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1. Introduction

Stochastic parabolic equations are becoming increasingly popular in applied sciences as
a modelling tool; see, for example, Frankignoul [3], Serrano and Adomian [25], Serrano
and Unny [26]. The deterministic part of the equation comes from the underlying physical
model, while the random perturbation is introduced to account for short-time fluctuations
and other model uncertainties. The same physical model determines the general form of the
equation (for example, second-order parabolic or fourth-order elliptic), while the particular
coefficients in the equation are, in general, not known. Clearly, very little qualitative infor-
mation can be extracted from such an incomplete model, and therefore the problem arises
of prescribing the values to the unknown coefficients in the equation. Since the underlying
physical process is usually observed, these observations can be used to estimate some or all
of the unknown coeflicients, and since the observations are modelled by a random process,
this estimation is usually done using statistical procedures.

A typical example is the heat balance equation from Frankignoul [3], describing the
evolution of the sea surface temperature anomalies:

du(t,x) = (DV2u(t,z) — (0(x), V)u(t,z) — Mu(t, z))dt + dW (t, ) (1.1)

with some initial and boundary conditions. Here x belongs to a domain of IR?, ¥ is the
velocity field of the top layer of the ocean, W is the random perturbation representing the
short-term atmospheric effects, D > 0 and A € IR are constants. The value of u can be
determined from satellite pictures or drifter recordings and then used to estimate the values
of D, X and 7.

For an infinite dimensional observation process or a random field, like the one described
by equation (1.1), a computable estimator must be based on a finite dimensional projection
of the observations. Under certain conditions this projection-based estimator turns out to
be consistent and asymptotically normal as the dimension K of the projection increases
while the observation time and the amplitude of noise remain fixed. This is very different
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from the finite dimensional models, where the only possible asymptotic parameters are the
length of the observation time interval or the amplitude of noise. These finite dimensional
models were studied by Ibragimov and Khasminskii [11], Kutoyants [18] and others. For
infinite dimensional models, long time and small noise asymptotics were studied by Aihara
[1], Bagchi and Borkar [2], Ibragimov and Khasminskii [12, 13, 14], etc.

The first example of projection-based estimator for stochastic partial differential equa-
tions was studied by Huebner, Khasminskii, and Rozovskii [6]. The observed random field
in that example is diagonalizable, that is, there exists an orthonormal basis in a suitable
Hilbert space so that the projections of the observations on the elements of the basis are
independent random processes. The estimation theory for diagonalizable random fields was
further developed by Huebner [5], Huebner and Lototsky [7, 8], Huebner and Rozovskii [10],
Piterbarg and Rozovskii [23]. The partial differential equation describing such fields must
have the following property: there exists an orthonormal basis in a suitable Hilbert space so
that every element of the basis is an eigenfunction of every operator in the equation. The
projection-based estimator in this case is the maximum likelihood estimator determined
only by the first K spatial Fourier coefficients of the observations.

To study the non-diagonalizable fields, one approach is to assume that, instead of the
solution of the corresponding partial differential equation, the Galerkin approximation of the
solution is observed, as in Huebner [5], Huebner at al. [9]. Another approach is to assume that
the whole solution u = u(t, x) is observed, but only finite dimensional projections are used to
construct the estimator. Even though the resulting estimator is not the maximum likelihood,
it still can be consistent and asymptotically normal under very natural assumptions. The
possibility to measure u at all points in space is essential: if an operator A in the equation
does not commute with the corresponding projection operator II¥ then, to evaluate I Au,
it is not enough to know only II*u. Estimation of one parameter in this setting was studied
by Lototsky and Rozovskii [21]. The objective of the current work is to extend the results
to two unknown parameters. By considering only two parameters, it is possible to analyze
the effects related to multi-parameter estimation while stating all the assumptions in more
explicit terms without the general identifiability conditions used in Huebner [5].

The mathematical description of the model is presented in Section 2, and the estimator
is studied in Section 3. For technical reasons, the equation is considered on a compact man-
ifold. For example, when considered on a rectangle with periodic boundary conditions, (1.1)
becomes an equation on a two-dimensional torus. Analysis of the estimator requires many
technical results, both from probability and partial differential equations. These results are
collected in the appendix.

2. The setting

Let M be a d-dimensional compact orientable C> manifold with a smooth positive measure
dx. If L is an elliptic positive definite self-adjoint differential operator of order 2m on M, then
the operator A = (£)*/(2™) is elliptic of order 1 and generates the scale {JH*} ¢ of Sobolev
spaces on M for details, see the books Kumano-go [17], or Shubin [27]. For simplicity, only
real elements of IH® will be considered. When there is no danger of confusion, the variable
x will be omitted in the argument of functions defined on M.

In what follows, an alternative characterization of the spaces {IH*} will be used. By
Theorem 1.8.3 in Shubin [27], the operator £ has a complete orthonormal system of eigen-
functions {ey }x>1 in the space Lo(M, dx) of square integrable functions on M. With no loss
of generality it can be assumed that each eg(z) is real. Then for every f € Lo(M,dx) the
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representation

F=>"wi(f)ex

k>1

= | f@en(a)de

If Iy > 0 is the eigenvalue of L corresponding to e, and A, := [, , then, for s > 0,
H® = {f € Ly(M,dz) : Y1 Apf[Un(f)]? < oo} and for s < 0 JHS is the closure of

Lo(M,dx) in the norm | f||s = \/Zkzl AZ|e(f)|?. As a result, every element f of the
space IH®, s € IR, can be identified with a sequence {¢y(f)}r>1 such that

SN[k < oo

k>2

holds, where

1/(2m)

The space IH?, equipped with the inner product
(f,9)s = D AP0 (9), f.9 € H, (2.1)

k>1

is a Hilbert space.

A cylindrical Brownian motion W = (W (t))o<i<r on M is defined as follows: for
every t € [0,T], W(t) is the element of UsJH® such that ¢y (W (t)) = wg(t), where {wy }i>1
is a collection of independent one dimensional Wiener processes on the given probability
space (2, F, IF,P) with a complete filtration IF' = {F; }o<¢<7. Since by Theorem I1.15.2 in
Shubin [27] A\, =< k4, k — oo, it follows that W (t) € IH® for every s < —d/2. Direct
computations show that W is an IH?® - valued Wiener process with the covariance operator
A%, This definition of W agrees with the alternative definitions of the cylindrical Brownian
motion in Mikulevicius and Rozovskii [22], and Walsh [28].

Let A, B, and M be differential or pseudo-differential operators on M with smooth
symbols that are not identically zero. Suppose that the orders order(A), order(B), and
order(M) of the operators are such that max(order(.A), order(B),order(M)) < Tm.

Consider random field u = u(t, x,w) defined for t € [0, T], z € M, w € Q by the evolution
equation

du(t) + [01(L + A) + 08 + Mlu(t)dt = dW (), 0 <t < T, u(9) = 0. (2.2)

In (2.2), 6, > 0, 02 € IR, and the dependence of u and W on x and w is suppressed. Assume
that the values of wu(t,z) can be measured at all time moments ¢ € [3,7T] and all points
x € M. The problem is to estimate the parameters 04, 02 using these measurements.

2.1. Remark. The following model
du(t) 4+ [01. A1 + 02 A2 + Mu(t)dt = RdW (t), 0 <t <T, u(0) =9

is reduced to (2.2) if the operator R is invertible, 0941 + 024y is elliptic of order 7m
and bounded from below for all admissible values of parameters 601,62, and order(A;) #
order(Az). Indeed, set

a(t,r) = R u(t,z), As = RTAIR, Ay = RIAR, M =R IMR.

If, for example, order(A;) = 2m, then £ = (A + A7) /24 (e + DI, A= (.%Il AN)/2 -
(¢c+1)I, B = A,, where ¢ is the lower bound on cigenvalues of (A; + A;")/2 and I is the
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identity operator. Indeed, by Corollary 2.1.1 in Kumano-go [17], if an operator P is of even
order with real coefficients, then the operator P — P* is of lower order than P.

Before the questions of parameter estimation can be addressed, it is necessary to de-
termine the analytic properties of the field u. It can be shown that equation (2.2) fits the
general framework of coercive stochastic evolution equations studied by Rozovskii [24].

2.2. Lemma. If P is a differential operator of order p on M, then for every s € IR there
exist positive constants S1 and Ca, possibly depending on s, so that the inequality

(L+P) s = Coll 13 m — Coll fIIs (2.3)

holds for every f € C*(M).
Proof. Clearly, (L+P)f,f)s = (Lf, f)s + (Pf, f)s. By the definition of the norm || - ||,

If1IZ = (A°f, A f)o.

Since £ = A?™,
(Ef, f)s = Hf”s-‘rm
Next,
[(Pf, £)sl =[NP F AT ol < | Fllsm 1 lls—mtp-
If p < m, then || f||s—m+p < C||f|ls so that

(PF, £)sl < Cllfllstm I1£lls < Cell £2gm + Ce IFIZ, € >0,

and (2.3) follows if € is sufficiently small.
If m < p < 2m, then use the property of the Hilbert scale from Krein at al. [16, Definition
I11.1.2], according to which

p—m 2m—p
[ ls=ptm < 1Al 1A 1™

and also the following inequality

q , q
lzy| < e ] 4+ e/ ]
q

q "’

which is valid for every ¢ > 0 and ¢q,¢' > 7, 1/qg+ 1/¢’ = 1. Taking 1/q = p/(2m),
1/¢" =1 —p/(2m) results in

Wi | o U1
Y

((PF, F)sl < 1120 I1F1I29 < e ]

and (2.3) follows if € is sufficiently small.

2.3. Remark. Inequality (2.3) is one of many forms of the G%rding inequality.

2.4. Theorem. For every s < —d/2 equation (2.2) has a unique solution v = u(t) so that

u € Lo(Q x [0,T]; H*™) 0 Ly(Q; C([0, T); H*)) (2.4)
and
E sup [lu(t)|2 +E / Ju(t)[% et < CT 3" NP < . (2.5)
te[0,7) k>1
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Proof. Ba assumption, max(order(A), order(B),order(M)) < 2m and 6; > 9. Then
Lemma 2.2 implies that for every s € IR there exist positive constants C'; and Cs so that
for every f € C*

—((01(L 4+ A) + 0B+ M)f, f)s < —C1[| fl1 2 + Call FI12,

which means that the operator —(65(L + A) + 6B + M) is coercive in every normal triple

{IHs*™ JH®, JH*~™}. The statement of the theorem now follows from the general result

about the solvability of stochastic evolution equations in Hilbert spaces, as described in

Rozovskii [24, Theorem 3.1.4]. O
For f € UsIH?® and a positive integer K define

K
HKf = Z Yn(f)en-
n=1

2.5. Lemma. If P is a non-zero differential operator of order p on M, and PX = IIXP,
then, for all sufficiently large K,

Plw: /OT 1P u(t)|2dt = 0} = 0. (2.6)
Proof. On the set {w: [i [|Pu(t)|3dt = 8},
/O ' H /0 "PEI0L(L+ A) + 078+ Mlu(s)ds — P ()t 2.7)
and consequently, if r < —d/2 and 0 # f € C§°, then
/6 t(PK[el(c + A) + 028 + Mu(s), flods = (A"W(t), A"P*IIE f),

as processes in L2((0,7")). According to (2.4) the left hand side of the last equality is a
continuous real-valued process having, as a function of ¢, P- a.s. bounded variation. On
the other hand, by assumption, |P*II f||o # 0 for all sufficiently large K, and so

(AW (t), A"P*TIE f)g
| P*TIK f|6

U(t) =

is a standard one-dimensional Wiener process, which, as a function of ¢, has unbounded
variation with probability 1. This means that equality (2.7) is possible only on a set of P -
measure 4. 0O

3. The Estimator and Its Properties

It follows from (2.2) that TT¥wu(t) satisfies
d®u(t) + T (01(L + A) + 028 + M) u(t)dt = AW (1),

where W (t) = IIXW (t). Assume for a moment that the operators A, B, and M commute
with IIX for all K. Then the processes IT¥u can be viewed as a diffusion process and the
maximum likelihood estimator of 0,02 can be obtained as in Huebner [4] using the results
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from Liptser and Shiryaev [20] about the absolute continuity of measures generated by
diffusion processes.
To write down the estimator, introduce the following notations:

T T
B(K) = [ e+ A () = [ 07 Bute)
Jio(K) = / ! (HK(L’ —|—A)u(t),HKBu(t)) dt,
v, 7 0
Bi(K) = /0 (10 (& + Ayut), AT u(t) + T Mut)dt)
By(K) = /0 ! (I But), AT u(t) + nwu(t)dt)o .

Then estimates é{( , é§< of 01,02 are defined as the solution of
(U Tl () (B0 o)
Jig(]{) Jé(l() 05( 132(}() ' '
It follows from Lemma 2.5 and the Cauchy-Schwartz inequality that

P(|112(K)[® < Ji(K)Ji(K)) =1 (3-2)

for all sufficiently large K. Indeed, by the Cauchy-Schwartz inequality,
| J12(K)|? < Ji(K)J2(K) and equality holds if and only if

T
/ ITT5 (£ + A)u — T5 Bul2dt = 0
0

for some random variable ¢, independent of ¢ and z. By Lemma 2.5, P(f(;f TR (L + A —
cB)u||2dt = 0) = 0 for all sufficiently large K, which implies (3.2).
Consequently, the following estimates are well defined at least for sufficiently large K:

J12(K)Ba(K) — Jo(K) By (K)

oK = :
J1(K)J2(K) = [J11(K)|?

(3.3)
s J12(K)Bi(K) — Ji(K)Ba(K)
2 J(K)(K) — [ Jsa(K))2

In general the process IT¥u = (ITI¥u(t), F;)o<i<r is determined by the whole trajectory
of w and is just an Ito process so that the maximum likelihood estimator of the parameters
is not easily computable. On the other hand, all expressions on the right hand side of (3.3)
can be computed as long as the trajectory u is known, and therefore 9{( , é{f can still be
tried as estimates of 01, 0,. The vector (05, 05)* with 05, 0K given by (3.3) will be referred
to as the projection-based estimator of the vector parameter (61,62)*. The asymptotic
properties, as K — oo, of this estimator are studied below.

Using the following notations

_ _|Te(K)P _ " e " K
DIK) = 5 T T ng(K)_ | (e + A, aw s m), o
G = [ (I Bu(t),aw ™ (1)),
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it is possible to rewrite (3.3) as

AK GQ(K)/J2(K) — (Ji2(K)/ 1 (K))(GQ(K)/J3(K))

br =0+ 1— D(K) ’

6K _p GQ(K)/J2(K) — (J12(K)/ J2(K))(G(K)/J1(K)) (3:5)
2 — U2 + 1— ( ) .

Although not suitable for computations, representation (3.5) is convenient for studying the
asymptotic properties of the estimator. .

It is natural to expect that the estimator 6 is consistent since the information about
0; is contained in the term (£ + A)u, and this term is more irregular than the noise W.
The irregularity of a particular term in the equation can be ensured if the corresponding
operator has sufficiently high order and “maintains” that order on a wide class of functions.
The following definition gives the precise meaning to the last requirement.

3.1. Definition. A differential operator P of order p on M is called essentially non-
degenerate if for every s € IR there exist positive numbers ¢, L, § so that the inequality

IPAIls = el F115+p = LIS p-s (3.6)
holds for all f € C>(M).

3.2. Remark. If the operator P*P ii elliptic of order 2p, then, by Lemma 2.2, the operator
P is essentially non-degenerate because in this case the operator P*P is positive definite
and self-adjoint so that the operator (73*73)1/ (2P) generates an equivalent scale of Sobolev
spaces on M. In particular, every elliptic operator satisfies (3.6). Since, by Corollary 9.1.2
in Kumano-go [17], for every differential operator P the operator P*P — PP* is of order
2p — 1, the operator P is essentially non-degenerate if and only if P* is.

3.3. Remark. If P = £+ A, then non-degeneracy condition (3.6) holds with p = 2m, € =
1, 6 =m — order(A)/2, because

I££1ls = [1fls+2m

and, since the order of the operator A*L is 4m — 20,

(A'Lf, fs = (A" Cm=0) AL f AP0 f) <
[A=Cm=) AL f s AP0 f|[s < C| FI2 4 2ms-

In what follows, the order of the operator B is denoted by b. Also define

Uy (K) = EL(K),  VUy(K)=/EJy(K). (3.7)

The next lemma is a collection of technical results to be used later. Notation ax < bg
means that there exist numbers ¢, C' > 0 so that, for all sufficiently large K, ¢ < |ax /bg| <
C; N(0,1) is a Gaussian random variable with zero mean and unit variance.

3.4. Lemma.

1.
. LK) . G(K)

EJ(K) = K>/d p_ Jim 2 1. p_ ]

Ni(K) U T RENER(K) T T Khse Ji(K)

. GK) o
Klgnoo T, (K) = N(0,1) in distribution.
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2. If b<m —d/2, then

T
lim EJy(K) :/ E||Bu(t)|2dt < oo,
K—oo 0

K—oo

P— lim G(K) :/()T(Bu(t),dW(t))o.

3. If b>m — d/2 and the operator B is essentially non-degenerate, then

K
_ . Jy(K)
- 2(b—m)/d. P_ 1 2 — 1.
EJ>(L) Z?l ’ Koo EJy(K)
K
P—#&igyﬂsxﬁﬁﬁ%—N@”m“Wmm”

Proof. With Remark 3.3 in mind, the first and the third parts of the theorem follow

from Lemma A.1 and Corollary A.4 in appendix. The second part is a consequence of (2.5).

O

Asymptotic properties of the estimators (3.3) are studied in the following three theorems.

In the case of the estimator A4 these properties are very much determined by the order b
of the operator B.

3.5. Theorem. Assume thatb<m —d/2.

1. The estimator éf for 0y is consistent and asymptotically normal with the rate V1 (K) =<
Km/d+1/2.

P — lim 0K —6,| =0, Jim 1 (K)(0F —01) = N'(0,1) in distribution. (3.8)

2. The estimator éf for 02 is asymptotically biased:

J5 (Bu(t), dW (1)),
Jo |1Bu(®)l[3dt

P— lim 0 =6, + (3.9)
K—oo

Proof. The first step is to show that P — limg_,oo D(K) = 0. To this end define

A= [l (€ + Ayt P, B2 = [ 1 (Bu(t) P,

and also a2 = EA2. By Lemma 3.4,

K T
S ab = KL S B2 = [ Bu(h) Rt < o,
n=1 0

n>1

and by Lemma 2.5, Y5 | B2 > 0 P- a.s. for all sufficiently large K. It is also clear that

Il
N

Sy
3N

K
J(K) =Y A, Jo(K)
n=1
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Fix some 0 < v < 1. By the Cauchy-Schwartz inequality,

1/2 1/2
ol < D0 A2 > B:
n<yK n<vK

6/2 1/2
+{ > A > B .
yK<n<K YK <n<K

By Lemma 3.4 P — limg oo Y5 | A,/ 3K 42 =1 so that

(3.10)

D(K) < Cy™H 12X (K) + Y, (K),

where C' > 0 is an absolute constant and the non-negative random variables X (K), Y, (K)
are such that P — limg_.oo X, (K) = 9, P — limg_. Y, (K) = 0 for every v € (0,1).
Since 7 can be taken arbitrarily close to 0, it follows that P — limyx D(K) = 0. Using
other notations from (??) and (3.7), we conclude that (¢ (K)/J1(K))¥s(K) — N(0,1)

(Lemma 3.4(1)); Jo(K) — fOT | Bu||3dt (Lemma 3.4(3)) and, by Lemma 2.5, P(fOT | Bu||3dt >
0) = 6 50 that (C(K)/Ja(K >|> — (Jy Budt)/(J§ 1Bul3dt); | T2 (K)C(K)|/(J1(K) Jo(K)) =

VD(K)/J1(K)|(2(K)/J2(K)| — 0. After that, (??) follows from the first equality in (3.5).
Slmllarly,

| Jo2 (K) G (K)|/ (1 (K =/ D(K)/J2(K)|C(K) /Y1 (K)|(Yo(K)/J1(K)) — 0,

and (?7?) follows from the second equality in (3.5). Theorem 3.5 is proved. O

3.6. Theorem. Assume that b > m—d/2 and the operator B is essentially non-degenerate.

Then, both estimates 05 and éé( are consistent.
Proof. According to representation (??) and Lemma 3.4, it is sufficient to check that
there exists § € (0,5) so that

lim P(D(K) > 6) = 0.

K—oo

Define A2, a2, B2 as in the proof of Theorem 3.5, and also introduce b2 = EB2. By

ny Yno
Lemma 3.4 K 6 K )
A B

P — lim 2”71 =1, P- lim % =1 (3.11)
K—o0 Zn 1 a2 K—00 Zn:l b%

If b=m —d/2, then >5 | 12 < In K, and (3.10) implies
D(K) < Cy™/ ™2 X (K) + Y, (K),

where C' > 0 is an absolute constant and the non-negative random variables X (K), Y, (K)
are such that P — limg_ oo X (K) =1, P — limg o Y, (K) = 0 for every v € (0,1). Slnce
v can be taken arbitrarily close to 1, it follows that P — limg D(K) = 0.

If b > m —d/2, define & = 2m/d, = 2(b — m)/d < «. Then (3.10) and (3.11) imply
that for sufficiently small v > 0

\/ﬁ < Cyy(@tB/2HL 4 (1 — Opy@t)1/2(1 — 0yyBT1)1/5
HI(| Xy (K) — 1] > 1/2) + [(|Y4(K) — 1] > 1/2)
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for some numbers C1, Cy and random variables X (K), Y, (K) which, for each v, converge
in probability to 1 as K — oo. Since

Ciry T L (1 — Oy HY2(1 — Oy P12 =1 — 0P 4 (),

where lim,, o +B=1¢(y) = 0, it follows that for § sufficiently close to 1 and ~ sufficiently
close to 0,

i (/5151 -)
< lim (P(|X,(K) = 1] > 1/2) + P(|Y;(K) — 1] > 1/2)) =0,
which completes the proof of the theorem. O

Lemma 3.4 and representation (3.5) imply that ¥;(K), ¥5(K) should be the normalizing
factors to study the limiting distribution of the vector (éf{ —61, 015( —600)*. In general, though,
it is hardly possible to conclude anything about this distribution without the convergence
of D(K) to a deterministic limit. Unless the limit of D(K) is zero, convergence or even
relative compactness of the sequence {D(K)} k> requires additional non-degeneracy of the
operator B.

3.7. Theorem. Assume thatb> m—d/2 and the operator B is essentially non-degenerate.
1. Ifb=m —d/0, then P — limg_..ocD(K) = 0 and the sequence of vectors

{(w1(K)@F = 01), wo(K) (05 — 62)) "} (3.12)

K>2

converges in distribution to a two-dimensional Gaussian random vector with zero mean and
unit covariance matriz.

2. If b > m—d/2 and the operator B is elliptic, then every subsequence of (3.12) contains
a further subsequence which converges to a two-dimensional Gaussian random vector with
zero mean and some non-singular covariance matrix.

Proof. 1. Convergence of D(K) to zero was established during the proof of Theorem 3.6.
After that it remains to use (3.5) and Lemma 3.4.

2. The key step is to show that Ji2/EJi2 converges in probability to one, which is done
in appendix, Lemma A.5. Together with Lemma 3.4 this convergence implies that

|EJ12(K)|

R AVSIAT )

where P — limg oo X (K) = 1. It remains to show that every subsequence of

{EJ12(K)/(V1(K)V2(K))} 1

has a further subsequence which converges to some § < 1. To this end define

T T
a2 = [ B (€ + Dut) Pde, 2 = [ Blun (Bu) Pt
0 0
Then for sufficiently small v > 0,

lim sup —‘EFH(K”
K Ui(K)Vs(K)
(1= Coy™ 2 (1= Oy YO <1 = 0y o (v741) < 1.

> Oy @t/
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Ls a result, every subsequence of {D(K)}k>; has a further subsequence which converges
in probability to a deterministic limit p?,|p| < 1. The corresponding limiting distribution
of (3.12) is a two-dimensional Gaussian random vector with zero mean and the covariance

matrix .
I —p
. 1
102(—p 1) (3.13)

Indeed, let limg/ o D(K’) = p. Then direct computations using Lemmas 3.4 and A.1 show
that, for every real numbers c1, ¢o, the random variable ¢1(1 (K') /W1 (K') 4 c2(3(K') /Wo(K")
converges in distribution to a Gaussian random variable with zero mean and variance c3 +
c3 + 2c1cop?. Tt remains to notice that (??) can be written as

(%(K)(ef —en): 1 (\P%<K>/J1<K> —Up5(K) )(@(K)/%(K))
— ,

Uy (K)(0F — 62) D(K) —Up(K)  WE(K)/J2(K) ) \ G(K)/Pa(K)
where Wio(K) = Jio(K)¥(K)Uy(K)/(J1(K)J2(K)), and by Lemmas 3.4 and A.5,
U19(K') — p. Theorem 3.7 is proved. O

3.8. Remark. Analysis of the proofs shows that the assumption about essential non-
degeneracy of the operator B can be replaced by

K K
> IBenl| = 3 00/
n=1 n=>5

and the assumption about the ellipticity of B, by

K

Z(Ben, €n)o

n=1

- Kb/d+1

4. Examples

Example 1. Consider the following stochastic partial differential equation:
du(t, z) = (DV?u(t,z) — (0(x), V)u(t, z) — Mu(t,z))dt + dW (t, ). (4.1)

It is called the heat balance equation and, according to Frankignoul [3], describes the
dynamics of the sea surface temperature anomalies. In (4.1), z = (z1,22) € IR?, ¥(x) =
(v1(x1,x2),v2(x1,22)) is the velocity field of the top layer of the ocean (v(z) is assumed to
be known), D > 0 is called thermodiffusivity, A € IR, the cooling coefficient. The equation is
considered on a rectangle |z1| < a; |x2| < ¢ with periodic boundary conditions u(t, —a,x2) =
u(t,a,z2), u(t,r1,—c) = u(t,x1,c) and zero initial condition. This reduces (4.1) to the
general model (2.2) with M being a torus, d = 2, L = —V? = —9?/02? — §%/0x3, A = 0,
B = I (the identity operator), M = (¥,V) = vi(x1,22)0/0x1 + va(x1,22)0/022, 01 = D,
62 = X. Then 2m = order(L) = 2, order(A) = 0, b = order(B) = 0, and order(M) = 1.
The basis {ex}r>1 is a suitably ordered collection of real and imaginary parts of

1
gnl,nz(ﬂfl,m) = jeXp{v—lﬂ(mm/a+x2n2/0)}, ni,ng > 0.

Viac

Since b = 0 = m — d/2, Theorems 3.6 and 3.7 imply that the joint projection-based
estimator of D and X is consistent and asymptotically normal, the rates of convergence
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are ¥p(K) < K, ¥)\(K) < vIn K, and the limiting distribution is standard Gaussian. The
result still holds if the noise term W has some spatial covariance operator as long as {ej }x>1
are the eigenfunctions of that operator.

Unlike the diagonalizable case, the proposed approach allows a non-constant velocity
field. Still, a significant limitation is that the value of ¢(x) must be known.

Example 2. The goal of the following example is to show how the matrix in (3.13) can
be non-identity. Consider the following equation:

du = (—01Ugpry + O2Uze + xQu)dt +dW(t,z) z € (0,2m), (4.2)

u(0,z) = 0,u(t,0) = u(0,27). The basis {eg, k& > 1} is an appropriately arranged and
normalized collection of sin(kx) and cos(kz). Assume that 61 > 0, 62 # 0, and write aj ~ by,
if limg oo (ag/bx) = 1. In notations of Lemma A.3, & (t) = [i e=01F (=9) duy. (5). Then, by
Lemmas A.3 and A.5,

K 5
T 0, TK
EJ; ~ ) #%k8 ~
! kz::l 1Y 99, kA 10
K 6 3
010:k5T  0oTK
BJi2(K) ~ 3 20,k 6
[@Zl
T 02
EJo(K)~ Y 0,k* =2
2( ) kgl 2 201]{74 291 )
and
TK3
p= lim b2 /6 :sign(Qg)ﬁ.

K=o\ /9 TK5/10,/62/(20,TK) 3

As a result, the random vector

( VO TKS/10(05 — 60y) )

B/ OTE) (0 — 05)
converges in distribution, as K — oo, to a Gaussian random vector with zero mean and

covariance matrix
9 1 —sign(62)v5/3
4\ —sign(62)v5/3 1 '
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Appendix

The following general result from Huebner [4] is essential for the proofs of both consistency and
asymptotic normality.
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A.1. Lemma. IfP is a differential operator on M and

T
Jo ITT%Pu(t)|[3dt

P— lim —0_ - (A1)
K=o B [ [[TIXPu(t)[[5dt
then .
K K
lim Jo [L2PuC®), dWE(®))odt = N(0,1) (A.2)

K—oo
VE ST I Pue) 3de

in distribution.
Proof.
If
w Jo@EPu(s), dWE (s))ods

M; =
VE [T 105 Pu(s) |3ds

then (M, F;), 0 <t < T, is a continuous square integrable martingale with quadratic characteristic

b

¢
ey, o ITEPu s
t = .
E [ |[TTIXPu(s)|2ds
By assumption, P — limp oo (M%) = 1.

On the other hand, if (wi(t),Fi)o<i<r is a one-dimensional Wiener process (e.g., wq(t) =
Y1(W (1)) and My := wi(t)/VT, then (My, Fi)o<i<r is a continuous square integrable martingale,
(M)p = 1.

As a result,

Jim ME = My

in distribution by Jacod and Shiryaev [15, Theorem VIII.4.17] or Liptser and Shiryaev [19, Theorem
5.5.4(II)]. Since My is a Gaussian random variable with zero mean and unit variance, (A.2) follows.
O

Once (A.1) and (A.2) hold and
T
lim E/ T Pu(t) ||2dt = +oo,
K—oo 0

the convergence
T
OEPu(t), dWE (b)), dt
P— lim fO(T ult) 2())0 ~0
Koo fo IR Pu(t)|[5dt

follows. The objective, therefore, is to establish (A.1) and compute the asymptotics

T
of E/ [T Pu(t)||2dt for a suitable operator P.
0
If o (t) := i (u(t)), then (2.2) implies

dipi(t) = =011 (t) — Ui, ((91.4 + 028 + M)u(t))dt + dwg(t), ¥r(0) = 0.

According to the variation of parameters formula, the solution of this equation is given by vy (t) =
&k (t) + ni(t), where

t
fk(t):/ efﬁllk(tfs)dwk(s)’
0

t
m(t) = — /0 e (=0, ((91A + 0,8 + M)u(s)) ds.
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14
If £(t) and n(t) are the elements of UsJH® defined by the sequences {&(¢)}i>1 and {ng(t)}x>1
respectively, then the solution of (2.2) can be written as u(t) = £(t) + n(t).

The following technical result will be used in the future.

A.2. Lemma. Ifa>0 and f(t) >0, then

/OT</Ot efa(tfs)f(s)ds)2dtS W'

Proof. Note that |
(/Ot easf(s)ds)2 —9 /Ot /Oé e £ (u) f(s)duds.

2
fU = fOT (fg e’“(tfs)f(s)ds> dt, then direct computations yield:

V=2 /OT /o /0 e~ () f(s)dudsdt =
QT/O ! ( /0 ’ ( / ' e*%tdt) eau f(u)du) e f(s)ds =

/ (/s a71(6,2a5 _ 62aT) ea“f(u)du) ¢ f(s)ds <

0 0

) al/OT % 6;<suif(u)du)f(s)ds §2 5
([ oy [ o)

“1(/0T Psjas) o

and the result follows.
O

It is shown in the next lemma that under certain conditions on the operator P the asymptotic

T T
behavior of E/ |TTE Pu(t)||2dt, K — oo, is determined by that of E/ T PE(t)]|2dt.
0 0

A.3. Lemma. IfP is an essentially non-degenerate operator of order p on M and p > m — d/2,

then
T N
E / I PE() 3t = S 1=/ K oo, (A3)
k=1
B Jy 0Py ()3 _ )
Koo B [T TIKPE(1) | 2dt
ST P (t)||2dt
P - lim OT = (A.5)
K=o [ | IIKPe(t) | 2dt
T
IEPE(t)||2dt
e o TH E)l3de (A.6)
K=o E [ | IIKPe() | 2dt
Proof.
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Proof of (A.3). It follows from the independence of & (t) for different & that

K
EY [ (PE(t) EZ\an (ens P er)o

k=1 k=1 n>1

i 1
Z 2041 (]‘ _291lnt)‘(envp ek)0‘2
P

Integration yields:

T
B [P

= (1 _ o201, T * 2
=22 5, (T 20,1, ¢ >> [(ens P er)ol?.

Since [, — oo and only asymptotic behavior, as K — oo, of all expressions is studied, it can be
assumed that 1 —e=2%1%T > 0 for all k. Then the last equality and the definition of the norm || - ||,

imply

T
o an*ekn_m cZnP*eknzm_ | mepe g <

9 Z ”P*ek“—m

Since P satisfies (3.6)7
1P erl| 2 = ellenl?o — Kller s = AP ™ (1 — (K/2)A:2).

In addition, [|[P*ex|2 < Cllex||Z,, and A, = li/@m). The result (A.3) follows.
Proof of (A.4). By assumptions,

¢ := max(order(A), order(B), order(M)) < 2m.

T ) 1 T
[ topa s o [

which implies that for every r € IR

T T
SOz / o (Prr(2)) [2dt = / IPo(t)|2dt < C / ()12t =

n>1

T
Sz / na(B)Pdt < C / OIS

n>1

By Lemma A.2,

Un (1A + 08+ Myul)) ’2dt,

If ¢y :=2m— c>0andr_—xwherex—max(0 d/2+c1/24+p+c—3m), then —z—2m+c+p =
m—d/2 —c;/2 and, by (2.4), Efo [u()]|? 2 2mtesp < 00. As a result, since e < ke,

E Jy [W<PlR3dt _ Sy A N B Jy [ (Pr() Pt _

E [ [TKPE(t)|3dt E [ [TKPE(t)|3de
ORI 5, o N2 B fy [u(Po(®)Pdt _— CK2/
g 5 pm)—>OasK—>oo7
E [ |[TKPE(t)|3dt S TE
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because if p — m = —d/2, then d/2 + ¢;/2+p+ ¢ —3m = —c;1/2 < 0 so that x = 0, while for

p—m > —d/2 the sum Zivzl )\i(pfm) is of order N2(P=")/d+1 and 2(p—m)/d+1 > (d+2(p—m) —

¢1/2) = 2x/d. This proves (A.4). Then (A.5) follows from (A.4) and the Chebychev inequality.
Proof of (A.6). There are two steps in the proof. Writing

Xg(t) := [|[TIEPE(E) |3, the first step is to show that for all ¢ € [0, 7],

var(Xg(t <CZ/\ (p=m) (A.7)

This will imply that (A.6) holds (the second step), i.e. that

Jo Xx(t)dt

). If XM(t):= Zszl | Zﬁil &n(t)(en, P*er)ol?, then XM (t) is a quadratic form of the Gaussian
vector (&1(¢),...,&am(t)). The matrix of the quadratic form is A = [A,n/]n =1, m With

K
Ann’ = E (en,P*ek)O(en/,P*€k>0,
k=1
and the covariance matrix of the Gaussian vector is

_ o—201lnt

_ =1,...,.M]).
201lk , T ’ ’ )

R = diag <

Tt is still assumed that 1 — e=201%T >  for all k.
Direct computations yield

K M
EXM(t) = ZZ
k=1n=1

Analysis of the proof of (A.3) shows that for every ¢t € [0,7] and k = 1,..., K the series
Z &n(t)(en, P*er)o converges with probability one and in the mean square. Consequently,
n>1

e 2011n t)|(€n,73*€k)0|2 = trace(AR).

A}linoo X}\(/I( ) = XK(t) (P- a.s.);

K L (A.8)
N}EHOOEXK =3 Y EI& () [(en, Prer)ol” = BEXk(1).
k=1n>1
Next,
1
var(X¥(t)) = 2trace((AR)?) < C Z A?
i lnln/
K K K
- 4 m) 4 m) 4 m
D7 [(Perser o™ < 7 [Perlpr™™ < € 3 NPT,
k,k'=1 k=1 k=1

where P := PA~2mP*A2(m=P) ig a bounded operator in IH°. After that, inequality (A.7) follows
from (A.8) and the Fatou lemma:

var(Xk (t) = E lim \X%(t)|2—|E1V}1m XM =
. M2 > M(1)12 < 1 ° M (4\]2
E lm [Xg (O] - lim [EXG (@) < liminf E[X5 (1)

K
. . 4(p—m
- A/}linoo [EXM (1) < 111\/1;1325 var( XM (1)) < Ckg_l )\k(p ).
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Estimation for stochastic parabolic equations 17
2). If Y := [ (X (t) — EX(t))dt/E [, Xp(t)dt, then

S Xx(t)ydt
E [ Xx(t)dt

and

T fy (ar(Xx(@)dt _ 5 50
(B J) Xx(t)ar) (i)

By the Chebychev inequality, P — limg o, Yx = 0, which implies (A.6).

EYZ < —0 as K — oo.

O

A.4. Corollary. If P is an essentially non-degenerate operator of order p on M and p > m —d/2,
then

T K
T i
E [ |T5Pu(d)|2dt = =S 1P=™/m g o, A9
[ P = 25 (A9)
and

T
TP e
| _

W= B [ IR Pu(e) 3

(A.10)

Proof. By the inequality |2zy| < ex? + e 'y?, which holds for every ¢ > 0 and every real z,v,

T 1 T
(1- 0B [ [m<Pe)d+ (1= DB [ 1Py ar <
0 0
T
E / T Put)|2dt <
0

T T
(1+ 0B [ IMPe)dt+ 1+ DB [ <Pt et

Since e is arbitrary, (A.9) follows from (A.4) and (A.3). After that, (A.10) follows from (A.6).

A.5. Lemma. Assume that B is an elliptic operator of order b > m — d/2. Then

Jo (X (L + Ayu(t), Bu(t)), dt

P - gn o =
K=o B [ (I (L + A)u(t), Bu(t)), dt

Proof. With no loss of generality assume that B is bounded from below: for all s € IR there exist
positive numbers C7,Cs, d so that the inequality

(Bf, f)s > Cl||f||§+b/2 — Col| flls4b/2—5 (A.11)
holds for all f € C*°(M); otherwise replace B by —B. Direct computations show that
T T
E / (T Le(1), BE(1))  dt =< K45 B / T Au(t)|[§dt < CRm=0/ 04,
0 0
T T
B [ Icee) i = K/ B [ B [fa = K20/,
0 0

(The last two relations follow from Lemma A.3.) The Cauchy-Schwartz inequality then implies that
the statement of the lemma will follow from the convergence

P g o (WOLEDBED) (A12)
K=o | [ (IIKLE(E), BE(L)), dt
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18
It can be shown in the same way as in the proof of (A.6) that
var ((IIFLE(t), BE(t))o) < CK/4T
for every t € [0,T] with C independent of ¢. After that the Chebychev inequality implies (A.12),

which completes the proof of the lemma.
O
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