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Typos appear in the first sentence of the last paragraph of the left column of page 296.
The first sentence should read:

We can rewrite the forecast as

ŷ = ιT ȳ + F̂
′
β̂

F̂ = SZZ(W ′
XZWXZ)−1W ′

XZX
′JT (2)

β̂ = S−1ZZW
′
XZWXZ(W ′

XZSXXWXZ)−1W ′
XZsXy (3)

where SZZ ≡ Z ′JTZ.
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