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Abstract
In this talk, we consider the rate process 
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in foreign exchange rate model, where 
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 is the 1-dimensional Brown motion, a and b are constants, ( and 
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 are positive constants, and non-random continuous function 
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 is the given initial condition, as well as the measure 
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Our purpose in this talk is to investigate the asymptotic behavior of 
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 in order to understand the fluctuation of the rate process for a long time.

We find that

1. if 
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, then there exists a stationary solution of (1). And a distribution measure of a stationary solution of (1) is an invariant measure.
2. if 
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, then the unique stationary solution of (1) is 
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