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Erratum

Correction to ‘Model selection: Full Bayesian approach’
by C. A. de Bragança Pereira and J. M. Stern

The equation

fdðxÞ ¼
xðd=2�1Þð�x=2Þ

2d=2�ðd=2Þ ; with ð fdðxÞÞ ¼ d;VarðfdðxÞÞ ¼ 2d;

on page 563, should be changed to

fdðxÞ ¼
xðd=2�1Þexpð�x=2Þ

2d=2�ðd=2Þ ; with EðXÞ ¼ d;VðXÞ ¼ 2d:

The term (0; �I) in three regression models of Section 6 on page 564 and 566 should be changed to

Nð0; �2IÞ, where Nð0; �2IÞ refers to the normal distribution with 0 mean and �2I covariance matrix.
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