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In this paper, the authors prove that the Hausdorff dimension of the record set of a
fractional Brownian motion with Hurst index H is H, almost surely. They follow the
similar idea of P. Mörters and Y. Peres [cf. Brownian motion, Camb. Ser. Stat. Probab.
Math., 30, Cambridge Univ. Press, Cambridge, 2010; MR2604525] for the Hausdorff
dimension of the record set of Brownian motion in their derivation. The main difficulty
they overcome is to handle the non-Markovian behavior of fractional Brownian motion,
which is achieved by Lemma 4.3 in the paper. Dongsheng Wu

References

1. R.J. Adler. The geometry of random fields. Wiley, London, 1981. MR-0611857
MR0611857

2. R.J. Adler and J.E. Taylor. Random fields and geometry. Springer Science & Business
Media, 2009. MR-2319516 MR2319516

3. A. Aliakbari, P. Manshour, and M.J. Salehi. Records in fractal stochastic processes.
Chaos: An Interdisciplinary Journal of Nonlinear Science, 27(3):033116, 2017.

4. E. Sparre Andersen. On the fluctuations of sums of random variables. Mathematica
Scandinavica, pages 263–285, 1954. MR-0058893 MR0058893

5. B.C. Arnold, N. Balakrishnan, and H.N. Nagaraja. Records. John Wiley & Sons
New York, 1998. MR-1628157 MR1628157

6. F. Aurzada. On the one-sided exit problem for fractional Brownian motion. Electron.
Commun. Probab, 16:392–404, 2011. MR-2831079 MR2831079
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lated time series: random walks and Lévy flights. Journal of Physics A: Mathematical
and Theoretical, 50(33):333001, 2017. MR-3681488 MR3681488

14. S.N. Majumdar and R.M. Ziff. Universal record statistics of random walks and Lévy
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