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In the proof of Theorem 1 in the paper by Cai and Wang (2014),
the statement on page 12 of Cai and Wang (2014), i, = u; +
0,(n~"/2), is not enough to show the asymptotic distribution of
B. Therefore, the statement on page 12, “Hence in the following
proof, we will use u, to replace i, without further explanation”, is
inaccurate. Indeed, by using the notation in Cai and Wang (2014),
nmV2N 0 = Wy(1) — & fol K.(r)dr by using Cai and Wang
(2014, properties (a)-(d) on page 6), where § = [fo1 K (r)dW, (r)+
211/ f01 KZ(r)dr. Therefore, the term —&, f(; K.(r)dr in the above
equation is missing in the proof of Theorem 1 in Cai and
Wang (2014). Then, Theorem 1 can be correctly restated as
follows.

Theorem 1. Under Assumptions A1-A3, we have

VDB =B MN (0.3, ) + m.

(0,0, B18)".

Similarly, in the proof of Theorem 2 in the paper by Cai and
Wang (2014), the statement on page 13 of Cai and Wang (2014),
i = u + 0p(n~?), is not enough to show the asymptotic

where ny =
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distribution of j for 6 # 0. Therefore, Theorem 2 should be mod-
ified accordingly as below.

Theorem 2. Under Assumptions A1-A3 and model (6) withc < 0,
we have

A d x
VDB~ SN (o, 2) ,
B
where Z:; = S;7sp*s 1 5% is defined on page 13 of Cai and Wang
(2014), Sg™ = Var(nz) and n; = (W,(1), Wy, (1), 0 f(; (exp(rc) —
1AW, (r)/c)".

Finally, 81&. should be added into the right hand side of (10) in
Cai and Wang (2014). Also, auz in the (2, 2)th element in matrices
£2, 2% and Z; onpage 7 and S, and S} on page 13 in Cai and Wang
(2014) should be Var(u;), auz in (9) in Cai and Wang (2014) should
be Var(u,)* and 1/4/nin (A.5) should be 1/n.
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