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• The definition of Φ˚ used in Assumptions 4 and 6 is only correct when p̃1p¨q
and p1p¨q are increasing in z1. For the general case, it should be corrected to
the following.

Assumption. There exists a distribution Φ˚pzq on Rdz such that, for any x, x1 P
Rd and z P Rdz ,

ż
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ż

Rdz

p̃1px, z;x1, z1q dΦ˚pz1q, and
ż

Rdz

p1px, z;x1, z1q dΦpz1 |x1q ď

ż
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p1px, z;x1, z1q dΦ˚pz1q.

For example in the case where Zi KK Xi, we can take Φ˚p¨q “ Φp¨q, since the
latter is equal to Φp¨ |xq for any x P supppfq.
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