Prado & West, 2010: Errata & Comments/Clarifications

Some Comments/Clarifications

p21: (middle of the page) The proportional expressions for p(y1.,|F) and p(y|F) are both correct as stated. The
former involves all terms involving the model dimension p, while the latter must be multiplied by (y'y)®~™)/2
to include all terms in p.

p50:

In Figure 2.6, AIC and BIC measures are (very slightly) incorrect. Their definitions in para 3, p49 require
using n — p as the divisor of residual sum of squares to compute sf,. This Figure incorrectly used n, leading
to very small differences in values (but no change to the conclusions).
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