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Abstract

Let M® be an a-stable motion of dimension one with 1<a < 2. In this paper, we consider the
self-attracting diffusion of the forms X7 =M/ - 0'[; Lj( X&= X7 )duds +vt where >0 and veR

are two unknown parameters. The main object of this paper is to study the least squares estima-
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tion of 6 and v under the discrete observation and discuss the consistency and asymptotic distri-
butions of the two estimators.
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