
Corrections of Feynman-Kac-type theorems and Gibbs measures on path spaces vol1.

1. p.39, ℓ.4: The left hand side of (2.141) defines a probability measure.... =⇒ If X ≥ 0, the left
hand side of (2.141) defines a probability measure....

2. p.134, ℓ.2: = σ2

2a (1− e−2a(s∧t)) =⇒ = σ2

2ae
−a(s+t)(e+2a(s∧t) − 1)

3. p.149, Theorem 3.10: The triplet (b, A, ν) is uniquely given. (2) Conversely, given .... =⇒ (2)
The triplet (b, A, ν) is uniquely given. (3) Conversely, given ....

4. p.320, ℓ.14: φ(x) ≥ ε(b)....e−γ24m|x|m−1
..... =⇒ φ(x) ≥ ε(b)....e−γ24m|x|m+1

.....

5. p.323, ℓ.9u: (f,Qtg) = ...e−
∫ t
0 V (y−B̃t−B̃s)dsg(y)... =⇒ (f,Qtg) = ...e−

∫ t
0 V (y−B̃t+B̃s)dsg(y)...

6. p.335, ℓ.10u: sup
|y|>R

V−(y) < ε and ε small enough such that q = −(E+ε) > 0 =⇒ sup|y|>R V+(y) <

ε and ε small enough such that q = −(E − ε) > 0.

7. p.364, ℓ.3: log(
1

2
(b1(Bs)− iθNsbs(Bs))) =⇒ log(

1

2
(b1(Bs)− iθNs−bs(Bs)))

8. p.315, (4.3.80): Ex[e−4
∫ t
0 U(Bs)ds] =⇒ Ex[e+4

∫ t
0 U(Bs)ds]

9. p.317, ℓ.6: α
16ε + ε(W∞ − E − 1

2ε(Σ− E) = ... =⇒ α
16ε + ε(W∞ − E)− 1

2ε(Σ− E) = ...

10. p.268, (4.2.43): sup
x∈Rd

sup
0≤t≤T

=⇒ sup
0≤t≤T

sup
x∈Rd

11. p.318, ℓ.10: F (ξ) = 1− (e−21β/8 + e−5β/8 + e−165β/8) = 0
=⇒ F (ξ) = 1− (e−21ξ/8 + e−5ξ/8 + e−165ξ/8) = 0

12. p.341, (4.6.9):

n∏
j=1

e−(tjtj−1)H
0
R =⇒

n∏
j=1

e−(tj−tj−1)H
0
R

13. p.322, ℓ.11u: H(a)fZtdt+ Zt(∇f + (−ia)f) · dBt =⇒= H(a)fZtdt+ Zt(∇f + (−ia)f) · dBt

14. p.322, ℓ.9u: =
∫ t
0 (QsH(a)f)(x)ds =⇒= −

∫ t
0 (QsH(a)f)(x)ds

15. p.341, (4.6.9):

n∏
j=1

e−(tjtj−1)H
0
R =⇒

n∏
j=1

e−(tj−tj−1)H
0
R

16. p.468, (5.1.67): = x2e−ω(t+s) + σ2

2ω (1− e−2a(s∧t)) =⇒= x2e−ω(t+s) + σ2

2ae
−ω(t+s)(e+2ω(s∧t) − 1)

1


