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The following corrections are required in Theorem 4.7 of [2].
Recall that the following condition is included in the assumptions (see [1, Chapt.
6, Sect. 2]) made on the coefficient F'; for example, there exists K > 0 such that

/ |F(y, x)[>v(dx) < K (1 + |y}, ¥y e R. (1)
O<|x|<1

Consequently, we have

t
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and hence, we get a.s.

t
/ / |F(X,_,x)|* v(dx)ds < oo, ¥Vt > 0. )
0 J(O0<|x|<l)

The online version of the original article can be found under https://doi.org/10.1007/s10959-015-0639-3.
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The integrability condition (2) was originally stated as an assumption.
However, we now make a new integrability assumption. a.s.

t
/ / |F(X,_, x)[*v(dx)ds < oo, ¥Vt > 0. 3)
0 J(O0<|x|<l)

Note that, if F is bounded, using (2), (3) is satisfied.

Correction to Proof of Theorem 4.7 Equation (4.9) is to be read as
AX, = F(X,—, AN)Lo<|an,|<1) + G(X;-, AN)L(AN,=1)-

As such, the first observation mentioned in the article does not hold. However, due to
(2), (3) and eq. (4.1), we still get

D et — tx, ¢ + AX, d1x,_ @]
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The proof now can be continued as before. O
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