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Page numbers refer to the published version. We thank Don Andrews for bringing

the first two points to our attention.

1. On page 1560, “Chen, Taber, and Torgovitsky” should be “Chen, Tamer, and
Torgovitsky”

2. On page 1567, “...where 1, ; = E (ZJZ{) and X; are the “pseudo-regressors”
%@ (6p)” should be “..where here we define Q,¢ = E <Zi ® X{) and X, are
the “pseudo-regressors” % (éz (00)’) > The expression in the published version is

correct when CA (0) is scalar, but is of the wrong dimension in the general case.

3. On page 1568, “To simplify the reader’s task further, we recommend...” should

be “To simplify the reader’s task further, when ¢; (6) is scalar we recommend...”

4. On page 1569, “...the omitted variable V;...” should be “...the scalar omitted

variable V;...”



