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page 6, line 17,

Replace

For example, if f : [a,b] — R,

by

For example, if f : [a,b] — R is continuous,

page 16, line 8, Definition 2.1

Replace
Ac
k=1
by
Ac o
n=1
page 17, line 1
Replace
€ €
I3 = — =
3= (23 167903 16)
by
€ €
I =
3= (@53 w = 55)

page 18, line 10, Step 2

Replace
oo o0
N=nN.cUm
n=1 j=1
by
o0 o0 oo oo
N={NmclUUmmeclJJ
n=1 n=1k=1 j=1
page 21, lines 3-4
Replace
This shows that Z4 is the interval (z, 4+00] or [z, +00] for some real number x.
by

This shows that Z4 is either {400} or the interval (z,4o00] or [z, +00] for some
real number z. (2.1)

page 23, line -11, after (2.5)
Replace (2.2) by (2.1)



page 23, line -8
Replace (2.2) by (2.1)

page 30, line -6
Replace

m* (AN E}) =m*((ANEY)NEy) +m*((AN Ey)° N ES).
=m*(AN(E{NE2)) +m* (AN (Ef N ES))
by
m (AN E}) =m*((ANEY) N Ey) + m™((AN EY) N ES).
=m*(AN(E{NEy))+m* (AN (E]NEY))

page 37, line 7

Replace

Yoo In = 5 =m*(4)
by

Yo l(In) — 5 <m*(4)
page 37, line 11
Replace

oo oo €
m(0) < Jp < I, +=-<m*(A)+e
(0) ; n; 5 <m(4)

by

page 39, line -9
Replace

by

page 63, line -6
Replace

1Afn
by

1acfn



page 63, line -5

Replace
g=1af
by
g=1af

page 94, line -9,

Replace

To prove (ii), note simply that if Riemann-integrable,

by

To prove (ii), note simply that if f is Riemann-integrable,

page 103, line 3,
Replace r =m
by x =pn

page 106, line -5,
Replace
{z:F(zr) <w} C{z:F(z) < F(y)} C{z:<y}

by
{z:Flz)<w}C{z:F(z)< Fly)} C{z: 2 <y}

page 107, line 16, Theorem 4.19,
Replace
g : R™ — R is integrable with respect to P

by
g : R™ — R is integrable with respect to Px

page 108, line -5,
Replace mu =10
by p=0

page 109, line -13, Example 4.10

Replace
B = to0r il (7 rar—12s
T2 9225 J, T T
by 25
1 11
B(X)=> 0+-— dz = 6.25.
(X)=3-0+355 ), @

page 113, line -2,
Replace h, < |F]|
by hn < |f]



page 114, line 9, Proof of Proposition 4.10

Replace

Continuous functions are measurable, hence f € £![a, b].

by

Continuous functions are measurable, and f is bounded on [a,b], hence f €

L1[a,b].

page 122, line 8,

Replace

If f,g € L?>(E) then fg € L'(E)

by

If f,g € L?>(E,C) then fg € L*(E,C)

page 122, lines -5,-6,-7,

Replace
@ [ fagadm)® <a([ f2am)( / g2 dm)?
Ey, Ey By
2 2
< 4( / 12 dm)( / 92 dm)
E E
— £ 121912
by

@[ fagudm)? <a([ f2am)( / g2 dm)
Ek Ek Ek
— 4] £13llg12.

page 123, line 4,
Replace

I + g2 =/E(f+g)2dm= /E(f+g)(f+g)dm= /E<f+g><?+a>dm.

by

I+ gll2 = /E I+ gl dm = /E<f+g><fT g)dm. = /E<f+g><?+a> dm.

page 131, line -8, Corollary 5.1
Replace

(£ < IflIpllgllp

by
(£ ) < 1 fbllglls



page 133, line 3
Replace

by

page 149, line -11
Replace

g

g

by
page 149, line -5
Replace F3
by Fi
page 150, line 8
Replace

P(A)
by

P(A)

page 150, line 10
Replace

by

page 150, line -7
Replace

1
”fn - fnk”p < ﬁ

1
”fn - fnk”p < 27

={A e F: for all wy, A,, € F2}.

={A e F: for all wy, A,, € Fi}.

= Pl(Al)PQ(AQ) = / P(AW2)dP2(w2).

Q

= Pl(Al)PQ(AQ) = / P(Aw,z) dPQ((.UQ).

Qo

P(A) = /Q Pl(AWQ)dPQ(wg)

P(A) = /Q P1 (sz) dPQ(o.)Q)

/Q1 Py(A,,) dPy(w2) =/ Py(Ay, ) APy (wy)

by

Q2

/ Pl(AW2)dP2(WQ) = / PQ(Awl)dPl(wl).
Qo Qq

ot



page 150, line -5
Replace

This family contains A (if B € A, then AUB € A C G4) and is a monotone
class. For, let A1 C Ay C ... be such that A; UB € G4. Then Ay UB C
Ay UB C ... hence |J(A; UB) € Gy, thus BU(JA; € G4. Similar arguments
work for the intersection of a decreasing chain of sets so for this fixed A
by

This family contains A (if B € A, then AUB € A C G4) and is a monotone
class. For, let By C By C ... be such that AUB; € G4. Then AU B; C
AUDB; C ... hence |J(AU B;) € Ga, thus AU B; € G4. Similar arguments
work for the intersection of a decreasing chain of sets so for this fixed A

page 152, line -14
Replace

G= {A twe — Pi(Ay,), wi+— Pa(A,,) are measurable and

[ s aren = [ P(as)aren).

by
G= {A twe — Pi(AL,), w1 +— P2(A,,) are measurable and

Pi(Au,) dPs(ws) = [ Pa(Au,)dPy (wl)}.
Qz Ql
page 155, line 9
Replace
P(A): PQ(Awl)dPI(Wl)-
Q2
by

P(A) = /Q Pg(Awl)dPl(wl).

page 156, line -1
Replace

le fn(wl,wz) dw1

by

Jo, fr(wi,wa) APy (w1)

page 157, line 1
Replace

f92 fn(wlvw2) dws
by
Ja, fa(wi,w2) dPa(ws)

page 171, line -1



Replace

[ = flloo = sup([lfn(x) = f(2)]) <e.
zeE

by

Ilfn = flloo = itelg(lfn(x) — flz)]) <e.

page 172, line 2
Replace ||fn(x) — f(z)|| <e
by [fn(z) = f(z)| <e

page 173, line 9

Replace
1 1 1 1
/ |hn () — h(z)|P dz = / 2P" dp = 7;5?"—1‘ 0.
0 0 pn 0
by
1 1 1
[ o) =t = [ et = |

page 179, Exercise 7.4
Replace 1000
by 100

page 183, line 11

E(Xi(n))
Replace < ==Lt
by < E(Xf("))

— ne2

page 191, line 12
Replace

by

page 204, line 4

Replace
n . “
= H E(e'*n¥k)
k=1
by
n ~u
=[] E(e'=*)
k=1




page 205, line 5
Replace

by

page 205, line 9

Replace
1
j{:‘fﬂnk_él
k=1 "
by
n
1
> mhuw—1
k=1 n

page 206, line -9
Replace

n n
1 1 -
<| e+ gu? = Glulbhe| + 30 bkl + [uleld|
k=1 k=1

by
+ [ul <65

- Lo 1 3,
S‘Z’ynk—i—iu —6\u| O5e
k=1

page 208, line 13
Replace

Conversely, assume that d(X,,, X) — 0. This implies convergence to zero of
‘X'n/—Xl
TH X —X|
numerators must converge to zero, which means that X,, — X almost surely

and this implies convergence in probability by Theorem 7.2.

almost surely. For fixed w, for the fractions to converge to zero, their

by
Conversely, let Eg,n = {w : |X,(w) — X(w)| > ¢} and assume 0 < ¢
1. Additonaly let 4, = {w : | Xp(w — X(w)| < 1} and write d(X,X)

fA 1—|s-)|(X deP + fAv %dP We estimate from below each of the two

terms. First,

X, - X X, - X 1
/ | X = X] p s / | X = X] p s / edP = SP(A,NE..,)
a, 1+[X, — X]| AnnE.., L+ |Xn — X AnNE. 2

<

since T3 > § if a <1. Second,
X, - X 1 1
/ X=X e / ~dP > / ~dP > SP(A, N E..,)
ae 141X, — X . 2 Ao B, 2



since ¢ < 1. Hence, d(X,,X) > §P(E.,) — 0, so (X,) converges to X in
probability.

page 210, line 5

Replace

m*(JO, \E)=0, m*(E\NF,) =0
by

m* (MO, \E)=0, m*(E\UF,)=0

page 210, line 9
Replace

P(A) = iP(Aﬁ H;) = f:P(AIHz) - P(NH;)
i=1 i=1

by
P(A) :ZP(AﬁHi) ZZP(A|Hz')'P(Hz‘)

page 212, line 9

Replace
oo oo oo 1
hm/ fndm:/ limfndm:/ ue du = ~.
0 0 0 2

o0 o0 o0 1
1im/ fndm = / lim f, dm = / ue™ du = .
0 0 0 2

page 214, line 16, 5.4
Replace

@) |fn—fmll1 =2ifn#m

by

(a> an_fm”l =m-nifm>n

by

page 215, line 12, 5.13

Replace

Cov(V,2Y +1)=E(Y)EQY +1)—EY)EQ2Y +1) =
by

Cov(V,2Y +1)=E((Y)(2Y + 1)) - E(Y)E(2Y +1) =



