,e)
+ dr ([1 4 Puxs, o] /1% Sup),

where the {P) },> is thought of here as a homogeneous Poisson process with a rate of
1, independent of S, 9. The desired conclusion will be reached as soon as we will prove
that all the three summands on the right-hand side of (25) go to zero as n — +oc. Before
proceeding, we recall that dg (U; V) < dry(U; V). Therefore, for the first of these terms,
we write:

a.
=

Ky (a,0); K(a,n"Sy9,1))

© . a\k
& (n, k) I'(k+6/a) T(0+1) _/O+ %(n,l;:»zz)(tn ) fo., ()t

1 n
Ekzzl " al(0/a+1) T(n+0)

with du(t) = Y, € (n,j;a)(tn®)). Now, let us define dj(t) := e (n — 1)'t1%fa(t1%)
Accordingly, we can make the above right-hand side major by means of the following
quantity:

1?1
52

T(k+60/0) T(O+1) [+° € (nka)(tn®)k
al(6/a+1)T(n+0) _/0 Wfsw(t)dt

oo |du(t) —du(t)]
Then, by exploiting the identity |, " (;?at))kf Sop(t)dt = (n,ll)g r(k:g = “rr(%e/zi)l), we
can write:
f I'(k+6/a) (9+1)_/+°°<€(nku¢)( )f dt’—‘l n+9)’
- et @/at VT8 o d; (1) Sua )

which goes to zero as n — +oo for any 6 > —a, by Stirling’s approximation. To show
that the integral f0+°° %_(f)"(t)' fs,(t)dt also goes to zero as n — +00, we may resort to
identities (13)-(14) of Dolera and Favaro [16], as well as Lemma 3 therein. In particular, let

A : (0,400) — (0,400) denote a suitable continuous function independent of #, and such
that A(z) = O(1) asz — 0 and A(z) fo(1/z) = O(z~®°) as z — +co. Then, we write that:

/O-‘roo |d*(; tt)in( )|f5a,9(t)dt
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(n/e)"/2mn (n/e)"2mmn \ 1 [+ 1/,
< (AL YETT ASCAVA Snitiidy e .
< | 1)+ — NGO TANORT

Since f0+°° A(tl/"‘)fsw(t)dt < +o0 by Lemma 3 of Dolera and Favaro [16], both
the summands on the above right-hand side go to zero as n — +c0, again by Stirling’s
approximation. Thus, the first summand on the right-hand side of (25) goes to zero as
n — 4o00. As for the second summand on the right-hand side of (25), it can be bounded by

—+o00
/0 dry (K(a, 1%, 1); 1+ Py ) s, , (H)dlE .

By a dominated convergence argument, this quantity goes to zero as n — 4+ asa
consequence of (24). Finally, for the third summand on the right-hand side of (25), we can
resort to a conditioning argument in order to reduce the problem to a direct application of
the law of large numbers for renewal processes (Section 10.2 , Grimmett and Stirzaker [22]).
In particular, this leads to #n™* Py 2% tfor any t > 0, which entails that n™* P« |, 235 S
as n — +o0. Thus, this third term also goes to zero as n — +o0 and (22) follows.

Now, we consider (23), showing that it arises by combining (21) with statement (ii)
of Theorem 2. In particular, by an obvious conditioning argument, we can write that as

n — —o0:

Kn(“;ﬂxuc,z,n D‘D ﬁ)
Xazn

1.

At this stage, we consider the probability generating function of Xa,z,n and we imme-
diately obtain E[s**=1] := B,,(—sz)/B,(—z) for n € Nand s € [0, 1] with the same B, as in
(13) and (14). Therefore, the asymptotic expansion we already provided in (15) entails:

~ 1
Xa,z,n w (UCZ) T-a

nl-ua -

(26)

as n — +o0. In particular, (26) follows by applying exactly the same arguments used to
prove (8). Now, since:

Ky ([’C/ >~(a,z,n ‘DC D i Ky ("‘/ Xuc,z,n |"C |) sz,z,n

“a X —a /
ni-a «,zn ni—«

the claim follows from a direct application of Slutsky’s theorem. This completes the proof. [

3. Discussion

The NB-CPSM is a compound Poisson sampling model generalising the popular
LS-CMSM. In this paper, we introduced a compound Poisson perspective of the EP-SM in
terms of the NB-CPSM, thus extending the well-known compound Poisson perspective of
the E-SM in terms of the LS-CPSM. We conjecture that an analogous perspective holds true
for the class of a-stable Poisson-Kingman sampling models (Pitman [23] and Pitman [5]),
of which the EP-SM is a noteworthy special case. That is, for « € (0,1), we conjecture that
an a-stable Poisson-Kingman sampling model admits a representation as a randomised
NB-CPSM with « € (0,1) and z > 0, where the randomisation acts on z with respect to
a scale mixture between a Gamma and a suitable transformation of the Mittag—Leffler
distribution. We believe that such a compound Poisson representation would be critical
in order to introduce Berry—Esseen type refinements of the large n asymptotic behaviour
of K;; under a-stable Poisson-Kingman sampling models. This can be seen in Section
6.1 of Pitman [23] and the references therein. Such a line of research aims to extend the
preliminary works of Dolera and Favaro [16,17] on Berry-Esseen type theorems under the
EP-SM. Work on this, and on the more general settings induced by normalised random
measures (Regazzini et al. [24]) and Poisson-Kingman models (Pitman [23]), is ongoing.
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