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Correction to: Mach Learn
https://doi.org/10.1007/s10994-017-5678-9

On page 7, 4.2 Variance reduction, the third line of the equation needs to be corrected as
follows:

oo (f) = Vargg [L(f &N, V)],

Footnote 4 needs the following correction:

Varpy, Varpp, and Varyg are the variances over pp xP) PN xN), PP x?) pp (YP), and
PN (xN)pN (Y[\F), respectively. COVPN’PP, Covpy NR> COVPU’PP, and COVNUYNN are the
covariances over pp(xP) px (™) pp &), pp(x®) pn (™) pn @), pp(xP) p(xY) pp (). and
NN p(xV) pnEY), respectively.

On page 26, Appendix C: Proof of variance reduction, the last equation needs correction:

(1 -y? v265 1=y
Var[ Rhny (9)] = opn(8) + ——5 50/ (8) + PN NU(2)
nN=0p Opnn
’ (1 —y)yon
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= (1= )’¥eN + 7 ¥nu + (1= Y)y ¥nn.
The original article has been corrected.

The original article can be found online at https://doi.org/10.1007/s10994-017-5678-9.
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