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ABSTRACT. In this talk, we address the multi-fractional moment-scaling for the infinite
product of the exponential process determined by the stationary solution of the
mean-reverting SDE

$$ d X(t)= - \theta ( X(t)-\mu) d t + {\sqrt v(X(t)) d B(t). $$

We illustrate three cases, OU, CIR and Beta diffusions. This is a joint work with V. Anh
(Brisbane, AU) and N. Leononko (Cardiff, UK). The work will appear in J. Stochastic Analysis
and Applications.
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ﬁ' E - In this talk, we address the multi-fractional moment-scaling for the

infinite product of the exponential process $Y(t)=\exp{X(t)-c}$ determined by
a birth and death process, which is a stationary continuous-time Markov
Chain $X$, with transition mechanism

P_{i,i+1}(h)=\lambda _{i}h+o(h),h\rightarrow 0,i\in S;

P_{i,i-1}(h)=\mu _{i}h+o(h),h\rightarrow 0,i\in S;

P_{i,i}(h)=1-(\lambda _{i}+\mu _{i})h+o(h),h\rightarrow 0,i\in S;
P_{i,j}(0)=\delta _{i}*{j};P_{-1,-1}(t)=1,P_{-1,i}(t)=0,t\geq 0,i\neq -1.

We illustrate four cases, Poisson, Pascal, Binomial, and Hypergeometric
scenarios. This is a joint work with V. Anh (Brisbane, AU) and N. Leononko
(Cardiff, UK). The work will appear in Bernoulli, Official J. Bernoulli Soc.
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