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e pg 15, eq(1.17) E[z%] — p? should be E[X?] — u*.

e pg 19, eq(1.26) M, (t) should be M,(s).

e pg 22, eq(1.32) FE[z;] should be E[X]].

e pg 23, eq(1.33) Var[z;| should be Var[X}].

e pg 34, eq(2.22) EIb,] should be E[b;].

e pg 73, eq(3.51) On 2™ line, (14 f; — f1) should be (14 f; — f2).
e pg 80, line 3 3.62 should be 3.63.

e pg 85, 2" to last line “unknowns a, b, ¢, d, €” should be “unknowns
a,b,c,d’.

e pg 89, 1% line after eq.3.99 “entrire’should be “entire”.
e pg 102, 4 line of Sect.4.1 S(t) should be s(t).
e pg 110, eq(4.23) F(z( should be F(xy).

e pg 126, 1% sentence should be “If the returns are not indepen-
dent then the code should be modified to use the joint probability
distribution.”



