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CORRECTION

STRONG ORACLE OPTIMALITY OF FOLDED CONCAVE
PENALIZED ESTIMATION

BY JIANQING FAN, LINGZHOU XUE AND HUI ZOU

Princeton University, Penn State University and University of Minnesota

In this note we include a correction to equation (19) on page 840, which is a step
in the proof of Theorem 4 of Fan, Xue and Zou [Ann. Statist. 42 (2014) 819–849].
There is no change in the statement of Theorem 4, and the rest of the proof stays
unchanged. Equation (19) on page 840 should be corrected in the following way:

We apply the coordinatewise mean-value theorem with respect to each coordi-
nate of β (i.e., βj ) to obtain that
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and rewrite R(�̃) as (R′
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Ac (�̃))′.
The rest of the proof stays the same.
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