
In Section 5, the Hamiltonian G and G in (5.1) should not involve the term bσ(t, u, v)z,

and thus should be:

G(t, ω, y, z, γ) := sup
u∈U

inf
v∈V

[1
2
σ2(t, u, v) : γ + f(t, ω, y, zσ(t, u, v), u, v)

]
;

G(t, ω, y, z, γ) := inf
v∈V

sup
u∈U

[1
2
σ2(t, u, v) : γ + f(t, ω, y, zσ(t, u, v), u, v)

]
.

(0.1)

The main reason is that we are using weak formulation in (3.8), namely the Bt in (3.8) is

not a Brownian motion, but the state process corresponding to the Xt,u,v in (3.3).

The proof is actually for the right Hamiltonian in above (0.1), except that we need the

following changes:

1. The c in Theorem 5.1 Step 1 should be:

c := ∂tϕ0 + sup
u∈U

inf
v∈V

{1
2
σ2(0, u, v) : ∂2ωωϕ0 + f(0,0, Y 0, ∂ωϕ0σ(0, u, v), u, v)

}
> 0,

and (5.4) should be:

∂tϕ0 +
1

2
σ2(t, ũ, v) : ∂2ωωϕ0 + f(0,0, Y 0, ∂ωϕ0σ(0, ũ, v), ũ, v) ≥

c

2
. (0.2)

2. The −c in Theorem 5.1 Step 2 should be:

−c := ∂tϕ0 + sup
u∈U

inf
v∈V

{1
2
σ2(0, u, v) : ∂2ωωϕ0 + f(0,0, Y 0, ∂ωϕ0σ(0, u, v), u, v)

}
< 0,

and (5.11) should be

∂tϕ0 +
1

2
σ2(0, u, ψ(u)) : ∂2ωωϕ0 + f(0,0, Y 0, ∂ωϕ0σ(0, u, v), u, ψ(u)) ≤ − c

2
. (0.3)
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