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Correction
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A formally correct expression at the end of Section 2 is, however, of awkward
form, being not what was intended (due to my inattentiveness) and it may
confuse a careful reader. The right form of this expression should be written
with modules, so that the end of Section 2 should be the following:
this obviously implies local integrability, as X ′ has a finite expectation

E|X ′| = E|f(X)| =
1√
2π

∞∫

−∞
|f(x)|e−x2/2dx < ∞.

Please accept my excuses.
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