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HARNACK INEQUALITIES FOR FUNCTIONAL SDES DRIVEN

BY SUBORDINATE FRACTIONAL BROWNIAN MOTION

ZHI LI ∗ , YARONG PENG AND LITAN YAN

Abstract. Being base on coupling by change of measure and an approximation technique, the 
Harnack inequalities for a class of stochastic functional differential equations driven by subordi-
nate fractional Brownian motion with Hurst parameter 0 < H < 1/2 are established. By using a 
transformation formulas for fractional Brownian motion, the Harnack inequalities for stochastic 
functional differential equations driven by subordinate fractional Brownian motion with Hurst 
parameter 1/2 < H < 1 are established.
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[28] M. RÖCKNER, F. Y. WANG, Supercontractivity and ultracontractivity for (non-symmetric) diffusion
semigroups on manifolds, Forum Math. 15 (2003) 893–921.
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