
Errata for “Estimating sufficient reductions of the predictors in

abundant high-dimensional regressions”
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1. On page 368, in the statement of Lemma 5.1, “let s ≡ s(p) be the total number of nonzero
off-diagonal entries of ∆” should be “let s ≡ s(p) be the total number of nonzero off-diagonal
entries of ∆−1”
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