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A minor correction is needed in the proof of Theorem 3.1.
Theorem 3.1 shows that in the case of a long memory time series fX kg with

autocovariances gj ¼ CovðX j ;X 0Þ � cj2d�1; 0odo 1
2
; the estimate of spectral density

at zero frequency ŝ2
N ;q ¼ ĝ0 þ 2

Pq
j¼1ð1 � j=ðq þ 1ÞÞĝj can be used to estimate the

asymptotic variance of the renormalised sample mean:

q�2d ŝ2
N ;q �!

P
c2

d ¼ lim
N!1

Var N�1=2�d
XN

j¼1

X j

 !
:

The convergence (A.1) on p. 290 is correct but two corrections on p. 291 must be
done. It is obvious that line 5, p. 291 should be EðvN ;1 � EvN ;2Þ

2
¼ oðq4dÞ: Since

iN ;1 ¼ oðq2dÞ ¼ oðq4dÞ we have to show that iN ;2 ¼ oðq4dÞ: To prove that we must
correct the last line on p. 291. Note that summation is taken over j jj; j j0jpq and
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jij; ji0jpN : We have to apply here the estimate

Xk

i¼1

jgiþvjpCk2d (1)

uniformly in v ¼ 0;
1;
2; . . . and kX1 which implies that
PN

i¼1jgiþvjpCN2d ;Pq
i¼1jgiþv0 jpCq2d ; uniformly in v; v0: Using these bounds in the last line of p. 291

(and correcting the summation) we obtain that iN ;2pCN�2NqN2dq2d ¼

Cðq=NÞ
1�2dq4d ¼ oðq4d Þ to complete the proof.

To prove (1), note that for jvjXk þ 1 and 1pipk; jgiþvjpCji þ vj2d�1pCjk þ

1 � ij2d�1: Therefore

Xk

i¼1

jgiþvj ¼
Xk

i¼1

jgiþvj1fjvjpkg þ
Xk

i¼1

jgiþvj1fjvjXkþ1g

pC
Xk

i¼1

ji þ vj2d�11fiþva0; jvjpkg þ
Xk

i¼1

jk þ 1 � ij2d�1

 !

pC
X2k

i¼1

i2d�1pCk2d :
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