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CORRECTION

AUTOCORRELATION, AUTOREGRESSION AND AUTOREGRESSIVE
APPROXIMATION

By AN HoNG-ZH1, CHEN ZHAO-GUO AND E. J. HANNAN
Annals of Statistics (1982) 10 926-936.

In Theorem 6, the second line should read “a < o, then”. The additional conditions are
unnecessary and would be needed only if the a(j) defined in the third line of Section 3
replaced the ar(j) in the theorem.

In (9), 0® and ¢% should be interchanged.

The quantity p introduced below formula (22) should be required to satisfy p > 1. At
line 9 from the bottom of page 932, “< «” should be inserted before the full stop and in the
next line p(k) should be defined as P(p?*'). In the next line after that the supremum
should be over T'< p®**! and the last displayed formula on page 932 should read

2, {In p()}%exp(—¥b? In In p*).

At line 6 on page 933 o {(In T/T')"/?} should be o{(T In T')"/?} and on page 934, at lines 9
and 11, S?4(T) should be s%,.(T).
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