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In this note, we correct the proof and statement of Theorem 5 in McMurry and Politis (2010),
which establishes the consistency of the linear process bootstrap (LPB) for the sample mean. The
statement of Lemma 6, on which Theorem 5 relies, is in error.

Lemma 6 is used to bound the operator norm p(A'/2 — BY/2) by a bounded factor times the
operator norm p(A— B), where A'/? and B'/? are taken to be the lower triangular Cholesky factors
of A and B. The result was erroneously thought to be an extension of results in Horn and Johnson
(1990) for the matrix square root given by the spectral decomposition. This lemma is used in
several places throughout the proof of Theorem 5.1

The correct bound is slightly weaker than stated and can be found in Theorem 2.1 of Drmac,
Omladi¢, and Veseli¢ (1994). It is
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where ¢, = 1/24|log, n]. In order to ensure the operator norm convergence of the Cholesky factors
using (1), we now require conditions strong enough to guarantee c2p(A — B) — 0; the conditions
which ensure this rate of convergence are implied by all typical cases including those discussed in
Corollary 4. With these modifications, Theorem 5 is correctly stated as follows.

Theorem 5. Assume the conditions of Theorems 1, 2, and 8, with ¢ = 2. Furthermore, assume
B> 1/2 as in Corollary 2 and [logn]*p(X.; — Xn) = op(1). Let E[X;] = u. Then,
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and B
var® [n1/2Y*} —p o2,
where 0% = (7o + 2 > opey k) = limy, o0 var [nI/QX].

The proof of Theorem 5 follows as published in McMurry and Politis (2010) with (1) substituted
for all invocations of Lemma 6.
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