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摘   要: 

 

We view the classical Lindeberg principle in a homogeneous 
Markov process setting and propose a probability 
approximation framework. As applications, we study the error 
bounds of the following two approximations: multivariate 
normal approximation, approximating a family of online 
stochastic gradient descents (SGDs) by a stochastic 
differential equation (SDE) driven by multiplicative Brownian 
motion, and Euler-Maruyama (EM) discretization for SDEs 
driven by \alpha-stable process.  


