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Study on occupation times of fractional Brownian motion

Kosugi, Nobuko
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S _Fractional Brownian motion is a self-similar Gaussian process, and hence its
distribution is determined by expectation and variance.

To study on occupation times of n-dimensional fractional Brownian motion, we need to consider the
asymptotic behavior of its covariance matrix.

Thus, we showed an evaluation of determinant of covariance matrix of n-dimensional fractional
Brownian motion with Hurst parameter H (1/2<H<1).
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