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Limit theorems for functionals of two independent
Gaussian processes
& IT

Under certain mild conditions, some limit theorems for
functionals of two independent Gaussian processes are obtained. The
results apply to general Gaussian processes including fractional Brownian
motion, sub-fractional Brownian motion and bi-fractional Brownian
motion. A new and interesting phenomenon is that, in comparison with
the results for fractional Brownian motion, extra randomness appears in
the limiting distributions for Gaussian processes with nonstationary
increments, say sub-fractional Brownian motion and bi-fractional

Brownian. The results are obtained based on the method of moments, in



which Fourier analysis, the chaining argument and a paring technique are

employed.

References
[1] J. Song, F. Xu and Q. Yu: Limit theorems for functionals of two

independent Gaussian processes. arXiv:1711.10642v2.

Stochastic porous media equation on general measure

spaces with increasing Lipschitz nonlinearities
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We prove the existence and uniqueness of probabilistically strong
solutions to stochastic porous media equations driven by time-dependent
multiplicative noise on general measure spaces, and the Laplacian
replaced by a negative definite self-adjoint operator L. This talk is based

on a joint work with Michael Roeckner and Yingchao Xie.



Stochastic differential equations with Singular drifts
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In this talk, we discuss the following SDE with singular drift:
dXt = (T(Xt)d{’@ft —+ b(Xf)df

where ' are distributions in some Sobolev space with negative differentiable index
or members of some Kato class. We will show that the weak well-posedness can be

obtained by using a unified approach. This work improved the results in [1] and [2].
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