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1 Section 2.2

• Page 6, line 26: Equation (2.9) should be

t (1 − F(tU1(x1), tU2(x2)))
t→∞−→ − logG∗(x).

• Page 7, line 5: Equation (2.10) should be

tU1(t)U2(t)f (tU1(x1), tU2(x2))
t→∞−→ (γ1γ2)

−1x
1−γ1
1 x

1−γ2
2 g(x) =: q(x).

2 Section 3.1

• Page 8, line 10 & 11: “The threshold may then be defined as T = Xn−k,n

for large k such that 1 − Fn(Xn−k,n) = k/n is close to zero, for instance
k/n = 0.10, 0.05, 0.01.”

• Page 8, line 21: The derivative should be with respect to y, i.e. ∂
∂y

Gk/n(y; θ)|y=yi

The online version of the original article can be found at
https://doi.org/10.1007/s10687-019-00364-0.
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3 Section 3.2

• Page 12, Algorithm 1: The acceptance rules should be π1 > U1, π2 > U2 and
π3 > U3.
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