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In the proof of Proposition 4.1, the argument used at P665 L-11 and L-10, requires that W be extendable
to a C1 function up to y = 0 (hence Z extendable to a continuous function up to y = 0). To check this
property, it suffices to note that, using (4.1), V ′(0) = 0, V ′ ≥ 0 and integrating by parts, we have

V ′(y) =

∫ y

0

V ′′(s) ds ≤
∫ y

0

[αs(V γ)′(s) + V q(s)] ds ≤ y[αV γ(y) + V q(y)], y > 0,

hence 0 ≤W ′(y) = (1− q)V −qV ′(y) ≤ (1− q)y(1 + αV γ−q(y))→ 0, y → 0+.
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