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We study ergodic properties of some classes of anomalous diffusion processes. Using
the recently developed measure of dependence called the Correlation Cascade, we obtain
necessary and sufficient conditions for ergodicity and mixing of stable processes. The
derived refinement of the classical Maruyama’s mixing theorem plays the key role in the
proofs. We extend the results to the class of Lévy-driven stochastic processes. We also
discuss ergodicity and mixing of the generalized diffusion equation. Some examples and
applications of the results are presented.
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