CORRECTIONS - SECOND EDITION - AUGUST 10, 2011
Items marked with (*) have not been incorporated in the corrected printing of
the second edition.
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Page 8, add line 3: “All topological spaces in the sequel are assumed to
be Hausdorff”.

Page 16, Theorem 2.1.10, replace R/ by M;(%).
Page 40, line -6: Normal(0,I) nstead of Normal(0,1).

Page 58, line 2: replace A = (1 +v) " tlog((z +v)/(1 +v)) by A = (1 +
v)~Hog((x + v)/v(1 = z)).

(*) Page 60, line 18: replace B(-) > 1 by B(-) < 1.

Page 74, line -1, replace 11 by IIy.

Page 76, line 9: should be “unique non negative left eigenvectors”.
Page 82, line -13, replace H(q)=... by H(q)= — ...

Page 99, line -2: not necessarily.

Page 101, line -11, replace ¥ = IR by ¥ = [0, 1].

Page 106, Theorem 3.6.8, part (a): add “for all sufficiently large n”

Page 153, Figure 4.5.2: the lines are not of < A\;,z > —g(\;) = 0 but
rather of < \;,x > —g(\;) = ¢;, where ¢; = f(x;) and z; is the point of
tangency of the line with slope \; to the graph of f(-).

Page 161, line 6, replace x € X by x € dom9dA*.
Page 170, line -7, replace for for by for.

Page 185, line 16 and Page 187, line 17: add “all absolutely continuous
functions with value 0 at 0 ....”

Page 188, Equation (5.2.15): the right hand side should be 26*(5*E)2/2V,
where

V = sup E|Xt,s|2.
0<s,t<1

Page 214, display in remark: add ) before the transpose sign in the ex-
pression for I,.(f).

Page 241, line 6: omit —.
Page 313, line 9: replace X by ).
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Page 330, line -5: remove one ) before the period.
Page 349, line 16: replace “were” by “where”.
Page 355, Theorem D.4: Replace ¥ by ¥; and replace “is” by “are”.

Page 361, line 4: add f(¢, ) : [0, 00) X R? — R?Y. Equation (E.8), replace
x by xg.

Page 367, in [BryD95]: replace 23-24 by 23-34.
Page 376, item [KK86]: Replace “Kellenberg” by “Kallenberg”.



