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We study the limit distributions of sequences of random variables Fn defined by Skorohod integrals

Fn =

∫ 1

0

φn(t)utδB
H
t .

Here BH
t is fractional Brownian motion with Hurst parameter H in the range (1/4, 1), and φn are a sequence of determin-

istic kernels defined on [0, 1] converging (in a suitable sense) to a delta function based at 1. The limit distributions are

shown to have the form cu1Z where Z is a N(0, 1) random variable independent of BH . The methods are elementary and

admit generalizations to higher dimensional integrals and to more general kernels. This is joint work with David Nualart

and Raul Bolanos. (Received January 22, 2019)
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