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Following the former studies on Bessel processes in mind, | carried out
studies on the probability distributions of the first hitting times to spheres of Brownian motions
with constant drifts. By virtue of the skew-product representation of the Brownian motions and
Stroock™s representation of the Brownian motions on the spheres as the solutions of some stochastic
differential equations, explicit forms of the distribution functions. As applications, we derived
the asymptotic behavior of the tail probabilities and the volume of the corresponding Wiener
sausage. Moreover, for the Bessel processes, the second term of the asymptotics of the tail
probability has been reduced.

As other results, a book on the theory and applications of stochastic analysis was publushed. |
studied Kolmogorov®s diffusion process from the point of view of classical mechanics and, also
investigate some important character of two-dimensional diffusion processes.
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