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Professor Xuejun Wang (School of Mathematical Sciences, Anhui University, Hefei,
People’s Republic of China) has so kindly pointed out to us that there is an error
in the formulation of the main results of our paper [1]. Specifically, Professor Wang
pointed out apropos of Theorem 2.1 that it does not follow from Lemma 3.1 and
{Xn,n > 1} being m-LNQD that the sequences {Yy,k > 1} and {Zx,k > 1} are
m-LNQD. These sequences of random variables are m-LNQD in the corrected for-
mulation given below although {Zj, k > 1} being m-LNQD is not used in the proof.
A similar comment pertains to Theorems 2.2 and 2.3. The proofs presented in [1]
are valid with the corrected formulations. It is an open problem as to whether in
general the m-LNQD property is preserved by non-decreasing functions.

Corrections will now be given.

1. Replace the first sentence of the statement of Theorems 2.1 and 2.2 by the
following sentence: Let {X,,n > 1} be a sequence of random variables such that
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{f(X,),n > 1} is a sequence of m-LNQD random variables for every non-decreasing
function f.

2. Replace the first sentence of the statement of Corollary 2.1 by the following
sentence: Let {X,,,n > 1} be a sequence of identically distributed random variables
such that {f(X,),n > 1} is a sequence of m-LNQD random variables for every
non-decreasing function f and suppose that F|X;|P < oo for some 1 < p < 2.

3. Replace the first sentence of the statement of Theorem 2.3 by the following sen-
tence: Let {X,,,n > 1} be a sequence of random variables such that {f(X,),n > 1}
is a sequence of m-LNQD random variables for every non-decreasing function f and
let 1<p<2.

We now give an example of a sequence of random variables {X,,,n > 1} such that
{f(X,),n > 1} is a sequence of m-LNQD random variables for every non-decreasing
function f.

Example. Let {X,,n > 1} be a sequence of negatively associated random
variables; that is, for every pair of nonempty disjoint subsets A; and Ay of positive
integers and every choice of functions fi: R4 - R and fa: R42 — R which are

coordinatewise non-decreasing,
COV(fl(XiI s Al),fg(XjZ j S Ag)) < 0.

It is well known that NA sequences are LNQD. It is clear that for a sequence
{Xn,n =1} of NA random variables, the sequence {f(X,),n > 1} is NA (hence
is LNQD) for every non-decreasing function f. Thus {f(X,),n > 1} is m-LNQD for
all m > 2.

In view of the above reformulations of the main results, we point out that
Lemma 3.1 is not needed in their proofs. We also point out that in Remark 1.1, the
constant a needs to be non-negative.

Acknowledgment. The authors are grateful to Professor Xuejun Wang for
his interest in our work and for pointing out to us that there is an error in the
formulation of the main results of our paper [1].
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