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Abstract

In this paper, we consider a least square estimator éT for the Ornstein-Uhlenbeck processes
driven by fractional Brownian motion (fBm) with Hurst index H >1/2 and exponential diffusion

term. dX, =-6X,dt+0e“dB", we prove the strong consistent of éT , and also obtain the asymp-
totic distribution of 6, -9 when 1/2<H <5/8, applying a central limit theorem for multiple

Wiener integrals. This least square estimator can be used to study other estimators such as 5T

. . T2
obtained by a function of jo X/dt.
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