1358 NOTES

page 1002: In Proposition 1 read “A(., ¢, 7) = 1(+, 7), € ©” instead of “A(.,
0,7) = 19(., 0), 0 € ©°.”

page 1003: Theorem 5: Read “all compact K” instead of “some compact K” and
“lt] < cgn?” instead of “re R.”

page 1007: In the formula for ¢, add the term +a;,a,,.
page 1013: Lemma 4 (ii): Read

lim,_, supy.x SUP|-_gi<ex Eg(19(+5 0, DL se xi1gm,0054) = 0+

page 1016: Lemma 8: Assume that in addition the regularity conditions of
Theorem 1 are fulfilled. In the formula for R,* add the term
+R,R,.

page 1017: Lemma 9: The proof contains a slip in (9.17). One has to assume
L, instead of L,, furthermore that the conditions are fulfilled for
(0, 7) — h(x, 8, 7)as wellas for (0, ) — h(x, 7, §), and that z, = 6 +
n~it. The applications made of this Lemma remain valid.

page 1024, line 26 and page 1025, line 6: Read (6.2) instead of (6.4).

CORRECTION TO

“THE INVARIANCE PRINCIPLE FOR ONE-SAMPLE
RANK-ORDER STATISTICS”

By PranaB KUMAR SEN
University of North Carolina, Chapel Hill

In the above paper (Ann. Statist. 2 49-62) it has been correctly pointed out
by Professor R. H. Berk that in Theorem 2.1, (2.8) is valid only when F(x) is
symmetric about 0. This naturally localizes the scope of the theorems to the
usual case of distributions symmetric about zero. For distributions, not neces-
sarily symmetric about origin, under the conditions of Chernoff and Savage [1],
Sen and Ghosh [2] have obtained stronger invariance principles. The question
remains open whether the Chernoff-Savage conditions can be replaced by the
weaker conditions in this paper for arbitrary F.

REFERENCES

[1] CHErRNOFF, H. and SAvaGe, I. R. (1958). Asymptotic normality and efficiency of certain
nonparametric test statistics. Ann. Math. Statist. 29 972-994.

[2] SEN, P. K. and GHosH, M. (1973). A Chernoff-Savage representation for rank order statis-
tics for stationary ¢-mixing processes. Sankhyd Ser. A 35 153-172.

Institute of Mathematical Statistics is collaborating with JSTOR to digitize, preserve, and extend access to
The Annals of Statistics. BIEOIRS ®

IR

v

o 22

WwWw.jstor.org



