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We correct Lemma 2 in the supplementary document of [I] as below.

Lemma 2’ Suppose (1.2) holds and let n = np,4» € [s, €] for some r € {1,..., ¢}, denote a true
change-point. Then there exists ¢o € (0, 00) such that for b satisfying \§Ze| < |S!.| and |n—b| > coer
with ep = T%/2-291og T', we have [S7.| — \ggel >2log T.

Proof. Let both §Z,e, §Ze > 0 without loss of generality.

The proof follows directly from the proof of Lemma 2.6 in [2]. We only consider Case 2 of Lemma
2.6, since adapting the proof of Case 1 (when there is a single change-point within [s, e]) to that of
the current lemma takes analogous arguments.

Using the notations therein, it is shown that the term FEy; is dominant over E9; and FEg; in §Ze —gl; o
where | = cper. Noting further that i=n—s+1, h=06p, j=e—n—hand a= > o?(t/T) —
(e—s+1)"13¢__0%(t/T), and that h > 2,

la/itj+h h—1
Vivith Vit lWi+h={/G+DG+h—-0)+i(G+1)}
> S§1,-CerdrT~2 > 2log T

Ey =

for large T'. O

With Lemma 2’, we derive Theorem 1’ under Assumption 2’, which correct Theorem 1 and As-
sumption 2 of [I], respectively. Theorem 2 of [I] is also updated with regards to the rate given to
the bias term e7 in Theorem 1’ below.

Assumption 2° For © € (7/8,1] and § € (5/4 — ©,0 — 1/2), the length of each segment in
02(t/T) is bounded from below by 7 = CT®. Further, there exists some constant ¢ € (0, o) such

that,
max Np — 77p—17 Mp+1 — Tp <e
1<p<N Mp+1 — Mp TMlp — Tp—1
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Theorem 1’ Suppose that {V;7}7 ;' follows the model (3). Assume that there exist M, m >
0 such that sup,|o?(t/T)] < M and infi<;<n |0? ((n; +1)/T) — 0% (n;/T)| > m. Under As-
sumption 2’, the number and locations of the detected breakpoints are consistent. That is,
IP’{]V:N; [y — mp| < Cer, 1 gpSN} — 1 as T — oo, where 7),, p = 1,...,ﬁ are detected
breakpoints and ep = T°/272 log T (Interpreting this in the rescaled time interval [0,1], ep/T =
T3/27201og T = 0as T — 0.)
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