
Gaussian Integration by Parts
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It is possible , with a careful analysis , to use this
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It is a bit annoying .
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Stein's Method

Instead of trying to bound dkdlw,Z) ,
bound dw

,
l wit) =

"shift?ps ,
I 1h dyw - Shdy z t

Following the intuition from Stein 's lemma
,
we want to bound this

by

consider the ODE

fh
'

hot - wfhlwj = hi w) - Tech)
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