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Page 508: The third formula should read: 

Q(t)A(t) + A*(t)Q(t) + Q(t) = 0. 

Page 509 : Equation (3) should read : 

Q(t)A(t) + A*(t)Q(t) + Q(t) = 0. 

Page 509: The first formula in the proof of Theorem 1 should read: 

© <OW*(0,*«)> 
= < Q(t)x(t,x(t) + • • • 

= < [0(0 + • • • • 
Page 510: The first line should read: 

QT(t) = X*(r, t)X(r, t) + X*(r, t)X(r, t). 

Page 510: The second equation in the second remark should read: 

y(t) = [P(t)A(l)^(t) + P(t)P-Kt)\y(t) = B(t)y(t). 


