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The original publication of this article [1] contained an error in the argument of the
proof of Theorem 27, a key result for the criteria for stochastic ordering introduced. The
correct proof is presented here.

The argument we used in the article for the proof of Theorem 27 below described
the sign variation of Vs(x) based on Lemma 26, which assumes that we are integrating a
functions that does not depend on x. This is not the case for the representation considered.
Therefore, we need to give another representation of Vs(x) allowing to argue based on the
referred lemma. This is given below, after recalling the statement of the result.

Theorem 27: Let X and Y be random variables with absolutely continuous distributions
with densities fX and fY , and distribution functions FX , FY ∈ F , respectively. If, for some
positive integer k ≤ s, and every a > 0 and b ∈ R, the function

Hk(x) =
1∏k

j=1 µ̃Y,s−j

TY,s−k(x) − ak∏k
j=1 µ̃X,s−j

TX,s−k(ax + b) (5)

changes sign at most twice, and if the change of signs occurs twice, it is in the order
“+,−,+”, as x traverses from 0 to +∞, then FX ≤s−IFR FY .

Proof: We rewrite Vs(x) = TY,s(x) − TX,s(ax + b) replacing successively the representa-
tion of each TY,s and TX,s as an integral, according to (2),with a change of variables in the
later case, we obtain the representation

Vs(x) =
∫ ∞

x

∫ ∞

x1

· · ·
∫ ∞

xk−1

Hk(xk) dxk · · · dx2dx1

Now, using iteratively Theorem 22 and Lemma 26 the proof is concluded. �
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We need further to correct the expressions given after Remark 28 for the functions Hs

and Hs−1, introducing a factorial term:

1
(s − 1)!

Hs(x) =
1

EY s−1
fY (x) − as

EXs−1
fX(ax + b)

and,
1

(s − 1)!
Hs−1(x) =

1
EY s−1

FY (x) − as−1

EXs−1
FX(ax + b).

Naturally, the factor (s − 1)! has no influence on the sign variation, so Corollary 29 holds
with exactly the same statement.

The authors regret these errors.
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