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Trawl processes are infinitely divisible stationary processes constructed by moving a set, “trawl”, in a “sea” of infinitely divisible noise, represented by a Levy basis. In my talk, I will present some new limit theorems that demonstrate that trawl processes, under certain asymptotic regimes, converge to Brownian moving averages. Particular emphasis is placed on understanding the connection between the geometry of the trawl and the kernel of the moving average process in the limit. This is joint work with Riccardo Passeggeri, Orimar Sauri and Almut Veraart.


