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Chapter 3 – Page 22: The sample period for the DEM/GBP data set is from January
3, 1984, to December 31, 1991.

– Page 35, Figure 3.5: The label of the confidence bands are wrong.
This should be the contrary, i.e., 95% and 99% should be inverted.

Chapter 5 – Page 61, bottom: qα(α | γ̃, α . . .) should be qα(α | γ, α̃ . . .).

Chapter 7 – Page 121: The expression below Eq. 7.14 should be:

Gt
.
= vt−1IK − Zt−1 +Gt−1B̃

where B̃ is a K ×K diagonal matrix with β̃ in its diagonal. Note that
this mistake is also present in Ardia (2009, page 125). Many thanks to
Alex Finke for pointing out this error.

– Page 140, Eq. 7.25: Should be 1
γ2

instead of 1
γ

for the first term in the
curly bracket.

References – The reference Bauwens et al. (2004) should be the working paper
Bauwens et al. (2002).
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