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Abstract. We consider the simple self-correcting point process whose 
intensity takes only the two levels, a and b, where the level a (0 < a < 1) is 
the state of the intensity for low stress, and the level b (1 < b < oo) is for 
high stress. Then, the maximum likelihood estimators of a and b and 
their asymptotic distributions are explicitly shown. These results may be 
instructive and suggestive for studying more general cases of self-correct- 
ing point processes. 
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1. Self-correcting point process 

We consider a point process N ( . )  on the time [0, oo). Let rl,/:2,.., be 
the occurrence times of the events, and let N ( t ) =  #{zi: 0 < z-i _< t} be the 
number  of the occurrence points for the time [0, t] with N(0) = 0. Let us 
denote the a-field generated by the events for the time interval [0, t] by 

= a({N(s): 0 ___ s < t}). Suppose N(t)  is a pure birth process with the 
instantaneous birth rate at time t given N(t) = n: 

(1.1) 2(0 = 2(tl.5~t-) = pcb(pt - n ) ,  

where p is a positive constant and ~b satisfies the following conditions: 
(SC1) O <_ c~(x) < oo, for any x 6 R. 
(SC2) There is a positive constant  c > 0 such that ~b(x) _> c, for every 

x > 0 .  
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