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An unfortunate statement caused fundamental ambiguity of the text in the first
paragraph on p. 274 (just below two formulas). The first paragraph on p. 274
should read as follows:

The fundamental identity (6) can be written as

p(y) = P (A)

∫
Θ

IA(θ)
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−1

,

which naturally leads to the following class of estimators of the marginal data density
value:

p̂AHME(y) = P̂ (A)

[
1
k

k∑
q=1
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]−1

,

depending on the choice of A. If A contains (almost) all draws {θ(q)}k
q=1 from the

posterior distribution, then our p̂AHME(y) reduces to (5), i.e. the adjusted HME
proposed by Lenk (2009). As shown above, the subset A can be chosen arbitrarily.
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