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CORRECTION

J0RGENSEN, B. AND SONG, P. X.-K. (1998). Stationary time series models with expo­
nential dispersion model margins. J. Appl. Prob. 35, 78-92.

On p. 85, line 9, 8t should be replaced by 8jt. We are grateful to Bent Jesper Christensen
for pointing this out.
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