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CORRECTION

HIGH DENSITY LIMIT THEOREMS FOR INFINITE SYSTEMS
OF UNSCALED BRANCHING BROWNIAN MOTIONS

Annals of Probability (1983) 11 374-392

By Luis G. GOROSTIZA

In the proof of Theorem 3 the derivation of H(¢, ¥; t) failed to take account
of the fact that in general p, may be strictly positive, and is necessarily so in the
critical and subcritical cases. The correct result is

H(o, ¥; ¢t)
= e‘VP°‘~{f d(xW(x) dx + (a + Vpo) f ¢ (x) J; e+ VP 7y (x) dr dx}’-

As a consequence, Theorem 3 should be replaced by

THEOREM 3. M'T = M! and M?T = M as T — o, where M = M’ + MY,
and M and M" are generalized centered Gaussian processes such that

Covi(M}, ¢), (M, ¥)) = f f P @Ps(x = y) dx dy, st

Cov((MI, ¢y, (M, y))

= (1 + e* — 7 VPr — gt=9)~Vprs) f f ¢ ()Y (y)pi—s(x — y) dx dy
+ e“‘szf f ¢(x)¢(y)J; e“Pr—ss2-(x — y) dr dx dy

—(a + Vpo)(1 + e¥t=9)e~ VP

~ff¢(x)ll/(y)f0 etVPp, cor(x —y) drdxdy, s<t,
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and
COV((ML ¢’>5 (M{l’ ‘p>)

.
(e~ VP — 1) f f dX)Y(y)pe-s(x — y) dx dy

+ (a + Vpo)eXt=9=Vees

. f f d(x)Y(y) J; e“tVPp, ciolx —y) drdxdy, s<t,

(e™Vpt — 1) f f d(XY(Y)Ps—e(x — y) dx dy

+ (a + Vpo)e™VPet

t
. f f P (x)Y(y) f eV D a(x —y) drdx dy, s=t,
. 0
where p,(x) = e V=122 ) ~d/2,

It follows that:

1) M’ and M" are not independent in the critical case, contrary to the statement
in the paper.

2) In the critical case M” is a more complicated generalized process than the
generalized Ornstein-Uhlenbeck process claimed in the paper; and when
d =3, M = MY as t — o, where M is a generalized centered Gaussian
random field with covariance kernel

20(x —y) + meV(4r)7'I'(d/2 — 1) | x — y |72

3) In the subcritical case M7 = W as t — o, where W is the spatial standard
Gaussian white noise.

4) In the special subcritical case py = 1 the model represents an infinite system
of independent killed Brownian motions, and N7 (A) is the number of particles
that have died before time ¢ which would have been in the set A at time ¢ if
they had not died.
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