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CORRECTION
SMOOTH DISCRIMINATION ANALYSIS

By ENNO MAMMEN AND ALEXANDRE B. TSYBAKOV
The Annals of Satistics (1999)27 1808-1829

In the proof of Theorem 3 (further abbreviated as T3) the following changes
should be made for the case = Fxag. The functiongg has to be chosen as
go(x) =1l{x € K} and f,, should be defined as

1
fw(x)=(1+no+b1)|{0<x2< 5}
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41— 2bp) {b<x1, 0 <xp< 5+ rM—V}
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+(1—no—b2—b3(a)))l{§+rM_7’ <x2§1},

whereng, b1, w, T, M,y are asin T3py = (b1 + 2notMV)(1—2tM V)L and
b3(w) is a constant such thgt f,(x) dx = 1. The newly defineds(w) differs
from b3(w) in T3 by the additional summand on line 12 on page 1825:

1
2b1(3 - rM_V)_1/0 [3+TM77 — b(x1, )] dx1.

It can be easily checked that the newly defirnedw) also satisfies the final
equalities in (48) and in (52). For the proof of the last line on page 1825 one
should proceed fon < b1 as in T3, but forb1 < n < ng one must use the crude
bound

MreK:i|fo) —go@ | <m<i{freK:iz<xe<j+tM ")
=tM™V <con”,

where the first inequality holds fae large enough. The expression in the last line
on page 1826 has to be replaced by

1r r1/2+¢1(x0)
_/o [_/1 ! {\/1_7%1_\/1"‘[(1/24‘(!)1()61) — x2)/c2]M* Vdxa.
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Accordingly, the expression on the second line on page 1827 should be modified:
it should be multiplied by 2 and the ternlv?[ ¢1(x1) dx1 should be added which
is of the ordero (M~71+2¢"H=1) On page 1826, line-6, and on page 1827,
line —4, the powern should be replaced by:2
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