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We consider generalized time-fractional evolution equations containing an integral operator with
a fairly general memory kernel w.r.t. time variable and a generator of a strongly continuous
semigroup (on a Banach space) w.r.t. space variable. In particular, this class of evolution
equations includes time- and space- fractional heat and Schrodinger type equations, as well as
many equations with Caputo type time-fractional derivatives. Some of these equations are used
in models of anomalous diffusion. We show that the subordination principle holds for such
evolution equations and obtain Feynman-Kac formulae for solutions of these equations with the
use of different stochastic processes, such as subordinate Markov processes and randomly scaled
Gaussian processes. In particular, we obtain some Feynman-Kac formulae with generalized grey
Brownian motion and other related self-similar processes with stationary increments.

JOIN THE SEMINAR

The seminar uses Webinar platform.
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If you have any questions please don't hesitate to contact the secretary of the seminar Batradz
Tasoev at seminar_otde@mail.ru
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