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Abstract This paper establishes the conditions for the existence of a stationary solution to the
first-order autoregressive equation on a plane as well as properties of the stationary solution.
The first-order autoregressive model on a plane is defined by the equation

Xij=aXi—1,j+bX; j—1+cXj—1,j-1+¢€ ;-

A stationary solution X to the equation exists if and only if (1 —a —b —c¢)(1 —a+ b+ c¢) x
(1+a—b+c)(1+a+b—c) > 0. The stationary solution X satisfies the causality condition with
respect to the white noise € ifand only if l —a—b—c > 0,1—a+b+c > 0,14+a—b+c >0
and 1 +a + b — ¢ > 0. A sufficient condition for X to be purely nondeterministic is provided.

An explicit expression for the autocovariance function of X on the axes is provided. With
Yule—Walker equations, this facilitates the computation of the autocovariance function every-
where, at all integer points of the plane. In addition, all situations are described where different
parameters determine the same autocovariance function of X.

Keywords autoregressive models, causality, discrete random fields, purely nondeterministic
random fields, stationary random fields

2020 MSC  60G60, 62M10

1 Introduction

The model. Let¢; ; be auncorrelated zero-mean equal-variance variables, E¢; ; =0
and E €7 i= o2 > 0. Consider the equation

Xij=aX;i1j+bX;j1+cXi1j-1+¢€; (D
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with a, b and ¢ fixed coefficients, and X an unknown array defined on an integer
lattice, for all integer indices.
Equation (1) can be used for modelling and simulating random images.

Subject of the study. We consider the following questions about equation (1).
» For what coefficients a, b and ¢ does a stationary solution of (1) exist?
* How to compute the autocovariance function of the stationary solution?

* For what coefficients a, b and ¢ does the stationary solution satisfy the causality
condition with respect to €, that is, can be represented in the form

o0 0
Xij= Z Z Yk 1€i—k, j—I

k=0 (=0
with summable coefficients v ;? Actually, this question is solved in [5].

¢ How the causality condition is related to the stability of equation (1) taken
nondeterministically?

* Is the stationary solution purely nondeterministic? This property is related to
the causality condition with respect to some uncorrelated random field, called
innovations: does the field of innovations exist?

e Which different parameters (a, b, c, 03) determine the same autocovariance
function of the field X?

Previous study. The review of statistical models for representing a discretely ob-
served field on a plane, including regression models and trend-stationary models, is
given in [20]. The study of planar models, their estimation and applications is pre-
sented in the monograph [7].

A theory of stationary random field on n-dimensional integer lattice was con-
structed by Tjg@stheim [16]. For the stationary fields, he considers the property of
being “purely nondeterministic,” which is related to the existence of appropriate field
of innovations. He considers ARMA models, for which he provides conditions for
stability of the equation and existence of a stationary solution. For AR models, he
establishes Yule—Walker equations, and also consistency and asymptotic normality of
the Yule—Walker estimator.

ARMAC(1,1) model is studied by Basu and Reinsel in [5]. Their results on com-
putation of the autocorrelation function can be directly applied to AR(1) model, yet
in the causal case only.

Autoregressive models in a n-dimensional space had been studied before Tjgs-
theim. Whittle [21] studied various aspects of autoregressive model in the plane such
as the spectral density of the stationary solution, nonidentifiability, and estimation of
the regression coefficients. In the theoretical part of [21], the order of the model was
not limited, whereas in the example a second-order model of the form

Es,t = aés+1,t + BEs_1,: + VSS,I+1 + 5&,:71 + €5t
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was studied in detail.

The model equivalent to (1) is considered in [14, 19]. Two simpler models are
considered in the literature. One of the models, a triangular model, is considered in
the [4]. It is defined by equation & ; = &1 + B 1+1 +€5,¢, Which, up to different
notation, is also a spectral case of (1). The unit root test for this particular model is
constructed in [13].

The autocovariance function of a stationary field is even-symmetric, that is
yx (h1, ha) = yx(—h1, —h3); however, yx(h1, hy) need not be an even function in
each of its arguments. The autocovariance function of the stationary solution to (1) is
even in each argument if the coefficients satisfy ¢ = —ab. This special case is called a
doubly geometric model. Its estimation and applications are considered in [8, 10—12].
The unit root test and estimation for parameters close to unit roots are constructed
in [1, 4]. In the symmetric case, the autocovariance function is separated into two
factors, one depends on /1 and the other depends on /5:

yx (h1, h2) = yx(h1, 0)yx (0, h2)/yx (0, 0). ©))

Random fields whose autocovariance functions satisfy separation property (2) are
called linear-by-linear processes.

The property of random field of being purely nondeterministic is introduced in
[16]. Further discussion of this property is found in [9] and [17].

Planar autoregressive models of order p x g (possibly of different orders along
different dimensions) are considered in [6].

Methods. We have obtained most results by manipulation with the spectral density.

Structure of the paper. In Section 2, we provide necessary and sufficient conditions
for existence of the stationary solution to equation (1). We also prove that the sta-
tionary solution must be centered and must have a spectral density. In Section 3 we
study the properties of the autocovariance function yx (h1, hy) of the stationary so-
lution. We find yx (h1, ho) for h; = 0 and for hy = 0, and we prove Yule—Walker
equations. This allows us to evaluate yx (h1, hy) everywhere. Section 4 is dedicated
to the case where equation (1) is stable. In Section 5 we show nonidentifiability, there
the same autocovariance function (and, in Gaussian case, the same distribution) of
the random field X corresponds to two different values of the vector of parameters. In
Section 6 we study Tj@stheim’s pure nondeterminism. Section 7 concludes the paper.
Some auxiliary statements are presented in the appendix.

2 Ecxistence of a stationary solution

2.1 Spectral density
Denote the shift operators

LyX;j=Xi—1,; and LyX;;=X;; 1.
Equation (1) rewrites as

X —aLyX —bLyX —cLyL,X =e. 3)
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We use the following definition of a spectral density. An integrable function fx (v, v2)
is a spectral density for the wide-sense stationary field X if

yx(hi, ho) = cov(X; j, Xip, j—n,) =

12 pl/2

= / / exp(2mi (hivi + hov2)) fx (vi, v2) dvidvy,  (4)
-1/2J-172

where the upright i is the imaginary unit. This can be rewritten without complex

numbers as

12 p1/2
yx(h. o) = / / cosQt (h1vy + hovo)) fx(vr, vy dvidvs (5)
—12J-1,2
with further restraint that the spectral density should be an even function, fx(vy, v2) =
fx(=vi, —m).
Due to (3), the spectral densities of the random fields € and X, if they exist, are
related as follows

fei, ) = 1 — ae™™™ — pe™2 — cPMIH)12 £y (v 1),

The random field € is a white noise with constant spectral density fe(vi, v2) = 02.

Thus, the spectral density of the stationary field X, if it exists, is equal to

o2

_ €
fx(l)l, U2) = |1 — aeznivl _ be2]{iv2 _ ceZﬂi(V|+U2)|2 . (6)

Lemma 1. Denote
D=0—-a—-b—-c)(l—-—a+b+c)l4+a—-b+c)14+a+b—-oc).

Consider the denominator in (6)

627111)1 _ bevaz _ C82n1(v1+v2)|27

gi,m)=[l1—-a vi, e (-3 1]

It attains zero if and only if D < 0. It can attain zero not more than at 2 points on the
half-open box (—%, %]2
Proof. The following lines are equivalent:
v € (—%, ] Ime(-3.3]: 11— ae¥ — pe?TV2 _ 2T 12 —
v e (=53] me(-3.4] : 1=ae®™ =™ (b — ™), (D)
Fvy € (=5, 3]+ 11— ae”™™ | = |(b - ce™™)|,
Iy € (—%, %] S 1 = ae®™ V2 = (b — ce V%
Jvy € (=4, 3] : 1 —2acos2rvy) +a* = b* — 2bc cos(2mvy) + 2,
Ju € (1, 1] + 14+a% = b* — 2 =2(a — be) cos2mvy), 8)
14+a®>—=b*>—c? <2la—bc|,
A +a>=b*— > —4(a—be)* <0,
D <0.



First-order planar autoregressive model 87

The sufficient and necessary condition for the denominator g(vy, v2) to attain O is
proved.

Now treat a, b and c as fixed, and assume that D < 0. Equality in (8) can be
attained for not more than two v € (—%, %] For each vy, equality in (7) can be at-
tained for no more than one v, € (—% %] Thus, the function 1 — ge?™ V1 — peTiva —

i . 2 .
ce?™1("14v2) hag not more than 2 zeros in the half-open box (— %, %] . The denomina-
tor g(vy, v2) cannot attain zero at more than two points either. O

It should be acknowledged that in [19] conditions for the denominator g(vy, v2)
to attain O were provided, under constrains |a| < 1, |[b| < 1 and |c| < 1.

2.2 Necessary and sufficient conditions for the existence of a stationary solution

Proposition 1. Let 6> > 0, a, b and ¢ be fixed real numbers. A collection of € =
{€i,j, i, ] € Z} of uncorrelated random variables with zero mean and equal variance
o2 and a wide-sense stationary random field X = {Xij, i,] € Z} that satisfy
equation (1) exist if and only if D > 0, where D comes from Lemma 1.

Proof. Denote

11, 1) = 1 — ae¥™ V1 — P2 _ poPrivitv),

then g(vi, v2) defined in Lemma 1 equals g(vy, 12) = |g1(vy, 12)|2. Necessity. Let
random fields € and X satisfy equation (1) and the other conditions of Proposition 1.
Both € and X are wide-sense stationary. Hence, they have spectral measures — de-
note them A, and Ax — and A is a constant-weight Lebesgue measure in (—%, %]2
Because of (3), A has a Radon—Nikodym density g(vi, v2) with respect to (w.r.t.)
Axi

dhe

— @, =|l-a

lerivl _ beZnivz _ Ce2ni(v1+v2)|2.
diyx

Now assume that D < 0. Then, according to Lemma 1, g(vy, v) attains O at one

. 2
or two points on a half-open box (—% %] . Denote

Ay = {(Ul, ) € (-3, %]2 tg1(vy, ) # 0}

= {(Vl, 1) € (=3, %]2 1g(vi, ) > 0} ,

Ar={i v e (=3 3] 1112 =0
]

= {(”1’”2)6(—%v 3 1g(v1,v2)=0};
M(A) =2Ax(ANAY,  2(A)=2rx(ANAy)

2
for all measurable sets A C (—%, %] )

The set A, contains one or two points. As A, is absolutely continuous, A (A) =
Ae(A\ A2) = (AN A7). Measures A1 and A, are absolutely continuous with respect
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of each other: dA1/dAe (v, v2) = g(u1, vz)’l. Thus, A1 is absolutely continuous
with respect to the Lebesgue measure:

2
06
)LI(A)Z// 7dl)1dl)2.
An(=1/2,1/22 81, v2)

The measure A, is concentrated at not more than 2 points. Thus, A; and A, are abso-
lutely continuous and discrete components of the measure Ay, respectively, and the
nondiscrete singular component is zero.

Let (v(o) (O)) be one of the points of Aj. As g1(vy, v2) is differentiable and

g(v1, 12) > 0, at the neighborhood of (v(o) éo)):

0 0
211, 1) = o(vr — v | + vy — ),
0
g, 1) = g1 (v, )2 = o1 — {2 + (1 —viP)?),
1 const

>
g, v2) (v — vl(o))2 + (v — Véo))z

12,172
/ f ——dvidvy = +00.
—12J-1p2 g(Vh v2)
Hence

2
ax ((C34T) 2z (- // dv) dvy = o0
(=2.3] (=1/2,1/212 g(vl,vz)

Thus, the spectral measure of the random field X is infinite, which is impossible. The
assumption D < 0 brings the contradiction. Thus, D > 0.

for some const > 0;

l\)l’—‘
l\)l'i

Sufficiency. Let D > 0.Then 2/g(v1, 12) is an even integrable function on [—3, %]2
that attains only positive values. Then there exists a zero-mean Gaussian stationary
random field X with spectral density crf /g(v1, v2), see Lemma 6. Define € by for-
mula (1). Then € is zero-mean and stationary; € has a constant spectral density 03.
Thus, € is a collection of uncorrelated random variables with zero mean and variance
062. Thus, the random fields € and X satisfy the desired conditions. O

Remark 1. In the sufficiency part of Proposition 1, the probability space is specially
constructed. The random fields X and € constructed are jointly Gaussian and jointly
stationary, which means that {(X; ;,€; ;) i, j € Z} is a two-dimensional Gaussian
stationary random field on a two-dimensional lattice.

Corollary 1. Let X be a wide-sense stationary field that satisfies (1). Then X is
centered and has a spectral density (0).

Proof. Due to Proposition 1, D > 0 (where D comes from Lemma 1). Hence, 1 —
a — b — ¢ # 0. Taking the expectation in (1) immediately implies that the mean of
the stationary random field X is zero.
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Demonstration that X has a spectral density partially repeats the Necessity part of
the proof of Proposition 1. In what follows, we use notations g (v, v2), Ax, A2, A1 and
A from that proof. According to Lemma 1, D > 0 implies that Ay = @. The discrete
component Ay of the spectral measure Ax of the random filed X is concentrated on
the set Ay, thus, Ay = 0. The nondiscrete singular component of Ay is also zero. The
spectral measure Ay = A1 + A, is absolutely continuous, that is, the random field X
has a spectral density. O

2.3 Restatement of the existence theorem

Proposition 2. Let 0> > 0, a, b and c be fixed real numbers, and €;, j be a collection
of uncorrelated random variables with zero mean and equal variance o*. A wide-
sense stationary random field X that satisfies equation (1) exists if and only if D > 0,
where D comes from Lemma 1.

Proof. Necessity is logically equivalent to one in Proposition 1.
Sufficiency. Denote

/1/2 f1/2 exp(—2mi(kvy + [12))
Y =

12 12 1— annivl _ be2niv2 _ Ce2ni(v1+v2)

dv1 dl)2 . (9)

The integrand is well defined due to Lemma 1. It is infinitely times differentiable
periodic function. Due to Lemma 7,

DT il < oo (10)

k=—00l=—00
Now prove that

o0 oo
Xij= Y Y ki€ (1)

k=—00l=—00
is a solution. The series in (11) is convergent in mean squares as well as almost surely
due to Proposition 15. The resulting field X is stationary as a linear transformation of
a stationary field €.
By changing the indices,

Xij—aXi—1,j —bXjj—1 —cXi—1,j-1

o oo
= Z Z Vi, (€i—k,j—1 — A€i—1—k,j—I — b€i—k, j—1-1 — C€i—1—k j—1-1)

k=—00l=-00
o0 o
= Z Z (kg — avre—1,0 — b¥i -1 — cVk—1,1-1)€i—1,j—1-
k=—o00l=—00

This transformation of the Fourier coefficients corresponds to multiplication of the
integrand by a certain function. Thus,

Yy —avk—11 — bYi -1 — c¥r—1,1-1

12172 lifk=1=0
2/ f exp(—2mi(kvy + [v2)) dvi dvy = ' .
—12J-1,2 0 otherwise;
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Xij—aXi_1,j—bX;j_1—cXi_1,j-1 =€,

and the random field X is indeed a solution to (1). Thus, X is a desired random
field. =

3 The autocovariance function

In this section the autocovariance function of the stationary process that satisfies (1)
is studied. Its properties and and its values on the coordinate axes are obtained. For
the causal case, which is studied in Section 4, these results follow from [5] and [2].
Assume that {X; ;,i, j € Z} is a wide-sense stationary field that satisfies (1).
According to Corollary 1, X has a spectral density, which is defined by (6). The
autocovariance function can be evaluated with (4) or (5). The explicit formula is

12172 o2 expmi(hivy + hova))
— €
vx(hi o) = /_1/2 /;1/2 11 — ae™Vi — pe2miva — ce2mi(vit) |2 dvydv)
12 pl/2 2 o h
_ / / os expmi(hivy + havy)) dvy dva, (12)
“12J-12 g, )

with g(vq, vp) defined in Lemma 1.
For fixed A1 and h», it is possible to compute the integral in (12) as a function of
a, b and c.

3.1 The autocovariance function for hy = 0

The denominator g(vy, vz) in (6) is equal to

glv,m) =1+ a’ + b + * + 2(ac — b) cos(2m 1)
+ 2((bc — a) + (ab — ¢) cos(2mwvy)) cos(2mwvy)
+ 2(ab + ¢) sin(2mvy) sin(2w vo)
= A+ BcosQ2rvy) + Csin(2wvy),

with

A=1+4d>+b*+2+ 2(ac — b) cos(2mv,),

B =2((bc — a) + (ab — c¢) cos(2m 1)), C =2(ab + ¢) sin(2wvy). (13)

We are going to use Lemma 8 to calculate the integral fi{?z g, v2)~Ldv. We
have to verify the conditions A > 0 and A2 — B> — C? > 0:

(1+a*>+b*+c*)?—4(ac—b)* = (a—c)*+ b+ D> ((a+c)>+(b—=1)>) > 0. (14)

The zero is attained if eithera = cand b = —1,0ra +c¢ = 0 and b = 1. In both
cases D = 0, while D > 0 according to Proposition 1 (D is defined in Lemma 1).
Thus the inequality in (14) is strict,

(1 +a®+b*> +*)? > 4(ac — b)?,
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1 +a*+b*+ ¢ > |2(ac — b)| = —2(ac — b) cos(2mvy),
A=14d>+b>+c*+ 2(ac — b) cos(2Qmvy) > 0.

With some trigonometric transformations,
A’ = B? — C* = (1 —a? +b* — ¢ — 2(ac + b) cos(2m 7))
Again, with some transformations and having in mind that D > 0,

(A —a*+b>—c?H? —4(ac+b)?* =D >0,
11 —a® +b*> — 2| > |2(ac + b)| > |2(ac + b) cos(2m1y)|,
1 —a® +b> — ¢ # 2(ac + b) cos(2m ),
A2 —B2—C*=(1—-da*>+b*> = c* = 2(ac + b) cos(2my))* > 0.

According to Lemma 8, equation (42),

/‘/2 dvi 1 B 1
1280, JAZ—BZ—C2 |1 —a*+b>—c? —2(ac + b)cosm )|’

Denote
on)=1-— a’>+b>—c* —2(ac+b) cos(2mwvy)

and compute f_lﬁz €22k | g5 (1) 7! dvy using formula (42). The expression g2 (v2)
does not attain 0; hence, either g (v) > 0 for all v, or g2(v2) < O for all vp. Then

lg2(v2)| = A2z + By cos(2mvy),
where Ay = 1 —a?+b*—c?and B, = —2(ac+b) if g2 (v2) > O for all v,; otherwise,
Ar = —(1 —a?+b*—c?) and By = 2(ac+b) if g2(v2) < O for all vy. In both cases,
Az = |g2(/2)| > O and
A3—Bi=(0—-d®+b*—c*)?—4ac+b?>=D>0.

According to Lemma 8, equation (43),

V) =

/1/2 exp(2miha ) J gl 1
—12 lg2(v2)l A2 B? VD

where
B B>

Ay + /A%_BZZ Ay ++/D

ﬂ:

The value of 8 is

B=0 ifac+b=0,

= 1—a?+b2-c2-JD
- 2(ac + b)

ifac + b # 0 and g2(v2) > 0 for all vy,
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. 1—a?+b>—c2+VD

if ac + b # 0 and g, (vy) < O for all vy;

2(ac + b)
the formula that if valid in all cases is
_ 2(ac + b) (15)
C1—a?+b2—c2+sign(l —a2+ b2 — VD
Finally,
12,172 2ih
vx(0, hy) = / / % exP( 7ihav) ———dvid»n,;
“12d-12 81, 1)
172 (76 exp(2mihovo) ﬂ|h2|a€2
= < ~ ~dv = . (16)
~172 lg2(12)| VD
In particular,
o2
varX; j = yx(0,0) = \/% (17)
Due to symmetry,
\h1|0€2
x(h1,0) = , (18)
’ JD
where
_ 2(a + bc) (19)
14+a2—b2—c2+sign(l+a2—b2— VD'
Notice that || < 1 and |B| < 1, whence
lyx(1,0)] < yx(0,0) and |yx(0, 1)| < yx(0,0). (20)

3.2 Yule—Walker equations

We formally write down Yule—Walker equations for the autocovariance function of
X. These equations are particular cases of ones given in [16, Section 6]:

yx(0, 0) = ayx (1, 0) + byx (0, 1) + cyx(1, 1) + o2, @21
yx(h1, h2) = ayx(hy — 1, hy) + byx(hy, ho — 1) +cyx(hy — 1, ho — 1). (22)
In Lemma 2 we obtain conditions for (22) to hold true. As (21) requires specific con-
ditions on coefficients a, b and ¢, we postpone the consideration of (21) to Section 4.

Lemma 2. Let X be a stationary field satisfying equation (1), and let yx (h1, h2) be
the covariance function of the process X. Then equality (22) holds true if any of the
following conditions hold true:

(1) h1 > 1, l—a—b—c)(1+a—b+c) > 0and 1—a+b+c)(1+a+b—c) > 0,
(2) h1 <0, I1—a—b—c)(1+a—b+c) <0and (1—a+b+c)(14+a+b—c) <0,
(3) hp >1, l—a—b—c)(1—a+b+c) > 0and 1+a—b+c)(1+a+b—c) > 0,

or
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(4) hh <0, l—a—b—c)(1—a+b+c) <0and 1+a—b+c)(1+a+b—c) < O.

Proof. According to Corollary 1, the stationary field X has a spectral density, that is
(4) with fx(h1, hy) defined in (6). Hence, according to rules how the Fourier trans-
form changes when the function is linearly transformed,

yx(h1, ha) —ayx(hy — 1, ha) — by (hi, hp — 1) —cy(h1 — 1, hp — 1)
/2 r1/2 . ) . .
/ ean(h1U|+h2v2)(] _ ae—2mv1 _ be—vaz _ Ce—2n1(\)|+v2))
—1/2J-1/2
x fx(hi, hy) dvy dv;

/2 p172 expmi(hivy + h2v2))‘7€2
“12 o101 — ae?miv — pe2nivy — ce2mitvidv)

dvy dv;. (23)

Case(1):h1 > 1, 1—a—b—c)(1+a—b+c) > Oand (1—a+b+c)(1+a+b—c) > 0.
In this case,
A=b?%>@+0c)? and (1+5b)> > (a—c)?,
l—a?+b>—c*>2b+2ac and 1—a?>+b*—c2> —2b — 2ac,
1—a? 4+ - > 21b+ ac|.

Then, for every vy € [—1/2, 1/2], since |cos(2mvy)| < 1,

1 —a®+b* —c* > 2(b + ac) cos(2mvr),
1 —2bcos2mvy) + b? > a® + 2ac cos(2mvy) + cz,

|1 _b627TiV2|2 > |a +C€2ﬂiv2|2,

11— be”™ ™| > |a 4 ce¥ 2. (24)
According to Lemma 9,
172 exp(2ih
/ G UV ——" (25)
~1/2 1 — ge?mivi — beZTrlvz _ CeZm(vlJrvz)

which, with (23), implies (22).
Case (2): h; <0, (1—a—b—c)(1+a—b+c) < 0and (1—a+b+c)(1+a+b—c) < 0.
In this case,
A-=b?%<@+0c)? and (1+5b)? < (a—c)?,
—2b—2ac <a*—b*+c*—1 and 2b+2ac<a2—b2+cz—l,
21b+ ac| <a’>—b*+F-1.

Then, for every v, € [—1/2, 1/2], since | cos(2mrvy)| < 1,

—2(b+ac)cosRavy) <2|b+ac| <a>—b*+c* -1,
1 — 2bcos(2mvy) + b* < a® + 2ac cos(2mvo) + 2,
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|1 _ be27‘[i\)2|2 < |Cl +682nivz|2,
11— be?™ 2| < |a 4 ce¥ 2.
Again, according to another case of Lemma 9, (25) still holds true. With (23), it

implies (22).
Cases (3) and (4) are symmetric to cases (1) and (2), respectively. O

3.3 Uniqueness of the solution
We prove that under Sufficient conditions of Proposition 2, the stationary solution to
(1) is unique.

Proposition 3. Let 02 >0, a, bandc be fixed real numbers, and €; ; be a collection
of uncorrelated random variables with zero mean and equal variance o>. If D >
0, then equation (1) has only one stationary solution X, namely the one defined by
(11) with coefficients vy | defined in (9). The coefficients vy satisfy (10); hence, the
double series in (11) converges in least squares and almost surely.

Proof. It remains to prove the uniqueness of the solution, as other assertions follow
from the proof of Proposition 2.
Let X be a solution to (1), which can be rewritten as (3). Let H be the Hilbert
space spanned by LiLlyX, k,l=...,—1,0,1,..., with scalar product
(r®O, vy —eyirsy.

Formally, H can be defined as the closure of the set of random fields of form
O e >y i Xik, j—1s i, j =...,—1,0,1,...} in a Banach space of bound-
ed-second-moment random fields with norm

1Y Il = sup(E Y2 )'/>. (26)
i,j

All random fields within H are jointly stationary, which imply that the scalar product
indeed corresponds to the norm of the Banach space:

(Y,Y)=|Y|* forall Y eH.
Since (3), € € H. Let us construct a similar space for €. Let

oo o o o0
Hi =: DTN aLkile: Y0 N 67 <oo}
k

=—00l=—00 k=—o00l=—00
') 00 00 00
.. . 2
= H D) Okaeij l,]=...,—1,0,1,...}. D) 6 < oo
k=—o00l=—00 k=—o00l=—00

The series is convergent, see Proposition 16.
The random fields o;lL’;L’;e make an orthonormal basis of the subspace H;.
The orthogonal projector onto ;1 can be defined as follows:

| & 0
kyl
PY = ) Z Z (E Yk,z'fo,o)LxLyG:

€ k=—o00l=—00
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o0

1 oo
(PY)ij=—5 Y E(ei€o.0)€ik i
€ k=—o0l=—00

forallY € H.
It is possible to verify that

Pi\L, =L,P, PiLy = LyP, Pie =e€.

Applying the operator P to both sides of (3), we get that the random field P X is
also a stationary solution to (1). Both random fields must be centered, and variances
of both the fields satisfy (17):

of

VD

This implies that || X — P; X|| = 0, which means X = P; X almost surely.
Combining (10) and (23), we get

IX|I* = P X|| =

yx(—=k, =1) — ayx(—k—1, =1) — byx(—k, —I—1) — cyx (—k—1, —=I—1) = a2 Y1,
E Xo0.0Xks —aEX_10Xes —bEXo_1Xes — cEX_1_1Xp1 = 02Vk,
E(Xo0.0 —aX—-10—bXo—1 — cX—1.-1)Xks = 2Pk,

Eco.0Xk1 = 02V, 27
Xij=PX;= 662 Z Z (E Xk.1€0,0)€i—k,j—1 = Z Z Vi 1€i—k,j—1-
k=—00l=—00 —00 [=—00

Thus, the solution to (1) must satisfy (11) almost surely, whence the uniqueness fol-
lows. O

4 Stability and causality

4.1 Causality
We generalize the causality condition for random fields on a two-dimensional lattice.

Definition 1. Let ¢; ; (i and j integers) be random variables of zero mean and con-
stant, finite, nonzero variance. A random field {X; ;, i,j = ...,—-1,0,1,...} is
said to be causal with respect to (w.r.t.) the white noise ¢ if there exists an array of
coefficients {y s, k,1 =0, 1,2, ...} such that

o

k=0

WK

[Vk,1] < 00 (28)

N
Il
=}

and the process X allows the representation

oo o0
Xij =YY Vki€ikji (29)

k=0 1=0
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A causal random field must be wide-sense stationary.

Proposition 4. Let €; ; be a uncorrelated zero-mean equal-variance variables,
Ee; = 0and Ee 02 0 < 02 < 00. Let X be a stationary field that sat-
isfies (1). The random field X is causal w.r.t. the white noise € if and only if these four
inequalities hold true:

l—a—-b—-—c>0, l—a+b+c>0,

l4+a—b+c >0, l4+a+b—c>0.

If the field X is causal, then the coefficients in representation (29) equal

1// _ min(k‘l) k l k—m bl—m b m 30
=2, ), ) (ab+ o). (30)

m=0

Proof. Sufficiency. Method 1. Denote
fi=l—a—b—c, fa=l—a+b+c, frz=l4+a—b+c, fa=1+a+b—c. (31)

Obviously, fi + fo+ f3+ fa=4>0.
The conditions are f; > 0, f>» > 0, f3 > 0 and f4 > 0; assume they hold true.
Verify the conditions in [5, Proposition 1]:

fi+h f3+f4)
, > 0,
2 2

1— ||l = min(
whence |a| < 1. Similarly, |b| < 1 and |c| < 1. Also,

(I+a>—b* = cH* —4a+bc) = fifafsfs >0,

| = b |a+be| = ffa+ fafs +24min(f1f2, B

Thus, conditions of [5, Proposition 1] are satisfied. Hence, the polynomial function
®(z1,22) = 1 —azy — bzo — cz122 does not attain zero on the set {(z1, z2) € C? .
|z1] < 1 and |z3| < 1}. According to [16, Theorem 5.1], the function W(z, z22)7 !
allows the Taylor expansion

o 0
D(z1,22) = ZZ Via2y2h

k=0 1=0

with summable coefficients. The process X defined in (29) satisfies (1). With unique-
ness stated in Proposition 3, this completes the proof.

Method 2. The stationary solution X to equation (1) admits a representation (11),
with the coefficients v ; defined in (9); the coefficients satisfy (10). With application
of Lemma 9 as it has been done in the proof of Lemma 2, it is possible to demonstrate
that ¥ ; = 0 if either k < 0 or/ < 0. Thus, (28) and (29) hold true.

Necessity. Method 1. Let the process X admit representation (29) with condi-
tion (28) being satisfied. Now use formalism, which originates in [5, Section 5].
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Denote a bivariate power series W(z1,22) = Y ey Y= Y125 25- The function
W(z1, z2) is bounded on the set {(z1,z2) € C? : |z <1 and |z2| < 1}. Then
X = W(Ly, Ly)e, and equation ®(Ly, Ly)W(Ly, Ly)e = € holds true, with polyno-
mial ®(z1, z2) = 1 —az1 —bzr —cz1 22 defined in the Sufficiency part. This is possible
only if ®(Ly, Ly)W(Ly, Ly) is the identity operator, and ®(z1, z2)W(z1,22) = 1.
(The operators Ly and L, commute and, as they are considered linear operators act-
ing on the Banach space of bounded-second-moment random fields with norm (26),
their norm equals 1. Hence, the substitution of the operators Ly and L into a formal
power series with summable coefficients makes sense.) Hence, ®(z1, z2) is nonzero
for any complex numbers z; and zp such that |z;] < 1 and |z1| < 1. Necessary
and sufficient conditions stated in [5, Proposition 1] must be satisfied, in particular,
lal < 1,1b] < 1, |c| < land fifofsfs = (1 +a® — b% — c*)? —4(a + be)? > 0.
It could be verified that if any two of the factors fi, f», f3 or f4 are negative, then
max(lal, |b|, |c]) > 1, which is false. Thus, conditions in [5] imply that f; > O,
fr>0, f3>0and f4 > 0.

Method 2. According to Lemma 1, D = f f» f3f4 > 0. Thus, the sum and the
product of the factors f1, f2, f3 and f4 are positive. This is possible in two cases:
(1) all f1, f2, f3 and f4 are positive; or (2) two of the factors f1, f2, f3 and f4 are
positive, and the other two are negative. Case (1) is what is to be proved. In case (2)
coefficients defined in (9) are zero, Y ; = 0 for all k > 0 and / = 0, as follows from
the proof of Lemma 2. Thus, all coefficients v ; in the representation (11) are zero,
which is absurd.

The expression for Yy ;. Again, if fi > 0, fo > 0, f3 > 0and f4 > 0, in the proof
of Lemma 2, case (1), inequality (24) was demonstrated. Let k and / be nonnegative
integers. By (9) and Lemmas 9 and 10,

12 12 .
Vil =/ ! e~ 2milv </ / exp(—2mikv) dv1)dv2

1/2 172 1 — ge2mivi _ pel2miva _ pe2mi(vi+12)

1/2 e—2nilv2(a+a,2nivz)k
= /1/2 (1— be2ﬂivz)k+1

min(k,/)
Z <k> (l>ak”bl” (ab+o)". O
n)\n

n=0

v

Remark 2. The equivalent simplification of causality or stability conditions stated in
[5] was done in [19, 2, 3]. The set of points whose coordinates (a, b, ¢) satisfy the
causality condition is found in all these papers.

Notice that occasionally the set of necessary and sufficient conditions contains a
redundant condition, which follows from other conditions. For example, in [5, Propo-
sition] the inequality 1 — b? > |a + bc| follows from |a| < 1, |b| < 1, |c| < 1 and
(1+a*>—b*—c?)? —4(a+bc)* > 0.1In [2] inequalities |a| < 1, |b| < 1and |c|] < 1
follow froma —b—c<1,—a+b—-—c<1,—a—b+c<landa+b+c < 1.

The conditions for causality can be restated as follows. Let X be a stationary
random field that satisfies (1). Then X is causal with respect to the white noise € if
and only if |a| < 1, |b| < 1 and |c| < 1. The trick is that D > 0 (the necessary and
sufficient condition for existence of such a field X, see Proposition 1) is assumed.



98 S. Shklyar

Remark 3. Refs. [5, eq. (2.1)] and [2, eq. (1.4)—(1.5)] provide simpler and explicit
expressions for the coefficients v ;:

min(k,/)
Yy = Z k+1—m) ak=mpl=mem
T k= m) k= m)tm! ’
k+1\ 1. ¢ .
- a bm(—k, ik~ ——) ifab #0,
’ [ ab

where 7 Fy is the Gauss hypergeometric function.

4.2 Autocovariance function and Yule—Walker equations under the causality condi-
tion

The following Proposition can be proved in the same way as a similar proposition for

time series in one dimension, so the proof is skipped.

Proposition 5. Let coefficients a, b and ¢ be such that fi > 0, f > 0, f3 > 0 and
fa > Ofor f1, ..., fadefinedin (31). Let X be a stationary field and € be a collection
of zero-mean equal-variance random variables, vare¢; j = 03, that satisfy (1). Then
cov(X; j, €x) = 0ifk > i orl > j, and the following Yule—Walker equations hold
true:

yx(0,0) = ayx(1,0) + byx (0, 1) + cyx (1, 1) + o2,
yx(h1, hy) = ayx(h1—1, hy) + byx (h1, ho—1) + cyx(h1—1, ha—1)

if max(hy, hy) > 0.

Here cov(X; j, €x,) = 0 (for k > i or [ > j) immediately follows from causal-
ity, and (22) (for max(hi, hp) > 0) immediately follows from Lemma 2. The latter
equation was also proved in [5].

Proposition 6. Let coefficients a, b and c be such that fi > 0, ..., fi > 0, with
f1, ..., fadefinedin (31). Let X be a stationary random field, and € be a collection of
zero-mean random variables with equal variance E 63 j that satisfy (1). Then random
fields X and € are jointly stationary with cross-autocovariance function

CoV(Xjthy,jrhy»€i,j)) =0 ifhy <0orhy <0,

min(hy,h) hl h2
CoV(Xithy, j+hys €i,j) = Z <k ) < L )ah‘_kbhz_k(ab + c)kae2
k=0

;'fhleandhgzO.

Proof. The joint stationarity follows from (3) and the stationarity of X (this was al-
ready used in the proof of Proposition 3). The formula for the autocovariance function
follows from (27) and Proposition 4. U

The following proposition provides a simple explicit expression for the autoco-
variance function yx (h1, hy) for arguments /| and h; of opposite sign for the causal
case. These formulas are proved in [5, Proposition 1] for a more general model
(namely, for ARMA(1,1) model).
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Proposition 7. Under conditions of Proposition 6, the autocovariance function of the
field X satisfies

(h1, ha) oMlplo; if hihy < 0 (32)
1,M2) = ———= 1 hihy =\,
> NG
where D is defined in Lemma I, and
2(a + bc) 2(ac + b)
o= , = .
14+a2—-0b2—-c2+D 1—a?+b%2—c2+ D

The proof is by induction, by using results of Section 3.1 for the base case and
Yule—Walker equations for the induction step. As that adds nothing to [5], we skip the
detailed proof.

Thus, if A1hy < 0, then

yx(h1, h2)yx(0,0) = yx (h1, 0)yx (0, ha),
corr(X; j, Xi—ny,j—n,) = corr(X; j, Xi—p, j)corr(X; j, Xi j—n,).

This result can be generalized to autoregressive models of higher order, see [6].
Under conditions of Proposition 7,

yx(1, =Dyx(0,0) = yx (1, 0)yx (0, ). (33)

The results of Section 4.2 allow to compute the autocovariance function yx (h1, h2)
recursively. The Taylor expansion of the autocovariance function yx (h1, h3), with re-
spect to the parameter c, is provided in [19].

4.3 Stability

Lemma 3. Let a, b and ¢ be such that f, ..., fa defined in (31) are positive real
numbers. Let Yy be defined in (30) if k > 0 andl > 0, and Y = 0if k < 0 or
I < 0. Then vy satisfy this equation:

1 ifk=1=0,
Yy — ayk—10 — bYri—1 — c¥r—1,1-1 = { f (34)

0 otherwise.

Proof. Under conditions f; > 0, ..., fa > 0, the coefficients v ; satisfy (9) for all
integer k and /. Respective transforms of the Fourier coefficients and the integrand in
(9) yield

Yy —avk—1,0 — by -1 — c¥r—1,1-1

12 172 1 ifk=1=0
= / / exp(—2mi(kvy + 1)) dvydvy = ! i ’ O
—12J-1)2 0 otherwise.

Remark 4. In Lemma 3 the condition D > 0 is unnecessary. Indeed, condition D > 0
holds true for small a, b and c. The coefficients ¥ ; are polynomials in a, b and c;
thus, the left-hand side of (34) is also a polynomial in a, b and c, and the fact that
(34) holds true for small a, b and ¢ implies that (34) holds true for all real a, b and c.
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Proposition 8. Let a, b and c be such that f1, ..., fa defined in (31) are positive real
numbers. Consider the recurrence equation

Xij = axi—i,j +bxi j—1 +cxi—1,j—1 + vi,j (35)
for all positive integers i and j, where
* v; j are known variables, i > 0 and j > 0;

* X0,0, Xi,0 and xo,j are preset, so setting their values makes initial/boundary
conditions;

* xi,j (i > 0and j > 0) are unknown variables.

Then the explicit formula for the solution is the following:

i1

Xi,j = ¥i jX0,0 + Z Y, j (Xi—k,0 — AXi—k—1,0)
k=0

i—1j—1

+21/f11(XOJ 1= bx0 1)+ Y Y Ykaviok i (36)

k=0 1=0

with Y defined in (30).
If, in addition, the sequences of x; 0 and xo,;j and the array of v; j are bounded,
then the solution x is also bounded.

Proof. First, show that under convention that “an empty sum is zero,” namely
> :10 ...=0and Zleo ... = 0, the right side of (36) satisfies the boundary condi-
tions. For one or both indices being zero, the coefficients v ; equal

Yo,0 =1, Yro = ak, You = b

for all integer k > 0 and / > 0. Hence,

Y0,0%0,0 = Xi, j,

Jj—1 Jj—1
I !
Yo0,X0,0 + Z Yo,1(x0, j—1 — bxo,j—1—1) = b'x0,0 + Z b (x0,j—k — bxo,j—1-1)
=0 =0
Jj—1 Jj—1
I ! I+1
=bxo0+ Zb X0,j—1 — Zb xoj—i-1

1=0 1=0
j-1 J

=b'xo0+ Y bxo - z—szo/ 1 =b'x00+x0,; — b'x00 = x0,
1=0 =1

for integer j > 0, and due to symmetry for all integers i > 0

i—1

Vi.0%0.0 + Y Yk0 (Xi—k.0 — aXik—1,0) = Xi 0.
k=0
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Known variables v; ; are defined for all integer i > 0 and j > 0. Extend their
domain for all integer i > 0 and j > 0 by assigning

vo,0 = 0; Vi0 = Xj,0 —axj—1,0, 1> 0; vo,j = Xxo,j — bxoj—1, j>0.

Then the right-hand side of (36) is

X Zzlﬁsz—k} 1, 120, j=0.

k=0 1=0

RS = x;  if either i = 0 or j = 0.

Now prove that xRES gatisfies (35). To that end, let Yrg =0ifk <Oorl < 0.
Then, for i and j positive integers,

In particular, x

RHS RHS RHS RHS
Xijo T AXiq; — bx Xij—1 — CXi—1,j—1
i i=1J
=3 Wkvikjor—a Y Y VkiVic 1k j
k=0 1=0 k=0 1=0
i j—1 i—1j—1
—bY > YkVik 11— €YY Yk ik o1
k=0 =0 k=0 =0
i
Zl/szvz—k] l—aZZW—llvz—k} !
k=0 =0 k=11=0
i iJ
—bY Y Yk Vi1 — € D> Wk 1Vik
k=0 I=1 k=1 I=1

Il
M-~

(ki — age—1,0 — DYk i1 — k11— D) Vi—k,j—1 = Vi,j;
k=0

N
Il
=}

here we used Lemma 3.

Finally, equality x; ; = xRHS for all integer i > 0 and j > 0 can be proved by
induction.
If initial/boundary values and v; ; are bounded,

sup |x; 0l <00, suplxp ;| <oo, and sup |v;, | < o0,
i>0 j>0 i,j>00

then

i, = ZZT//HM kg <ZZ|%,| max max [vy.s|

0<r<10<s<1
k=0 k=0 k=0 j=0

IA

ZZ i j1 > max(xaol. (14 lal) max Lo,

k=0 j=0

1+ |b|) max |x05| max max Ivl]|>
I1<r<il<s<i
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o0

o0
= >3 Wil x max(Jxool, (1 + lal) sup ol,
k=0 j

—0 r>1

(1+ |b]) sup [xo.5], sup |u,~,j|) < 00,

s>1 r,s>1

Thus, the solution x is bounded. Here we used (28). O

5 Symmetry, nonidentifiability, and special cases

In this section we consider the question how parameters change when the random
field X is flipped, and whether two or more sets of parameters correspond to the same
distribution (or the same autocovariance function) of X. Here are four parameters:
three coefficients a, b, and ¢ and the variance of the error term 03. Usually, two
sets of parameters (a, b, c, 03) correspond to the same autocovariance function. In
special cases, up to four sets of parameters can correspond to the same autocovariance
function. We start with special cases.

5.1 Special cases

The purpose of this section is to illustrate the use of results of Sections 2—4. The
symmetric case was studied in [10, 5]. In that case, the random field X is also called a
linear-by-linear process or a doubly-geometric process. For example, the formula for
the autocorrelation function in the symmetric case similar to (37) in Proposition 10
was given in [10, Section 3].

5.1.1 Symmetric case: ab+c =0

Proposition 9. Let a stationary field X and a collection of uncorrelated zero-mean
equal-variance random variables € be a solution to (1). The autocovariance function
yx is even with respect to each variable, yx(hy, h2) = yx(—=h1, h2) = yx(h1, —h3)
ifand only ifab + ¢ = 0.

Proof. Equation (4) can be rewritten as
1/2

yx(hi, hy) = /

. 2
e¥rihav2 / TV fy (v, v2) dvy dvy.
—1/2 —1/2

The even symmetry with respect to hy, yx(h1, ha) = yx(h1, —h3), is equivalent to
the inner integral being a real function,

12
f ATy (uy, vp) dy

1/2
_ 172 exp(2nih1v1)03 J
= J_1n 11— ae? o — petriv — ce2mitnti) 2 V1
1/2 exp(2rih 2
= / xpCr i 1v1)o€ e€R foralmostall v, € [—3, 1],
—12 A+ Bcos(2mvy) + Csin(2mvy)
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with A, B and C defined in (13) in Section 3.1. In turn, this is equivalent to the
function Fourier-transformed being an even function,

2 2

(o} (o}

€ €

A + Bcos(2mvy) + Csin(2wvy) - A + Bcos(—2mvy) + C sin(—2mvy)

for almost all v and v, € [—%, %] which holds true if and only if C = 2(ab +
¢) sin(2wvp) = 0 for all vy, which is equivalent to ab + ¢ = 0. O

Thus, we consider the case ¢ = —ab. The following proposition establishes con-
ditions on a and b.

Proposition 10. Let c = —ab. The stationary field X and a collection of uncorrelated
zero-mean variables with equal variance 062 which satisfy (1) exist if and only if
lal # 1 and |b| # 1. In that case, the autocovariance function of X is equal
a:l:hl bihZO'EZ

hi, hy) = ,
yx (hi, h2) T2 x 107

(37

where the signs “+” are chosen so that |aih2| < 1 and |bih2| < 1.
The field X is causal with respect to € if and only if |a| < 1 and |b| < 1.

Proof. Apply Proposition 1. Since ¢ = —ab,

D=(0—-a—-b+ab)(l—a+b—ab)(1+a—b—ab)(1+a+b+ab)=
=1 -a)’1-=b>0+b>1 +a).

Thus, D > 0, and the necessary and sufficient condition D > 0 for the desired
process to exist is satisfied if and only if (1 —a)(1 — b)(1 + b)(1 + a) # 0, which is
equivalent to |a| # 1 and |b| # 1.

The spectral density (6) splits into two factors:

2
1 lops

- X - .
|1 _ annW] |2 |1 _ b62”“’2|2

fx(i, ) =

Thus, the autocovariance function is

172 exp(2rhivy) /‘1/2 exp(2mhyvy) dvzaz
- beZmivz|2 €

hy, hy) = SRPLATIVL.
vx (a1, ha) /1/2|1—6182’””1|2 12 11—

With Lemma 8,

/‘1/2 exp(mhyvy) _ /1/2 exp(2mhivy)
—12 [1 —a62”1”1|2 b= -1/2 1 4+ a2 —2acos(2mwvy)

dv1

il il

VA +a)? =42 1-a’

with
2a {a if la] < 1,

== =
1+a%+|1—a? a ' iflal > 1.
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Thus,
/‘1/2 exp(2rhivy) a*h
- V| = .
~12 |1_ae2mv1|2 1 |1_a2|
Similarly,
12 exp(2mwhava) bt
i V2 = 20
—172 |1 = be7m2| 1 — b7
and (37) holds true.

The causality conditions from Proposition 4 rewrite as follows:

(1 —-a)(1=>b) >0, (I1—a)(1+b) >0,

(14+a)(1—5b) >0, (I14+a)(1+b)>0.
They mean that 1 —a, 1 — b, 1 + a and 1 + b should be (nonzero and) of the same
sign. As sum of these factors (1 —a) + (1 —b) + (1 + a) + (1 + b) = 4 is positive,

the causality condition is equivalent to

l1—-a>0, 1-b>0, 14+a>0, and 145 >0,

which in turn is equivalent to |a| < I and |b| < 1. |
5.1.2 Case a = —bc: uncorrelated observations along transect line

Another special case is where the coefficients in (1) satisfy relation a = —bc.
Proposition 11. Leta = —bc. The stationary field X and a collection of uncorrelated

zero-mean variables with equal variance 03 which satisfy (1) exist if and only if
|b| # 1 and |c| # 1. The autocovariance function of X satisfies relations

b2

h1,0)=0, h 0, 0, hy) = )
yx(h1,0) 17 yx (0, h2) T2 x|l =]

where the sign “+” is chosen so that |bEh2| < 1.
The field X is causal with respect to € if and only if |b| < 1 and |c| < 1.

Proof. Since a = —ac,

D=04+bc—b—-—c)l+bc+b+c)(l—bc—b+c)(l—bc+b—c)=
=(1-0b)%(1—-0)*A+b)*1 + )%

Thus, D > 0, and the necessary and sufficient condition of existence of a stationary
solution, namely D > 0, is satisfied if and only if (1 —b)(1 —c)(1 +b)(1 +¢) # O,
which is equivalent to |b| # 1 and |c| # 1.

For the autocovariance function, we use results of Section 3.1. With notations (15)
and (19),

VD =11-b*x1=¢%, a =0,
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Table 1. The autocovariance function yy(hy, hp) fora = —0.1, b = 0.5, ¢ = 0.2, and
2
ol =0.72

Values of yx (hq, h3)
hy h1=—-2 hi=—1 h1=0 h=1 h1=2 h1=3

3 0 0 0.125  0.1125 0.0225  -0.00225
2 0 0 0.25 0.15 0.0075  -0.003
1 0 0 0.5 0.15 -0.015 0.0015
0 0 0 1 0 0 0

-1 -0.015 0.15 0.5 0 0 0

-2 0.0075  0.15 0.25 0 0 0

-3 0.0225  0.1125 0125 0 0 0

_ 2(—bPc + b)
p= 1 — b2 + b2 — 2 +sign(l — b2c2 + b2 — 2)/D
2(1 — b
T U+ =) +sign(l — A1 — b2 x |1 -2
2(1 — b
TAEA =) 1=
2b b iflbl <1,

T A+ 1-b2 |btoifgp > L

The desired formulas for the autocovariance function follow from (16) and (18).
The causality conditions, which are obtained in Proposition 4, can be rewritten as
follows:

(1=0)1-c¢) >0, (1 +b)(1+c)>0,
1-b)1+¢) >0, (1+b)(1 —c)>0.

These conditions are equivalent to [b| < 1 and |c| < 1. The proof is similar to one in
Proposition 10. O

The values of the autocovariance function for a = —0.1, b = 0.5, ¢ = 0.2,
and 062 = 0.72 are shown in Table 1. The parameters are chosen in such a way that
varX; j = 1.

5.2 Nonidentifiability. Symmetry

Let X be a stationary solution to equation (1). Consider the relation between param-
eters a, b, ¢ and 03 and the distribution of the random field X — more specifically, we
study the multiplicity of this relation. The situation is complicated by the fact that the
distribution of X is not determined uniquely by the parameters a, b, ¢ and 03; it also
depends on the distribution of the error field € besides the scaling coefficient o.

Definition 2. Let us have a statistical model (22, 7, Pg g4, (6,¢) € W), that is,
a family of probability measures Pg y on a common measurable space (2, F) is
indexed by parameter (0, ¢) € W. The parameter 6 is called identifiable if Py, y, =
sz’wz implies 6 = 6;.
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Table 2. Correspondence of terms of the recurrence equation for fields X; j, X _; _j, X_; ;
and Xi,—j

Line Field of  Coefficients Error field

no.,m  interest variance  values

1 X, j a b c 062 € j

2 X_j—j —b/c —ajc 1/c c_zaez —c_lel_i,l_j

3 X_i,j 1/a —c/a —b/a ‘172%2 —ailel,,’!j

4 Xij—1 —c/b 1/b —a/b b2 —b e

In the model considered, the parameter of interest & comprises the coefficients
and the error variance, 8 = (a, b, c, 062) € 0,0 >0,

® ={(a,b,c,v) : 1—a—b—c)(1—a+b+c)(1+a—b+c)(1+a+b—c) > 0
and v > 0}.

The nuisance “nonparametric” parameter ¢ describes the distribution of the normal-
ized error field o 'e. In the Gaussian case, o€ is a collection of independent ran-
dom variables all of standard normal distribution. In general case, o '€ is a collection
of uncorrelated zero-mean unit-variance random variables.

It is much simpler to consider the autocovariance function yx (h1, h2) than the
distribution of X, as yx (h1, h2) is uniquely determined by 6 due to (12). In the Gaus-
sian case, the distribution of zero-mean stationary field X is uniquely determined by
its autocovariance function; and obviously the distribution uniquely determines the
autocovariance function. In general case, if parameters 61 and 6, determine the same
autocovariance function, then for any “distribution of a collection of uncorrelated
zero-mean unit-variance variables 0'6_16” described by parameter ¢ there exists a
corresponding distribution described by parameter ¢ such that Py, 4, = Py, 4,. Thus,
it is enough to find out which parameters 6 yield the same autocovariance function
yx(h1, h2).

In this section we will abuse notation by denoting the random field X as X; ;.
Similarly, X ; _; will be a random field X® defined so that Xl(zj) =X

By substitution of indices, (1) can be rewritten as

X bx X it ix !
= Xt = X~ X1 — —€l—i 1),
L,—] c 1,—] c l J c 1 J c 1 J
X X °x Px !
—ij = = Xi—i,j — = X-1,j-1 — = Xi—i j-1 — —€1-ij,
e e A N PR P
c 1 a 1
Xi—j= _in—l,—j + Exi,l—j - BXi—l,l—j — 3G

Thus, random fields X_; _;, X_; ; and X; _; satisfy equations of the structure of
(1), but with different coefficients and different error term. The correspondence of
parameters is presented in Table 2.

However, the random fields X; ; and X_; _; have the same autocovariance func-

tion, YXi (h1,hp) = YX_ioj (h1, ha). Hence, two sets of parameters 61 = (a, b, c, 03)
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Table 3. Four sets of parameters 8 = (a, b, c, 062) that determine the same autocovariance
function yx (h1, hp)

a b c=—ab o2
a”l b7l a7 lpl a7 2p 202
a”l b —a~ b a 202
a b1 —ap! b720€2
Table 4. Relation between the signs of f1, ..., f4 and line in Table 2 where parameters satisfy
the causality condition
Signs of f1,..., f4 The Which Outcome
signs  parameter-
imply ization
that is causal, m
f1>0,/2>0,f3>0,f>0 1 X;, j is causal w.r.t. € ;
f1<0,,>0,f3>0,f4<0 ¢c>0 2 X_;,—j is causal
f1>0,f<0,f3<0,f4>0 ¢<0 W.IL €] 1—j
f1<0,f,<0,f3>0,f4>0 a>0 3 X, is causal
f1>0,2>0,3<0,f4<0 a<0 W.IL €] j
f1<0,/2>0,f3<0,f4>0 b>0 4 Xj,—j is causal
f1>0,2<0,f3>0,f4<0 b<0 WIL €1

and 6, = (—b/c, —a/c, 1/c, C—zag) determine the same autocovariance function of
the field X.

The autocovariance function of random fields X_; ; and X; _; is flip-symmetric
to the autocovariance function of the field X; ;:

Yx_i;(hi, ho) = yx; _;(hi, ho) = yx, ;(=h1, ha) = yx, ;(h, —h2).

In the symmetric case ab + ¢ = 0, where the autocovariance function VX (hy, hy) is
even in each of the arguments, the autocovariance functions of the random fields X; ;,
X_j_j, X_;jand X; _; are all equal. Hence, four sets of parameters presented in
Table 3 determine the same autocovariance function of the random fields X; ;. Hence,
four sets of parameters ) = (a, b, —bc, 03), 6 = (a_l, bl —a1p L a‘zb_zoez),
63 = (a_l, b, —a b, a_2<7€2) and 04 = (a, bl —ab !, b_2<7€2) determine the same
autocovariance function of the random field X.

Now we prove that there no other spurious cases where different sets of parame-
ters determine the same autocovariance function.

Lemma 4. Let D > 0, with D defined in Lemma 1. Then of four sets of parameters
listed in Table 2, exactly one set satisfy the causality conditions specified in Proposi-
tion 4.

The proof involves the search of 7 cases of different signs of fi, ..., f4 defined
in (31), and evaluating inequalities. For brevity, we do not present the full proof;
however, in Table 4 we list for what signs of fi, ..., f4 which parameterization is
causal.
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Lemma 5. In the causal case, that is, under causality conditions stated in Proposi-
tion 4, the autocovariance function uniquely determines coefficients a, b and c and

error variance 2.

Proof. Using the Yule—Walker equations, (20) and (33), we can express the parame-
ters a, b, ¢ and 03 in terms of yx (0, 0), yx (1, 0), yx(0, 1) and yx (1, 1). The explicit
formulas are

_ vx(1,Oyx (0,0 — yx(©, Dyx(1, 1)

yx(0,0)2 — yx (0, 1)
yx(0, Dyx(0,0) — yx(1,0)yx(1, D)

)

b= :
¥x(0,0)2 — yx(1,0)2
_vx(L, 1) —ayx(0,1) = byx(1,0)
a yx(0,0) ’
o2 = yx(0,0VD,
where D is defined in Lemma 1. O

The following proposition provides a necessary condition for two sets of param-
eters to determine the same autocovariance function of the field X.

Proposition 12. Let stationary fields XV and X® satisfy (1)-like equation with
parameters 61 = (ay, by, c1,02 ) and 63 = (a2, by, ¢2,02,):

X(l_) =aq x®

() M (1)
DX aXD o+

i,j’
2 2 2
le,]?:ale.” +ho X2+ eaXx? e

1,]°
1Hn_ 2 ) 2
var €. —0'6’2.

vare; ; o1 i

If random fields XV and X® have the same autocovariance function, then the pa-
rameters 01 and 6, relate to each other as quadruples of parameters in Table 2.

Proof. Denote 7, : ®,, — O the operator that transforms the quadruple of parame-
ters in the fist line of Table 2 into one in the mth line, m = 1, 2, 3, 4. Thus,

I 2 1 —
2(a,b,c,06)_(_%7_%’z’c 2062)’
1 2 1 b -
3(a,b,c,00) = (E _iy_wa 2062),
1 2y — 1 -
4(@, b, c,00) (_%’Z’_%’b 2052),

and T is the identity operator, 71(#) = 6. Here ®,, C O is the domain where the
operator T;, is well defined, e.g., ©®2 = {(a, b, c, 03) € O : ¢ # 0}. We have to prove
that 6; = T,,09 and 6, = T,,0p forsome m,n =1, ...,4 and 6y € ©O.

According to Lemma 4, one of parameterization 7161, ..., T40; satisfies the con-
ditions for causality; let it be 7,,6; = 63. Denote also by X® and €® the random field
defined by such parameterization, and the respective white noise; what this means is
listed in Table 2. For example, if m = 1, that X = XU and if m = 2, then

X3 =xW
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The random fields X and X® are either equal or flip or turn symmetric to

each other, X 1(3]) =X gi) Ty Hence, their autocovariance functions are either equal or
one-variable symmetric to each other: either

yx® (h1, h2) = yxa(hy, hp) for all Ay and hs,

or

vxo (hi, h2) = yxa(=h1, h2) = yxay(h1, —hy) forall Ay and h;.

The random field X® is causal w.r.t. white noise ¢®. Hence, due to Proposi-

tion 7,
vx® (M1, 0)yx3 (0, h2)

vYx®(0,0)
We do the same with the field X®. There is n and a field X that satisfy a

(1)-like equation with parameters 64 = T,,6,; these parameters satisfy the conditions
for causality, and either

yxo (h1, hy) = if hihy < 0. (38)

yx@ (hi, h2) = yxo (h1, hy) forall hy and Ay, or
vx@ (h1, h2) = yxo (=h1, h) = yxo (h1, —hy) forall iy and hy,

and also
yx@ (h1, 0)yx@ (0, h)

vx#(0,0)

Similar relations hold for autocovariance functions of X® and X®: either

yxw (hi, h) = if hihy < 0. (39)

Yx@ (h] s hz) =VYx® (h] s hz) for all h] and hz, or
vxw (h1, h2) = yxe (=h1, h2) = yxe (b1, —hy) forall hy and h,

This implies that yy@) (h1, h2) = yxe (h1, h2) if hy = 0 or Ay = 0, and because of
(38) and (39),
yx@ (hi, h2) = yxe (h, ha) if hihy < 0.

All above implies that random fields X® and X® have the same autocovariance
function. These fields are causal w.r.t. respective white noises. According to Lemma 5,
their parameters are equal, 63 = 6.

The operators T1, ..., T4 are self-inverse; Tk2 is the identity operator. Thus,
1,61 = 63 = 64 = T,6, implies 6y = T,63 and 6, = T,,64. Thus, parameters 0,
and 6, relate to each other as the mth and nth rows of Table 2. O

The following corollary combines necessary and sufficient conditions for param-
eters to determine the same autocovariance function; it also takes into account where
the parameters make sense.

Corollary 2. The parameter set © splits into two-element, four-element and one-
element classes of parameters that define the same autocovariance function
yx (h1, ha) as follows:

1. In generic case —ab # c¢ # 0, the parameter (a, b, c, 062) belongs to a two-

element class. It determines the same autocovariance function as the parameter
(=b/c,—ajc,1/c,c%c2).
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2. In symmetric case —ab = ¢ # 0, the parameter (a, b, —bc, 0’62) belongs to a

four-element class. All four sets of parameters listed in Table 3 determine the
same autocovariance function.

. In symmetric case a # 0, b = ¢ = 0, the parameter (a, 0,0, 0'3) belongs

to a two-element class. It determines the same autocovariance function as the
parameter (a_l, 0,0, a‘zoez).

Similarly, if b # 0, then the parameter (0, b, 0, 03) belongs to two-element
class and determines the same autocovariance function as the parameter

0,b71,0,b7252).

. For —ab # ¢ = 0, the parameter (a, b, 0, 062) makes a class of its own. Like-

wise, fora = b = ¢ = 0, the parameter (0, 0, 0, crf) makes a class of its
own. These are exceptional cases where the autocovariance function uniquely
determines the parameters.

Next proposition shows how the asymmetric case is split into two major subcases.

Proposition 13. Let X be a stationary field and € be a collection of zero-mean equal-
variance random variables that satisfy (1).

1. Ifab+ c =0, then

hi.0)yx (0. h
vy, ) = VXL Ovx O ko) = .

yx(0,0)

2. Ifab+c #0and 1 + c* > a*> + b?, then

yx (1, 0)yx (0, 1)

vx(1,—-1) = ——— F yx(1, 1),
vx (0, 0)
hi,0)yx (0, h
vy, ) = VXL Ovx O ha) e and hy such that hyhy < 0.
vx(0,0)

3. Ifab+c#0and 1+ c? < a®> + b, then

yx(1,0)yx(0,1)

1, -1 #————"——=yx(1, 1),
126 # 1% (0.0) 126
hi,0)yx (0, h
vy, ) = VXL Ovx O o) e and hy such that hyhy > 0.
vx(0,0)

Proof. The symmetric case ab+c = 0 has been studied in Section 5.1.1. The desired
equality follows from Proposition 10.

Let us borrow some notation from the proof of Proposition 12, with X!V = X.

Let 03 = (a3, b3, c3, 633) = Tu(a,b,c, (762) be a set of parameters obtained from

Lemma 4 that satisfy the causality conditions and let X be a stationary random
field defined by this parameterization; X® is causal w.r.t. the respective white noise.
The sign of

42— = f1f442rf2f3
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determines the relation between the autocovariance functions of fields X and X®. If
1 +c? > a? + b2, then either X® = X or X,.(’3/.) = X_; _j; in either case the fields
X and X have the same autocovariance function. Otherwise, if 1 + ¢? < a? + b2,
then either X; (3) =X_jjorX; @ ? = X, —j;in both cases the autocovariance functions
are one- Varlable symmetric, yX@) (h1, ho) = yx(hy, —h)).

As X® is causal, due to Proposition 7

vx® (h1, 0)yx® (0, h2)
Yx® (0, 0)

Hence, and from the relation between yx and yy@) all the desired equalities follow.

Now prove the inequalities. Assume that the would-be inequality is actually an
equality, that is yx(1,1) = yx(1,0)yx(0, 1)/yx(0,0) in case 1 + ¢ > a? + b>
or yx(1,—=1) = yx(1,0)yx(0, 1)/¥x(0,0) in case 1 + ¢* < a? + b2. Then the
autocovariance function of the field X @ satisfies

yx® (1, 0)yx3 (0, 1)

yxo® (h1, hy) = if hihy < 0.

yxo (1, 1) =
X yx®(0,0)

The field X is causal, and formulas in Lemma 5 yield

yx (1,0) yx® (0, 1) yx® (1, 0)yx®(0, 1)

= = b3:7, c3 = — ) :_a3b3.

vx® (0, 0) yx® (0, 0) Yx®(0,0)
Examining 4 cases, we can verify a similar relation for the original parameterization,
¢ = —ab. O

6 Pure nondeterminism

6.1 Sufficient condition

We borrow the definition of a pure nondeterministic random field from [16]. For the
field on a planar lattice, the definition rewrites as follows, in term of subspaces of the
Hilbert space of finite-variance random variables L*(Q, F,P).

Definition 3. Let X be a field of random variables of finite variances. X is called
purely nondeterministic if and only if

span X; ; = span(span{ rs i <iyNGpan{X,s:r < i})l
ij iJ

Nspan{X,s :s < j} N Gpan{X, s :s < j})J‘>. 40)

Here span; ; X ; is the smallest (closed) subspace of L?*(Q, F, P) that contains
all observations of the field X, while span{X, s : r < i} is a similar minimal subspace
which contains all observations X, s of the field X with the first index r < i. The
outer span in the right-hand side of (40) is the smallest subspace that contains all
subspaces used as an argument.

Pure nondeterminism is a sufficient condition for a stationary field to be repre-
sentable in form (29), where € is some collection of uncorrelated variables, and co-
efficients v satisfy Y72 Y7o ¥, < oo. This follows from [16, Theorem 2.1],
while the necessity is easy to verify.
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Proposition 14. Let X be a stationary field and € be a collection of uncorrelated
zero-mean unit-variance random variables that satisfy (1). If 1 + ¢> > a® + b?, then
X is purely nondeterministic.

Proof. We use notation D from Lemma 1 and notation fi, ..., fa from (31).

The existence of a stationary solution to (31) imply that D > 0. As shown in the
proof of Proposition 13, inequalities D > 0 and 1 4 ¢> > a® + b? hold true in three
cases, f1 >0, o >0, f3>0, fa>0o0r f1 <0, >0, f3>0, fa<Oor f; >0,

f2<0,f3<0,f3<0.
If f1 >0, />0, f3 >0, fa > 0, then the field X is causal with respect to white

noise €. Equations (1) and (29) imply that
span{X, : r <i} =span{e, s : r < i}, span{X,; : s < j} =span{e,; : s < j},

whence

span{ X, :r <i}N(span{X,s : r < i})l

Nspan{X, :s < j} N (GSpan{X, : s < iht= spane; ;.

Thus,

span(span{X,,s cr <ijN(span{X,; :r < i})J‘
ij
Nspan{X,s :s < j}N(Gpan{X,s : s < j})l) =Spane; j =span X; ;,
ij ij
and (40) holds true.

Now consider two other cases, where — f1, f2, f3 and — f4 are nonzero and of the
same sign. In these cases ¢ # 0, and

- b a 1
€j=Xij+ - Xicj+ _Xijor——Xi1j

is also a collection of uncorrelated zero-mean equal-variance random variables (to
verify this, one can compute the spectral density of €). Causality condition in Propo-
sition 4 can be easily verified; the stationary field X is causal w.r.t. white noise €. The
field X is causal in these cases likewise. ]

6.2 Counterexample to Tjpstheim

It would be tempting to use the sufficient condition for pure nondeterminism from
[16, Theorem 3.1]; however, as noted in [18], that condition is not correct. A coun-
terexample is constructed below.

Let0 < |0] < 1. Let X be a stationary field that satisfies the equation

Xio1,j = 0Xij—1 + €,

where € is a collection of independent random variables with standard normal distri-
bution, €; ; ~ N(0, 1).
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The spectral density of the field X is

1
|e2niv1 _ gezniv2|2 :

fx(i, ) =

The denominator |e27"1 — 927122 attains only positive values and is a continu-
ous function. Thus, the field X satisfies the sufficient condition stated in [16, Theo-
rem 3.1].

In the field X the diagonals {X; ;, i + j = n} are independent for different n.
The random variables on each diagonal are jointly distributed as values of a centered
Gaussian AR(1) process with the coefficient 6.

Let

€j=Xij-1—0Xi_1.

Then € is a collection of uncorrelated zero-mean unit-variance variables. (Since € is
a Gaussian field, it is a collection independent variables with distribution A/(0, 1).)
The field X can be represented as

o0 o0
k kz
Xij = 29 €itk+1,j—k = ZG ik j+h+1-
k=0 k=0

Hence,
oo
= 2
&j=—0c;+0 =0 eiyir1j k1.
k=0
These representations imply that

span{X, : r <i} =Span{é,, : r <i}, Span{X,,:s <j}=5span{e s :s5 <j}.

Hence,

span{X, :r <i}N(pan{X, s :r < i})l
Nspan{X,s:s < j} N (Gpan{X,s : s < j})l = Spané€; ; Nspane, ;.
r

N

Now prove that Span; €; ; N span, €, ; is a trivial subspace. Let { € Span, € 3 N

span, €. j,
00 00
;= E kxei,s = E Cré€r,j-

§=—00 r=—00

Here the coefficients satisfy Y 50 k? = 3% ¢2 < oo; the series converge in

mean squares. The covariance between €; ; and €, ; is

—0 ifi =rands = j,
E€iserj=10"7"11-0% ifr—i=s—j>0,
0 otherwise.

Anyway, E€; se, ; =0ifr —i # s — j,and |E€ ¢, ;| < lifr —i =5 —j.
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Compute E€; ;_,¢ and E ¢¢;_,, ; using two different expressions:

o0 o

E ksE& j néis =E€& ;j n¢ = E ¢ E€ j_nerj,
§=—00 r=—00

o0 0

E ksEé€s€inj=EC€ipn ;= E crEerjein.
§=—00 r=—00

In the series, the only nonzero term might be where s = j — n and r = i — n. Thus,
kji—n=ci-nE€ jn€inj, ki—nEé€jn€inj=cin. (41)

As |E€,-,j_ne,-_,,,j| < 1, (41) imply kj_,, = ci—p = 0. As this holds true for all
integer n, ks = ¢, = 0 for all s and r, and ¢ = 0 almost surely. Thus,

span{ X, :r <i}N(span{X,s : r < iHt
Nspan{X, :s < j} N (span{X,, : s < jH+ = {0},

and the right-hand side of (40) is the trivial subspace. Thus, the random field X is not
purely nondeterministic.

7 Conclusion

We considered AR(1) model on a plane. We found conditions (in terms of the regres-
sion coefficients) under which the autoregressive equation has a stationary solution
X. As for the autocovariance function of the stationary solution X, we presented a
simple formula for it at some points, and proved Yule—Walker equations. These allow
to compute the autocovariance function recursively at all points.

We found conditions under which the stationary solution to the autoregressive
equation satisfies the causality condition with respect to the underlying white noise.
These conditions also appear to be sufficient conditions for stability of the determin-
istic problem of solving a recursive equations in a quadrant, with preset values on the
border of the quadrant.

We described sets of parameters (the coefficients and the variance of the under-
lying white noise) where different parameters determine the same autocovariance
function of the stationary solution.

We found sufficient conditions for the stationary solution X to be a pure non-
deterministic random field. This condition is related to the causality condition with
respect to some (nonfixed) white noise, which is called innovations; in particular, the
innovations need not coincide with the white noise in the autoregressive equation.

The causality condition and pure-nondeterministic property seem to be too re-
strictive because the coordinate-wise order between coordinates of € and X in the
representation (29) is a partial order. More general representation with the lexical
order, which is a total order, is suggested in [21, Section 6]:

o o o
Xij = Z Z Vi Xi—k,j-1 + ;wo,lxi,j—b

k=1Il=—00
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A further discussion can be found in [9, 17].

With exception for the identifiability topic, we did not consider the estimation at
all.

Most results of this paper are necessary and sufficient conditions for some proper-
ties of the stationary field X. However, for pure nondeterminism of X and for stability
of the deterministic equation, we obtained only sufficient conditions. Obtaining nec-
essary conditions is an interesting open problem.

A Appendix: Auxiliary results

A.1 Existence of a random field with given spectral density

The next lemma is used in the proof of Proposition 1. It is a modification of the similar
result stated for stochastic processes [15].

2
Lemma 6. Let f(v1, v2) be an even integrable function [—%, %] — [0, o0, that is,

fLv) = f(=vi,—w) =0 forallvl,v; €[—3, 3],

// fi, v2)dvy dvy < 00.
=12, 1/2]2

Then there exists a Gaussian stationary field {X; ;, i, j € Z} on some (specially
constructed) probability space that has spectral density f(vy, vp).

Proof. Let us construct a probability space with two independent Brownian fields on
aplane {Wi(z, s), t,s € [0, 1]} (a zero-mean Gaussian field with covariance function
cov(Wi(t1, s1), Wi(t2, s2)) = min(ty, o) min(sy, s2), k = 1, 2).

Extend the function X by periodicity, f(vi, v2) = f(v1 — 1, vp) if % < <1,
and then f (v, v2) = f(vi, 1 — 1) if% < <1

Denote

Xij= //[O " cos(2m(ivi + jv))v/ f (w1, v2) d> Wy (v1, 12)
+ //[0 " sin7 (ivy + jv)V f(v1, v2) d>Wa(v1, v2).

The constructed field is zero-mean Gaussian as the integral of nonstochastic kernel
with respect to the Gaussian field. The autocovariance function is as expected,

COV(Xs o X o) = [ [ cosmlh + hava) f(o1, v2) dvr do
(0.1]
= // exp2ri(hivy + hav)) f (v, v2) dvy dvy.
[~1/2,1/2)

O
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A.2  Summation

The next two propositions are used implicitly when we use double-series notation.

Proposition 15. Let {§; ;, i, j € Z} be a collection of random variables bounded in
mean squares, sup; ; Eéiz’j < oo. Let {& j, i, j € Z} be a collection of real num-

bers such that )" Zﬁc}:_mmi’ﬂ < 00. Then the double series ) Zf}:_ooai’j&-,j
converges in mean squares and almost surely. The limit is the same for both types of
convergence (up to equal-almost-surely equivalence); it also does not depend on the

order the terms of the double series are added.

Remark 5.

1. Under conditions of Proposition 15, the double series > > =0
verges in mean and in probability, as well — to the same limit.

a,’jfi,]‘ con-

2. The iterated series Y oo (Z?’;_oo a;,j&i, j> converges to the same limit.

3. P (Z Y e—eolai il < oo) = 1, and whenever > > 5 __ lai j&i ;| <
00, the double series Y > ji=—ooti, j&i,j converges, and its limit does not de-
pend on the order its terms are added.

Proposition 16. Let {¢; ;, i, j € Z} be a collection of random uncorrelated variables
with zero mean and same variance vare; j = (72 < oo. Let {§;;, i,j € Z} bea
collection of real numbers such that )} ]_70061[2 j <00 Then the double series
> Zi’j:_ooal,]&d converges in mean squares. The limit does not depend on the
order the terms of the double series are added: it is the same up to equal-almost-

surely equivalence.
Remark 6.

. Under conditions of Proposition 16, the double series Y > °
verges in mean and in probability, as well.

i j—fooal’jg:l',j con-

2. The iterated series Y ;o (Z?‘;foo a;,j&i, j> converges in mean squares to
the same limit.

The next lemma is used in Proposition 4.

Lemma 7. Let f € C(R?) be a biperiodic function of two variables with continuous
mixed derivative:

fa,y=Ffx+1Ly)=fxy+1) foralx,yeR,
of of 2f
0x ay

f e CR?, e C(R?), e C(R?), e C(R?).

ax

Then Fourier coefficients of the function f are summable:

1 pl
Z Z ‘/ / exp(2ri(kx +1y)) f(x,y)dx dy| < oo.
0 Jo

=—00l=—00
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Proof. Denote the Fourier coefficients cy ;:

1 pl
Ckl = / / exp2mi(kx +1y)) f(x,y)dxdy.
0o Jo

The coefficients ¢y ; are also equal

ckl_m/ / exp(2ri(kx +1y)) fi(x,y)dxdy ifk # 0;

ki = 271/ f exp(2ri (kx + 1y)) f3(x, y)dxdy ifl # 0;

Ch = 4n2kl/ / exp(2i (kx +1y)) fia(x, y)dxdy ifk #0and!l # 0,

where f(x,y), f5(x,y), and f{,(x,y) are partial and mixed derivatives; here the
periodicity of the function f is used The coefficients ¢k ; allow bounding:

1 of ., »| .
< — ——| itk #0;
k0 = 27 |k| o ‘ itk #0:
1 af (x, .
cos < max [2LED | ey o,
2 |l] x.y
! f(x.)
ifk#0and!/ # 0,
ki =g TR dyax ifk#0and! #
which implies the summability. O

A.3 Integration
Lemma 8. If A > 0, B and C are real numbers such that A> > B> 4+ C?, then

172 dt 1
/ - = . 42)
—12 A+ Bcos(2rt) + Csin(2w 1) A2 _ B2 _ 2

If A and B are real numbers, A > |B|, and n is integer; then

1/2 exp(2mint) ol
dt = , (43)
12 A+ Bcos(2mt) A2 _ B2
where
_ —B _Jo if B=0,
T A+VJAZ—B2 | (—A+AZ=B%)/B ifB#0.

In (43),if « = 0 and n = 0, then al’l =1 by convention.

Proof. That is easy to check that the antiderivative in (42) is

dt
/ A + Bcos(2rt) 4+ C sin(2rt)
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1 <(A — B)tan(mt) + C)
= arctan + const,
/A2 BT - C? A2 _BZ (7
whence (42) follows. (Notice that A — B > 0.)
In (43), the function
1 . 1 +a? 1+ o? 1
A+ Bcos2nt)  A(1 —=2acosrt)4+a?) A |l—« exp(2mit) |2

is the spectral density of AR(1) stationary autoregressive process Xy = aXy—1 + €k
with the white noise variance var ¢, = (1 + «?) /A. (Conditions imply that |¢| < 1.)
The integral is the autocovariance function of the process. It equals

12 exp(2mint) 1+a2 ol ol
———————dt = cov(Xjyn, Xi) = 5 = :
—1,2 A + cos(2mt) A l -« A2 — B2
here equality
l+a> A
1—a?2  JAZ_ B2
is used. U

Lemma 9. If A and B are complex numbers, |A| # |B|, and n is an integer number,
then
A"IB™  ifn <0and|A| > |B)|,

/1/2 eriny J 0 ifn <0and|A| < |B|,
_12 A — Be2mVv 0 ifn>1and|A| > |B|,
—A" 1B ifn > 1and|A| < |B|.

Proof. For n = 1, the integral can be rewritten as the contour integral,

1/2 eZﬂiu 1 1
/ A _ Bo2miv dv=— dz,
—1/2 A — Be 271 Jo—expniv) A — Bz

and the residue formula is applicable. Other cases can be reduced to the case n = 1
recursively. 4

Lemma 10. Let a, b and c be real numbers such that 1 —a—b—c > 0, 1 —a+b-+c >
0, 1+a—b+c>0and1+a+b—c > 0. Let n and ny be nonnegative integers.
Then

1/2 dmivyny ,—2rinyv min(ry,77)
/ (a+ce )ile dv — Z <n1> <n2)anl_kbn2_k(ab 4 C)k.

12 (1 _ beZniu)erl = k k

Proof. Conditions of the lemma imply that

1—a—-b—-c)+0+a—-b+c)
>
2
1—-—a+b+c)+(Q4+a+b—-c) -
2

1-b= 0,

07
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b| < 1.

Let k > 0 and n be integer numbers. By the binomial formula,

1 N[~k —1 m o (kt+m "
i =2 (o Jor =D (e

for all complex z such that |bz| < 1, in particular, for all z such that |z| < 1. Here

(7];;1) = w (=™ (k+m) is a coefficient in a binomial series. The

rational function z (1 — bz) %! has a singularity at point 1/b and a potential singu-
larity (if n < 0) at point 0. The point 1/b lies outside the unit circle, and point O lies
inside the unit circle. The expansion (44) implies that

R Zn —R — k +m bm m+n
€S;=0 W = Re€s;—0 X;) m Z
m

0 ifn >0,
I i T e

n—1

By the residue formula,

7" . 7"
f 7(1 vy dz = 2mwiRes;—g (*(1 — bz)k“)

B 0 ifn >0,
27{1(k "= l)b n=1 ifp < —1,

where the contour integral is taken along the unit circle contour.
Recall that n, > 0 is integer. Then

/1/2 expmi(k — na)vy) 1 k-1 d
n V) = —— _—
~12 (1— be27r1v2)1+k 2 27 (1-— bz)k“ Z
0 ifk > ny, 0 if k s
= no—k 2 = na\pno—k o (45)
(nz k)b 278 ifk <ny (k)b 2 if k < nos.

The constant n; > 0 is also integer, and by the binomial formula

(a _I_Cezj'[i\))l’ll — ((ab+c)62ﬂiv +a(1 _ bezni\)))r”

_Z( )(ab+c)k 2mikv I’L] k(l bezniV)nl—k. (46)
Finally, with use of (46) and (45),

dv

1/2 e—2nin2\)(a + CeZniV)nl
/_1/2 (1 _ bezni")”l"'l
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172
_ aminay k 2mikv a™ —k 2mwivyn)—k
Z (ab+c)e (1=be*™y11 =gy
- (1— beZmV)n]—H
—1/2
1 1/2 2ri(k—ngp)v
_ U\ 5=k b k/ e J
;(k)a (ab+c) —12 (l_be2ni\))1+k v
min(ny, ny) ”
= ) <k> m k(ab+c)k( )b”z & O
k=0
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