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CORRIGENDUM

DISCRIMINATION BETWEEN NONSTATIONARY
AND NEARLY NONSTATIONARY PROCESSES,
AND ITS EFFECT ON FORECASTING

by Olivier D. AnpersoN and Jan G. DE GooUER

Vol. 24, n° 1, 1990

The model in (b) on p. 78 — just before equation (18) — should read

¥ (B)=(1—2Bcosw+ B?).



