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Abstract

Frequently in probability work simple approximations are sought for mathematically intractable
probability distributions. Limit theorems often supply the approximating distribution, but what is
really needed are error bounds for fixed n or t.

In this talk I'll discuss some of my work over the years in error bounds for exponential and
geometric distribution approximations. Points of interest include:

1) The waiting time for patterns in multinomial trials.

2) The first passage time to a set, A, for time reversible Markov chains.

3) The approximate exponentiality of geometric convolutions, with various applications.
4) The reliability of repairable systems.

5) Hazard function based bounds and inequalities.
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