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Memoire de E . B . DYNKIN

The proof of Theorem 4 .3 contains mistakes and I do not

know if its statement is true. Theorem 4.1 depends on Theorem 4 .3 .

All the other results remain to be valid for slightly different clas-

ses of functionals and measures. Namely, let us call an additive

functional A((JU,B) finite if A ( s , t ) < o o a.s. for all finite s < t .

A function A((JU,B) is called a o-functional if A = § A where
1 n

A are finite normal additive functionals. A measure ^ is cal-

led a a-measure if n = Z) u where p. are finite measures.

It is easy to deduce from a result of Sur [1J that the spectral

measure of any finite additive functional is o-finite. Therefore

the spectral measure of any a-functional is a o-measure. Theo-

rems 5.1, 5 . 2 , 5.3 are true for all the o-functionals. Arguments

of Section 6 show that every a-measure which charges no inac-

cessible set is a spectral measure of a o-functional A .
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