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Abstract We define power variation estimators for the drift parameter of the stochastic heat
equation with the fractional Laplacian and an additive Gaussian noise which is white in time
and white or correlated in space. We prove that these estimators are consistent and asymptoti-
cally normal and we derive their rate of convergence under the Wasserstein metric.
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1 Introduction

The purpose of this work is to estimate the drift parameter 6 > 0 of the fractional
stochastic heat equation

a o .

) = =0(=M) gt x) + Wtx), 120.x R, (1)
with vanishing initial conditions, where (—A)% denotes the fractional Laplacian of
order o € (1,2],6 > 0 and W is a Gaussian noise which is white in time and white
or correlated in space.
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The parameter estimation for stochastic partial differential equations (SPDEs in
the sequel) constitutes a research direction of wide interest in probability theory and
mathematical statistics. We refer, among many others, to the recents surveys [16]
and [4]. On the other side, there are relatively few works that consider the solu-
tion to a SPDE observed at discrete points in time and/or in space. Among the first
works in this direction, we refer to [18] and [17] for the maximum likelihood and
least square estimators for parabolic, respectively elliptic type SPDEs driven by a
space-time white noise. The study in [17] has been then extended in [2], by adding a
time-varying volatility in the noise term and by using power variation techniques to
estimate the parameter of the model. Other recent works on parameter estimates for
discretely sampled SPDEs via power variations are [5, 3, 1, 21] and [24].

In this paper, we extend the above results into two directions. Firstly, we replace
the standard Laplacian operator used in all the above references by a fractional Lapla-
cian. On the other hand, we consider a simpler form, comparing to [2, 17], of the
differential operator. Secondly, we also consider a noise term which is correlated in
space. Our purpose is to propose power variation type estimators for the drift param-
eter in the stochastic model (1), based on discrete observations of the solution in time
or in space, and to analyze the consistency and the limit distribution of the estima-
tors by taking advantage of the link between the solution and the fractional Brownian
motion. Our approach to construct and analyze the estimators for the drift parameter
is based on the asymptotic behavior of the g-variations of the mild solution to (1). It
is well known (see, e.g., [7, 13, 23]) that there exists a strong link between the law
of this mild solution with & = 1 and the fractional Brownian motion and related pro-
cesses. We will use this connection in order to deduce the behavior of the g-variations
(of suitable order ¢) of the solutions to (1) and to prove the consistency, asymptotic
normality and Berry—Esséen bounds under the Wasserstein distance for the associated
estimators. For the situation when W is a space-time white noise, we will obtain two
estimators for the drift parameter: one based on the temporal variations and one based
of the spatial variations of the mild solution ug. Similarly, two estimators are defined
when the Gaussian noise W is white in time and colored in space (with the spatial co-
variance given by the Riesz kernel). Even if the order of the variations which appear
in the definition of the estimator is different in the four cases (this order may depend
on the parameter « of the fractional Laplacian and/or on the spatial correlation), all
the estimators are asymptotically normal, they have the same rate of convergence of

order n~? and they have the same distance to the Gaussian distribution. The case of
the standard Laplacian (i.e., « = 2) has been studied in [21].

We organize the paper as follows. In Section 2 we present general facts on the
stochastic heat equation with the fractional Laplacian and the behavior of the varia-
tions of the perturbed fractional Brownian motion. In Section 3 we discuss the drift
parameter estimation for the fractional heat equation with a space-time white noise
while in Section 4 we treat the case when the noise is correlated in space.

We will denote by ¢, C a generic positive constant that may change from line
to line (or even inside of the the same line). By — (% we denote the convergence in
distribution while =@ stands for the equivalence of finite dimensional distributions.
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2 The fractional heat equation driven by a space-time white noise

We start by treating the fractional stochastic heat equation with a space-time white
noise. We recall the basic properties of the solution, its relation with the fractional
Brownian motion and then we discuss the estimation of the drift parameter 6 via the
g-variations.

2.1 General properties of the solution

On the standard probability space (€2, F, P), we consider a centered Gaussian field
(W(t, A),t >0, A € B,(R)) with covariance

EW(, A)W(s, B) = (s At)A(ANB) foreverys,t >0,A, B € By(R), (2)

where A denotes the Lebesgue measure on R and B (R) is the class of bounded Borel
subsets of R. The Gaussian field W is usually called the space-time white noise.
We will consider the stochastic heat equation

a o .
%(r, X)) =—60(—A)2ug(t,x) + W(t,x), t>0,xeR, 3)

with vanishing initial condition (0, x) = O for every x € R. In the above equation,
(—A)Z represents the fractional Laplacian of order . We will assume in the sequel
that @ € (1, 2]. We refer to [6, 11, 10, 12] for the precise definition and other prop-
erties of the fractional Laplacian operator. We will denote its Green kernel (or the
fundamental solution) by G, which represents the deterministic kernel that solves
the heat equation without noise %u(t, xX) = —(—A)%u(t, x). It is know from the
above references that forr > 0, x e R

Gol(t,x) = f eETEN g )
R

It is an immediate conclusion that the fundamental solution associated to the op-
erator —0(—A)2ug(t, x) is G, (6t, x).
The solution to (3) is understood in the mild sense, i.e.,

t
uea,x):/ fGaw(r—s),x—y)W(ds,dy), )
0 JR

where the stochastic integral W (ds, dy) is the usual Wiener integral with respect to
the space-time white noise, which satisfies the isometry

T 2 T
E( / / H(s,y>W<ds,dy)) = / / H(s, y)*dyds
0 R 0 R

for every T > 0 and for every measurable square integrable function H.

For 6 = 1, the solution to the heat equation (3) has been studied in [13]. This
solution exists only if the spatial dimension is d = 1, and it is connected to the
bifractional Brownian motion. Recall that (see [9, 22]), given constants H € (0, 1)



400 Z. Mahdi Khalil, C. Tudor

and K € (0, 1], the bifractional Brownian motion (bi-fBm for short) (BtH K )i>0is a
centered Gaussian process with covariance

1 K
REK (1) = R(t,s):Z—K<(t2H+s2H) —|l—s|2HK>, 5.1>0. (6)

In particular, for K = 1, B H. .— BH.l g the fractional Brownian motion (fBm in the
sequel) with the Hurst parameter H € (0, 1).
Let us recall some of the results in [13] which will be needed in the sequel.

* The mild solution (5) is well-defined. For every x € R, the process (u1(z, x),
t > 0) coincides in distribution, modulo a constant, with the bifractional Brow-
nian motion, i.e.,

L1
(ui(t, x), 1 > 0) = (cz,an “r> 0) ,

L1 . . . . . .
where B2''~% is a bifractional Brownian motion with the Hurst parameters
H:%and[(:l—éand

2 2!~ with L (! %
5y =C « withcj g =—+IT[—].
20 = Cle P e — 1) \a
* For every t > 0, we have (see Proposition 3.1 in [7])
(ui(t, x), x € R) = (maB“T”(x) +S(x).x € ]R) : ®)

a1, . . . . _
where B 2 is a fractional Brownian motion with the Hurst parameter % €

[0, %], (S;(x))xer is a centered Gaussian process with C* sample paths and
mg is an explicit numerical constant.

The above facts, combined with the decomposition (18) of the bifractional Brow-
nian motion, show that the solution to the heat equation can be expressed as the sum
of a fBm and a smooth process (we will call this sum as a perturbed fractional Brow-
nian motion).

2.2 Variations of the perturbed fractional Brownian motion

Since the process (5) is connected to the perturbed fBm (i.e., the sum of a fBm and
a smooth Gaussian process), let us recall some facts concerning the asymptotic be-
havior of the variation of the perturbed fBm. Some of the below results are directly
taken from [13] while those concerning the rate of convergence under the Wasserstein
distance are deduced from [19].

We first define the notion of (exact) g-variation for stochastic processes.
Definition 1. Let A; < Ap,andforn > 1,lett; = A1+,'1;(A2—A1) fori =0,...,n.
A continuous stochastic process (X;);>0 admits a g-variation (or a variation of order
q) over the interval [A1, A;] if the sequence

n—1

SFA?Az](X) = Z ’le+l - Xy |q
i=0
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converges in probability as n — oo. The limit, when it exists, is called the exact
g-variation of X over the interval [A1, A>].

If [A1, A2] = [0, t], we will simply denote S;"?(X) := Sflo’fi](X). Moreover, if
t = 1, we denote S9"(X) := S;"?(X). In the case ¢ = 2 the limit of S>" is called
the quadratic variation, while for ¢ = 3 we have the cubic variation.

Let us recall the following result (see [13]) concerning the exact variation of the
perturbed fractional Brownian motion, i.e., the sum of a fBm and a smooth Gaussian
process. In the rest of this section, we will fix an interval [A;, A2] with A1 < Aj
and a partition t; = A; + £(A2 — Ay),n > 1, j = 0,...,n, of this interval. Also,
we denote by Z a standard normal random variable, and u, = EZ? for g > 1.
Define 07, = ¢! )",z pu (v)4, with pr (v) = % (Jv + 12# + v — 1127 —2]v|?H)
forv € Z.

Lemma 1. Let (BtH )i>0 be a fBm with H € (0, %] and consider a centered Gaussian
process (X;)s>0 such that

E|X; — X,|> <Clt —s|* foreverys,t > 0. )

Define
YH =aB! + X, foreveryt =0
with a # 0.

1. The process Y has %-variation over the interval [A1, A2] which is equal to
a~HE|Z|'M (A — Ay).

2. Let
n—1 |: nHa

Hy ._ H
Vo™= 3 | g (i

—vhe - uq] .10
i=0

Then, if H € (0, %) and g > 2 is an integer,

1 H = n*4 H H
— Vg (Y7) = — E — (¥, —Y -
\/ﬁ q,n( ) \/ﬁ P |:(A2 _ Al)qHaq( lit1 li ) H“¢11|
- D N©,0F ). (11)

IfH = %, q = 2 and the process (X;);>0 is adapted to the filtration generated
by B, then

1 n—1 n 1 1
— Vo, = — — (Y2 —Y)?—1|>DN@©?).
ﬁ 2,}1( ) ﬁ;[(Az_Al)QZ( tit1 tl) } ( U%,Z)

(12)
Using the recent Stein—Malliavin theory, it is also possible to deduce the rate
of convergence in the above Central Limit Theorem (CLT in the sequel) under the
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Wasserstein distance. Before stating and proving the result, let us briefly recall the
definition of the Wasserstein distance. The Wasserstein distance between the laws of
two R?-valued random variables F and G is defined as

dw(F, G) = sup |Eh(F) — Eh(G)| (13)
he A

where A is the class of Lipschitz continuous function 4 : R? — R such that ||A| 1 p <
1, where
|h(x) — h(y)|
IhllLip = sup ——————

eyt xzy 1% — Vllga

Proposition 1. Assume H < % Let YH be as in Lemma 1 and let Vq,n(YH) be given
by (10). Then for n large and with oy 4 from (11),

1 1
dw («/_ Va (Y, N(O, qu)) §Cﬁ.

Proof. From the proof of Lemma 2.1 in [13], we can express the variation of ¥ H and
the variation of the fBm B¥ plus a rest term, i.e.,

1 H 1 H
T%Vq,n(y )= TEVq,n(B )+Rna
where R, satisfies, for every n > 1,
E[R,| < cn®~1. (14)

By the definition of the Wasserstein distance, we can write
1 H 2
dw ﬁVq,n(Y ), N(O, oH’q)
1 1
dw <W Van(B™), N (0, 0121,4)) +dw ( NG a(r, qu n(BH>)

1
dw<f Vyn(B™), N(O, qu>)+E|Rn|.

IA

A

In order to estimate dw(ﬁ Vq,n(BH), N(O, a,z{’q)), we will use the chaos expansion

of the random variable V, ,, (B and several results in [19]. Notice that (see, e. g., the
proof of Corollary 3 in [20]),

HK
V(B _Zk!C g kZ <W (82, —Bf)),

where Hy is the k-th probabilists’ Hermite polynomial

.\’2 dn .’C2
Hi(x) = (—=D¥e 7T — <e2>
dx"
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for k > 1 with Hy(x) = 1. We know from [19] that the vector

HK

1 n—1 n Y Y
R (ﬁ 2 H (m (8l - B >>

converges in distribution to a centered Gaussian vector with diagonal covariance ma-
trix C (the explicit expression of C can be found in [19], it is not needed in our work).
Moreover, Proposition 6.2.2 and Corollary 7.4.3 in [19] imply that

k=1,....q

1
dw ((Fk,n)k:l ..... q> N(O, C)) < Cﬁ.

This will easily lead to

1 1
dw (ﬁvq,n(BH), N(O, aﬁ,,q)> < cﬁ. (15)

Since H < %, we obtain the conclusion via (14) and (15). U

2.3 Estimators for the drift parameter

Our purpose is to estimate the parameter 6 > 0 based on the observations of the pro-
cess ug. We will define two estimators: the first is based on the temporal variations of
the process ug while the second is constructed via its variation in space. Their behav-
ior is strongly related to the law of the process ug, therefore we start by analyzing the
distribution of this Gaussian process.

2.3.1 The law of the solution
Let G4 (¢, x) be the Green kernel associated to the operator —(—A) 3. Then the Green
kernel associated to the operator operator —0(—A)?2 is

Gy (61, x).

Lemma 2. Suppose that the process (ug(t, x),t > 0, x € R) satisfies (3). Define

1
vo(t,x) := ug <5x> t>0,x e R. (16)

Then the process (vg(t, x),t > 0, x € R) satisfies

aaite(t,x)=—(—A)%Ug(t,x)+(9)_%ﬁ/(;’x), t>0,x R, (17)

with vg(0, x) = O for every x € R, where W is a space-time white noise, i.e., a
centered Gaussian random field with covariance (2).

Proof. From (5), we have forevery t > 0, x € R,

ve(t, x) = ug (g,x> = /OE/RGQ(Z—Gs,x—y)W(ds,dy)
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t
= /fGa(t—s,x—y)W(di,dy)
0 JR 6

t
- 9—%/ /Ga(t—s,x—y)W(ds,dy),
0 JR

where, for t > 0, A € B(R), we denoted W(t, A) = 9% w (5 A). Notice that W
has the same finite dimensional distributions as W, due to the scaling property of the
white noise. O

We can deduce the law of the process ug in time and space.

Proposition 2. For every x € R and 6 > 0, we have

1 l’l_l
(up(t,x), 1 > 0) =D (9‘ﬂcz,aBﬁ “t> o) ,

11

where B2'"4 isa bifractional Brownian motion with parameters H = % and K =
1 L.

1 — - and ¢y o is given by (7).

Proof. Fix x € R and & > 0. Then for every s, t > 0, we have

Eug(t, x)ug(s, x) = Evg (62, x)vg (05, X)
= 9_1Eu1(9t, Xui(@s,x) = Q_ICLW I:(@t + gs)l—l — |0t — 95|1_$:|

1
. O
Proposition 3. Foreveryt > 0, 0 > 0, we have the following equality in distribution

_@ _1 a—1
(uo(t, x), x € R) = (9 Smg B T (x) + Spr (x), x GR),

—1
where BT isa fractional Brownian motion with the Hurst parameter % € (0, %],
(Sgs (X)) xeR is a centered Gaussian process with C*° sample paths and m, from (8).

Proof. The result is immediate since for every t > 0,6 > 0
(up(t,x).x € R) = (v (81, x), x € R) =@ 672 () (61,x). x € R)
—@ (9—%maB“T”(x) 4 Sp(x), x € ]R) ,
where we used (8). |

Notice that the Hurst parameter of the fBm in Proposition 3 may be % ifo =2.
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2.3.2 Estimators based on the temporal variation

Proposition 2 indicates that the process ug behaves as a bi-fBm in time. Recall the
following connection between the fBm and the bi-fBm (see [14]): Let H € (0, 1),
K € (0,1]. If (B/’X),=0 is a fBm with the Hurst parameter HK and (B/""%),>¢ is a
bi-fBm, then

(CixMK +B/"K 1 > 0) = (281K 1 > 0), (18)

with C; > 0Oand C; = 2' 2. In (18), XH:X is a Gaussian process, independent
of BH-K with C> sample paths. In particular, it satisfies (9). Therefore, the bi-fBm
is a perturbed fBm and the same holds true for the solution (ug (¢, x),t > 0), by
Proposition 2. Therefore, we obtain, by using the notation 7; = Ay + f—z(Ag —Ay),
n>1,j=0,...,n,the following lemma.

Lemma 3. Let ug be the solution to (3). Then for every x € R,

n—1
SAfgﬂ —Z|ue(r,+1,x> g (), )|
=0
2a 1
—>n—o0 Cz S 2aT T 20 2(1 (AZ_A1)|(9)| (19)

in probability.
Relation (19) motivates the definition of the following estimator for the parameter
6 > 0 of the model (3):

o~

9n,1

20 —1n—1 l—a

= ((CZQIZWM%(M —A1)> > luetjrn, x) — ua(ty, |7 T 1)
i=0

: a—1 2 l—a

= <C2 o 201 T 20 2a (A2 - A])) (S da—1 (ue(.’ x))) , (20)
and so

Al; 1 n—1 ™
b1 = = Z\Me(tjﬂ,X) —ug(tj, x)|* 7. 1)

=0 1
C3g 27T L 2u (Ay = Ay) i=0
2

We will prove the consistency and the asymptotic normality of the above estima-
tor.

Proposition 4. Assume g := 2“] is an even integer and consider the estimator 9,, 1

defined by (20). Then é; 1 = n—oo 0 in probability and

f[e; AR } =D N, 57 g4) with st g, =01 qeﬁyf_i. (22)
9 T
Moreover, for n large enough
L 1
dw (ﬁ [0,;,1“ - eﬁ] L N(, sg,a)> s



406 Z. Mahdi Khalil, C. Tudor

Proof. From Proposition 2 and the relation between the fBm and the bi-fBm (18),
we obtain that

—L () 11 a-l
(M@(t, X) +62,0l9 2 Xt) = Cz’ae 20 Q2o B 2a s

-1, . _ .
where B% is a fBm with the Hurst parameter 0‘2—(){1 e (0, %). Therefore, ug is a

perturbed fBm and we obtain, by taking H = "‘2—;1 and g = % = 2

mv
1 n@ T VI
ﬁz = (uo(tjq1, %) —ug(tj, x))* 1T — 7=
i=0 C;"; 2e-T(Ar) — A1)
@ N©, 07 ).
g4

This means
1 [~rg - (d) 2
ﬁu%ea—l Qn”l"‘ -0 | > N(0,07 q)
o— q E)
which is equivalent to (22). O

Using the so-called delta-method, we can get the asymptotic behavior of the esti-
mator 6,. Recall that if (X,),>1 is a sequence of random variables such that

VX, —y0) =@ N, 0?)

and g is a function such that g’(yg) exists and does not vanish, then

Vi(g(Xy) — g(0)) =D N0, 52g (y0)?). (23)

Proposition 5. Consider the estimator (20) and let s 9,o be given by (22). Then as
n— oo,

—~ 2o
VO —0) > N, 574, (1 —a)?05T), (24)

and for n large enough,

—~ 20 1
dw (V@1 = ). N, 539 o (1 = @?077)) < o

1
Proof. By applying the delta-method for the function g(x) = x'~*, X, = 9,11’1“

1
and yp = 6 T-«, we immediately obtain the convergence (24). Concerning the rate of
convergence, we can write, with 3 a random point located between X,, and vy,

Vn(g(Xn) —g(0) = ng ) (Xn — y0)
g (Yo)Vn(X, — y0) + vVn(X, — v0) (&' (70) — &' (1))
= g/(VO)\/E(Xn - VO) + T7,.

We have, for n large,

EIT,| = E[Va(X,— )& G0) — g ()
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1 1
= (B -w)’)’ (E6 G0 - ¢/ 0)?)’
% 2 %
< C(E(g/(Vo) —g/(yo))z) <E (951' — e T ‘) )
2\ 3
< ofm(@T-ot) ) <o
— n,1 = \/1’_1

where we used the assumption o > 1 for the first inequality of the line above and

relation (22) (which gives in particular the L%()- -convergence of 9" “T {0 9a-T as
n — oo) for the second inequality on the same line. Therefore, by the triangle in-
equality and Proposition 4, for n large enough,

dw (V@1 = ). N, 53 o (1 — @)?07T))

1
< cdw (VA(Xa = 10, N(O, 57 ) + EIT,| < o 0

2.3.3 Estimators based on the spatial variation

It is possible to define an estimator for the parameter 6 based on the spatial variations
of the solution (5). The result in Proposition 3 says that the process (ug(, x), x € R)
is a perturbed fBm, so we know its exact variation in space. Below x; = A1+ %(Az —
A1), j =0,...,n,will denote a partition of the interval [A, A>].

Proposition 6. Let ug be given by (3). Then

n—1 2

S Juo . xj41) — o, 6|77 > e mi "2 (A= Apo|eT T
i=0

and if ¢ == === is an integer,
1 2
0T (up(t, Xig1) —up(t, X)) =T — p 2
1 (A2 — Ay)
—@D N©,02

;IL'
2 ca—1

Proposition 6 leads to the definition of the estimator

n—1 l-a
Ono = [(ma n2 (A2 —AD)” IZ|M0(I Xjy1) —ug(t, xj)|* T 1:| , (25

i=0
and we can immediately deduce from Proposition 3 its asymptotic proprieties.

Proposition 7. The estimator (25) converges in probability as n — o0 to the param-
eter 0. Moreover, if q := O% is an even integer,

o~ 1
ﬁ[e;-; —ela} —D N©,s3, ) withss, , =02, , u 2607, (26)
’ e v a—1 a—1

Toas
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Moreover, for n large,
P 1 1
—a —+ 2
dW (\/ﬁ |:9n1’2 _91_0‘} ,N(O, SZ,Q,OZ)) < Cﬁ.
Proof. Using the law of the process (ug (¢, x), x € R) obtained in Proposition 3, we

deduce that the Gaussian process (9%m;1u9 (t,x),x € R) is a perturbed fractional
Brownian motion. Therefore, by relation (11) in Lemma 1,

— 1
! nfaTt 2

7; —%(ue(t,xm)—ue(”xj))a_l THE

(A2 — Apmg™
[ 1
= \/EM%GQ_] [Gnl’z _Ql_a]_)SlLQ)OON<O’O—;’a%>'
Moreover, Proposition 1 implies that
L[~ 1 1
d N 2 OaT1 | —9T=a |, N0, 02 <c—
v (oo 715 —ov | vk ) = ey
and this obviously leads to the desired conclusion. 4
By using the delta-method, we can obtain the asymptotic distribution of é\n,g.

Proposition 8. Let @1,2 be given by (25). Then, with s g o from (26), as n — 00,
i@pr—6) @ N (0, 530l — a)ze%) ,

and for n large enough,

—~ 20 1
dw (\/E(eng —0), N0, 524 (1 — )20 )) S
Proof. It suffices to apply (23) to the function g(x) = x!=%and ¢ = Gﬁ and to
follow the proof of Proposition 5. O

Remark 1.

¢ The estimators (20) and (25) coincide with the estimators in [21] in the case of
the standard Laplacian o = 2.

¢ The distance of the estimators (20) and (25) to their limit distribution is of the
same order, although they involve g-variations with different g.

3 Heat equation with the fractional Laplacian and a white-colored noise

In this section, we will consider the stochastic heat equation with an additive Gaus-
sian noise which behaves as a Wiener process in time and as a fractional Brownian
motion in space, i.e. its spatial covariance is given by the so-called Riesz kernel. We
will again study the distribution of the solution, its connection with the fractional
and bifractional Brownian motion and we apply the g-variation method to obtain an
asymptotically normal estimator for the drift parameter.



Estimation of the drift parameter for the fractional stochastic heat equation via power variation 409

3.1 General properties of the solution

We will consider the stochastic heat equation

3 o .
o X) = —0(=A)Tug (1, %) + WY (1,%), t>0,xeRY, (27)

with ug (0, x) = 0 for every x € R4, In (27), —(—A)% denotes the fractional Lapla-
cian with exponent % o € (1,2], and WY is the so-called white-colored noise, i.e.
WY (¢, A),t > 0, A € B(RY), is a centered Gaussian field with covariance

EWY (¢, AYWY (s, B):(t/\s)//f(x—y)dxdy, (28)
AJB

where f is the so-called Riesz kernel of order y given by
f®) =R, (x) =g, alx™7, 0<y<d, (29)

where g, 4 = 24=Y 4121 ((d — y)/2)/ T'(y /2). As usual, the mild solution to (27) is
given by

t
ug(t,x)=// GoO(t — 5), x — )WY (ds, dz), (30)
0 JRI

where the above integral WY (ds, dz) is a Wiener integral with respect to the Gaussian
noise WY.
We know the following facts concerning the mild solution (30) when 6 = 1.

* The mild solution (27) is well-defined as a square integrable process satisfying

sup E|u(t, x)l2 < 00
te[0,T],xeR4

if and only if
d<y+a 31)

In particular, condition (31) shows that the solution exists in any spatial dimen-
sion d, via suitable choice of the parameter y.

* Assume (31) is satisfied. Then for every x € R?, we have the following equiv-
alence in distribution

1 q_d=y
mmmxzmz@<qw&“ “JZQ, (32)

d—y

1 . . . . . .
where B2!~"% is a bifractional Brownian motion with the Hurst parameters
H:%andK:l—dTTyand

d—y
2 1-=£
C2,oz,y = c],ﬂt»)/z « (33)

with
1

cm,zamﬁ/‘&mrwﬂw—————
4 R 201 — 1)
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* For every t > 0, we have (see Proposition 4.6 in [13])

aty—d

(nt.0.x € RT) =@ (g, B (0 + S0, x e RY), (34)

aty—=d . . . . . . .
where B~ 2 is an isotropic d-dimensional fractional Brownian motion (see
the next section) with the Hurst parameter “+’2’_d , (8:(X))xere 1s a centered
Gaussian process with C> sample paths and m>2

a,y
constant.

is an explicit numerical

3.2 Perturbed isotropic fractional Brownian motion

Since the law of the solution (30) is related to the isotropic fBm, let us recall the
definition of this process. The isotropic d-parameter fBm (also known as the Lévy
fBm) (BY (x), x € RY) with the Hurst parameter H € (0, 1) is defined as a centered
Gaussian process, starting from zero, with covariance function

1
EB 0B 1) = 5 (I + IyI*" = x—y|P")  forevery x.y € R,

(35)
where || - || denotes the Euclidean norm in R. It can be also represented as a Wiener
integral with respect to the Wiener sheet, see [8, 15].

As in the one-parameter case, we define the g-variation of the isotropic fBm as
the limit in probability as n — oo of the sequence

n—1
q
St B =3 |Bl i = B o[
i=0

where x; = (x", ..., x!¥) with x) = A; + L(Ay — Aj) fori = 0,...,n and
j=1,...,d. And from [13] we know that the isotropic fBm (BH(X))XERd has %-
variation over [A1, Az] which is equal to

(Ay — ADE|IBE ()|VH = (A, — A))VdE|Z|VH.

The g-variation of the isotropic fBm perturbed by a regular multiparameter pro-
cess has been obtained in [13], Lemma 4.1.

Lemma 4. Let (BY (X))xerd be a d-parameter isotropic fBm and consider a d-pa-
rameter stochastic process (X (X))ycrd, independent of BY | that satisfies

E’X(x) - X(y)‘2 <Clx— y||2, foreveryXx,y € RY. (36)

Define
Y(x) = B (x) + X(x) foreveryx e R%.

Then:

1. The process (Y (X))xcrd has %—variation which is equal to

(Ay — ADVAE|Z|VH,
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2. IfHe(0,)andq >2,

n—1 qu Hq/2

1 Hy ._ 1 H . H /.
S Van () = HZ[(AZ_A)qH<Y (Xi41) = ¥ (x,»‘f—uq}

1=

- D N©,07,). (37)

It is immediate to deduce the rate of convergence in the above central limit theo-
rem. Recall that we denoted by dy the Wasserstein distance.

Proposition 9. Let Y be as in the statement of Lemma 4. Then for n large,

1 H 2 1
dw <ﬁvq,n(y ), N(O, O—qu)> = Cﬁ~
Proof. We notice that the Gaussian vector (Bf Xit1) — B;’ (Xi))0 Lo et has the

same law as dH/z(BH(XjJrl) - BH(x,'))o,LMn,l where B is a one-parameter fBm
with the Hurst parameter H and we then apply Lemma 1. Therefore, the distribution
of the sequence ﬁVq,n (Bf ) is independent of d > 1 and we can use the same

argument as in the proof of Proposition | above. O

3.3 Estimators for the drift paramater

Throughout this section we will assume (31). As in the previous section, we will
construct and analyze estimators for the drift parameter 6 by using the limit behavior
of the variations (in time and in space) of the process (30).

3.3.1 The law of the solution
Let us start by analyzing the distribution of the solution to (27) and its link with the
(bi)fractional Brownian motion.

Proposition 10. For every x € RY and 6 > 0, we have

1 q_d=y
(up(t,x),t > 0) = (9 = ooy B 217 ,tzO),

=
)
S
QU

| _d=y . . . . . ;
where B2*'~"% " is a bifractional Brownian motion with parameters H =
K=1- % and the constant c3 o,y is defined by (33).

Proof. Denote
! d
vg (¢, X) = ug §’X forevery t > 0, x € R“.
Then, as in Lemma 2, vy solves the equation

0 o ~
gu, X) = —(—AN)ivg(t.x) + O) WY (t,x), 1>0,xeR  (38)

~
with vg (0, x) = 0 for every x € R¢, where WY is a white colored Gaussian noise (i.e.
a Gaussian process with zero mean and covariance (28)).
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Fixx € R4 and 6 > 0. For every s,t > 0, we have

Eug(t, X)ug (s, x) = Evg (01, X)vg(fs, X)
= 0" "Eu, (01, X)u; (s, X)
=071ty [(et +05) % — o1 — 9s|1—"TTV]

_d—y 4 A-gr 1 d=
=0 "« Cz,a,yEBz By . O

e

Nl—

For the behavior with respect to the space variable, we obtain the following result.
Proposition 11. For everyt > 0, 0 > 0, we have the following equality in distribu-
tion

(ot %, x e RY) = (9—%ma,y3°‘—+5’d () + S (0, x € RY)

aty—d
2

aty—=d , . . . .
where B~ 2 is a fractional Brownian motion with the Hurst parameter €

0, %], (Sor (X)) xerd is a centered Gaussian process with C* sample paths and mq
Jfrom (34).

Proof. The result is immediate since for a fixed time ¢t > 0

(ug(t, X), X € Rd) - (vg(et, X), X € Rd) = g=3 (u1(9t, X), X € Rd)
—@ (e*%ma,yBW(x) + Sp (%), x € Rd) . 0

3.3.2 Estimators based on the temporal variation
Againt; = Ay + %(Az — A1), j =0,...,n, will denote a partition of the interval
[A1, A2].

Lemma 5. Assume (31). Let ug be the solution to (27). Then for every X € RY, the
process (ug(t,x),t > 0) admzts 2 o5, —g -variation over the interval [A1, A3], i.e.

2w n—1 .
at+y—d atv—d
S[A| Ayz] Z=Z|u9(tj+1,X)—M9(lj,X)| tr—d
i=0
2o 2 —d
e
—n00 Cogy 2wt h_ze (A2 - A)|o|77a (39)

in probability.
Proof. Clearly, for fixed x € R4,

n—1 n—1

_2a 2o
Z |ug(tj1.%) —ug(tj, x)|* =7 = Z [v(@141,%) — v(01), x) |77

i=0 i=0
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where (vg (¢, x), t > 0) =@ (9_%u1(t, x), ¢ > 0). And from Proposition 4.3 in [13]
we know that u#; admits a variation of order 2—“_d which is equal to

a+y
2u d—y
g” dCl a- y(Az—Al) with C1 dy =2w¥r=d, o, and it means that

ay = - aty—d

n—1

S a1, %) — (1, %777

i=0

2u d—
oo Gty 2T (9A2 = 0ADIO” 3|y
2u
"2a+v Tu_2 (A — ApIoIET, O

From relation (39) we can naturally define the following estimator for the param-
eter 6 > 0 of the stochastic partial differential equation (27)

2u —1
O3 = ( " dzc‘” e (Ar - A1)>
at+y—d
n—1 y—d
X 3 [0, %) — up(t), )| 757
i=0
d—y
af}‘/" 7 d— aty—d
= (725w (42— A
2 aty—d
20 =)
x (sm e (u9<-,x>)) " (40)
and so
Arr;dd 1 n-l 2u
aty—d __ . _ . aty—d
S e e > Juptjrr. x) — ug(t;, )| .

Myzw “’u (Az—Al)' =0

(41)

We have the following asymptotic behavior.

age 2a - . . . .
Eroposmon 12. A/:vsume aTy—d ‘= 4 is an even integer and consider the estimator
On 3 in (40). Then 6, 3 — o0 0 in probability and

_y=d_ —d 20y=d)
Saty—d = d 2 2 2 2
Vn |:9na,3y — 0t ‘1] =D NO, 53,4, With s3 9, =01 SO u
q’ aTy—

and for n large enough,
y—d

LG y— 1
dw («/ﬁ |:0n3y " Q- d] N, s5 a)) < Cﬁ. 43)

Proof. From Proposition 10 and the relation between the fractional and bifractional
Brownian motion (see (18)), we can see that, as n — o0,

(c70y 2 0 us(t,%,1 2 0)
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converges to a perturbed fBm with Hurst parameter H = %. By taking H =
a+)/ —d 2a

and ¢ = 7 = 57, =7 inLemma I, we get
d—y
n@atr—d 2a
_Z 2 (o (tj11,%) — up(t), X))’“V - 20
o
=0 | 1727 (4 — A

— N(©,07 )
gsq

or, equivalently
d—y . _y=d_
N e |:9°‘3V —9a+rdi| — N(@©,02 ),
aty—d 74
which is equivalent to (22). The bound (43) follows easily from Proposition 1. O

We finally obtain the asymptotic normality and the rate of convergence for the
estimator 6, 3.

Proposition 13. Let @,3 be given by (40) and s394,y be given by (42). Then as
n— oo,

o~ — d 2 20
Vn (6n3 —6) —@ N (0, $3.0.a,y (405 ty y ) 9a+vd>
y —

and

2
.y a+y—d 2a 1
d 6,3—60),N|0, ——— ) Qotrd <c—.
w (\/ﬁ( n,3 ) < $3.0,a,y < Y — d ) )) Cﬁ

a+y—d —d
Proof. It suffices to apply (23) with g(x) = x = and ygp = 6 yrad and to follow
the proof of Proposition 5. g

3.4 Estimators based on the spatial variation

We will repeat the method employed in the previous parts of our work in order to
define an estimator expressed in terms of the variations in space of the process (30)
for the parameter 6 in (27).

Recall that we proved in Proposition 11 that for every fixed time ¢ > 0,

9% -1 d
ma’yug(t,x),x elR

is a perturbed multiparameter isotropic fractional Brownian motion as defined in
Lemma 4. Then we can deduce the variation in space of ug recalling that x; =

@ x Dy withx = Ay E(Ay — A fori =0,...,nand j=1,...,d.
Proposition 14. Let ug be given by (30). Then
n—1

2 —1
atv—d a4+ {l
Y uo(t.xj11) = ulot, X)) |77 >, oo ma, J (A2 —Al)fu _loje=a
i=0
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Proof. We use Lemma 4, point 1.

For every n > 1, define

2

@,4=[(mg—;vdu s d(Ay— Ap)!

a+y—d
n—1 5 —(a+y—d)
><Z|ue(t,xj+1)—Me(l,Xj)|‘”V"} ,
i=0
and so
S 1 — 2
aty— aFy—=d
0.7 =—5 > Juot.xj11) — ua(t, x) |7 .

me ) 2 Jd(Ay — Ay) i=0

a+y—d

415

(44)

(45)

We can deduce the asymptotic properties of the estimator by using Lemma 4 and

Proposition 9.

Proposition 15. The estimator (44) converges in probability as n — o0 to the pa-

. 2 . .
rameter 6. Moreover, if aTy—a isaneven integer, then

P -1
Jn [enﬁ” _ eawd} — N, 3.,

With Sy g o =O0ary1 o M, 0%,
2 aty—-d aty—d

We also have, for n large enough,
ST _ gara 2 1
dw | v/n O,) =07 N, 55g,,)]) < cﬁ.

Finally, we get the following proposition.

Proposition 16. With @\,174 from (44), as n — o0,
o~ d o ~|— )/ — d 2 2a
Vi (Ona—0) =D N0, 5400, (—) gary=d
14

and

o~ — d 2 20 l
dy <,/n, 4@, —0).N (0, 5400y (L> ewd)) <e—.

y —d

y—d

a+y—d
Proof. Apply again (23) with g(x) = x = and yp = 9 vte—d,

O

Remark 2. Notice that in the case y = 1 (i.e., there is no spatial correlation and in
this case d has to be 1), we retrieve the results of Section 2. Observe, as in Section
2, that the distance of the estimators (40) and (44) to their limit distribution is of the

same order, although they involve g-variations of different orders.
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4 Conclusion

To conclude, in this paper we provide estimators based on power variation for the drift
parameter 6 of the solution to the fractional stochastic heat equation (3). The novelty
of our approach is that it allows, comparing with the literature on statistical inference
for SPDEs (see [4, 17, 2], etc.), to consider the case of a Gaussian noise with non-
trivial spatial correlation and to treat the situation when the differential operator in the
heat equation (3) is the fractional Laplacian instead of the standard Laplacian. The
proofs of the asymptotic behavior of the estimators are relatively simple and they are
based on the link between the law of the solution and the fractional Brownian motion,
using known results on the behavior of the power variations of the fBm. Our approach
also gives the rate of convergence of the estimators under the Wasserstein distance via
some recent results in Stein—Malliavin calculus (see [19]). We assumed for simplicity
a vanishing initial condition in (3) but the case of a notrivial initial value, whose power
variations are dominated by those of the fBm, can be also treated by our approach.
Another open problem of interest that could by treated via our techniques is adding an
unknown volatility parameter in the disturbance term and jointly estimating the drift
and the volatility parameters. The case of the fractional heat equation on bounded
domains is also interesting but in this case the fundamental solution and implicitly
the law of the mild solution changes. Consequently, the relation between the law of
the solution and the fBm is not obvious and therefore new techniques are needed.
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