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CORRECTION

STRONG ORACLE OPTIMALITY OF FOLDED CONCAVE
PENALIZED ESTIMATION

BY JIANQING FAN, LINGZHOU XUE AND HUI ZOU

Princeton University, Penn State University and University of Minnesota

In this note we include a correction to equation (19) on page 840, which is a step
in the proof of Theorem 4 of Fan, Xue and Zou [Ann. Statist. 42 (2014) 819-849].
There is no change in the statement of Theorem 4, and the rest of the proof stays
unchanged. Equation (19) on page 840 should be corrected in the following way:

We apply the coordinatewise mean-value theorem with respect to each coordi-
nate of B (i.e., B;) to obtain that

Vita(B) = Vi4(B*) + [V2u(B7)], - A + R;(RY),

where [Vzﬂn(ﬂ*)]j denotes the jth row of v2e, (B, B(j) is on the line segment
joining B and B* and R;(A") = [V2¢,(B") — V2¢,(8"); - &.
Define
RA) = (R (A"), R,(A®). ..., R,(A")),
and rewrite R(A) as (R/;(A), R;c(A))'.
The rest of the proof stays the same.
REFERENCES

FAN, J., XUE, L. and Zou, H. (2014). Strong oracle optimality of folded concave penalized estima-
tion. Ann. Statist. 42 819-849. MR3210988

J. FAN L. XUE
DEPARTMENT OF OPERATIONS RESEARCH DEPARTMENT OF STATISTICS

AND FINANCIAL ENGINEERING PENNSYLVANIA STATE UNIVERSITY
PRINCETON UNIVERSITY UNIVERSITY PARK, PENNSYLVANIA 16802
PRINCETON, NEW JERSEY 08544 USA
USA E-MAIL: 1zxue @psu.edu

E-MAIL: jgfan@princeton.edu

H. Zou

SCHOOL OF STATISTICS
UNIVERSITY OF MINNESOTA
MINNEAPOLIS, MINNESOTA 55414
USA

E-MAIL: zouxx019 @umn.edu

Received November 2014.
935


http://www.imstat.org/aos/
http://dx.doi.org/10.1214/14-AOS1296
http://www.imstat.org
http://www.ams.org/mathscinet-getitem?mr=3210988
mailto:jqfan@princeton.edu
mailto:lzxue@psu.edu
mailto:zouxx019@umn.edu

	References
	Author's Addresses

