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ABSTRACT

We obtain approximation results for general positive linear operators satisfying mild conditions, when acting on
discontinuous functions and absolutely continuous functions having discontinuous derivatives. The upper bounds,
given in terms of a local first modulus of continuity, are best possible, in the sense that we can construct particular
sequences of operators attaining them. When applied to functions of bounded variation or absolutely continuous
functions having derivatives of bounded variation, these upper bounds are better and simpler to compute than the
usual total variation bounds. The particular case of the Bernstein polynomials is thoroughly discussed. We use a
probabilistic approach based on representations of such operators in terms of expectations of random variables.
MSC2020 Classification: 41A36, 41A10, 41A25, 26A15

1 | Introduction

Denote by N the set of positive integers and by I a real interval. It is known (c.f. [1]. and [2].) that many sequences L, of
positive linear operators allow for a probabilistic representation of the form

n

< Z”(X)>
L,(f,x)=E f{| x+ , x€lI, neN, (1)
\/_

where E stands for mathematical expectation, Z,(x) is a random variable such that x + Z,(x)/ \/E takes values in I, and
f : I - Ris any measurable function for which the expectations in (1) are finite.

Consider, for instance, the Bernstein polynomials B, defined by

Bn(f,x)=Igf(%)<z>xk(l—x)”_k, xel[0,1], neN. )
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Let x € [0,1] and n € N. To give a probabilistic representation for B,, let (U}),, be a sequence of independent copies of
arandom variable U having the uniform distribution on [0, 1]. Define

5,60 = Y 10U, (3)
k=1

where 1, denotes the indicator function of the set A. Clearly, .S, (x) has the binomial law with parameters » and x, that is,

P(S,(x) = k) = (Z)xk(l —x %, k=01, .. .n )
We therefore have from (2)
B,(f.x) = [Ef<M> k(v 29,
z Vi
where
S,(x) — nx
Z,(x)= ———. (5)

\/;

The averaging operators considered by Khan [3], which include the Bernstein, Szasz-Mirakyan, Baskakov, Gamma, and
Weierstrass operators as particular cases, can be represented as in (1). Another interesting example (see the comments
before Theorem 2) is the following Bézier variant of the Baskakov-Kantorovich operator introduced by Abel and Gupta
[4]. Let n € N and x > 0. Consider the negative binomial probabilities

Dy (x) = (” + ’; -1 )xk(l +x)" % keNu{o},
and define the positive linear operator
oo (k+1)/n
Ve (fx) =n) 0" x) [,
k=0 k/n

where f is locally integrable on (0, ) and f(¢) = O(t"), as t — oo, for some positive integer r, and

0" (x) = <Zun,j(x)> - < D un,j(x)> , keNU{0}, a>1.
Jj=k

Jj=k+1

Let U and T, ,(x) be two independent random variables such that U is uniformly distributed on [0, 1] and T, ,(x) has
probability law
P(T,,(x)=k) = fo,i(X), ke NuU{0}.

Then it can be checked that the operator V* is represented in probabilistic terms as

T, ,x)+U 1 T,,(x)+U —nx
Vn*a(f,x)=[Ef<—’ >=[Ef X+ —— ). (6)

Fix x € I, the interior set of I. Let B(I) be the set of all measurable bounded real functions defined on I whose right
and left limits at x, respectively denoted by f(x+) and f(x—), exist. Note that both limits are finite, since f is a bounded
function. Also, denote by D B([I) the set of absolutely continuous functions ¢ such that

y
¢(y)=¢(X)+/ fw)du, yel, feB). (7

The aim of this paper is to give estimates for both

S+ f(x-)

L,(f.x)— >

and Ln(¢s X) - ¢(x),
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where L, is a positive linear operator of the form (1) satisfying the following two properties

P(1Z,(x)| 2 0) < C,(p)exp(—p0), 6 =0, (®)
for some positive constants # and C,(f}), possibly depending upon x, and

lim P(Z,(x) > 0) = lim P(Z,(x) < 0) = % ©)

Assumptions (8) and (9) are fulfilled in many usual cases. For instance, suppose that E exp(f| Z,(x)|) < oo, for some g > 0.
Then, Markov’s inequality gives us

P(1Z,| 2 6) < Eexp(B|Z,(x)]) exp(=p0), 6 = 0. (10)

In the same way, if Z,(x) satisfies the central limit theorem, then property (9) holds. This is the case for the random
variables Z,(x) defined in (5).

Many authors have considered the problems posed here for specific sequences of positive linear operators, such as Bern-
stein and Szasz-Mirakyan operators (see, for example, Cheng [5], Zeng and Cheng [6], and Bustamante et al. [7].). Impor-
tant subsets of B(/) and D B(I) are, respectively, the set of functions having bounded variation on I, denoted by BV (1),
and the set of absolutely continuous functions whose Radon-Nikodym derivative has bounded variation on I, denoted by
DBV (I). There is a huge literature on approximation results for functions belonging to BV (1) and DBV (I) for partic-
ular sequences of operators such as Bernstein,Szasz-Mirakyan, Meyer-Konig and Zeller, Bézier variants of Kantorovich
operators, King-type or exponential-type operators (cf. Cheng [8], Bojanic and Cheng [9], Guo [10], Zeng and Piriou [11],
Gupta [12, 13], Gupta and Ispir [14], Ozarslan et al. [15], and Abel and Gupta [4, 16], among many others). Khan [3]. (see
also Guo and Khan [17].) obtained approximation results for functions in BV (I) for general univariate and multivariate
positive linear operators.

Usually, the results referring to the sets BV (I) and DBV (1) take on the following form. If f € BV (I), denote by V' (f, J)
the total variation of f on the subset J C I and define the function

F: ) = () = fD) 00 (V)

(11)
+ () = =D n D), yel.
For the Bernstein polynomials, Zeng and Piriou [11]. (see also Bustamante et al. [7, Th.17]) showed that
FOe4) + f(x-) 3%
B,(f.0 - L2 ‘ S YV ()
k=0 (12)
2 (I/ () = )] + e, () =~ ).

Vax(1—x)+1

where

n—-1

and e,(x) = ) 1/, (x).
k=1

X 1-—x
- , X+
Vk+1 k+1

For other results concerning functions in DBV (I), see Section 5.

J(x, k) = lx

In this paper, we give approximation results for functions in B(1) and D B([1). The corresponding upper bounds are given
in terms of a local first modulus of continuity of the functions under consideration (see Section 3, particularly Definition
3.1). When applied to the subsets BV (I) and DBV (I), such bounds are better and simpler to compute than the total
variation term on the right-hand side in (12). This is one of the main features of this paper. In fact, we show that our
upper bounds are best possible, in the sense that we can construct a sequence of positive linear operators attaining them
when acting on large sets of symmetric functions (see Section 4). The main results are given in Section 3. Such results are
illustrated in the case of the Bernstein polynomials in Section 5, including a comparative discussion with other known
results in the literature.
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We finally point out that the approach given in this paper could be generalized at the price of introducing more involved
notations. Specifically, the set B(I) could be enlarged to include unbounded functions. In this respect, Khan [3]. obtained
approximation results for functions having finite local variation and satisfying appropriate integrability conditions.
On the other hand, assumptions (8) and (9) could be weakened (see, for instance, Theorem 4 in Section 3 regarding
assumption (9)).

2 | Preliminary Results

Let £ be the set of nondecreasing functions y : [0, 0] — [0, o0) such that

yw(0) = w(0+) =0, 0 < y(o0) := gim () < . (13)
Given v € L, we define
y
Y(y) = / w(6) do, y>0. (14)
0

On the other hand, let X 5 be a random variable having the exponential distribution with parameter f, that is,
y
Fy(y) := P(X; <y) = / P exp(—p0) d6 =1 —exp(=fy), y=0. (15)
0
A crucial quantity in this paper is the following
X
K,p) :=Ewy 7 , neN, yecL. (16)
n

By (13) and the dominated convergence theorem, we see that K,(f) = o(1), as n — oo. Upper and lower bounds for K, ()
of the same order of magnitude are given in the following result.

Lemmal. Lety € L andlet¥ beasin (14). Forany m € N, with m > 2, we have

m—1 m—1

1 1 m Xy 1 1
= Z)<Eyl L2 )<= + =y (c0). (17)
mg{ <ﬁx/ﬁ ") W(x/ﬁ) ”‘k=1w<ﬁ\/— ) m”

o))

Proof. LetO=y,<y, < ... <y, <Y, = oo be a finite sequence such that Fy(y;) = j/m or, equivalently, P(y;_; <
X;<y)= 1/m, j =1, ... ,m. Note that

In addition,

_11 m
AR e

Since y is nondecreasing, we have from (16)

[El//< ) /y1 ( >ﬂeXp( po) do < 2( >+ —y/(c0),

which shows the upper bound in (17). The lower bound is proved in a similar way.
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On the other hand, we have from (14), (15), and Fubini’s theorem

X, Xy/\/n ©
EW 7 = E/O w(6) do = [E/O WO pex,/ym 40

n

= / 001,,(9)19()(,i > 0+/n)d6
0

1 [ 1 Xy
== 0 —p0+\/n)do = Ey| —= ).
ﬂ/O v (0)p exp(~po~/n) G w<ﬁ>

thanks to the change u = Hﬁ. This shows (18) and completes the proof. o

Since K, (f) = o(1), as n — oo, we see from (18) that

Xﬂ 1
E¥Y| — )| = —o0(1), asn— .
()7

Let X be a nonnegative random variable whose tail probabilities satisfy
P(X > y) < C(p) exp(-py), y=0, (19)

for some positive constant C(f).

Lemma 2. Lety € L andlet X be as in (19). Then,

{)ecoeo(2)

and

Proof. Define
w(y) = lgiglw(H), y>0.

The function ¢ € L is right-continuous and satisfies

v Sy, y20,  y(oo)=y(c0).
Let W be a random variable whose distribution function is given by

Foy=Pw <y =YY 5o (20)
Y (o)

Without loss of generality, we can assume that W' is independent of X and X ;. From (19)-(20), we infer that

X [ X
[Ew<—) <E w(—) = () P(W < X/\/n) < w(c0)C(PE exp(—pW /n). (21)
Vi Vi
We repeat the same procedure replacing X by X,. Since y and ¥ differ in a countable set at most and P(X; > y) =
exp(—=pfy), y > 0, we get
Xy (X
Ey NI E NI W(0)P(W < X;/\/n) = w(w)E exp(—W y/n).
n n

This and (21) show the first inequality in Lemma 2. The proof of the second one is analogous to that of (18) and therefore
we omit it. O
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3 | Main Results

The upper bounds in the approximation results in this paper will be given in terms of the local first modulus of continuity
defined as follows.

Definition 1. Let x € [ and h € B(I). The first modulus of continuity of h at x is defined as

. (h,0) =sup{|a(x +u) —h(x)| : x+uel, |uf <6}, 6=>0. (22)
From now on, we fix x € 1. For this reason, we simply write o, (h, -) = w(h, -). Also, if f € B(I), its associated function
f,» as defined in (11), is simply denoted by g = f,. Observe that g is continuous at x and g(x) = 0. It therefore follows
from (22) that

o(g,0) =sup{lg(x+uw)| : x+u€el, uf <0}, 6=>0. (23)

Observe that w(g, -) € L. By distinguishing the cases y < x, y = x, and y > x, it can be checked that

f» -8 - %(f(X+) + /=) = (f () = fFx=D1, ()

, 24)
+ S0 = [ (L =3 ) vEL
We give the following result for the operators L, considered in (1).
Theorem 1. Let f € B(I) and let Z,(x) be as in (1). Then,
+) + f(x—
1,070 - LEREIEDN <) - paml PZ,00 = 0)
X 25)
1 /i
+ [ f(x+) = f(x=)||P(Z,(x) > 0) — 5’ + Cn(ﬂ)[Ew<g, —>
NE
where C,(f) is defined in (8).
Proof. Replacing y by the random variable x + Z,(x)/ \/; in (24) and then taking expectations, we obtain
+)+ f(x—
1,070 = LI IED (10— Pz, 00 = 0)
(26)
1
(0 = FE)(PZ,00 > 0= 3 ) + Ly (8. ).
On the other hand, we have from (8) and Lemma 2 applied to the function w(g, -) € L, as defined in (23),
Z,(x) |Z,(x)| Xy
IL,(g, x)| = |Eg| x+ <Eo| g, <C,PEw| g, — |
v Vi Vi
which, in conjunction with (26), shows the result. O
For the operators defined in (6), we have (see Abel and Gupta [4].)
P(Z,(x) > 0) = p(x), P(Z,(x)<0)—q(x), n— oo, (27)

where p(x) + q(x) = 1, p(x) # 1/2. The same happens for the operators considered in Gupta [13], Gupta and Ispir [14],
and Mowzer [18]. Under condition (27), Theorem 1 can be reformulated as follows. We replace identity (24) by
F) = g—=(f(xH)p(x) + f(x—)q(x))
=(f (x+) = fO)A jrx.00) () — P(X))
+(f(x=) = fONA o) —4(x)),  yE L.
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Following the same steps as in the proof of Theorem 1, we can show the following result.
Theorem 2. Let f € B(I) and let Z,(x) be as in (1). Under assumption (27), we have

[L,(f,x) = (f(H)p(x) + f(x=)gO)| < | f (x+) = f(OIP(Z,(x) > 0) = p(x))]

X
+1f(x=) = FOIP(Z,(x) < 0) — q(x)| + C,(PEa| g. —L ).
Nz

Let ¢ € DB(I)asin(7)andlet g := f, € B(I) be the function associated to the Radon-Nikodym derivative f € B(I) of
¢. By (24), we can write

y y
B — P(x) = / (f () — g(w) du + / g(w) du
= %(f(X+) + F=)y—x)+ %(f(X+) — fG=)ly = x| (28)
+/y_xg(x+u) du, yel.
0

For functions in DB(I), we give the following result.

Theorem 3. Let ¢ € DB(I) and let Z,(x) be as in (1). Then,

1

L (¢, x) — -
n(P, %) = H(x) N

(f(xH) + f(x=)EZ,(x)

X
< Gul®) Ew(g, _p)
p/n Vn

Proof.  Replacing y by the random variable x + Z, (x)/ \/ﬁ in (28) and then taking expectations, we get

1

2

(f(x+) = f(x=)E|Z, (x|

1
xL, (¢, x) — ¢p(x) = 5 (f(x+) + f(x-)EZ,(x)
n
1 Z,(0/\/n (29)
+ (f(x+) = fF(x=)EIZ, ()| + [E/ gx +u) du.
2\/2 0
From (23), we see that
y ¥l
/ g(x+u) du| < / w(g,u) du, y € R.
0 0
Applying Lemma (14) with y = w(g, -), this implies that
Z,(x)/\/n 1Z, ()l //n 1Z, ()]
E gx+u)dul LE w(g,u) du =FE¥Y
0 0 \/E
C X
BEAT) Ew(g’ Xy >
NN
This and (29) show the result. O
Observe that Theorems 1 and 3 are meaningful, since
X
Eo| g,— | =0(1), n— oo,
Jn
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as asserted after definition (16). On the other hand, such theorems can be respectively applied to functions in the sets
BV (I) and DBV (I)without any modification. Suppose, for instance, that f € BV (I). It follows from (23) that

w(g,0) <V(g[x—0,x+0InI), 6>0. (30)
Therefore, there is no need to express the upper bounds in Theorems 1 and 3 in terms of the total variation of g on
appropriate subintervals of 7, as done in (12). More details will be given in Section 5.

4 | The Convolution Operators Lg

The purpose of this section is to construct a sequence Lf of positive linear operators attaining the upper bounds in
Theorems 1 and 3 when acting on certain subsets of symmetric functions.

Let # > 0. Denote by Y, a random variable having the symmetric exponential density

2o =5 exp-plon, oer
Note that

EA(Y,) = g / (h(0) + h(~0)) exp(—p0) dO = %[E(h(Xﬂ) +h(=X ), (31)
0

for any measurable function 4 : R — R for which the preceding integral makes sense, X, being the random variable
defined in (15).

We consider the sequence Lf of convolution operators defined as

Y
Lf(f,x):[Ef<x+—”>, x€R, neN, (32)
\/_

n

acting on measurable functions f : R — R for which the preceding expectations exist. As follow from (31) and (32), we

can write
10 1 X X
") =z Eff x+—= ) +Ef[ x—-—) ), x€R, neN. (33)
2 \/n \/n

Fix x € R. Denote by S c B(R) the set of functions f which are symmetric around x and nondecreasing in [x, c0).
Note that

a:.= f(x+)=f(x-), f eSs. (34)
Also, it follows from (33) that
Xp
Ll(f.x)=Eflx+— |, fe€S. (35)
\/n

Finally, denote by S the set of symmetric functions ¢ having the form

[y=x]
() = / f(x+uydu, yeR, feS. (36)
0

We state the main result of this section.
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Theorem 4. Let a be as in (34). For the operators Lf defined in (32), we have

a. If f € S, there is equality in Theorem 1. Specifically,

X
Li(f,x)-a=FEa| g —= .
Nz

b.Ifpe S, there is equality in Theorem 3. More precisely,

i ﬁxl/ﬁ[Ew<g’%>’

Proof.  (a) In the first place, since Y; = Z,(x) is an absolutely continuous and symmetric random variable, we have

Lg(d;’ x) -

1
PY,=0=0, PY,>0==, C =1.
(¥, =0=0. P¥,>0=2. G
By (11) and (34), the function g associated to f is given by

g =0 -algp O, yeR
Since f € S, this implies, by virtue of (34), that

w(g,0)=f(x+60)—a, 6>0. (37)

X X
Fo( g —2 )| =Ef| x+ =L )—a=L/(f,x)—a,
\/n \/n

where the last equality follows from (35). This shows part (a).

In turn, this implies that

(b) Taking h(y) = y and A(y) = |y| in (31), we see that

1
EY, =0, EIY)| =EX,=.

Since the function ¢ defined in (36) is symmetric around x, we have from (33) and (37)

X Xy/\/n
Ll x) = [E<13<x+ \—}) = [E/ ' flx +u) du
0

n

4 Xy/ o 1 X,
= —FEX,+E w(g,u) du = + Eol g, — |,
N7 : PN N

where the last equality follows from (18) for w = w(g, -). This shows part (b) and completes the proof. O

5 | Bernstein Polynomials

We illustrate Theorems 1y 3 in the case of the Bernstein polynomials. To give explicit approximation results, some auxil-
iary lemmas will be needed. Recall that Stirling’s approximation states that

1 k! 1
Va2rk exp<m> <17 epl) < V2rk exp<m>, keN. (38)

Lemma 3. Let Z,(x) beasin (5). Then,

P(Z,(0)=0)<a,(x) i= —2 1, (x), A, = {5 k=1, .. .n— 1}.
\2mnx(1—x) " n
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Proof. By (4) and (5), we have

n—1
P(Z,(x)=0)=P(S,(x) =nx) = ZP(Sn(X) = k)1 4y (%) (39)
k=1
Differentiating with respect to x, it can be checked that

P(S,(x)=k) < P(S,(k/m)=k), k=1,..,n—1

By (38) and the fact that 1/(12n) — 1/(12k + 1) — 1/(12(n — k) + 1) < 0, this implies that

PSS, =k < —— [—" k=1, ...n-1
vz V k=10

This and (39) show the result. O

Let Z be a random variable having the standard normal density and let (X,),., be a sequence of independent copies of
a random variable X such that EX = u, 0 < E(X — u)?> = 2. and E|X — u|?® = y < co. The Berry-Esseen bounds estab-

lish that
X, + ... +X —
P< ! d WSy)—P(ZSy) <ct = (40)

1
o\ 3

for some positive constant C. According to Essen [19], C cannot be less than (3 + 1/10)/(cy/27) = 0.4097 - - - . Shevtsova
[20]. (see also Korolev and Shevtsova [21].) showed that C < 0.4690.

sup
yeR

Lemmad4. Let Z,(x)beasin(5). Then,

P(Z,(x) > 0) - %‘ <b,(x) 1= ’% —(1=x) o)™
1, x* 4+ (1—-x)?
+L ol +04690———22 11, \(x).
’2 X [T*1>(X) T [;’T>(X)

Proof. 1f0<x<1/nor(n—1)/n < x <1, the upper bound b,(x) is easily checked. Suppose that 1/n < x < (n —1)/n.
We apply the Berry-Esseen bounds in (40) to the random variable S,(x) defined in (3). In this regard, note that

o* = E|S;(x) — x|? = x(1 - x),

and
y = E|S;(x) — x|* = x(1 = x)(x* + 1 = x)?). (41)
Since
1 S, (x) —nx
P(Zn(x)>0)——‘ =[Pl ——=<0|—-P(Z <0)|,
2 Vhx(1l —x)
the result follows from (40), (41), and the comments following (40). O

To estimate the constant C,(f) in (8) referring to the Bernstein polynomials, we give the following result.

Lemma5. Let Z, (x)beasin (5). Forany f > 0, we have

xQ=x) , xX*+1-x)* , B
Eexp(flZ,(x)]) <2 exp( > (ﬂ + —3\/; P exp Nz .
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Proof.  The result will follow as soon as we show that

_ 2 _ 2
E exp(B]S, (x) — nx]) < 2 eXp(M(ﬁz TRt exp(m)), 42)

since, by (5), it will suffice to replace § by g/ \/E in (42).
Let f > 0. We claim that

max { E exp(B(S,(x) — nx)), Eexp(—p(S,(x) - nx))}
B’ 2 2 p? (43)
< eXP(ﬂX(l - x)<7 + (¥ + (1 -x?) (eXp(ﬁ) -1-p- ?>>>

Indeed, for k = 3,4, ..., we have
[E(S, (x) = )] = x(1 = x)|(1 = x)* 1+ (=D x* 1| < x(1 = x)(x* + (1 = x)?).

Therefore,
x(1—x)
2

Ok
Eexp(f(S;(x) —x)) <1+ B> + Z%l[E(Sl(x) - )
k=3 """

<1+ gy 5y &
STHx-0)| S+ +A -0 Y o0
k=3 """

<e ﬂZ 5 5 ﬂ2
<expl x(1—x) ?+(x + (1 —x)%) eXp(ﬂ)—l—ﬂ—? .

This, together with the fact that
E exp(A(S,(x) — nx)) = (Eexp(B(S;(x) — x)))",

shows the claim for the first term on the left-hand side in (43). For the second term, the proof is similar.
Since exp(f) — 1 —  — f%/2 < 3 exp(B)/6, we have from (43)

Eexp(f|S,(x) — nx|) < Eexp(B(S,(x) — nx)) + Eexp(—p(S,(x) — nx))

_ 2 2
< 2exp<w<ﬂ2 + #/ﬁ exp(ﬂ))),

This shows (5.5) and completes the proof. O

Recall that a random variable X is said to be subgaussian with variance proxy ¢ > 0 if EX = 0 and

ik
2

Eexp(fX) < exp(o- >, peR.

Itis well known that 6% > V ar(X). Inequality (43) says that, for values of  near the origin, the random variable .S, (x) — nx
is essentially subgaussian with optimal variance proxy ¢ = nx(1 — x) = Var(S,(x) — nx).

We are in a position to apply Theorems 1 and 3 to the case of the Bernstein polynomials.

Corollary 1. Let f € B([0,1]) and x € (0, 1). Then,

By (0 = L IED < 6,010 = 501+ b, ) = 1)
x(1 —x) x>+ (1 —x)? 1
+2exp( 5 <1+ 3\/; exp(ﬁ>>> (44)
n—-1
1 1 n
X ;%w(g, ﬁ log E>’
Mathematical Methods in the Applied Sciences, 2025 11

85U8017 SUOWILLIOD A1) 8]qeo! [dde 8y A peusenob aJe Ss(one O ‘8sn o sejni Jo} Akeid)8Ul|UO /8|1 UO (SUONIPUOD-PUe-SWLBY W00 A8 |1 Afe.d jpuluoy/:SAny) SUORIPUOD pue swie | 8y 8es *[520z/ZT/70] Uo Ariqiauliuo A8|im ezoferez 8@ pepseAIUN AQ TE0. BWW/Z00T OT/I0P/L00" A3 | 1M ARIq Ul |UO//SdNY W1} pepeojumod ‘0 ‘9.7 T660T



where a,(x) and b,(x) are defined in Lemmas 3 and 4, respectively.

Proof.  Starting from Theorem 1, use Lemmas 3 and 4 to bound the terms multiplying the quantities | f(x) — f(x—)| and
| f(x+) — f(x—)|, respectively. To bound the last term on the right-hand side in (25), use (10) and Lemma 5 with # = 1 to
estimate C,(f), and inequality (17) with v = w(g,-), m = n, and = 1 to bound the term

3)

This completes the proof. O

The comparison between Corollary 1 and formula (12) reveals the following. The terms a,(x) and b,(x) in (44) are smaller
than the corresponding ones in expression (12). However, the main difference lies in the last term on the right-hand side
in (44). On the one hand, it follows from (30) that

n—1 n—1

1 n 1 n 1 n
ol g,—log— | < V]g |x——Ilog—,x+ —log—| n[0,1] ], (45)
Bolegrint) B (e - frretoe frimi|non)

and the term on the left is easier to compute than term on the right in (45). On the other hand, excepting the case k = 0,
the lengths of the intervals in (45) are asymptotically much shorter than those in (12). For instance, the lengths of the
(n — 1th intervals in (12) and (45) are, respectively,

Landilog ~ 2, n— co.
n

n
Vi ya et
Denote by |y| and [y] the floor and the ceiling of y € R, respectively.

Corollary 2. Let ¢ € DB([0,1]) and x € (0,1). As in (28), let g = f, € B(I) be the function associated to the
Radon-Nikodym derivative f € B(I) of ¢. Then,

| B, (¢, x) = p(x) = x(1 = ) P(S,_(x) = [nx])(f (x+) = / (x=))]

x(1 —x) x>+ (1 —x)? 1
o e Gt €9)) “

s 1 n
X ; Z a)(g, ﬁ log E)

k=0

Proof. 1t is known (cf. Johnson and Kotz [22 , p. 52].) that

S (x) — nx
[E”()

=2x(1 — x)P(S,_1(x) = [nx]). 47)

Hence, starting from Theorem 3 and recalling (5), we see that

1

NG

EZ,(x) =0,

ElZ,(0)| = x(1 = x)P(S,_1(x) = [nx]).

As in the proof of Corollary 1, the upper bound is (46) is obtained by choosing # = 1in Lemma 5,and # = 1and m = [\/ﬁ]
in (17). This completes the proof. O
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Bojanic and Cheng [9, Th. 2], showed the following result. In the setting of Corollary 2, assume further that n > x(1 —
x). Then,

3 1/2
B, (h.x) — $(x) — % <x(12—ﬂx)> (f(x4) = f(x=)
n
< —2 jpeen - ol 48)
2ny/x(1 — x)

2L\/;_1J X 1—x
+ - VI g |x— , X+ s
n /ZS ( l Vk+1 \/k+1]>

where M is an explicit constant (cf.[9, Th.1]). We point out that there is a misprint in [9, Th 2], concerning the main term
of the approximation.

Observe that there is no restriction on » in Corollary 2. On the other hand, the main term of the approximation in (46)
and (48) is essentially the same. Indeed, we have from (47) and the central limit theorem for .S, (x)

Vx(1 - x)UE S,(x) — nx

2\/; Vnx(1—x)
Vx(1=x) 1 (x(l—x))l/2 o oo
o ) )

ElZl= —(=5

Y NG

x(1 = x)P(S,_;(x) = |nx]) =

where Z is a standard normal random variable. Finally, the asymptotic value of the constant in the upper bound in (46) is
2 exp(x(1 — x)/2), which is slightly worse than 2. However, the total variation term in (48) is worse than the upper bound
in (46), as explained in the comments following Corollary 1.

6 | Conclusions
The approximation of discontinuous functions or absolutely continuous functions with discontinuous derivatives can be

attacked using sequences of linear operators. These operators must have an expression in probabilistic terms. In this way,
estimates of the rate of convergence of the process are obtained in terms of a local continuity modulus.
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