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ABSTRACT. The problem of the optimal estimation of the linear functional

N
Ane=>" a(k)éR)

k=0
is studied. The functional depends on unknown values of a random sequence & (k) with
periodically stationary increments. The estimate is constructed from observations
of this sequence at points Z \ {0,1,...,N}. Expressions for evaluating the mean
square error and spectral characteristics are found for the optimal estimate of the
functional in the case where the spectral density of the sequence is known. For a
given set of admissible spectral densities, the sets of least favorable spectral densities
are found and the spectral characteristics of the optimal estimate of the functional
are determined.

1. INTRODUCTION

Problems of estimation of unknown values of stochastic processes play an important
role among modern topics of the theory of stochastic processes. The classical methods
of solving the problems of estimation of unknown values of stationary processes (namely,
the problems of extrapolation, interpolation, and filtration) with known spectral densities
are developed in the papers by Kolmogorov [5], Wiener [26], and Yaglom [27,28]. The
study of stochastic processes with stationary increments of order m was initiated by
Yaglom [29] who obtained the spectral representation of stochastic increment processes
and solved the problem of prediction of values of a stochastic increment process by using
known observations. Stochastic processes with stationary increments are also studied by
Pinsker [23] and Pinsker and Yaglom [22].

If the spectral density is unknown but a set of admissible spectral densities is given,
then one uses the minimax method which constitutes finding an estimate that minimizes
the error for all densities of the given class. Grenander [2] was the first to apply the
minimax approach to the problem of extrapolation. Franke [3] studied the problem
of minimax extrapolation of stationary sequences with the help of methods of convex
optimization. Kassam and Poor [4] provide a survey of earlier papers published before
1985 concerning robust methods of estimation.

The problems of extrapolation, interpolation, and filtration have been studied by
Moklyachuk [I3HI6] for stationary processes and sequences. Solutions of problems of
extrapolation, interpolation, and filtration for vector-valued processes are presented in

2010 Mathematics Subject Classification. Primary 60G10, 60G25, 60G35; Secondary 62M20, 93E10,
93E11.

Key words and phrases. Sequence with periodically stationary increments, robust estimate, mean
square error, least favorable spectral density, minimax spectral characteristics.

©2019 American Mathematical Society
85


https://www.ams.org/tpms/
https://doi.org/10.1090/tpms/1050

86 P. S. KOZAK AND M. P. MOKLYACHUK

the book by Moklyachuk and Masyutka [2I]. The corresponding results for periodi-
cally correlated processes are published by Moklyachuk and Golichenko [20]. Luz and
Moklyachuk [6HI2] deal with estimates of functionals constructed from stochastic pro-
cesses with stationary increments and those of cointegrated sequences. Moklyachuk and
Sidei [I7HI9] studied the problems of extrapolation, interpolation, and filtration for sta-
tionary sequences with missing observations.

In the current paper, we study the problem of the optimal estimation of the linear
functional

N
AnE =" a(k)é(k)
k=0

depending on unknown values of a random sequence (k) with periodically stationary
increments. The estimate is constructed from observations of this sequence at points
Z\{0,1,...,N}. We find expressions for evaluating the mean square error as well as for
the spectral characteristic of the optimal estimate of the functional in the case where the
spectral density of the sequence is known. If the spectral density is unknown but a set
of admissible spectral densities is given we follow the minimax approach for estimation.
For a given set of admissible spectral densities, we determine the set of least favorable
spectral densities and minimax characteristics of the optimal estimate of the functional.

2. PROCESSES WITH PERIODICALLY STATIONARY INCREMENTS

Definition 2.1. The function

(1) ™ (m, p) = (1= By)" n(m) = > (=1)" (7)77(7% — 1)

=0

is called the stochastic increment of order n with shift ;1 € Z constructed from a random
sequence {n(m), m € Z}, where B, is the shift operator with lag u € Z acting at the
sequence 7 as follows: B,n(m) =n(m — u), m € Z.

Definition 2.2. The stochastic increment 1™ (m,u) of order n constructed from a
random sequence {n(m),m € Z} is called stationary (wide sense stationary) if the ex-
pectations

En'™ (mo, p) = ™ (u),

Eﬂ(n)(mo +m, 1) 71(")(7”07 pa) = D(n)(ma [, fh2)

exist for all integers mg, u, m, j1, po and do not depend on mg. The function ¢(™ () is
called the mean value of the stationary increment of order n. Accordingly, D(™) (my p, p2)
is called the structural function of the stationary increment of order n constructed from
a random sequence {n(m),m € Z}.

Definition 2.3. A random sequence {n(m), m € Z} is said to have stationary increments
of order n if the increment (™ (m, 1) of order n defined by equality () is stationary.

Definition 2.4. A vector random sequence n(m) = {n,(m)} _r 18 said to have

stationary increments of order n if the increments of order n of the components 77,()”) (m, p),

p=1,2,...,T, defined by equality (Il are stationary and stationary related.

p=1,2,..

Consider a random sequence ¢(m) and the corresponding sequence of stochastic incre-
ments ¢ (m, u) constructed from the sequence ¢(m).
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Definition 2.5. The stochastic increment ¢(™)(m, uT) of order n constructed from a
random sequence {{(m), m € Z} is called periodically stationary (periodically correlated
with period T) if the expectations

EC (m+T, iy T) () (k+ T, poT) = D™ (m+ T, k + T pun T, poT)
= D™ (m, kT, poT)

exist and, moreover, given arbitrary integers m, k, u, j11, o there is no number less than
T > 0 for which the above equalities hold.

Consider the vector sequence ¢ (”)(m, u) formed by blocks of elements of the sequence
¢ (m, uT). Every coordinate CZ(,n)(m,,u), p=1,2,...,T, of the vector ¢™ (m,p) is
defined by

CZ(,")(m,,u):C(”)(mT—i—p—l,uT), p=12,...,T.

Theorem 2.1. A stochastic increment C(”)(m, uT) of order n is a stationary increment
if and only if T, T > 0, is the least integer number such that the T-dimensional sequence
C(")(m, W) is stationary with respect to parameter m for all integer p.

Proof. The proof of the theorem follows from the following equalities:
E¢™ (mo +m, 1) o (mo, )
=EC™ ((mo +m)T +p1 — 1,1 T) ¢ (moT + p2 — 1, u2T)
= EC™ (moT +mT + p1 — 1, i T) (W (moT + py — 1, 2 T)
= EC™ (T + pr = 1,mT) (0 (pa — 1, paT) = ECS (m, i T) G52 (0, o),

E¢(™ (mo, uT) = EC™ (moT +p — 1, uT) = EC™(p — 1, uT) = ECS™(0,uT). O

Theorem 2.1] implies that the change
(2) &p(k) =C(ET +p—1), p=12...,T, k€ Z,

results in the vector sequence §(k) = {&,(k)},_, , 7, k € Z, with stationary increments
of order n. Indeed,

e = 1) () tm =11 = i@(—l)l (7)ot =7 +5-1)

=0 1=
= (™ (mT +p—1,uT)

forallp=1,2,...,T, where f,(,n)(m7 ) is the increment of order n constructed from the
pth component of the vector sequence &(m).
If the matrix of spectral densities F'(A) of a stationary sequence

£ (m, )
is known, then the sequence itself admits the spectral decomposition
T Con 1
n _ imA — TN _
(3) 51(7 )(m,‘u)f/_ﬂe (1—6 H ) ) dZ,(N), p=12,...,T,

where Z(A) = {Z,(A)}]_; is an orthogonal random measure of the sequence €™ (m, p)
(see [1L1229]).
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3. CLASSICAL METHOD OF ESTIMATION

Let the vector stochastic sequence &(m) be constructed from a sequence ((m) with

the help of transformation (2) and determine the stationary increment

€7 (m, ) = {&Vm, )} _,
4,j=1"

of order n with the matrix of spectral densities F'(\) = {fi;(\)}¥
Consider the problem of linear mean square optimal estimation of the functional

N T
(4) Ang =2 a() €0) =3 > ap(i)&0)
=0 =0 p=1
={&(j)}}=1. The estimate
j N}

that depends on unknown values of the vector sequence £(j)
is constructed from observations of the sequence £(j) at points j € Z \ {0, 1
Simple algebra allows one to transform equality () to a representation of the random

LT,

sequence &,(j) in terms of the increments of order n
p=172.

Z du(§ = k)ES (k, ),

&M, )
k=—o00

®)  &U)= 7%
: (1—B,)"
0} are the coefficients of the term 7 in the equality

o0

i (ZMY.

k=0

where {d,(j):

> du(h)

=0

Using representation (), we rewrite the functional [} as follows

—1 N
== > v EG) + D _b(i) €M),
=0

J=—pn
The latter relation implies that the functional A€ is a difference of functionals

AnE = BNE— VNG,

(6)
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where
N -1
ByE=_b() €M G p),  VnE= > v(h) W),
j=0 j=—pn

(7) 'Up(j): Z (_1)l<7ll>bp(lﬂ+j)v p:132a"'aTa j:—l,—2,...,—,un,

N
(8) bp(j)zzap(m)d,u(m_j)? p:1,2,...,T, j20517"'5Na

v(j) = (1(5),v2(3)s - or()) s b(G) = (b1()sb2(4); - b2 ()

The symbol [z]" in relation () stands for the least integer number in the set of numbers
that are greater than or equal to x.

Let A ~& be the mean square optimal linear estimate of the functional Ay€ constructed
from observations of the vector random sequence &£(j) at points j € Z \ {0,1,...,N}.
Denote by B ~& the mean square optimal linear estimate of the functional By € construc-
ted from observations of the stochastic increment 5(”) (m,p) of order n at the points
m € Z\ {0,1,...,N + un}. Since the values of the sequence &(m) at points m =
—1,—-2,...,—un are known, the estimate A\Nﬁ can be rewritten as

9) AnE = By& — VnE.

The mean square error of the estimate A ~n& admits the relations
~ -2 2
A (F, Ang) —E|An€ - Axg| —E|Ang + Ve - Bug|
~ 2 ~
(10) —E ’BNg . BN£’ —A (F BN§> .

Denote by HN+rm)- (él(tn)) the closed linear subspace in the space H = Ly(Q2, F, P)
of second-order random variables generated by

{é';gn)(lvﬂ)a pzlaaTa ZEZ\{O,]_,,N-F,U/H}}

Similarly, by LéN+#n)7(F) we denote the subspace generated in the space Lo(F') by the
functions _ _

ML= e, /(A" 8y = {dpk}pets

k=1,2,...,T, lez\{0,1,...,N + un}.
Here 6, denotes the Kronecker delta symbol.

There is a one-to-one correspondence between the elements 51(,")(1, u) of the space

HWN+pn)— (EL")) and the elements
e (1 — e*i)‘“)n 5p/(i)\)”

of the space LéNJr“ n)f(F ). This correspondence is defined by relation (B]).
We search for a linear estimate By€ of the form

(11) Bxe= [ hNTdzZ(),

— T
where h(\) = {hy(\)}]_, is the spectral characteristic of the estimate. The optimal
estimate B ~& is the projection of the element By& of the space H onto the subspace
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HWN+pn)— ({Ln)) The optimal estimate is determined by the conditions

(12) By € H(N+un)—(£(n))

(13) By€ — Byg L HNHH= (g,
Condition (I3) implies that

(14) E [(BN£ - §N§) z(an)(laﬂ)} =0

forallp=1,...,Tand 1 € Z\ {0,1,..., N + pun}. Since

B - Zb (TP o) = Zb e e S az )

677.;1)\) (1 _ efip)\)n

/ Zb §)Tetdr %szm = /7r B ()" T)ndZ(A),
7Tj 0 —T

where
N
Z b l]/\
7=0

equality (I4) is rewritten in the form

™ ) 1— e—iu)\)n T ) (1 _ eiuz\)"
E BH A T ( _ T Z / —lX Z —
VW ( (e i =T | dzy [ e e dZ ()| < o
lezZ\{0,1,...,N + un}.
Thus

L[ ay (L—erv)” Lo (—em)
o ) (B‘fv (™) o h(>\)> F(\) e =N g\ = 0,

lez\{0,1,...,N + un}.

The latter condition implies

(Bss R tanad i hw) Py =2 ()

(in)" (=in)"
. N+lJ/rI/ ..
Cniun (€7) = Z c(j)e?,
=0

where ¢(j) = {¢,(j)}—; are unknown coefficients to be determined. The latter equality
allows us to find the spectral characteristic of the estimate,
T (1—e ™) (=i\)"Crppn ()"

h(\)T = BY (™) oy e’ F71(N).

Our aim is to derive a system of equations that determine unknown coefficients ¢(j) =
{ep(4) 2y Tt follows from condition (I2) that

1 n )\Q”CNﬂm (ei)\) T

— B (e) — , : F7I\) | e ¥ ax=0
2 _W[ w () (1 — e~ iAm)" (1 — efrn)"” We
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for all j = 0,...,N + un. Now we transform the latter equality as follows for j =
0,....,N + un:
1 (7 A" C g m (ei)\)T

1 ” ) . .
(15) —/ B‘J(,(e“\)Te’”’\d)\:— F7Y(N)e 9raA.

2 J_ . 21 J_p (1 —e=@m)™ (1 — etdm)™
Assume that the spectral density F'(\) satisfies the condition of minimality,
™ )\2n _1

where Tr[A] is the trace of the matrix A. Note that this condition is equivalent to the
statement that an error-free estimate of an unknown value of a sequence does not exist
in the problem of interpolation (see [25]).
Now we consider the Fourier coefficients of the vector function
)\2n ,
|1 _ ei/\u|2n E (A)

1 [T A g
D(j) /7F‘1()\)T6_”Ad)\, j=0,....,N+ pun.

~or 1= etup2n
Then we derive a system of equations from equality (I3 that determine unknown coef-
ficients ¢(j) = {cp(j)}z;l, j=0,..., N+ pn, namely

b(0) = D(0)c(0) + D(—=1)e(1) + - -- + D(—=N — pn)c(N + pn),
b(1) = D(1)c(0) + D(0)c(1) 4+ -+ D(1 = N — pn)c(N + pn),
b(N + pn) = D(N + un)e(0) + D(N + un — 1)e(1) + - - - + D(0)e(N + pn).
Put b(j)=0for j=N+1,N+2,...,N + un and denote by
bN+,U.’fL = {b(J)};VzJBMn and cN+,un = {c(j)};\{:JBMn
the vectors of dimension (N + un + 1)T, and by Dy ,p the matrix of sizes
(N+pun+ 1T x (N+upun+1)T

constituted of the matrix blocks of sizes T' x T,

D(0) D(-1) ... D(=N —un)
D D(1) D(0) ... DA-=N—un)
N+lJ/n/ [ [
D(N+pun) D(N4+un-1) ... D(0)

Then we transform the preceding system of equations to the form

bN+un = DN—‘,—pncN-‘,-pna

whence we derive the expression for evaluating unknown coefficients ¢, (),

(17) CN+4un = DJT/']:HLnbN'H”l'
Using the relations obtained above we derive the formuAla for evaluating the spectral
characteristic h(X) = {hy(A)}1_, of the optimal estimate By,
T (1 — et )n
(i)™
-
(—iN)" [Zﬁ)"” (DRL nb-+in) e”“]

_ T J F7t(\).

h(A\)" = B (e")
(18)
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The mean square error of the estimate is given by

A (F §N§) E }BNﬁ — Byt ‘2

.
1T (iA)" {Z;VJBW (Dg,ﬁrunbNJr,m)j eij/\]

L / (1— )"

(—i\)" {Z;VJBW (D;’}HmbN'H”l)j eij/\]

(1 — e—idm)"

(19)

x F1(\) dA

= <CN+/,L’I’H DN+/,LTLCN+MTL> = <D]<]}~_MnbN+un7 bN+p,n> .
The results obtained above are collected in the following theorem.

Theorem 3.1. Let a vector random sequence {&(m), m € Z} define the stationary in-
crement £(n) (m, p) of order n with the matriz of spectral densities

FO) ={fi;(M}H;=1

that satisfies condition ([I0)).

The optimal linear estimate §N£ of the functional By& that depends on unknown
values 5(") (m,p), m€{0,1,..., N}, constructed from observations of the sequence &(m),
m € Z\{0,1,...,N}, is defined by relation ([II)).

The spectral characteristic h(X) = {hy(A)}L_, of the optimal estimate B¢ is given
by equality ([I8).

The mean square error A(F, ENE) is obtained from equality (9.

As a consequence of Theorem [BI], one can construct an estimate of an unknown value
of the increment 51(7")(m,u), m=20,1,...,N, p=1,2,...,T, from observations of the
sequence &(m), m € Z\ {0,1,...,N}. This estimate is constructed from the vector
b(m) = e, whose coordinate p is equal to 1, while all other coordinates are equal to 0.
The remaining vectors

b(j)7 j:O’]‘?""N’j#m’

are equal to 0. Then by ,n = emr4p is the vector whose coordinate (mT + p) is equal
to 1 and all other coordinates are equal to 0.

Now the optimal linear estimate §,”>(m, 1) of an unknown increment an)(m, ) is
determined by the relation

(20) &) = [ enOnm dz().

—T

The spectral characteristic ¢,, (A, 1) of the optimal estimate é})n) (m, ) can be found
from the relation

)T —el imA (1 - e_i/\“)n

Cm(Ap) =enpiye RGN

(21) A\ N+pun —1 igA !
(—iA) ijo (DN+MnemT+p)je

o) F7H(N).
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To evaluate the mean square error of the estimate one can use the following formula:
A (Fv é.én) (mvﬂ)) = <6N+una DN+,LH’LEN+/L'IL>

1 _
(22) = <DN+Mn€mT+p7 DN+,unDN£r;m€mT+p>

= D71 emT emT >: (D71 )
< N+pnmT+p> “mT+p N+pun mTer,mTer’

where

- ~/ YN+ _

CN+pun = {C(J)}j:ow = DN:_MnemT-i-p'
Therefore we obtain the following result for the estimate &“\,(,n)(m7 w) of an unknown in-
crement f;") (m, p).

Corollary 3.1. The optimal linear estimate 5},”>(m, w) of the increment f,()n)(m, W), m=
0,1,...,N, p = 1,2,...,T, constructed from observations of the sequence &(m), m €
Z\{0,1,...,N}, is defined by formula @Q). The spectral characteristic ¢,,(\, 1) of
the optimal estimate /;") (m, p) is found from equality 2I). The mean square error is
evaluated according to the relation

(23) A (F @S")(m,u)) = (Dz_vlﬂm

Theorem [B.1] and equalities (I0) and (I9)) yield the following result.

>mT+p7mT+p '

Theorem 3.2. Let a vector random sequence {€(m),m € Z} define the stationary in-
crement 5(”) (m, 1) of order n whose matrixz of spectral densities is given by

FO) = {fij (M)}

Assume that F satisfies condition ([I8). The optimal linear estimate A\Nﬁ of the func-
tional Ax€ that depends on unknown elements €(m), m € {0,1,..., N}, is constructed
from observations of the sequence £&(m), m € Z\ {0,1,..., N}, as follows:
T —1
Avg= [ RNTAZ(N) = Y v(5)TEG),

- j=—un

where the spectral characteristic h(X) = {h,(X\)}]_, of the optimal estimate is found
from equality (I8) and v(j) are defined by ([[). The mean square error of the estimate
A(F, ANé) is given by

A (F7 AN€> = <CN+unaDN+uncN+un> = <D]:[]:H”le+un7bN+un> ;
where eNyun = {c(j)};\[:f)“” = D&lﬂmb]v_ﬂm and the vector by,n s constituted by

vectors b(j) whose components are defined in relation (8.

Now we turn to the case of a one-dimensional random sequence with periodically
stationary increments {((m),m € Z}. Consider the problem of linear mean square
optimal estimation of the functional

M
(24) Au¢ =) a9 (k)¢(k)
k=0

that depends on unknown values of the sequence ((k). The estimate is constructed from
observations of the sequence ((k) with k¥ < 0 and k& > M. Assume that M + 1, the
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number of unknown values of the sequence {{(m), m € Z}, is divided by the number T,

the corresponding period. Let the number N be such that

M+1
T

Making the change of variables (2)) and taking into account the equality M = (N+1)T—1
we rewrite the expression defining the functional Aj;¢ as follows:

(25) N= 1.

M N T
AuC =3 aDk)ch) =3 a (T +p - 1T +p—1)
k=0 j=0p=1
N T N
=D > @) =D ali) €G) = Ané,
j=0p=1 j=0

where a(j)" = (a1(j),a2(j), ..., ar(j)) and a,(j) = a'® (4T + p — 1). Considering the
latter equality and Theorem one can obtain the optimal linear estimate A mC of the
functional Ap,(.

Theorem 3.3. Let {((k),k € Z} be a random sequence with periodically stationary
increments such that the vector sequence {€(m), m € Z} obtained after the change )
satisfies the assumptions of Theorem 3.2l

Then the optimal linear estimate A\MQ of the functional ApsC that depends on unknown
values ((k), k € {0,1,..., M}, is constructed from observations of the sequence (k) with
k <0 and k > M according to

” -1
AuC= [ hNTdZN) - > v(5)"E0),
- j=—pn
where the spectral characteristic h(\) = {hp()\)}gzl of the optimal estimate A\(N-i-l)T—lC
is defined by equality [I8) and v(j) is defined in relation ().
The mean square error A(F, AMC) is given by

A(F, AMC) = <CN+MTL3 DN+,LL?’LCN+,LL?’L> = <D;]}HmbN+un7 bN+;An> )
where CN4un = {c(j)}j_\’:'%ﬂn = D&lﬂmbNﬂm and the vector byiun s constituted by
vectors b(j) whose elements are defined according to equality (8).

4. MINIMAX ESTIMATES OF THE FUNCTIONAL

The matrix of spectral densities F(\) = {fij()\) ;f’:jzl of a stationary increment
S(") (m, p) of order n is needed to use the theorems and equalities of the preceding sec-
tion. If the spectral density is unknown but a set D of admissible densities is specified,
then one applies the minimax method for estimating a functional. Following this method,
one finds an estimate that minimizes the mean square error for all spectral densities of

a given set D.

Definition 4.1. Given a set D, a spectral density F°()\) € D is called the least favorable
in the class D for the optimal estimation of a functional Ayx€ if

A(FO) :A(h (FO);FO) :I}lea%(A(h(F);F).
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Definition 4.2. Given a set D, a spectral characteristic h’(\) of the optimal estimate
of a functional Ay€ is called minimax (robust) if

h°(\) € Hp = () LY (F),
FeD

min max A(h; F) = max A(h°; F).
heHp FED FeD

The following result follows from the results obtained in the preceding section and uses
our definitions of the least favorable spectral density and minimax spectral characteristic.

Lemma 4.1. A spectral density F°(\) € D that satisfies the condition of minimality (6]
is the least favorable in the class D for the optimal linear estimation of a functional An&
from observations £(m) with m € Z\{0,1,2,..., N} if the matriz DY, ,,, constituted by
the Fourier coefficients of the function
)\2n _
e ()T
[1 — et
determines a solution of the conditional extremum problem
_ -1
(26) max <DN1+,unbN+lm’bN+#n> = <(D(I)\/'+;Ln) bN+#nvbN+un>'
The minimaz spectral characteristic h® = h(F°) is given by equality (I8) if h(F°) € Hp.

A more careful analysis of properties of the least favorable spectral densities and
minimax spectral characteristic of the optimal estimate of a functional is based on an
observation that the minimax spectral characteristic h° and least favorable spectral den-
sity F° form a saddle point of the function A(h; F) in the set Hp x D. The saddle point
inequalities

A (h;F%) > A (h%F°) > A (% F) VYFeD, VheHp

holdif h® = h (FO) and h (FO) € Hp, where FY is a solution of the conditional extremum
problem
A(F)=-A(h(F°);F) —inf, FeD,

A(h(F);F)
-
-\ \n n —1 i
L O[S (D) o) ]
~ o S (F°(N)
(27) o1 J_ . (1— ern)
(—iA)" [Z;V_-B;m ((D?V-‘run) bN+;m) e”)\}
0/ )~ 1 i
x F(X) (F°())) = X,
The latter problem is equivalent to the unconditional extremum problem
(28) Ap(F) = A(F) + 6(F | D) — inf,

where §(F | D) is the indicator function of the set D. The solution F of the unconditional
extremum problem is characterized by the condition 0 € dAp(FY) which is necessary
and sufficient for the function F° to belong to the set of minimums of the functional
Ap(F) (see [15,24]). The expression OAp (F°) here denotes the subdifferential of the
functional Ap(F) at the point F = F°.

The expression ([27)) for the functional A(h (F O) i F ) is convenient for applying the
Lagrange multipliers method in the extremum problem (28). Following the Lagrange
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multipliers method and using the expressions for subdifferentials of indicator functions for
sets of the admissible densities, one can find relations that determine the least favorable
spectral densities and minimax spectral characteristics of the optimal estimate in the
case of some specific sets of admissible spectral densities.

5. LEAST FAVORABLE SPECTRAL DENSITIES IN THE CLASS ’D&n

Consider the problem of the minimax estimation of a functional A ~& by using the
observations &€(j), j € Z \ {0,1,..., N}, under the condition that the spectral density
F()) of a stationary increment €™ (m, y1) of order n belongs to the set

Dy, = {F(/\) S /W A EO)] " dA = P},

2 J_,

where P = {pij}g:jzl is a given matrix.
The condition 0 € 0Ap (F 0) for D =Dy, implies the following relation for the least

favorable spectral density in a given set:

1 N+4pun L
0 - ijA
‘1 . e“\u|2n Z ((DN"FILTL) bN-‘run)j e
=0
(29) ;
Ntun —1 _
X Z ((Dg)vwn) bN-Hm) _ e =aal,

=0 J

where a = {a,}]_, is the vector of Lagrange multipliers.
Denote by s(a)(j), j=0,...,N 4+ un, the vector of dimension 7', where

s (kp) = a(-1)* <Z>, k=0,...,n, sG)=0, j#ku
Put sg\ﬁw = {s(a)(j)}j.\,:o”n (this is a vector of dimension (N + un + 1)T"). Then we
derive the following system of equations from relation ([29)):

(30) DY SN = DN un-

S\?J)rp,n
s (5) = (=1)*"s(®) (un — j) for j < pn. The entries of the matrix D?\/ﬂm are such
that D°(j) = D%(—34), 5 = 0,..., N + un. The following conditions are sufficient for
system (B0) to be solvable:

The constraints imposed on the functions constituting the class Dy, yield the equation

Note that the elements of the vector s are such that s(®)(j) = 0 for j > un and

N+pun 0/l T
Z DV (l51) i iAp |2
(32) . T[ﬂej ’1—6 #| d\ = P.
j=—N—un

Therefore the least favorable spectral density satisfies the relation

N+un

[FO)] = Y DO,

j=—N—un

)\2n

33 —
( ) |1 _ei)\#|2n
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where equalities [B0) and (B2)) hold for the matrices D (5),j =0, ..., N+ pun. The class
of the least favorable densities is of the form
~1

B A2n N+pn N
(B R=FWN €D, PO = m g | 2 DY)
j=—N—pun

Therefore we proved the following result.

Theorem 5.1. Let a vector random sequence {&(m),m € Z} determine a stationary
increment of order n. Assume that the matrices D (5), j = 0,...,N + un, satisfy
equalities (29), B0, BI), and B2).

If the sequence a(0),...,a(N) satisfies condition [B1l), then the set of the least favor-
able in the class Dy ,, spectral densities used to construct the optimal linear estimate of the
functional ANE by observations of the sequence &€(m) at points m € Z\{0,1,..., N} is of
the form @B4). The minimaz spectral characteristic of the optimal estimate is evaluated
according to equality (I8]).

6. CONCLUDING REMARKS

The problem of the mean square optimal linear estimation of the functional

N
AnE =" a(k)é(k)
k=0

is studied in the paper. The functional depends on unknown values of the random
sequence £(k) with periodically stationary increments. An estimate is constructed from
observations of this sequence at the points belonging to the set Z \ {0,1,..., N}.

Both methods of estimation, the classical and minimax (robust), are used for the case
of spectral definiteness where the spectral density of the sequence is known as well as for
the case of spectral indefiniteness where the spectral density of the sequence is unknown
but a set of admissible densities is specified. In particular, we found the expressions
for the mean square error and for spectral characteristic of the optimal estimate of the
functional for the case of a known spectral density. If the spectral density is unknown
but a class of admissible spectral densities is specified, then we derive a relation that
determines the least favorable spectral densities and minimax spectral characteristics.
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