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page 19, Exercise 1.3.3: in both displays, swap (V −K)+ and (K − V )+.

page 32, line 3: replace S2 and S3 by S1

page 157, line 1 in (3.37):
∫ t

0
should be

∫ 1

0

page 180, last line in the proof of (c): replace λ ≥ 0 by λ > 0

page 197, third displayed eqn.: replace inf
Q∈Λ̃c

by inf
Q∈Λc

page 206, line 4: replace Q1 by Q0

page 206, line -10: swap Q1 and Q0

page 219, second displayed eqn.: it should read ρ(X) ≥ ρ(Y ) ≥ · · ·

page 224, Exercise 4.6.5: ψ̂β should be 1− (1− x
1
β )β

page 248, last two lines: replace − log x0 by + log x0

page 360, 4 lines below (7.4): replace X= by X0

pages 464–466: replace α by λ in (11.22), (11.24), three lines before Section 11.2, and in line 2

of Example 11.13

page 483, one line before Theorem A.13: swap Q and P

page 485, line 5 in the proof of Lemma A.15: replace ε < 0 by ε > 0

page 493, one line after (A.17): replace Dc = (0, 1) \D by Ic = (0, 1) \
⋃
x∈D Ix

Acknowledgement: We thank Mengyu Du, Sabina Gadzhieva, Nils Hansen, Timo Hirscher,

Thomas Knispel, Mourad Lazgham, and Qun Wang for contributing to this list.


