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Abstract

This dissertation aim is to study statistical inference on the fractional Ornstein-
Uhlenbeck process with the linear self-attracting drift by least squares estimation.
Let B” = {Bf!,t > 0} be a fractional Brownian motion with Hurst index ; < H < 1. We

consider the following equation,
t
dX/' = dBl + o X dt +vdt — 0 </ (xr-xM ds> dt
0
with X!’ = 0, where § < 0 and o, € R are three parameters. The process is an analogue
of the self-attracting diffusion (Cranston and Le Jan, Math. Ann. 303 (1995), 87-93).
Our main aim is to study the least squares estimations of its parameters.
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