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CORRECTION

TouBOUL, J. AND FAUGERAS, O. (2008). A characterization of the first hitting time of double
integral processes to curved boundaries. Adv. Appl. Prob. 40, 501-528.

In the above paper an important reference [1] to the existing literature was overlooked.
In [1], Lachal discussed the problem of the first hitting time to a constant boundary of the
integrated Wiener process (IWP) with a cubic drift. The joint density of this hitting time and
the Wiener process at this time were given in [1, Theorem 2.1]. This theorem directly implies
our Theorem 2, which gives the first hitting time of an IWP to a cubic boundary. The main
thrust of our paper is the extension of this result to general boundaries and general integrated
martingales.

We would also like to mention Lachal’s important contributions to the study of the IWP;
see, for example, [2] and the many references therein.
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