
Minor typo: At the last line of page 3, the condition∫
Rn′+1
|Px[exp{u · Zz,y}]|pdu < ∞

is apparently strange. This should be∫
Rn′+1
|Px[exp{iu · Zz,y}]|pdu < ∞,

which is an integrability condition for the characteristic function ofZx,y under Px.
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