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In the statement of Itô’s formula, formula (38) of Proposition A.2, the last integral
appearing on the right-side ranges only over (0, t) ×B(0,1) rather than (0, t) ×Rd,
i.e.
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We are using (38) on the proof of Theorem 2.1, p. 2668, formula (28). The above
mentioned change gives one further term on the right-hand side of (28)
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leading to an additional term I6 on p. 2668 (line 4 from below), i.e.
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which is of the form
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with Hi defined on p. 2669 (line 7 from above). Since ν(B(0,1)c) < ∞, we can
estimate this term using (29):
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as is needed for the rest of the proof.

We are grateful to Changsong Deng (Wuhan University) for pointing out the error
in formula (38).
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