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Theorem 2.1 is not valid for estimator α̂; it is valid instead—as stated—for
the regression estimator without intercept term, i.e., for the estimator ᾰ =
2/(γ̆ + 1) where γ̆ =

∑n
k=1 Yk log k/

∑n
k=1 log2 k. Similarly, Theorem 4.1 is

not valid for estimator λ̂; it is valid instead—as stated—for the regression
estimator without intercept term, i.e., for the estimator λ̆ = g−1(ğ) where
ğ =

∑n
k=1 Yk log k/

∑n
k=1 log2 k.

For details and clarification, see Proposition 2.2 and Theorem 3.1 (i) of
McElroy and Politis (2007).

References

[1] McElroy, T. and Politis, D.N. (2007). Computer-intensive rate estimation,
diverging statistics, and scanning, Annals of Statistics.

1


