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PAGE, LINE READS SHOULD READ

p. 302, line 1,2 above ... if we use [...] the martingale Mtj = B2
tj − tj . ... Indeed, set ∆M(tj) = (Btj − Btj−1 )2 − (tj − tj−1)

and observe that E
[
∆M(tj) | Ftj−1

]
= 0. This means that

M(tj) :=
∑j
k=1 ∆M(tk) is a (discrete) martingale and we

can use (15.7) to see the claimed equality.

p. 304, line 10 above A similar, but simpler calculation yields...

here is the fully worked argument:
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p. 311, line 12 above f ′′(x) = δ0(x) f ′′(x) = 2δ0(x)

p. 311, formula
(18.19)
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p. 333, line 4 below Mt ∈ L2(P) Mt ∈ L2(P), M0 = 0

p. 350, line 9 above
(
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p. 381, Problem 6 I2(f)− ‖f‖2L2 is and I21 (f)− ‖f‖2L2 is

p. 381, Problem 7.b) ‖êα‖L2(Rn
+) ‖êα‖2L2(Rn

+)
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