Page
Line
Change

241
40
Please change (1 and (p to (1 and (p, so now text should be

et=(1et-1+..+(pet-p+ut


244
10 
please change to xt then fullstop. Please omit what looks like a typesetting note that currently follows the subscripted t.

244
32
please change to p.442). Please omit the text “ff.”

245
15
please omit the ( symbol above (, so that  eq \O((,() becomes (.

246
3
Please change k=1,..,p to k=2,..,p

247
1
Please change (1y0 to (1y0

247
23
Please insert extra text after mj ~N(0,100), so that text should now read “..parameters mj ~N(0,100), so that the means for yt are:”

247
33
Please end line with } not |

247
36
Please end line with } not |

247
39
Please end line with } not |

247
41
Please end line with }} not ||

248
24
Please change ( to (1 and also please OMIT the text “confined to non-explosive values”

248
33
Please change ( to (1

page
line
change

249 
44
omit subscripted [k2] before the word “plots”

249
4
change “re-expressed” to “extended”

251
14
change “((B)=1-(1B-(2B2-(3B3” to and “((B)=1-(1B-(2B2-(3B3”

251
16
change (t to et

251
27
end of line: change k=1,..,p to “k=2,..,q”

253
2
change “and mean” to “and unknown mean” 

253
37
omit subscript 1 from (, so 

var((t) =(2var((t-1)+2+2(cov((t-1,ut)

254
9
t is subscript to (, as in (t

254
10 
please replace “latent data” by “pre-series errors”

254
11
please replace “latent data” by “pre-series errors”

254
22
change xt to Xt

254
31
1 is subscript to (, so

Qt=αLtβ1Ktβ2ηt

254
32
change “with error”  to “with multiplicative error”

255
27
change “and are often extended to” to “and often extends to”

255
29
after “Vector autoregressive” add VAR so text should read “Vector autoregressive (VAR)”

256
2
Please OMIT the entire sentence “A VAR system with K variables and p lags on each variable has K2p+K coefficients, including constant terms.”

256
14
please insert spaces between (yt-1,..yt-p) and is, and between is and (1(KP)

256
24
change “has non-zero” to “has entirely non-zero”

256
25-6
after “time points” please add “one has” so giving

“t=1,..,T time points, one has”

256
27
please replace B by ( (capital phi)

256
32
Replace “Under the..” by “By contrast, under the..”

256
33
add the word prior after Minnesota so no text is

“Minnesota prior, the priors on ..”

256
41
replace “in variable m” by “on variable m”

257
6
comma after “scale matrix”

258
26
please omit the text

“              (t=(1yt-1 +(2yt-2…+(pyt-p +Zt                                             

where”

leave surrounding text exactly as at moment. So text should now say:

To allow overdispersion in the time series, one may specify an additive gamma error 

                   Zt~ Ga((,(/(t). 

which tends to the Poisson as (((.

258
33
please omit comma after then: so now should read “then unmodified”

259
2
Should be

Ct =  eq \O((,k=1,yt-1 ) Bern(() = (  yt-1
Lower case y above (

259
13
please omit text “(which may in turn be drawn from an overall beta density)”

259
16
please omit the typesetting note [k3] in McKenzie (1986)

260
32
replace “a simple example with q=1,p=0” by “data generated with q=1, (=1, and p=0”

260
40
end with } not |

260
42
end with }} not ||

261
15
change “..in Australia.” to “..in Australia in the mid 1980s (Dobson, 1984).”

261
20
Lower case y above ( in

Ct =  eq \O((,k=1,yt-1 ) Bern(() = (  yt-1

261
36
change “revert to the mean (w.” to “revert to a level consonant  with the last three years’ observed data.”

263
42
Please change

f(yt|(t,(t) = exp[{yt(t-((t)}/a((t) + c(yt,(t)]

to

f(yt|(t,(t) = exp[{yt(t-b((t)}/a((t) + c(yt,(t)]

So change ( to ( and include b where shown

263
43
Please change “with expectation (t=E[yt|(t,(t].” to “with expectation (t=E[yt|(t,(t].

264
22
Please change p((jt|([-j]t,(,y] to p((t|([-t],(,y]

264
38
Please change “(t,” to “(t (((2t),” 

264
39
Please change  “(t (((2t)” to “(t (((3t)”

265
15
Please change “has the form” to “has conditional form”

265
19
Please change “has the form” to “has conditional form”

265
26
Please change “written as” “written in joint form as” 

265
38
Please change  ut at end of equation to (t

(Omega subscript t)

265
42
Please drop the typesetting note after “in time.”

266
1
Leave space between (t and (t=2,..,T-1)

266
12
Should be 

         (1t 
1 and t are subscripts but t is not a sub-subscript

268
34
Change “where Ct..” to “where Ct-1..”

268
34
Change years to year’s

268
42-43
In the lines

Bt = [Bt-1 + rBt-1(1-Bt-1/K)-Ct-1]e(t

              yt = qBte(t

t is a subscript to ( in the first line and t is a subscript to ( in the 2nd line

269
24-25
Please change 

               (t= (t-1+(t-1+(1,t-1
               (t-1=(t-2 + (2,t-2

to

               (t= (t-1+(t-1+(1t
               (t-1=(t-2 + (2,t-1


269
37
change “higher around” to “higher from around”

270
30
please omit text “ as in (8.7)”

271
4-8
the summation signs should not be bracketed

Should be

   P1 ~ Ga(a1+0.5T,b1+0.5 eq \o((,t=1,T)( eq \O(2,t))

   P2 ~ Ga(a2+0.5(T-k),b1+0.5 eq \o((,t=k,T)( eq \O(2,t)).

No brackets round sum signs

271
25
space between St and (t=1,..,T)

273
25
Please change “shows estimates of the price coefficient β2t” to shows estimates of the price coefficient β2t under model (a).”

274
6
Please change t(0,1,() to t((0,1)

274
32
Change “N(0,1) to t((0,1)” to “N(0,1) or t((0,1)”

274
34
Please add y after (2 in 

ht = (t + 1y eq \o(t-1,2)+ 2y eq \o(t-2,2)…+ py eq \o(t-p,2)


275
20
Please remove comma after “instead” in text “instead monitor”

275
38
Please remove dash after “parameter”

276
6
Please change (2g  to (2 (no g subscript)

276
19
change exp(gt/2) to exp(gt)

276
37
Please change (2g  to (2 (no g subscript)

277
26
change g to ( in

yt|yt-1 ~ N(0,( + 1y eq \o(t-1,2)).



278
39
omit the words “and innovation” so text now reads “To allow for additive outliers..”





280
3
Please change (xt to Xt(

280
23
Please change (zt to Zt(

282
10
please change “initial run” to “initial unconstrained run” 

283
13
Please omit brackets round initial summation sign. Please replace lower case k at top of summation sign by capital K. Please replace (k0 by (0k. Please replace (k1 by (1k. Please replace (kpk by (pkk where it goes rho, subscript p, sub-subscript k, subscript k. In yt-pk make sure k is a sub-subscript. So it should be

P(yt|Dt-1) = eq \O((,k=1,K) (k (
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283
19
subscript to q should be “t,1:K”, so should read 

Gt ~ Categorical(qt,1:K)

283
19
Please change “For example, if..” to “If..” (Omit “for example”).

283
21
Please replace (k0 by (0k. Please replace (k1 by (1k.

283
34
Please omit the two words “when Gt=k” ending the sentence

283
44
Please change (k to (k =1/(eq \O(2,k)

285
11
please change “The MSE” to “The predictive MSE”

285
12
please omit “predictive” in “with predictive mean ESS”. So should now be “with mean ESS”. 

285
43
change “Expenditure” to “consumption”

286
19
finish line with } not |

286
21
change

m.mu[t] <- mu[t-1]+beta[t-1]

to

m.mu[t] <- mu[t-1]+beta[t]

286
22
finish line with } not |

286
26
finish line with } not |

286
29
finish line with } not |

286
33
finish line with }} not ||

286
41
Should be

C(k)=  eq \O((,i=1,n) var(ynew,i) + [k/(k+1)] eq \O((,i=1,n) {E(ynew,i) – yi}2

That is equation ends of with “yi close }” not “ynew,i close }” as the proof has

287
4
please change f[t] to ft

287
18
should be (=2k where k is superscript
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