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Error Correction

p. 2184,
l. 8

|X|ts ≤ · · · |X −W |st ≤ · · ·

p. 2185,
ll.−4–−3

l̃1 = inf{k ≥ 0 | n(∞)
k ∈ N} ∧ T,

l̃j+1 = inf{k > lj | n(∞)
k ∈ N} ∧ T, j ∈ N.

l̃1 = inf{k ≥ 0 | n(∞)
k ∈ N},

l̃j+1 = inf{k > l̃j | n(∞)
k ∈ N}, j ∈ N.

p. 2185,
l.−1 lj =

l̃j if τ
(∞)

l̃j+1
< κ∞

T if τ
(∞)

l̃j+1
= κ∞,

j ∈ N. lj =

l̃j if τ
(∞)

l̃j+1
< κ∞

∞ if τ
(∞)

l̃j+1
= κ∞,

j ∈ N.

p. 2186,
l. 3

Bj = {lj < T} Bj = {lj < ∞}

p. 2186,
l. 4

B̃j = {l̃j < T} B̃j = {l̃j < ∞}

p. 2186,
l. 5

Note that... Here, n∞ = ∞ by convention. Note that...

p. 2186,
ll.−6–−5

{nlj = n} (two places) {nl̃j
= n}

p. 2188,
l. 4

|X|tktk+1
≤ · · · |X −W |tktk+1

≤ · · ·

p. 2188,
l. 6

|X|
τlj
(τlj+1/j)∧τlj+1

≤
N−1∑
k=0

|X|tktk+1
≤

Ncj−ν/2

|X −W |
τlj
(τlj+1/j)∧τlj+1

≤
N−1∑
k=0

|X −W |tktk+1
≤

Ncj−ν/2

p. 2188,
ll. 8–9

For sufficiently large j (say, greater than
or equal to j1 = j1(ω) ≥ j0(ω)),
c(1 + δ̂−1)j−ν/2 < 1− β̂.

On the other hand, from (4.5),

|W ((τlj + 1/j) ∧ τlj+1)−W (τlj )|
≤ M1/2

nlj
{((τlj + 1/j) ∧ τlj+1)− τlj}

ν/2

≤ Cδν/2nlj
j−ν/2

≤ Cδ̂ν/2−1δnlj
j−ν/2.

Therefore,

|X((τlj + 1/j) ∧ τlj+1)−X(τlj )|
≤ {c(1 + δ̂−1) + Cδ̂ν/2−1}δnlj

j−ν/2.

For sufficiently large j (say, greater than
or equal to j1 = j1(ω) ≥ j0(ω)),
{c(1 + δ̂−1) + Cδ̂ν/2−1}j−ν/2 < 1− β̂.

p. 2190,
l. 10

E[φ(|X(τ
(R)
k+1) − X(τ

(R)
k )|2, |X(τ

(R)
k )|2) :

A
(R)
k ] ≤ T + 2M .

E

[
1

2

∫ |X(τ
(R)
k+1)|

2

2|X(τ
(R)
k )|2

1

γ(s)
ds : A

(R)
k

]
≤

E[φ(|X(τ
(R)
k+1)−X(τ

(R)
k )|2, |X(τ

(R)
k )|2) :

A
(R)
k ] ≤ T + 2M .


