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There are typographical errors in some of the formulas in the version published in the AER.

e Throughout the paper the one period risk price should be:
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In some places a o, is missing and in others a transpose is missing from «.
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e In the equation for the Chernoff rate p for i.i.d. data an inf should replace the sup.

e On page 5 the formula for the wealth consumption ratio should be:
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