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by
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In my paper [2], Theorem 4 is false. It was quoted from [5], p. 223
{English), p. 96 (Russian). There exist separable metric spaces 8 on which
every Borel probability measure is tight, but such that there are relatively
compact sets of probability measures (for the usual weak topology) which
are not uniformly tight. One example was given by R. Davies [1]. D. Preiss
[4] showed that there are many such spaces, in particular the space of
rational numbers, or any separable metric space which is a Borel subset,
but not a Gy, in its completion.

Theorem 4 was used in [2] only for a weakly convergent sequence,
where it is true (LeCam [3], p. 222, Theorem 4). The proof is not difficult.

Another correction: the notation used near the end of p. 267 in [2]
disagrees with the usual notations as in {37, [6]; o should be replaced by =.
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