
Full Terms & Conditions of access and use can be found at
https://www.tandfonline.com/action/journalInformation?journalCode=lsta20

Communications in Statistics - Theory and Methods

ISSN: 0361-0926 (Print) 1532-415X (Online) Journal homepage: https://www.tandfonline.com/loi/lsta20

Correction

To cite this article: (2020) Correction, Communications in Statistics - Theory and Methods, 49:20,
5114-5114, DOI: 10.1080/03610926.2019.1708402

To link to this article:  https://doi.org/10.1080/03610926.2019.1708402

© 2020 The Author(s). Published with
license by Taylor & Francis Group, LLC

Published online: 29 Jan 2020.

Submit your article to this journal 

Article views: 161

View related articles 

View Crossmark data

https://www.tandfonline.com/action/journalInformation?journalCode=lsta20
https://www.tandfonline.com/loi/lsta20
https://www.tandfonline.com/action/showCitFormats?doi=10.1080/03610926.2019.1708402
https://doi.org/10.1080/03610926.2019.1708402
https://www.tandfonline.com/action/authorSubmission?journalCode=lsta20&show=instructions
https://www.tandfonline.com/action/authorSubmission?journalCode=lsta20&show=instructions
https://www.tandfonline.com/doi/mlt/10.1080/03610926.2019.1708402
https://www.tandfonline.com/doi/mlt/10.1080/03610926.2019.1708402
http://crossmark.crossref.org/dialog/?doi=10.1080/03610926.2019.1708402&domain=pdf&date_stamp=2020-01-29
http://crossmark.crossref.org/dialog/?doi=10.1080/03610926.2019.1708402&domain=pdf&date_stamp=2020-01-29


Correction

Article title: “On the optimal designs for the prediction of complex Ornstein-
Uhlenbeck processes”

Authors: Kinga Sikolya and S�andor Baran

Journal: Communications in Statistics–Theory and Methods

DOI: 10.1080/03610926.2019.1645855

There are typos in the first term of the formula defining quantity vij both in Theorem
3.1. of Section 3 on page 5 and in its proof provided in Appendix A.1. (page 12). The
correct form is

2k

k2 þ x2
cos ðwðdi� j þ :::þ di� j�1ÞÞ

Furthermore, due to a lately detected bug in the code written for the Numerical
experiments section, in the cases of n¼ 4 and n¼ 5 the Table 1 changes as follows

Accordingly, the Example 3.3. (page 5) is modified as follows

Example 3.3. Consider now the four-point design f0, d1, d1 þ d2, 1g: In this case the

partial derivatives of IMSPEðẐÞ with respect to d1 and d2 are zero at d1 ¼ d2 ¼ 1=3,
however, by analyzing the corresponding Hessian one can find parameters ðk,xÞ where
the equidistant design is not optimal.

Table 1. IMSPE values (in arcsec2) corresponding to the optimal and to the equispaced design and
relative efficiency of the equispaced design.

k ¼ 2:452, x ¼ �4:127 k ¼ 4:997, x ¼ �0:356 k ¼ 4:937, x ¼ �5:777
(estimates from Y2017) (estimates from Y2016) (estimates from Y2015)

optimal 0.8327 1.3179 1.5010
n¼ 3 equispaced 0.8327 1.3179 1.5010

rel. eff. (%) 100 100 100
optimal 0.5404 0.9734 1.017

n¼ 4 equispaced 0.5404 0.9734 1.017
rel. eff. (%) 100 100 100
optimal 0.1038 0.5813 0.5903

n¼ 5 optimal design ð0, 0:225, 0:45, 0:675, 1Þ ð0, 0:242, 0:484, 0:727, 1Þ ð0, 0:243, 0:487, 0:73, 1Þ
equispaced 0.1238 0.5832 0.5920
rel. eff. (%) 83.84 99.67 99.71

� 2020 The Author(s). Published with license by Taylor & Francis Group, LLC.
This is an Open Access article distributed under the terms of the Creative Commons Attribution License (http://creativecommons.org/
licenses/by/4.0/), which permits unrestricted use, distribution, and reproduction in any medium, provided the original work is
properly cited.

COMMUNICATIONS IN STATISTICS—THEORY AND METHODS
2020, VOL. 49, NO. 20, 5114
https://doi.org/10.1080/03610926.2019.1708402

http://crossmark.crossref.org/dialog/?doi=10.1080/03610926.2019.1708402&domain=pdf&date_stamp=2020-08-25
http://creativecommons.org/licenses/by/4.0/
http://creativecommons.org/licenses/by/4.0/
http://www.tandfonline.com

