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Abstract

The multidimensional Log S-fBM model (m-Log S-fBM) extends the Log S-fBM model
proposed by Wu {et al.} to the multidimensional setting. We first define the multidimen-
sional Stationary fractional Brownian motion process (m-S-fBM), whose marginals are S-fBM
processes characterized by the correlation limit $T$, the intermittency parameters $
A2{1 <i < d}$, andthe Hurstexponents$
H_i {1 <i < d}$.Thecross—dependencestructureiscapturedbytheco—intermittencymatriz$
€A{i,7}-{1 <14,j < d}Sandtheco — Hurstmatrix$
H {i,j} {1 <1i,5<d}$.
Subsequently, weintroducethem—LogS— f BM, inwhicheachmarginal followsaLogS— f BM process, whiletheirm:
S—fBM.Liketheonedimensional LogS— f BMmodel, wedemonstratethatthemLogS— f BMiswellde finedf orcoHw
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