Conference Pathwise Stochastic Analysis and Applications
CIRM (Marseille, France) — March 8-12, 2021
Organized by GAR TRAG (INSMI-CNRS)

Henri Elad Altman (Imperial College London)

Scaling limits of additive functionals
of mixed fractional Brownian motions

In this talk we will present new methods to analyse the long-time behaviour of additive functionals
of mixed fractional Brownian motions. As an application, we obtain scaling limit results for these
processes.

This is based on joint work with Khoa LE.




