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CORRECTION

SPECTRAL ANALYSIS FOR HARMONIZABLE PROCESSES

BY KEH-SHIN LII AND MURRAY ROSENBLATT

The Annals of Statistics (2002) 30 258–297

In the statement of Theorem 5.3, page 273, fa,b(a
′η′ + ω′ + 2πk) should be

replaced by fa,b(α
′η′ + ω′ + 2πk) and fa′,b′(a′η′ + ω′ + 2πk′) by fa′,b′(α′η′ +

ω′ + 2πk′). The theorem holds in the non-Gaussian case if

sup
t

∑

τ,t ′,τ ′
|cum(Xt ,Xτ ,Xt ′ ,Xτ ′)| < ∞.

On the same page f1,0(η + ω) should be replaced by f1,0(αη + ω)�(α).
From page 292 on, wherever a′η′ +ω′ occurs it should be replaced by α′η′ +ω′.
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