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vii3 with discrete time should be in discrete time

89 P (A) = P (A|B1)+P (A|B2)+· · · should be P (A) = P (A|B1)P (B1)+
P (A|B2)P (B2) + · · ·

132 P{η ≥ t} should be P{η ≤ t}

175 This chapter is been designed should be This chapter is designed

2413 0 /∈ C should be 2 /∈ C

2412 0 ∈ C should be 2 ∈ C

298 η should be ζ

303 if ξ is a step function should be if ξ is a G-measurable step function

381 E(ξ|η) should be E(ξ2|η)

388 E(ξ|η) should be E(ξ2|η)

419 ξ should be ζ

4111 ξ should be ζ

595

∞⋂
n=1

P{τ > 2Kn} should be P

( ∞⋂
n=1

{τ > 2Kn}

)

608 replace 2) by 1)

603

∞∑
n=1

should be
∞∑

n=0
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604

∞∑
n=1

should be
∞∑

n=0

605

∞∑
n=1

should be
∞∑

n=0

6811 Eξτ should be E(ξτ )

6811 insert . at the end of the displayed equation

688 Eξτ should be E(ξτ )

966 Elschenbiden should be Elschenbieden

9712 φ(0) = 0 should be φ(0) = 1

1008 Elschenbiden should be Elschenbieden

1113 π :=
∑

j∈S πjδj should be µ :=
∑

j∈S πjδj

11310 delete recurrent

11510 πj

∑
s∈S

πjpr(s|i) should be πj

∑
s∈S

pr(s|i)

1464 P{η1 > s} · · ·P{ηk > s} should be P{η1 > s1} · · ·P{ηk > sk}

1462 P{η1 > s} · · ·P{ηk > s} should be P{η1 > s1} · · ·P{ηk > sk}

16511 P{η1 > s} · · ·P{ηk > s} should be P{η1 > s1} · · ·P{ηk > sk}

1656 P{η1 > s} · · ·P{ηk > s} should be P{η1 > s1} · · ·P{ηk > sk}

1652 P{η1 > s} · · ·P{ηk > s} should be P{η1 > s1} · · ·P{ηk > sk}

1877 We claim that should be by Jensen’s inequality. We claim that

1901 from definition should be from the definition

1908 from definition should be from the definition

19114 This has been proved in Proposition 7.1. should be This follows by
approximating 1[0,t)f by random step processes in M2

step and using Propo-
sition 7.1.

1957 is an Itô process. should be is an Itô process; see Exercise 7.8.

1969,10 the latter should be which

2028 of all functions should be in all functions

20315 is a solution of should be satisfies
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20315 clearly satisfies should be also satisfies

2142 , since should be , since by the Cauchy-Schwartz inequality

2152,3,4 lines 2,3,4 should be replaced by

≤ n
n−1∑
i=0

E

∣∣∣∣∣
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i+1
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(
W (tni+1)−W (t)

)
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∣∣∣∣∣
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≤ n
n−1∑
i=0

(
tni+1 − tni

)
E

(∫ tn
i+1

tn
i

∣∣W (tni+1)−W (t)
∣∣2 dt

)

= n
n−1∑
i=0

(
tni+1 − tni

)3
2

= n
n−1∑
i=0

T 3

2n3
=

T 3

2n
→ 0 as n →∞.
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