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It has been noticed that the bound imposed on a positive constant c was misspecified

in the following places.

In Step 2 of the Algorithm in Section 3.2, in Assumption 2 and in Lemma 3 of the

supplementary material, the constant c belongs to (0,∞) instead of [1/2, 1).

∗Department of Statistics, London School of Economics, UK. E-mail: h.cho1@lse.ac.uk, Phone:
+44 (0)20 7955 6014, Fax: +44 (0)20 7955 7416

†Department of Statistics, London School of Economics, UK. E-mail: p.fryzlewicz@lse.ac.uk

1


