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Abstract

We provide a correction note to our paper with the above title.

According to a careful scrutiny of our manuscript [3], which helped us to correct an earlier mistake,
we were also led to reconsider—and correct our paper [2]. In particular, Lemma 2.3 there has to be
modified as follows:

Lemma 2.3 We have, as n — oo,

21: + % +0(n 1), for v >1,

. %2—&—%, for ~v=1,
Zﬁ: 7};:; + 2+ 0(1), for 0<vy<1,
=t n, for ~v=0,

%fn,y+(9(n7), for —1<~y<0,

where, in the last case, 0 < 7# < ky < ﬁ
The flaw in [2] occurs for the case —1 < v < 1, where a more careful application of the Euler-
MacLaurin summation formula provides the above approximations (cf., e.g., [1], p. 124).

A direct consequence of this is that Lemma 3.1 in [2] must be modified into

Lemma 3.1 In the notation of Subsection 2.1 we have, as € 0,

Lo A p(e) + 5 - A () + 0(A%)(e)), for > 3p,
b Arp(e) + 3 - AR(e), Jor T =3p,
Arp(€) = § 72 Arple) + 5+ A (e) + 0(1), for 2p <r<3p,
A, ,(e), for r=2p,
2 Arp(e) = Krypy—2 + O(e) + (’)(Agg(s))7 for 2 <r<2p,
where, in the last case, 0 < —Tr_jf < K(r/py—2 < Tfp.

This, finally leads to the following modification of Proposition 1.1 of [2]:

Proposition 1.1 Let 0 < p < 2 and r > 2, and suppose that Y, Xy, Xo, ... are i.i.d. normal random
variables with mean 0 and variance o2 > 0, and set S, = ZZ:1 Xi,n>1.
(i) If r < 2p, then

oo

I ( t/m-2p(1g, | > ent/?) — L P gy 2fp>:_ s
lim ln (ISn] > en'/?) pa—— Y| K(r/p)—2
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More precisely, if 2r —5p 4+ 2 < 0, then

S ntP2p(|S,| = ent/?) — TL T RY ) = K2+ O()  as €\0,

n=1 -p
if 2r —bp+2 =0, then
in(r/p)_QP(|Sn| > ent/P) — r]’%p € 2<2T;PP)E|Y|% = —K(r/p—2+O(clog(l/e)) as e\0,
n=1
and, if 2r —5p+2 > 0, then
i n(/P=2p(|8, | > ent/P) — rp%p ~5_2<%}ME\Y| == —K(r/p)—2 + (9(62(?:;)) as e\, 0.

n=1

(ii) If r = 2p, then
- 1
li ( P(|S,| > 1/1’_—2%Ey2%):_,;
Egg(ls\fﬁn)g Y] 5
More precisely, if p > 2/3, then
= 1/ _2p _2p 1
ZP(|SH|25n P)y—¢ 2—rE\Y|2—P=—§+O(6) as e\, 0,
n=1
and, if p < 2/3, then

> P p ]. P
ZP(|Sn\anl/”)fe_iiﬂE\Y\?z—ip:f§+(9(522fp) as € N\0.
n=1

(iii) If 2p < r < 3p, then

3 n/P=2p(|S,| > en/?) - r%p R EY)EE —0(1)  as e \0.

n=1

(iv) If r = 3p, then

o0
1 P P
3 nP(S,| > en'/?) — iefﬁEmz‘iﬁ —0(1) as £\0.

n=1

(v) If > 3p, then

oo
S nCM2pP(IS,| 2 en'/r) - L T B — oY)
r

as €N\/0.
-Pp

n=1

The revised proof of the proposition amounts to replacing the old Lemma 3.1 with the above one
whenever there is a discrepancy between the two versions.
Parts of Corollary 1.1 must consequently be modified accordingly.
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