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In the present period, we studied the properties of stochastic processes
that exhibit sub-diffusive behavior under the influence of random environments. The model of random
environments are given by selfsimilar stochastic processes, i.e., a stochastic process whose
distribution is invariant under appropriate transformations with respect to space and time. A
typical example is a Brownian motion on R. To study limiting behaviors of such stochastic processes,

we use the general theory of stochastic processes.

In this study, we considered the following problems and obtained some results: (i) multi-dimensional
stochastic processes represented by stochastic differential equations with random delays, (ii)
stochastic processes in random environment on disconnected fractal sets, and (iii) limit processes
when the random environment is given only on the negative-side on R.
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