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The second part of the proof of Lemma 3.3 in ref. 1 is wrong. This note
explains how to correct it. After the sentence “It remains to prove that
A, =05 ifv>v, (ve D)’ on p. 277, the proof should be completed with:

We repeat the argument given for v < v,. That is we take u and v such
that v, <u < v and 7 < v. Recalling Eq. (3.12):

(v—uw)a<F@)—Fu)<(w—u)p (3.12)
with the above choice of u, v and since v > & we then have u, = v; and

=10 —u [ pdr(p)+1 [ o(p) 2(dp) < (0-u) B

From this last equation we write

] ]
u f (B—p) A(dp) <y f (o(B)—9(p)) 4.(dp)
but we have that ¢ is concave so that for each p € [«, f)

P(B)—o(p) _ () —p(x)
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and we obtain:

uf” = iy < 2EZ2D [* (5 p) 1)

2(B)—o(®)

= W conclude the claim.

recalling the definition of v, =y
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