Annales de I’Institut Henri Poincaré - Probabilités et Statistiques
2021, Vol. 57, No. 1, 272

ANNALES

DE LINSTITUT
https://doi.org/10.1214/20-AIHP1078 HENRI
© Association des Publications de 1I’Institut Henri Poincaré, 2021 POINCARE
PROBABILITES

ET STATISTIQUES

Erratum: Central limit theorems for eigenvalues in a spiked
population model [ Annales de 1’Institut Henri Poincaré —
Probabilités et Statistiques 2008, Vol. 44, No. 3, 447-474]

Zhidong Bai? and Jianfeng Yao®

AKLASMOE and School of Mathematics and Statistics, Northeast Normal University, China. E-mail: baizd@nenu.edu.cn
5The University of Hong Kong, Pokfulam Road, Hong Kong. E-mail: jeffyao @ hku.hk

Received 29 May 2020; accepted 15 June 2020

The proof of Theorem 7.1 repeatedly uses the fact that the sequence of Hermitian matrices (A,),>1 is bounded in spectral
norm, that is sup,, | A, || < oo. This condition was unfortunately forgotten during the finalization of the paper. It must be
added into the assumptions of the theorem.

Likewise, the same condition sup,, || A, || < oo must be added into the assumptions of Theorem 7.2 of the paper for the
sequence of symmetric matrices (A,),>1 there.



