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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:

σ 2
NN( f ) = VarNN̄[�( f (xN,�xN))],

Footnote 4 needs the following correction:
VarPN, VarPP̄, and VarNN̄ are the variances over pP(xP)pN(xN), pP(xP)pP(�xP), and

pN(xN)pN(�xN), respectively. CovPN,PP̄, CovPN,NN̄, CovPU,PP̄, and CovNU,NN̄ are the

covariances over pP(xP)pN(xN)pP(�xP), pP(xP)pN(xN)pN(�xN), pP(xP)p(xU)pP(�xP), and
pN(xN)p(xU)pN(�xN), respectively.

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

Var[̂Rγ
PNNU(g)] = (1− γ )2

nPnN
σ 2
PN(g) + γ 2θ2N

nN2θ2P
σ 2
NN(g) + (1− γ )γ

θPnN
τPN,NU(g)

− γ 2θN

θ2PnN
τNU,NN(g) − (1− γ )γ θN

θPnN
τPN,NN(g)

= (1− γ )2ψPN + γ 2ψNU + (1− γ )γψNN.

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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