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We thank Florian Stijven, Ariel Alonso Abad, and Gokce Deliorman for pointing out typos in the
signs of the formula for the mutual information index for the Student’s t case (p. 47, last formula
of Section 2.4). The correct formula is:
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These typos have also been mentioned in De Keyser and Gijbels (2024), see their Example 3, albeit
without providing the corrected formula.
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