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ADDENDA

ON THE DISTRIBUTION OF THE SQUARE INTEGRAL
OF THE BROWNIAN BRIDGE

BY LEONID TOLMATZ

The Annals of Probability (2002) 30 253–269

EDITOR’S NOTE. The following Note Added in Proof and tables were
inadvertently omitted from the original publication. The editorial staff regrets the
error.

NOTE ADDED IN PROOF. The author has recently learned, following a
personal communication with J. Pitman, that the Laplace inversion in Theorem 2
is already known in the literature; see J. Kiefer, K-sample analogues of the
Kolmogorov–Smirnov and Cramér–von Mises tests, Annals of Mathematical
Statistics (1959) 30 420–447. The latter paper also contains tables of the
distribution function F(λ); however, Table 4 in the present paper provides more
accurate values in certain entries.

TABLE 2
Laguerre coefficients cn

n cn n cn

1 −0.000000 11 −0.0430954
2 −0.000000 12 −0.0329393
3 −0.117216 13 −0.0241829
4 −0.110321 14 −0.0166219
5 −0.12035 15 −0.0102143
6 −0.106117 16 −0.00481523
7 −0.0954654 17 −0.000325886
8 −0.0804642 18 0.00337011
9 −0.0673346 19 0.00636984

10 −0.0544117 20 0.00876698

TABLE 3
The density function f (λ)

λ f (λ) λ f (λ) λ f (λ) λ f (λ)

0.01 0.007323 0.26 1.185236 0.51 0.218958 0.76 0.0505168
0.02 0.934186 0.27 1.097332 0.52 0.205966 0.77 0.047732
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