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Errata to “BYY Harmony Learning, Independent State
Space, and Generalized APT Financial Analyses”

L. Xu

In the above paper,1 there are a number of typos in several equations.
Corrections are now made as follows.

On p. 828, the first three lines in (33) should be

max
�

LS(�h)

LS(�h) = 0:5k ln (2�h2) + zNq (h; k) + ~LS(�)

~LS(�h) =
1

N
t

G(uut; h
2I) ln q(u�)du:

That is, “+” was missed in the second line and there was an extra “+”
at the beginning of the third line.

On p. 829, “zq(hold;k) ‘” in the last line of (34) should bezq(hold; k).
On p. 830, the exponential term in (45) should be�0:5[ kx �x k

h
+

ky �y k

h
]:

On p. 831, in (51)�f;j should be�f;j . That is, the subscript� should
be removed.

On p. 834, in (64) “f(y(1) should bef(y(1)). That is, “)” was
missing.

On p. 835, the third line of (72) should be

r� Ht(�; k) =

t

�=1

(
1

t
� 
t)r� ln q(ŷ� �̂� ):

That is,( 1
t
� 
ft ) should be( 1

t
� 
t) without the superscriptf

On p. 836, at Step 3) in (75),
ft should also be
t.
On p. 837, in (76) there were three typos: 1) On the second line in

the equation forhnew 2
x , 
xshould be�x; 2) On the fourth line in the

equation forhnew 2
y , k � 1 should bek�1; 3) On the last line,
t;�

should be


t;� = e
�0:5( + )

=zq(h
old; k):

That is,h2x; h
2
y were missed andk should not be a superscript.

On p. 840, the algorithm on the top-left corner should be labeled as
(84). That is, on the last line of Step 3), the equation number (84) was
mistyped as [see (84)].

On p. 845, in the third equation in (103),k�1 should bek�1, that is

hnew 2
y �

2h2y;0

1 + 1 + 4h2y;0k
�1Tr[AT��1x A+ CT��1z C +��1]
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