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Correction to: �Annals of the Institute of Statistical Mathematics 
https://​doi.​org/​10.​1007/​s10463-​022-​00841-7

In the original article, the term “principal component” appeared several times but in 
some cases the word “principal” was misspelled as “principle”. This correction fixed 
all such misspelled words, and no other changes to the original article was made.

The original article have been corrected.
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The original article can be found online at https://​doi.​org/​10.​1007/​s10463-​022-​00841-7.
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