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The fractional Brownian Motion was introduced by Kolmogorov in 1940s. The process itself and related processes proved

useful in numerous applications in economics, science and engineering. We study the process as an integrator in the

distributional sense. Although the full description of the class of integrable functions is unknown at this moment an

ample functional Lorentz space seems to be a likely candidate. The current sufficient integrability conditions involve

constraints on local oscillations of integrands. (Received October 02, 2000)
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