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Errata

1. p.xxi, l.11 up. “of number” should be “number of”.

2. p.25, l.4. [I(θ∗)]−1 should be I(θ∗).

3. p.35, l.10. “with mean µ” should be “with mean µi”

4. p.35, l.6 up “σ2 in this case” should be “σ2 for example”

5. p.38, l.2. σ2
e should be σ2 and σ̇2

e should be σ̇2.

6. p.40, l.1 up. MLs should be MLEs.

7. p.79, l.1 of subsubsection d. “having” should be “have”.

8. p.132, l.2 up. (4.64) should be (4.65).

9. p.159. (6.7) should end with a comma and there should be a “where”
before βt.

10. p.159. Two lines below (6.7). “for 1, . . . , 4” should be “for j = 1, . . . , 4”

11. p.167, in (6.34), (X′V−1X) should be (X′V−1X)−.

12. p.167. The equation number for (6.65) overprints `.

13. p.242, l.4 up. Delete the first “might”.
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14. p.248, in E9.6. (7.74) should be (9.15)

15. p.321, first line below (14.1). “This the ML” should be “This is the
ML”

16. p.321, in (14.2). bfX should be X.
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