Abstract:

We will survey recent results on limit laws for stochastic processes on metric measure
spaces. We will start with a survey of limit laws for stochastic processes such as small
deviations, large deviations principle, heat content asymptotics, Chung's law, as well as
finding an Onsager-Machlup functional. Many of these results are closely related to the
boundary problems for the corresponding differential generator in a metric ball. This
setting includes a number of examples: Riemannian manifolds, sub-Riemannian

manifolds including Carnot groups, singular spaces such as fractals, diffusions and
fractional sub-Laplacians.



