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Limit theorems of functionals for Markov processes and their applications
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I studied some limit theorems of functionals for Markov processes and obtained
the following results: | studied asymptotic behavior of the law of the occupation time for Brownian
motion and random walks on fractals (joint work with N. Kajino et al.); I obtained some remarkable
results for the joint law of occupation times for a diffusion process on multiray; | showed the new
method to calculate special values of the Hurwitz zeta function via generalized Cauchy variables (Joint
work with T. Fujita); I succeeded to obtain a sigma-finite measure unifying supremum penalisations for a
stable LevK process; | studied h-transforms of one-dimensional diffusions stopped u?on hitting zero
(Joint work with K. Yano); I studied local time penalisations with various random clocks (joint work with
C. Profeta et al.).
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