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Page 17, line 1: The integral should be

/O gL (X, — X [)sgn (X — X)[b(X,) — b(X))] ds

Page 21, line 2: and X; — oo a.s.

Page 24, lines 5-15: where |eg| is bounded, say by co (cf. PTA, theorem
L5.11]). Let 7 = inf{t > 0: |Xp | > N}. Since

‘Xénﬂ - X]13’7,| > |Wn+1 - Wnl — C2,

then |Xén+1| > N on the set {|X} | < N,|Wn+1 — Wn| > cg + 2N}

There exists ¢ € (0, 1) such that P(|Wn+1 - Wn| > ¢g +2N) > c3. By the
independent increment property of Brownian motion,

P(r>n+1)=P(r>n+1,7>n) =E[P(r>n+1|F);7>n]
< (1—63)P(7’ >n).

By induction, P(7 > n) < (1 — ¢3)™; hence 7 < oo a.s. Since d(M),/dt is
Page 25, lines 11-12:

Theorem 8.4. Let W; be a d-dimensional Brownian motion and let X; be a
d-dimensional process such that

t d t
0 j=1 0

where H;j and B; are predictable and bounded. For each s and w let K(s)
be the matriz that is the inverse of H(s). Suppose there exists M such that
for all s,i, and j, |H;j(s)|, |Ki;(s)|, and |B;(s)| are bounded by M a.s. Let
€ >0, tg > 0. There exists ¢c1 depending only on M such that

Page 44, line 7: A(z) >0
Page 44, Display (1.2): ¢ 42

)

Page 45, line -3: e~ u(X,) ds
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Page 77, line -2: > 0.

Page 160, lines 15-21: Replace by the following.
Ifz,ye@,

ly—z|
u() - uly) = / deuly +ro)dr, v =(z—y)/ly— 1|

Integrating with respect to y,

|Q|[u(z) — ug] = //y xl (x 4+ rv)dr dy.

Set V(z) equal to |Vu(z)| if z € @ and 0 otherwise. Then

/ V(z + rv)drdy
ly—z|<2v/d J0

<e /Q ly — "~V (y) dy

u(@) = ugl < ‘Q|

Now apply this inequality together with Theorem IV.5.1 of [PTA] where
we set p = 2 and we set K(z,y) = |y — z|'~% if 2,4 € Q and 0 otherwise.
We obtain

/ lu(x) — ug|*dr < c%/ /K xz,y)V dy] dx < 03/ |Vu(z)|?dz.
Q

Page 188. Replace the proof of Theorem 8.4 by the following.

Proof. As in the proof of Theorem 7.5, we may assume without loss of
generality that d > 3. As in the proof of Theorem 1.8.5, it suffices to consider
the case where 1) is differentiable. By Proposition 6.7 there exists co and c3
such that if |z — zg| < cor'/? and |z — y| < cor'/?, then PB(xo,r1/2) (T, Y) >
c37~%2. Choose n large so that if r = ¢/n, then /2 < £/8 and (|9 || 0o
(c2/2)r/2. Let y; = (ir). Let ¢4 = co/4.

If z € B(y;,car'/?) and y € B(yiy1,car'/?), then

A

|z —y| < 2camY? 4 |y — yiga] < 2ear 2 470 || oo < cort/2.
Taking zo = y;, we see pg(y, y1/2)(7,y) > car— %2 Tt follows that
P*(X, € B(yir1,7/?),sup| X, — Xo| < e/4) > cor~%?|B(y;, r'/?)| > cs.
s<r
Note
PY©) (sup | X, —¢(s)| < ¢)
s<t

> ]P’w(o)(Xi,. € B(y;, C4T1/2), sup | Xs — Xir| <e/4,i=0,...,n),
s<r



ERRATA 3

and applying the Markov property n times, this is greater than cf > 0. O

Page 202, lines -10, -9:  Replace by the following:
Since
0=1—-1=V(W+ecH))V YW +eH;) - V(W)V W)
= (V(W +eH;) = V(W)VHW)
+ V(W +eH)(V YW +eH;) — V1 W)),
then
VA(WeH;))-VH W) = — V=Y (WeH;)(V(W+eH;)-V(W)VHW).

Dividing both sides by € and letting ¢ — 0,



