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It has been noticed that a term involving the error (innovation) variance and
its estimate is missing on the right hand side of each of (2.11) and (2.12). The
right hand side of (2.11) should be
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p. 708, line 10 from top, ... sy = f_llugK(u)du,

p. 709, statement of Theorem 3.1, ... such that H(a(zo) — a(zo)) Lo, ..

Also, expression (3.1) should read

= N(0,0°(0)S7'S™S ™!/ fx(0)),
p. 710, expression (4.2) should read

= N(0,0%(20)S7'S™S ™!/ fx(0)),
p. 713,caption for Figure 1(a), ...h = hop
p. 713, caption for Figure 1(b), ...h = hopt

p- 714, line 6 from bottom, true curves; ...

p- 715, caption for Figure 3 should read: Example 2: Estimated Curves

p. 717, line 8 from top should read:
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p- 720, line 4 from top should read:

In2:_

p. 720, line 7 from top should read: o,(n)||H(pa(xzo) — a(zo))|l-



