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SELF-INTERSECTION LOCAL TIME OF ADDITIVE STABLE
PROCESS

LIN Min-ying
(a. Institute of Applied Mathematics; b. Department of Mathematics,
Hangzhou Normal University, Hangzhou 310036, Chma)

Abstract: This paper discusses the problem of the self-intersection local times of additive
stable processes. By using Borel-Canteil lemma etc., we compute the uniform Hélder law of the
increments of the self-intersection local times of additive stable processes, which extends the result
in Zhong [5].
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