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Abstract

In this paper, we consider parameter estimation problem for the non-ergodic Ornstein-Uhlenbeck
processes with self-interacting drift
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where Z; is an a-stable Lévy motion with >0 is an unknown parameter. We consider the

consistency and the asymptotic distributions of the weighted trajectory fitting estimator éT of 6

based on the continuous observation {Xt tel0,T ]} as Toow.
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