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The word “martingale” in the next-to-last sentence should be “supermartingale” be-

cause Wn(t, X) may take the value 0. The remainder of the proof holds as is. This error

was pointed out by S.C. Harris and M.I. Roberts in their article “Measure changes with

extinction”, Statistics & Probability Letters, 79 (8), 1129–1133.

831 E. 3rd St., Department of Mathematics, Indiana University, Bloomington, IN 47405-7106

rdlyons@indiana.edu

http://mypage.iu.edu/~rdlyons/

18 April 2012


