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1. Page 3, line 9 from below. Original text: ”..., maximum likelihood esti-
mation, ...”. Corrected text: ”..., including maximum likelihood estima-
tion, ...”.

2. Page 9, Equation (2.2). yTi should be yTj .

3. Page 29, iii.d) and below. B(UTU)B should be B(UTU)BT.

4. Paper III, Appendix A, Proposition S1 and succeeding paragraph and
proof.
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