Besov-Orlicz path regularity of stochastic processes
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The talk will be devoted to Besov-Orlicz regularity of sample paths of, possibly non-Gaussian,
stochastic processes. The attention will be paid to processes that are represented by multiple
Wiener-It6 integrals of order n € N with Holder continuous kernels of order a € (0,1). We will
give sufficient conditions for such processes to have paths in the exponential Besov-Orlicz space
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These results provide an extension of what is known for scalar Gaussian processes (such as
fractional Brownian motions) to stochastic processes in an arbitrary finite Wiener chaos (such
as Rosenblatt or higher-order fractionally filtered Hermite processes).
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