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CORRECTION

SMOOTH DISCRIMINATION ANALYSIS

BY ENNO MAMMEN AND ALEXANDRE B. TSYBAKOV

The Annals of Statistics (1999)27 1808–1829

In the proof of Theorem 3 (further abbreviated as T3) the following changes
should be made for the caseF = Ffrag. The functiong0 has to be chosen as
g0(x) = I{x ∈ K} andfω should be defined as

fω(x) = (1+ η0 + b1)I
{
0 < x2 <

1

2

}

+
{
1+

[
b(x1,ω) − x2

c2

]1/α}
I
{

1

2
≤ x2 ≤ b(x1,ω)

}

+ (1− 2b1)I
{
b(x1,ω) < x2 ≤ 1

2
+ τM−γ

}

+ (
1− η0 − b2 − b3(ω)

)
I
{

1

2
+ τM−γ < x2 ≤ 1

}
,

whereη0, b1,ω, τ,M,γ are as in T3,b2 = (b1 + 2η0τM−γ )(1− 2τM−γ )−1 and
b3(ω) is a constant such that

∫
fω(x) dx = 1. The newly definedb3(ω) differs

from b3(ω) in T3 by the additional summand on line 12 on page 1825:

2b1
(1

2 − τM−γ )−1
∫ 1

0

[1
2 + τM−γ − b(x1,ω)

]
dx1.

It can be easily checked that the newly definedb3(ω) also satisfies the final
equalities in (48) and in (52). For the proof of the last line on page 1825 one
should proceed forη < b1 as in T3, but forb1 ≤ η ≤ η0 one must use the crude
bound

λ{x ∈ K : |fω(x) − g0(x)| ≤ η} ≤ λ
{
x ∈ K : 1

2 ≤ x2 ≤ 1
2 + τM−γ

}
= τM−γ ≤ c2η

α,

where the first inequality holds forM large enough. The expression in the last line
on page 1826 has to be replaced by∫ 1

0

[∫ 1/2+ϕ1(x1)

1/2

{√
1− 2b1 −

√
1+ [(

1/2+ ϕ1(x1) − x2
)
/c2

]1/α }2
dx2.

Accordingly, the expression on the second line on page 1827 should be modified:
it should be multiplied by 2 and the term 8b2

1

∫
ϕ1(x1) dx1 should be added which

is of the orderO(M−γ (1+2α−1)−1). On page 1826, line−6, and on page 1827,
line −4, the powern should be replaced by 2n.
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