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Abstract

Let L={Lt P 0} be a Lévy process with jumps bounded by 1 and generating triplet (l,v,O) .In
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this paper, as an attempt we consider the linear self-repelling diffusion driven by a Lévy process,

1
dX, =dL, + 0(jg(l+ 5)? dXS)dt +wdt, where #>0 and the parameter w e R . This process is simi-

lar to a type of self-interacting diffusion process. This paper studies the long time behaviour of the
solution as t tends to infinity, and we find that it exhibits a cyclic convergence property, for which
similar conclusions have not appeared in previous studies. In addition, when w =0, by using least

squares method, we establish the strong consistency of the estimate 6 and discuss its asymptotic
distribution under the consecutive observation.
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