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Erratum

Identification of Multifractional Brownian
Motion

By Jean-Francgois Coeurjolly. Bernoulli: (2005), 11, 987-1008.

An error has been found in the expression for E(Z(j,*)Z(/j,*)) given in the proof of
Lemma 2 at the top of p. 1001. This should read as follows:
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0, otherwise.

The third limit was given as
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But for n sufficiently large, #; and 7, are sufficiently separated in the sense that the
neighbourhoods Vy(#1) and Vy(#;) do not overlap, which then implies that this term
tends to zero.

As a consequence, the correct statement of Proposition 1(ii) is as follows: the finite-
dimensional law of the process {\/ZNeN Vne(t, a), t €]0, 1[} converges, when N — —+o0,
towards that of a centred Gaussian {G(¢), ¢ €]0, 1[} with covariance function defined by
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A similar remark applies to Proposition 2.

I am sincerely grateful to A. Begyn (University of Toulouse IIT), who drew my attention
to this error. He has corrected the error in his paper (Begyn 2005) which generalizes this
work.
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