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Abstract
In this paper, we consider parameter estimations of the linear self-repelling diffusion
X{=M{ —0_[; I;(X:’ - Xf’)drds+vt , where M, isasymmetrical a-stable motion (1<a <2). The

process is an analogue of the self-repelling diffusion. By using least squares method, we study es-
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timators of unknown parameters, give their asymptotic distributions under the continuous ob-
servation and study the accuracy of the estimator.
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Figure 1. Curve: 6 whenh=0.01
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