CORRECTIONS TO SHARPE: “GENERAL THEORY OF MARKOV PROCESSES” July 26, 1999

p-17, 1.-1 the right side is missing the term 1/¢

p-37, 1.22 is-a-right-preeess satisfies HD2

p.57, 1.-4 replace line with “ Show that if f € p&* satisfies (10.31i), then”

.97, 1-13 wo

p.100, 1.8 the proof of assertion (ii) is suspect, and (ii) should be discounted

p.118, 1.-1 replace “w/t/0w"” with “w/t/0;w”

p.132, 1.16 should read X¢ := o {f(X)_ : f € b(UsS*)}

p-133, 1.6 and-oncethis-is-chosen(i-will follow

p.133, 1.15 append “As f(X) is a.s. rcll, the proof of (24.27) shows that aU®f(x) — f pointwise and

boundedly as a — oo. It follows that ?(a@U®* foX) — P(foX) as o — 00, so the argument
above shows aU%f(X)_ — f(X)_, up to evanescence, establishing f(X)_ € X¥¢ VZ.”

p.133,1.10 left side should read P*{Zr1{r<o0y | Fir_}

p.176, 1.-8 replace “T,, T co in T” with “T,, T oo in T”

p-185, 1.15 potentials potential

p-194, 1.-10 the term lim,| |+ should be limsupy, |,

p.199, 1.7 In (40.8), “proportional to P;(z, -)” should read “proportional to 1;”

p-255, 1.6 should be “Let Z be a positive right continuous ...”

p.264, 1.4 should be “By (55.4iii), a.s., s — mj, 4 is increasing ...”

p-264, 1.5 should be “t); is increasing in s and decreasing in ¢ for s <t... ”

p-264, 1.10 the text starting here and ending 7 lines below after “w € €y.” should be cut and pasted in at the
beginning of line 4 on this page.

p-265, 1.-8 replace my,.;) by my,. g

p-266, 1.7,8 replace mj,.;) by my,. g

p.266, 1.-17 deereasing-on{0:¢ increasing on [0, ¢[

p.284, 1.-7 replace “(3.10)” with “(3.9)”

p.284, 1.-1 replace “(3.10)” with “(3.9)”

p-285, 1.1 insert “weak” before MF

p-285, 1.9 replace “(57.9)” by “(56.9)”

p-294, 1.9 insert “of (62.10)” following “process A”

p-298, 1.-11 insert “}” following “lyp<cy”

p-299, 1.5 insert P* on right side of equality

p-299, 1.-14 replace (R, B) with (R, X)

p-302, 1.-1 replace Ep with £ U Ep

p.303, 1.2 replace Rt with Rt x Q

p-308, 1.11 insert a on right side of equality

p-308, 1.12 insert « on left term in display

p-310, 1.7 replace X, with X

p-312, 1.-14 insert “u be” following “Let”

p-312, 1.-6 replace u% with u%

p.313, 1.15 on

p.313, 1.15 replace (35.10) with (35.12)

p-313, 1.17 replace A®— with A? =

p.315, 1.16 replace A(s) with A(¢)

p-316, 1.2 insert “in the leading case” following “In addition,”

p.316, 1.17 replace A(s) with A(%)

p-317, 1.-8 insert “on M” following “of u”

p-319, 1.4 replace £ x FE with E x F

p-320, 1.14 insert “optional,” before “homogeneous random set”

p-324, 1.14 replace P* with PY

p-325, 1.13 replace 0, with 6.,

p-332, 1.1 insert “a uniform motion ” before “process”

p-336, 1.-9 replace dA, with dA; and insert du before e~
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p.338, 1.-13 {4510 for (XS Then (40.16) for (X, S). Then the
p-339, 1.-9 replace X,, with X,

p.339, 1.-8 replace T™ and 7"~ ! with T% and T%!

p-340, 1.-4 definitien definite

p-340, 1.-2 replace B (twice) by some other symbol

p.341, 1.12 replace bpB(R%) with pB(R%)

p.341, 1.-6 left term of display should be (h(X_) x A)}

p-342, 110 replace “his” with “this”

p-343, 1.-8 is & Lusinian

p-343, 1.-3 replace s > 0 with s € J

p-344, 1.1 replace J, (w) with J,

p.346, 1.13 H=1Y=1

p.346, 1.15 replace {N°(z, {z}) > 0} with {N°(z, {z}) = 0}

p.347, 1.-2 replace p(X;— (w), X¢(w)) with p(Xr_(w), X7 (w))

p.351, 1.-18 insert P* before [*

p-352, 1.-15 defines an

p.355, 1.-3 replace PX+(G) dB; with PX+(G) dB;

p-357, 1.-11 replace P with P

p-360, 1.13 alU*¢ should be alU*

p-360, 1.-1 replace f(X;) k(dt) with f(X,) k(ds)

p-361, 1.10 The statement and proof of (75.9) are most charitably described as muddled.
The next 5 corrections attempt a quick fix.

p-361, 1.13 i L -

p-261, L.-7 replace 8 > 0 with 8 > «

p-361, 1.-6 insert (§ following 8 — oo,

p-362, 1.5 change “finite” to “£-integrable”

p.362, 1.7 change C to B, and append “But dBP = Pylg, oX_dA,and Y := > 27 "Pylg, oX_/n € H is
strictly positive and Y; dA; is, by the preceding argument, &-integrable.

p-373, 1.16 fromf from

p-404, 1.-12 R—G-—Blumenthal R. M. Blumenthal

p-412 M, O and P should be added with a reference to page 150



