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In the article by Jiang et al. (2022), assumption (A3) concerning a moment condition is such that a 
power of 2 should be a power of 4. This erratum is due to an oversight by the authors in their proof 
of Lemma 1.

The corrected assumption (A3) is

(A3) The distribution of X is such that
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for all βA ∈ RdA , βB ∈ RdB andΣ a dA × dA symmetric and positive definite matrix.

In a similar vein, the statement of Lemma 1 is such that max{1, f (X, U)}2 in equation (A9) should 
be replaced by max{1, f (X, U)}4. Also, in the Lemma 1 proof 

• between equations (A17) and (A18) the set {(0,0,0), (1,1,2), (2,0,2)} should be replaced by 
{(0,0,0), (1,1,2), (2,0,4)},

• in the last paragraph of Appendix A.4 the triple (2,0,4) should replace (2,0,2) in the set over 
which (p1, p2, p3) takes values.
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