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I.G. Vladimirov noted that the paper [1] contains the following errors and unclear formulations.
In the sentence “We assume that function f is absolutely continuous with respect to g, i.e., if
g(x) =0 on z €T CR™ then also f(x) =0 on 77 on p. 359 of the paper we meant absolute
continuity of probability distributions with densities f and g on the set 7. In the sentence “or,
which is the same, with system (2.4)” on p. 360 of the paper we consider the case when the
spectral density corresponding to the sequence is a rational function of complex parameter z for
the transition function of the generating filter. Formula

S(w) = G*(w)G(w)

on p. 361 of the paper should read

Formula

CB

=D
G(2) + (= — )

on p. 363 of the paper should read

CB

G(z)=D+
z—a

with degree 1 in the denominator. The formula on p. 369 of the paper for an estimate of the state
forecast vector Zy11 = E[xg41|Wcg] of the generating filter should read

Tr1 = B(zp1[Wep) + cov(@prr, wp|[Weg)cov (wi |[Wep) ™ (wy, — E(wi,|[Wey)),

where Wy, = {w;};<k is the prehistory of sequence w up to the time moment k (non-inclusive),
and W¢y, = {w;} j<k = Wcp41 is the prehistory that also contains the current value of the sequence,
and which uses the corresponding conditional covariance matrices and conditional averages (see the
original proof of Theorem 1 on pp. 31-32 of the work [2]). In the considered Gaussian case, condi-
tional averages Tj11 and E(wg|W<y) are linear functions of prehistories Wy, and Wy, respectively.
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