Probability: A Graduate Course

Misprints and Corrections

1. Misprints

Line/Problem

October 17, 2006

Should be

Page

V1

L25

chance exists

22 P4 Suppose also that { Ay} are disjoint.
23 P5c Ap, n > 1 are non-increasing
23 P5d A,, n > 1 are non-decreasing
23 P5d then P(U,2, 4n) < o
24 L5_ matching
26 L7_ P(Q2)
29 L2-7 These lines should be deleted.
29 L8 delete “Alternatively,”
30 L1_ non-decreasing functions in D.
39 L5_ trials
40 | 117 fz) = 255
2| L7 x2Luy.
56 L6 Since 0 <2X; — X, "2X;1 — X
72 L2_ the proof of The-
114 P5 Yo JPm<X<n+m)=m
114 P6 and a > 0,
115 P8, L2 sup,, X, < 00 a.s.
116 P18 <= JZ e L", such that |X,| < Z for all n
120 | L1l_ P(X > 1) <
123 L1_ By, = {maxi<;<y |5 < x}
125 L13 > p_y Var Xj, < 2? + =, (. instead of , at the end)
127 L5_ independent summands there exists
128 L7 EIX[" < e (E|X +y|"+ |y|") < oc.
129 L10 ForO<p<r
120 | L11 11y < 1],
129 L13 (and ¢ by (1 —p/r)™1)
133 L18,19 The median is not unique in general, and typically
133 (ii) for some r > 0,
133 (i) Imed (X) — E X| <2Y"| X — EX|,.
139 L12_ = L P(max;<g<n Sy — med (S, — S) > z),
142 | L10_ 1S — S| > ...
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Misprints and corrections

Page | Line/Problem | Should be

150 L7_,1_ Khintchine

155 P9b Qx(ah) =aQx(h)?

158 L2 ex(t) = Ee'™ = [* ™ dFx(x)

158 L13 |E etX|

159 | L7 S

160 L4_,2_ H(a,b,z,T)

160 L3_ H(a,b,X,T)

161 L4 H(a,b,z,T)

161 L6 H(a,b,X,T)

164 L8 Eexp{it( —a)}

165 | Ls. | h=-e= L0 (2

172 L14 (2. 4)

184 | L5 -1 111

195 L8_ f(z) = (ml 5= expf{-- 2}

195 | L6 oo Bt TR e

196 L2,4 delete 27

196 L4,5 ey

196 L5 >CY 0 4%

198 P12 1 foo 1- Cosy —‘y| dy = % o 107%2

198 P14 fo o tu Udu  or 3 [ p(tu)e L
198 | P14 1o fjjjg

216 L14_ let Y7, Ys, ... be

216 L8_ these facts

229 L6 converges to a limit ¢ € R if and only if
229 L7 contains a subsequence converging to a.
245 L 19 Theorem 10.2.

254 L9 n>m.

254 | L13 = 1P(U,, AN™).

258 L6_ inf{zx:...} (twice)

258 L2_ .= Fy(x)

261 P9, L2 converges in distribution

261 P10 P(X, <aio. and X, >bio0.)

261 P11, L1 non-degenerate random

262 P13 Yoo lan] < o0

262 P16, L3 v(0)=1

263 P17 o(t) = exp { [ o(t,u) dG(u) — 1}

263 P21, L2 n>2

263 P21, L3 Independence between X, Xo, ... not necessary
264 | P22(a) — xP 2 xm

264 P22(b) = h(X,) 2 rX)

274 L17 For the converse: Assume also that ‘g—: — 0 asn — oo.




Misprints and corrections

Page | Line/Problem | Should be

279 | L10- SRR D DAREE

284 L12,14 nE XI{|X| < nlogyn}

286 L2_ right-hand side

289 L10- symmetric and uniformly bounded
290 L11 bounded, symmetric

292 L11_ Proposition 5.1.2

296 | L2 lim sup,, ., 221

299 L3 > ey Tnita

299 L7 —0

299 L9 %0

300 L1 < cn(/2=0/2) . g x|

300 L6 <SP EIXE|T{| Xg| > kYT}

303 L2_ YN(tkj) —Y

305 L11_ that, for any given 7 =0,1,...,k — 1,
305 L10_ s X =513 1

309 L11 Theorem 5.4.1

310 L10 one can prove

324 L3 Elements a1z and ag; of A should be po,o, instead of p.
325 P9, L1 non-degenerate random

325 Pllc Py

327 P22, L2 Y, = max{...}

332 | La2_ E min{ 2% tgji }

332 | L1 Emln{ iy “'6!%'3}

335 L8 Xn LY = Enh(X,)— Eh(Y)
335 L6 X;

338 L4,7 gé; (X2 instead of 03)
343 L8 P(Zy=0)=1- 1

344 L2_ Sp = Z;‘:l Xnj

345 L18 Ity EX; I{[X, ] >e} = 0asn— oo
345 | L19 S, % N(0,1)

346 L3_ no = [t]

347 | L14 [ro(1e )=

349 | L10-,7- | n(--)=3(---)°

349 Lo_ Since 22 is continuous

350 L9 Sn=> 1 Xk

357 L6_ Tri(—T, T)-distributed

357 | L1 = f (it I @T/) gy

361 L7_ %

361 L6_ .+

361 L5_,4_ o).

362 | L12 sup, | Fs, /s, (1) — ()| < 5 o0, 2e=/3 gt 4.
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Page | Line/Problem | Should be

376 | P1P2 — X

377 | P7,L2 P(Xp= ) =P(Xp=—7) =1/2

377 P7, L4 n>2

379 P17, L9 the amount of time (delete “relative”)
379 P18, L2 (Sp)P, suitably normalized,

380 P21 Vn(ss —o?)

380 P23,L7 delete “suitably normalized”.

385 L12 In other words, \/ﬁm

396 L13 ny, = min{n : s2 > A\¥} (which reduces to [\] +1 ...
399 L8_ be a strictly

400 L9_ be a strictly

436 L 15 E|X|" = oo for r > a. Both possibilities exist for r = a.
436 L19 a, = inf{...}

439 | L9 S

443 L1 infinitely divisible distribution

443 L1_ due to (i)

450 L7,8,9,10 SUPpez+

451 L3_ iff (one iff too many)
459 L9_ dX,)Y)<PX#Y)

459 | L8 Let X1, X, ... and Y3, Ya, ...

464 P1 X is symmetric stable

465 P3,L1 X is symmetric stable

465 P3,L3 XY is symmetric stable

465 P5 Yol |an]® < o0 (twice)
465 P7c Incorrect. Find the correct representation.  (Use (a))
470 L19 with respect to P; Q < P.

472 L3 = [y () dP.

477 | L3 {An, n >0}

491 L2 arbitrary. (One . too much)

495 | L1_ [\ X-dP= [, ZdP forall A€ F,.

498 L6 XV(LI)(w), x® (w), (, is missing)

500 L8 as longasn <7

503 L3 delete < F X,, — E X

503 | L9 AP(A)<---=EX, — [y X, dP — E Xy,

504 | L5 S e cxxtony (VAP

504 | L5 ~Cn fmasocper exxony Xit AP

505 | L5 =1+ [oX(J Ldy)apr

508 L20 almost surely

519 L4 XY Xt

531 L24 triviality

532 L1_ ur (instead of (7))

536 L15 and (delete “that”)
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Page | Line/Problem | Should be

549 P7, L4 and that E|Y|" < oo

550 L8_,7_ n>0

551 P16 Xn=E(Ax | Fn) — An

552 P25 X, = e /2

552 P26 W,, = min{Y,,,a}

560 L1_ >

564 L6_ assume also that B, /" oo as n — 0o

566 L7_ non-zero exponent have an ultimately monotone equivalent.
572 L7_ The line should be deleted.

2. Corrections

e The results in Chapter 8, except for Theorem 1.1, are for independent, identically

distributed random variables (this is obvious(?) from the proofs).

e The reference to Kolmogorov on page 424 is not correct. It was after a lecture (one
of three in a series) given in 1919 by Lévy himself that someone told him ... (The
passage was somewhat hastily taken from the obituary in Ann. Probab. 1 (1973).)

e Problem 1, page 464. For this problem we also need to know that non-negative
stable distributions with index in(0, 1) possess a Laplace transform. In the present

case this means that “we know” that
Ly(s) = Ee Y = exp{—s’} for s>0.

For more about Laplace transforms, see Feller’s Volume II, Chapter XIII, and for
this kind of stable distributions, Section XIII.6.

e Problem 10, page 549: The second claim should be “the expected amount of money
spent when the game is over”. The third claim should be deleted. (The slip is due
to a confusion with the St. Petersburg game, Subsection 6.4.1, page 283-4).



