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This corrigendum corrects three unfortunate typographical errors that have been forgotten in the above-mentioned arti-
cle.

1) On page 231, Theorem 2.1, formula (1): |Zs| should be replaced with |Zs|2.
2) In the whole of the article, ξ− should be replaced with −ξ− . More precisely,

• on page 230, line 8: expression eq(ξ−,−(a + b|y| + c|z| + f (|y|)|z|2)) should be replaced with eq(−ξ−,−(a + b|y| +
c|z| + f (|y|)|z|2));

and
• on page 232, line 7: expression BSDE eq(ξ−,−g) should be replaced with BSDE eq(−ξ−,−g).

We thank our readers for their understanding.
DOI of original article: http://dx.doi.org/10.1016/j.crma.2013.04.003.
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