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Misprints and Corrections

13 mars 2012

1. Misprints
Page | Line/Problem | Should be
14 L1l {Are € Fo, 1 <k <n.}
35 L6_ Lemma 2.1:
37 L11 For the proof of the theorem
37 L12 proof, in turn, of these facts we refer
42 L2-3 bution function on C,, defined by F,(0) =0, ...
42 L10 F(x) — F(y)
42 L12 F'(x)=0for all x ¢ C.
51 L20 e<ec
56 L6 Since 0 < X7 —X,, X1 —X
57 L3_ converges a.s. (delete as n — o0)
61 L5 > peq ok P(Ag)
77 | L12 Jo e de = oy JoT - dy
7 L1_ Theorem 12.3.
78 L11_ such that ng = 0 and ngy1 > Ang
78 L9_ <Y AT I P(X > ng)+
98 L9 following result
98 L14 The corollary therefore
106 L11 =1 (i.e. not — 1)
108 L10 Theorem 18.7
108 L6_ Since P(A,) — 0 as n — oo, Theorem 18.7
133 | L12_,5_ |P(---)<1/2
135 L4 Cr={X} >z}
135 | L13 P( ur_, Ck> > P(Ur_ {Ax N Br}) = S27_, P(Ax N By,) =
142 L12_ |Sp] < - (not |Sg| < --+)
145 L12 P(|Sp] >x)=>"3_ P(---)+ P({|Sn| > 2} NAS)
150 L17 T5(t) = >y Xpri(t).
151 L8 B,nP?E|X|P
152 | L10- Set Qr(X) = (Xp_ EXP)V2.
152 L3_,2_ max{..., @} (X)}
166 L3_ Section 2.11 (i.e. not Subsection 2.2.6)
168 L6_ Section 2.11 (i.e. not Subsection 2.2.6)
172 L5 members with e~" (i.e. not e~"W)
177 L3_ n =2
185 L15 kx(t) =0 - (i.e. delete 1+)
186 | L7 =% (not )
2
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Page

Line/Problem

Should be

190
196

196
199

202
217
218
219
221
224
224
229
236
257
262
262
271
285
285
286
293

297

325
337
338
346
355
357
375

380
386
386
392
392
393

401
402
403
404
415
420
425
425
428

429
430

L7_
L2

L4
L6_

L10_
L8

L5_
L3_

L2

L4

L12
L10_
L3

LS_
P12, L4
P12, L5
L1

L6

L18
L18

L3

L4

L1
L3_
L2

L1

L15

L5

L8

P23, L9
L4
L9_,8_
L8_,6_
L6_
L7

L3,4
L8
L13_8
L7

L6
P4c
L12_
L5_
L11_

L1_
L6

for (i.e. not fot)
~ O ) IR S (divided by V)

=y, (...)"'(M)l/‘ik
(Section 2.15)

(or mean-square (i.e. delete to the)

integrable random variables.

Let r > 0, and suppose that F|X,|" < co for all n.
The third term converges to 0 as n — oo by Theorem
Let r > 0, and suppose that E|X,|" < co for all n.
Proposition 2.2.1(c) (i.e. not Theorem 2.2.1(iii))
Let r > 0, and suppose that E|X,|" < oo for all n.
n>2 (not n > 1)

Proposition 2.2.1 (i.e. not Lemma 2.2.1)

Xm — X, X, — X as k — oc.

n=23...

n>2

Theorem 5.3.3

where here and in the following, S, = >, _; Xz, n > 1, then this
Then (delete “with partial sums Sy, n > 17)

random variables. (delete “with partial sums S, n > 17)
HZ:1S<PX;§ () = ITizt lex, O = [e(®)]?  as n— oo,
S ot n )

n>2 (not n > 1)

delete — 0

Theorem 4.4.1

... given € > 0 and n > 0, there exist § > 0 and ng, ....
v =E|X — ul? (not just E|X|?)

... with mean 0 and partial

4 i=k=)/n G (w)
1/n ovn
In terms of LP-norms (not Euclidean)
apply Lemma 3.1.1 (not Markov’s inequality)
application of Lemma 3.1.1 (not Markov’s inequality)

(EX1,)*  (not (EX1,)?)
E(X],)?*  (not EXY,)
delete  almost surely

P(l---|>ey-+) (¢ is missing)

since the two other

From here on one can argue

dense, and, in Subsection 7.2, some that are not covered
visible, since the new

as t — oo (not n — 00)

= P(Spr > cprx) < 2P(S(41)6 > Cpr) (delete ¢ in the index)
established

(a) ... Vj, & U=

j—

The proof of the theorem
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452

452

457
457
459
464
464
466
474
475
494

508
509
516
516
923
525
526

530
532
934
539
939
539
239
539
939
539
040
040
544
044
544
564

965

565
266
566
266
566

L3_

L2_

L2
L5_
L6_
P2,L1
P8,L3
P8,L2
L5_
L6
L10_

L14
L12
L14
L4_
L8_
L4_
L12

L9_
L14
L14_
L11
L16
L17
L10_
Lo_
L8_
L7_
L10_
L8_
L8
L8_
Li_
Lo_

L2

L7
L3
L4
L9
L8_

0 f <0
Fréchet: Po(x) =14 o=t ;
S for x>0,
. f <0,
Weibull:  Wa(z) = o E=no
1, for = >0,
= —n(l— F(ay) - %&3) —

distributions for record values are

ST P(Xp#£Yy)  (not Yy)

i.i.d. strictly stable

lolil%“ 5 Lasn — oo

canonical representation of Theorem 4.4 of the
=FE{E(YE(Y|G)|G)}  (one E( too many)
of F. If g(X) is G-measurable, then

the answer to (c) is negative

Subsection 10.2
Kolmogorov-Doob inequality
Kolmogorov-Doob inequality
Subsection 10.4

S Vil (not 7 An)
converges to pE T

T pu
Bu’ = 1-(1-p)u
a.s.

= A ES,

ment of the theorem. (not proposition)

{|X0|7 |XT/\n’a ‘Xn‘}

Then, for u € G = {y: g(y) < oo}, with ¢’(u) > 0, we have

We begin by proving a.s. convergence.

Suppose that 2u € G. Since 0 € G, it follows, via strict convexity, that
as n — oo. However, recalling that 2g(u) — g(2u), we conclude that
X & exp{2uS, — ng(2u))} = exp{2(uS, — ng(u))}) - exp{n(Zg(u) < g(2u))}
2 X2 -0asn— oo,

from which it follows that X, = 0 a.s.

... variable, and recalling that ¢'(u) > 0,

= exp{—g(u)}¥'(u) = 514 = ¢'(w) > 0.

(a) {|Xn|P, n <0} (not n > 1)

(a) {X,, n<0} (not n > 1)

Forn >1 (not n < —1)

—a (not — 0)

limsup, oo |35, [ (ot 272,)

m Dhn (not >7j_4)

Following is a continuous version.

real valued, uniformly bounded functions

prove a version
with a positive finite limit
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2. Corrections
e Page 106: Delete Theorem 18.9.

e Page 293: Lemma 4.4.1, the fact that 1 — 2 < —logx for 0 < x < 1, and (5.1),
together show that

CEETIED iy NG ECIPE
n=1 n=1

t|<h

1 e 1 s
~ ok /t|<h (;(1 - WXN)P)) dt < h4<h —;bg (lex, ()) dt
- l o ] 2 = l —lo 2 o0
= h/t|<h log <};[1|S0Xn(t)‘ >dt h4<h 1 g(|gp(t)‘ )dt < 0.

This proves that the first sum in Theorem 5.5 converges.
The second sum vanishes since we consider symmetric random variables.

For the third sum we exploit (the second half of) Lemma 4.4.2 to obtain

> EIXPI{| X5 < 2/h} < 3(1—exg(h) <3 log (Jex, (W)
n=1 n=1 n=1
§<%m<ﬂw&m@=4maww%<m

n=1

e Page 505: Finally, let a < 1 < b. Since loga < 0 in this case, the previous argument
degenerates into

log™ (b/a)

alog® b < alog™(b/a) <alogta+b- b/ ,
a

and (9.1) follows again.



