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CORRECTION
NONPARAMETRIC RENEWAL FUNCTION ESTIMATION

By EpwARD W. FREES
The Annals of Statistics (1986) 14 1366-1378

The data used in the example of Section 4 were assumed to be ordered
observations from an experiment that yielded i.i.d. data. As was kindly pointed
out by Dr. Harold Ascher, even a casual examination of the data shows them to
be nonstationary. A more appropriate interpretation of the data is that they
were successive failure times of a single item being repaired after each failure,
and thus the estimation techniques of the paper do not apply to this example.

Thanks again go to Dr. Ascher for bringing this to my attention.
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