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Page, Line Reads Should Read

p. 7, line 2 above and so𝒜′ ⊂ 𝒜 and so𝒜 ⊂ 𝒜′

p. 7, line 13 above ∅,Ω ∅,R𝑑

p. 8, line 7 below intersection union

p. 8, line 5 below missing closing )

p. 12, line 4 above From f), g) we get From e), f) we get

p. 33, line 13 proof of Theorem 6.7 proof of Theorem 6.8

p. 33, line 16 Theorem 3.7 Theorem 4.9.a) (= Theorem 3.7.a)

p. 37, Example 7.7.b) 𝑔(𝑥) ∶=
𝑚∑
𝑖=1

… 𝑔(𝑥) ∶=
𝑚∑
𝑖=0

…

p. 38, line 6 Consqence: Consequence:

p. 41, line 5 𝑢, 𝑣 ∶ Ω → R 𝑢,𝑤 ∶ Ω → R

p. 99, lines 13, 14 above add the following: To keep notation simple, we write again
𝑁′ = 𝑁 and 𝑐′𝑖 = 𝑐𝑖 .

p. 100, line 5 above 𝜖𝑝∕(|𝑐1| +⋯ + |𝑐𝑁|)𝑝 𝜖∕(|𝑐1| +⋯ + |𝑐𝑁|)

p. 100, lines 8, 11 above 1𝑄 1𝑄𝑖 (3 times)

p. 102, line 7 above (0 ∨ 𝑓 ∧ 1)2 = 0 ∨ 𝑓2 ∧ 1 ≤ 𝑓2 (0 ∨ 𝑓 ∧ 1)2 ≤ 0 ∨ 𝑓2 ∧ 1 ≤ 𝑓2

p. 104, line 3 below 𝜆𝑛 …R𝑛 𝜆𝑑 …R𝑑

p. 119, line 11 below monotone monotone increasing

p. 120, line 3 below monotone monotone increasing

p. 122, line 4 & 6 below monotone (2 times) monotone increasing (2 times)

p. 134, line 8 below 𝐹(𝑥) is (piecewise) continuously differ-
entiable

𝐹(𝑥) is continuous and (piecewise) con-
tinuously differentiable

p. 143, line 1 in Ex. 24.7 𝑆𝑛 ∶ Ω → {0, 1} 𝑆𝑛 ∶ Ω → {0, 1, … , 𝑛}

p. 157, line 6 below Since 𝐹 has... Since 𝐹, 𝐺 have...

p. 178, line 7 above 𝜙′′(𝜂)⋯ ⇐⇒ 𝜙′(0) = −1 𝜙′′(𝜂)⋯ ⇐⇒ 𝜙′′(0) = −1

p. 178, line 2 below Theorem 28.6 Theorem 28.7

p. 193, line 5 above E cos(𝑥𝜉) E cos(𝑋𝜉)

p. 203, line 11 above alerady already

p. 211, line 4 above lim sup
𝑛→∞

P
(
|𝑆𝑛 − 𝑍| > 6𝜖 i.o.

)
P
(
|𝑆𝑛 − 𝑍| > 6𝜖 i.o.

)

p. 230, line 6 above ∫
R𝑑 𝑓(𝑦, 𝑥) 𝜇(𝑑𝑥) ∫

R𝑛 𝑓(𝑦, 𝑥) 𝜇(𝑑𝑥)

p. 235, line 4 below 𝑑𝑧𝑘
2𝜋

𝑑𝑧𝑘√
2𝜋

p. 238, line 1 above requires⋯ = ℎ(𝑈,𝑤) requires⋯ = Eℎ(𝑈,𝑤)

p. 245, line 4 above max|𝜁|≤1∕2 max|𝜁|≤|𝑧|≤1∕2
p. 256, Thm. 38.14.c) 𝐶2𝑖−1 𝐶2𝑖
p. 259, Thm. 39.6.b) sup𝑛∈N sup𝑛∈N0

p. 262, Def. 40.1 𝑋𝜎𝑖 (𝜔) > 𝑎, 𝑋𝜏𝑖 (𝜔) < 𝑏 𝑋𝜎𝑖 (𝜔) > 𝑏, 𝑋𝜏𝑖 (𝜔) < 𝑎

p. 264, line 2 above &𝑋𝑛−1 > 𝑎 &𝑋𝑛−1 ≥ 𝑎

turn over
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p. 264, line 3 above &𝑋𝑛−1 ≤ 𝑏 &𝑋𝑛−1 > 𝑏

p. 277, Thm. 43.6.a) ∈ R exists ∈ R exists

p. 277, Thm. 43.6.b) then then 𝑋−∞ ∈ R and

p. 281, line 11,12 below 𝑋𝑝
𝑛 , 𝑋

𝑝
∞ (7 times) |𝑋𝑛|𝑝, |𝑋∞|𝑝 (7 times)

p. 285, line 15 below P(𝐿 = 𝑥) P(𝐿 ≤ 𝑥)

p. 290, (45.9) 𝑛 ∈ N delete 𝑛 ∈ N

p. 330, 51.3.b) 𝑆𝑇 − 𝑆0 ∈ 𝐿2 𝑆𝑇 − 𝑆0 − 𝑇E𝑋1 ∈ 𝐿2

p. 332, line 2 below E
𝑇𝑎,𝑏
𝑏−𝑎

= … E
𝑇𝑎,𝑏
𝑏−𝑎

≤ …

p. 343, Thm. 52.11 ergodic𝑀𝐶(𝑃). ergodic𝑀𝐶(𝑃) such that 𝑟 = #𝐸 < ∞.

p. 346, line 6 below
∑

𝑗∈𝐸 𝜇𝑗𝑝
(𝑠)
𝑗𝑖 𝜋𝑖 + 𝑑(𝑠)𝑖

∑
𝑗∈𝐸 𝜇𝑗𝑝

(𝑠)
𝑗𝑖 = 𝜋𝑖 + 𝑑(𝑠)𝑖

p. 348, line 6 below (𝜌(𝑃) + 𝜖)𝑚
(
𝜌(𝑃) + 1

2
𝜖
)𝑚

p. 352, line 1 below 𝑈𝑡 𝑈𝑡+1

p. 353, lines 2,3, 7 above 𝑈𝑡 (3 times) 𝑈𝑡+1

p. 355, line 2 above 𝑋𝑛 𝑋𝑡
p. 356, line 11 below 𝑋𝑖

𝑡+1 = 𝑗 𝑋𝑖
1 = 𝑗

p. 356, line 8–10 below 𝑖0 (3 times) 𝑖

p. 357, line 8–10, 13 above 𝑖0 (8 times) 𝑖

p. 363, line 5 above inf {𝑢 > 0 ∣ 𝑋𝜏𝑡+𝑢 ∈ 𝑊} inf {𝑢 > 0 ∣ 𝑋𝜏𝑡+𝑢 ∈ 𝑊} + 𝜏𝑡

p. 368, line 3 below
∞∑
𝑡=0

∞∑
𝑡=1

p. 387, line 7,8 below
P

,,,,,→
𝑛→∞

,
𝑑

,,,,,→
𝑛→∞

P
,,,,,→
𝑡→∞

,
𝑑

,,,,,→
𝑡→∞

p. 408, line 7 above
{
𝜏𝑈 ≤ 𝑡 + 1

𝑛

} {
𝜏𝑈 < 𝑡 + 1

𝑛

}

p. 408, line 11 above sup
𝑡≥0

… , sup
𝑛≥1

… (2 times) lim sup
𝑡→∞

… , lim sup
𝑛→∞

… (2 times)

p. 410, line 10 above P(𝐵𝜏 = −𝑏) P(𝐵𝜏 = 𝑏)
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