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We construct a long-memory non-Gaussian stochastic process by aggregation, as
limit of the empirical mean of identically distributed copies of Ornstein—Uhlenbeck
processes with Hermite noise and random coefficients. We also study the asymptotic
behavior of the process with respect to its parameter.

Address:

Soukaina Douissi

Faculty of Sciences Semlalia
Cadi Ayyad University
Marrakesh

Morocco

Address:

Khalifa Es-Sebaiy
Department of Mathematics
Faculty of Science

Kuwait University

Kuwait

Address:

Ciprian A. Tudor
Laboratoire Paul Painlevé
CNRS UMR 8524
Université de Lille 1
59655 Villeneuve d’Ascq
France

and

ISMMA

Romanian Academy
Romania




