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We gave the second term of the distribution of the first hitting time of

Bessel process and showed analyticity of zeros of Bessel functions of the second kind with respect
to the indices. In addition, we succeeded in representing the denstiy of the first hitting time of
the radial part of a Brownian motion with constant drift, which is one of the generalizations of
Bessel processes, in the case when the starting point is the origin.

On the other hand, the distribution function of the first hitting time of the radial part of a
Ornstein-Uhlenbeck process, which is another generalization of Bessel processes, can be represented
by confluent hypergeometric functions and their zeros with respect to the first parameter.
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