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best shot is to point out that, despite its power, the
Chen-Stein method is not omnipotent. In fact, there
are simple problems where one mighg suspect that a
Poisson law lurks below the surface, yet the hooks
provided by the Chen-Stein method leave us without
a catch.

Consider a simple random walk S, = X; + X, +
-+« + X, in R? where the X; are iid. To make life as
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