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In equation (12), there is a small error in the definition of the Holevo Cramér Rao
Bound, which should be written (for the notation see the original article)

Cy(W) = gl{ir}{{tl‘(WRQZ) + |[VWImZVWV||,}, 1)

where the second term was written as ||WImZ||;, in the original article. All the remain-
ing results are unchanged. The bounds in equation (15) are still correct, but need fur-
ther clarifications. Indeed equation (15) is justified by the following chain of inequalities
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If one takes A = VW J-'UJ~'/? and B = J~'/2/W, the second inequality follows from
proposition IX.I.1 of [1], which states that for any matrix A and B with AB normal,

IAB|1 < || BA[1, (3)
and indeed, AB =W JUJ VW is skew-symmetric. The third inequal-
ity in equation (2) is an application of Holder’s inequality for Shatten-p norms.
The last equality of equation (2) follows from the positive semi-definiteness of
JV2W V2 = (W2 - (W12 J71/2) and the cyclic property of the trace, from
which ||J7V2WJ=12||, = tr(JV2W J7VY?) = tr(WJ ™). Finally, in the proof of equa-
tion (17) in the original article, it is shown that R := ||i2J'U||s = |[i2JY2UT/?|| -
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