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1 Introduction

In a previous paper [23], a way to extend the study of finite multivariate prediction problem to
infinite-variate case was presented, also the way how the difficulties to formulate the prediction
problems in infinite-variate case was circumvented (see [10]). For stationary processes a com-
plete analysis was done and a Wiener filter for prediction was given, based on a factorization
theorem which extends the classical Lowdenslager—Sz.-Nagy—Foias factorization theorem. Also
a generalized Wold decomposition was used. The main tool which permited an operatorial
setting of the problem was an algebraic embedding of an arbitrary right £(€)-module H, which
is the state space, into £(&,X), where, as usually by £(€) was denoted the C*-algebra of lin-
ear bounded operators on the complex separable Hilbert space €, and by £(&,X) the set of
all linear bounded operators between the Hilbert spaces €& and K. This paper continues the
presentation, extended for some nonstationary cases, especially for the periodically corelated
case.

For the beginning, let us remember some necessary preliminaries. By an action of £(&) on
H we mean the map £(&€) x H into H given by Ah := hA in the sense of the right £(€)-module
H. We are writting Ah instead of hA to respect the classical notations from the scalar case. A
correlation of the action of £(€) on H is a map I" from H x H into £(€) having the properties:

(i) I[h,h] > 0, and T'[h,h] =0 implies h = 0;

(ii) '[h, g]* =Tg, l;

(iii) I'[h, Ag] = T'[h, g] A.

In many proofs it is very useful the formula

DS ki, Y Bigs| = > AiTlhi, g8,
i J 4J

obtained by (ii) and (iii) for finite sums of actions of £(&) on .

A triplet {&€,H,T'} defined as above was called a correlated action of £(€) on K.

By the fact that generally in H{ we have no topology, the prediction subsets, such as past
and present, future, etc., can not be seen as closed subspaces, therefore the powerful tool of the
usual orthogonal projection can not be directly used.

*The work was supported by UEFISCDI Grant PN-II-ID-PCE-2011-3-0119, Institute of Mathematics
”Simion Stoilow” of the Romanian Academy, Research unit 1.
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An example of correlated action can be constructed as follows. Take as the right £(&)-
module H = L£(&€,K) — the space of the linear bounded operators from & into X, where & and
XK are Hilbert spaces. An action of £(€) on £(&,XK) is given if we consider AV := VA for
each A € L(&) and V € L(€,K). It is easy to see that I'[Vy, Vo] = V]*V4 is a correlation of the
action of £(&) on L(&,X), and the triplet {&€,L(E,K),'} is a correlated action (the operator
model). It was proved [14] that any abstract correlated action {&,H, '} can be embedded into
the operator model. Namely, there exists an algebraic embedding h — V}, of H into L£(&,XK),
where K is obtained as the Aronsjain reproducing kernel Hilbert space given by a positive
definite kernel obtained from the correlation I'. The generators of X are elements of the form
Yap : € X H — C, where yqn)(b,9) = (I'|g, hla,b), and the embedding h — V} is given by
Via = Y(a,b)-

Due to such an embedding of any correlated action {&€,H,I'} into the operator model,
prediction problems can be formulated and solved using operator techniques. In the particular
case when the embedding h — V}, is onto, the correlated action {&,H T} is caled a complete
correlated action.

In the following the Hilbert space X uniquely attached to the correlated action {&€,H,I'}
will be called the measuring space of the correlated action. The name is justified by the fact
that having a state h in the state space H, what we can measure is the element V,a from the
Hilbert space K. In prediction problems we are inerested in measuring the closeness between
two states, and this fact is not possible to be directely made in the state space J which is
only a right £(&)-module, but it is possible to be done in the measuring space X, and must
be interpreted in JH. So, we need to have the possibility to "interpret” each element from X in
terms of the state space H. This fact implies a completeness condition imposed to the algebraic
imbedding of H into £(&,XK). In this paper most of properties are analysed in the complete
correlated case.

2 Periodically I'-correlated processes

In the previous part of this study stationary processes was considered. Here the non-stationary
case of a periodically I'-correlated process is presented and a linear filter for prediction is
obtained. To do this, some usefull tools from the stationary prediction, as the imbedding in
an operatorial model, or an appropriate “orthogonal” projection, must be extended to the
T-variate case.

A process (f;) from the right £(€)-module H is periodically I'-correlated if there exists a
positive T such that I'[fs 7, fier| = T[fs, fi]. In order to make a study of such a process, firstly
the cartesian product of T copies of the right £(&)-module K is considered

(2.1) H =H x Hx- x H.

An element X of H” will be seen as a line vector (hy,...,hr). On HT it is possible to have the
action of £(&€) on the components, with the same operator A € L£(&), or on each component
with a different A; € £(€). Also we can consider the action of L(&)TXT on KT, taking for each
matrix A = (A;;)7._ from £(&)""

ij=1
(2.2) A(hy,...,hy) = (h1,...,hp)A
in the sense of the right module. It is easy to see that HT is an £(&)" " -right module and the

action of £(&) on HT is a particular case of the action of £(&)"*" on HT, taking the particular
case of diagonal matrices with the same operator, or different operators on the diagonal.

TXT
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Having the action of £(&)"*" on H”, various correlations of this action can be constructed.
For our goal we are interested in the following two operatorial correlations on H”, namely:

(2.3) DX, Y] =) Dl gl

N
-

=
Il

where X = (zg,x1,...27-1), Y = (Yo,¥1,.--,yr—1) , and

(2.4) Pr(X, Y] = (Tla, yj])i’je{o’l 7777 oy

Taking account of (2.2) it is easy to verify the properties (i)-(iii) of a correlation of the
action of £(&), respectively of £(&)""" for I'y and I'r.

So, starting with the correlated action {&,H,T'} of £(€) on H, we obtain the correlated
actions {&, HT, T} and {&, HT, Tz} of L(&), respectively £(&)"*", on HT. As a remark, the
correlation I'y is the trace of the matrix given by the correlation I'r.

Another £(&)"*"-right module which will be considered in the study of periodically corre-
lated processes will be (HT)” with an appropriate correlation of the action of £(&)"*".

If we consider an arbitrary process {X,} in HT, the attached prediction submodules have
the form:

(2.5) HX :{ Y AXy A L&), k< n} ( the past),
I

(2.6) Ax :{ S AX Ave L&), k> n} (the future),
!

(2.7) HY = ﬂ HX (the remote past),

(2.8) HY = {Z A Xy, Ag € L(E)TXT} (space of the process).
k

To a periodically I'-correlated process {f, }nez from H we can attach at least two types of
stationary processes in H” as follows:
1) taking sequences of consecutive T terms starting with f,, namely the line vector

(2.9) X =(Fus Furts o Jusroa ).

or
2) taking consecutive blocks of length T

(2.10) XI =(furs fursrs s sz ).

It is easy to see that {X,,} and { X} are respectively I'; and 'y stationary processes in H”.
From prediction point of view and the study of the periodically I'-correlated process {fn}, s
from X, the ['y-correlation of {X,,} and I'r-correlation of {Xg } are equivalent, as can be seen
from the following
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PROPOSITION 2.1. Let {fn}nez from H, an integer T > 2 and {X,}, {XI} defined by (2.9)
and (2.10). The following are equivalent:

(i) {fu} is periodically T'-correlated in H, with the period T.

(ii) {X,} is stationary I'y-correlated in HT.

(iii) {XT} is stationary Tr-correlated in HT.

Proof. (i) = (i1). Having {f,} periodically I'-correlated , i.e., I'[fn, fi] = Ulfaszs frniz], it
follows that

!

-1

T—-1
XnaX ZF fnJrk fm+k [fna fm] + F[fnJrka fm+k] =
k=0

1

>
Il

- F[fnJrTa fm+T] + Zr[fn+k7 fm+k Z F fn+k fm+k
k=1

=1

~

-1

= F[f(n—i—l)—i—ja f(m—l—l)-i—j] = Pl[Xn—‘rl) Xm—i—l]-

J

Il
=)

Therefore { X, }nez is stationary T’y -correlated in H7.
Conversely, (i4) = (i). The process {X,,} being stationary T'; -correlated in H” we have
succesively:

Fl[Xn-i-la Xm-‘rl] = Fl[fna fm]

T-1 T-1
F[fn-‘rl-‘rka fm-‘rl-‘rk Z F fn-i—ka fm-Hc
k=0 k=0
T T-1
Z F[fnJrja fm+j] = F[fnJrIm ferk]
j=1 k=0
T-1 T-1
Z F[fn-‘rj’ fm-‘rj] + F[fn-i—Ta fm-‘rT] = F[fna fm] + Z F[fn-‘rk?a fm-‘rk’]
j=1 k=1

It follows that
F[fn+T7 fm+T] = F[fna fm]v
i.e., { fu}nez is periodically I'-correlated in J.

(1) = (¢i1). Taking account that {f,} from H is periodically I'-correlated with the period
T, we have

FT[XT?;X;L] - ( [fnT—‘rZufmT—H]) -

J€{0,1,...T— 1}

= <F[fnT+i+T>fmT+j+T])ij = <F[f(n+1)T+i7f(m+1)T+j])ij =

= FT[XTCLFJA: Xg;ﬂ]
and {XT} is stationary I'p-correlated in H7.
(iii) = (7). If {XI} is stationary ['p-correlated in HT | then for each n,m in Z we have

L[ X2, X0 =Tr[X ], X,
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i.e., the matrix equality

<F[fnT+i7 fmT+j]) = (F[f(n+1)T+i7 f(m+1)T+j]>

0<i,j<T—1 0<i,j<T-1

It follows that for each n,m € Z and 0 < 1,7 < T — 1 we have

(2.11) Ulfursis fmras] = Vlforsier, forajer]-

Taking first n = m = 0 in (2.11) obtain that for 0 <4,7 <7 — 1

F[fi, fg] = F[fi+T7fj+T]-

Then for various other combinations of n and m, denotting nT+i =p € Z and mT+j = q € Z,
it follows that for each p,q € Z we have

F[fza fj] = F[fi+T7 fj+T]7
i.e., the process {f,} € H is periodically T'-correlated. O

For the study of the attached line vectors stationary processes from H”, the corresponding
operator model is necessary.

PROPOSITION 2.2. There exists a unique (up to a unitary equivalence) imbedding X — W of
HT into L(E,KT) such that

T
(2.12) DX, Y] = WiWy => ViV,

i=1

where X = (z1,...,27) , Y = (y1,...,yr).
The subset {WXCL;X cH” ac 8} is dense in KT,

Proof. Taking account of the imbedding h — V}, of H into L£(&,XK) given by V,a = ~v(a, h) and
F[hb hg] = Vh*l th, if we take

(213) WX: (%17‘/;:27"'7‘/;01“)7

then for a,b € & we have Wxa = (V(a,xl), e ,V(MT)) and

(FI[X Yla, b> (erl,yz a b) (i V;Vyia,b>e.

By the fact that the usual scalar product on K7 is the sum of scalar products on components,
it follows that

(W;gwya,b)g - (Wya, Wxb)

——
|
/N

=
B
<
=
=
8
N
——

S (), - S (me),



and (2.12) is proved. Also,

*lall,

T T
2 _ . *
|Wxalsr = (WXCL7 WXCL>KT = Z(Vri‘/;ﬂ,ak < 21 |V,

1=

and Wy is a linear bounded operator from € into K.
If we consider another imbedding W’ of H” into £(&, XT) having the property (2.12), then,
if we take ® : X7 — K7 given by
dWia = Wxa,

we have

T
[@Wi e = [Wxallir =( Y- ViVaa.a) = [Wall,

i=1
then for a,b € & , Wxa = <7(a,x1)a _ a’?’(a,m:r)) and

T

(Fl[X, Yla, b)8 _ (Z Tz, yila, b>8 _ (i v;%ia,bk.

=1

Also,
[Wxal5r = (Wxa, Wxa)

KT?

i.e., ® is a unitary operator on K”. So, the imbedding X — Wy of HT into £(&,K") is unique
(up to a unitary equivalence). ]

Now we are able to introduce an appropriate shift for the periodically I'p-correlated process
{XT}. As we have seen, to each periodically correlated process {f,} from H we can attach
its T-shift, a unitary operator Uy on X/ such that UV}, =V}, ., where h — V}, is the usual
imbedding of 3 into £(&,X). Then it is easy to see that the unitary operator on (X/ )T defined
by

(2'14) UT(VfN vf27 SRR va) = (vafw vaf27 R UfoT)

is the shift operator attached to the statoinary I'r-correlated process { X!} defined by (2.10).
Indeed,
UTWX{ = UT(anT7 anT+17 R anTJrT—l) =

= UVirs UVisrins oo s UpVigir ) =
= (anT+T’ anT+1+T7 SRR anT+T—1+T) =

= (Vf(n+1)T7 Vf(n+1)T+17 R Vf(n+1)T+T—1) = WXE_H'
It follows that
WX{ = UnWXOT.

For prediction purposes, we are interested to find the best estimation of an element from
HT with elements from a subset M = H; x Hy x -+ x Hy € HT. To do this, we need the
following Proposition.
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PROPOSITION 2.3. Let M be a subset of HT. If we take

(2.15) Kl = \/ Wz,

ZeM

then for each X € HT there exists a unique element X' in HT such that for each a € & we have

(2.16) Wxia € KT and Wx_xia € (KT)* .

Moreover,

(2.17) Fl[X—X’,X—X’]:Zin&Fl[X—Z,X—Z],
S

where the infimum is taken in the set of all positive operators from L(E).
Proof. Let Wx: = PyrWx where Pyr is the orthogonal projection of K” on its closed subset
KT. For each a € € we have Wy.a € XT and

Wx_xa = (V(a,xlfx’l)a e 77(a,fox’T)) = (’Y(a,azl) — Yax))s - -+ Vazr) — ’Y(a,x’T))

=Wxa—Wxa=Wxa— leTWXa = (I — leT)WXa S (K{)L

If there exists X” with the property (2.16), then for each a € & we have Wxa = Wxra +
Wx_xra. It follows that Wxra = P:KTWXCL = Wya,ie., X" =X'.
Moreover,

(FI[X ~ X, X — X'a, a) - (W;;_X,WX_X,a, a> — |Wx_xal? =

= |(I = Pxr)Wxal> = inf [|[Wxa—K|?*= _inf [Wxa—) Wx,a*=
I - Pup)Wxall® = inf, [Wxa— K| = _inf [[Wxa—3 Wil

X,;Qj -
! i i=1

= Z{Li{l/;l/f(jaj HWXCL - WZ?:1 X],CLJ'H2 = Hlf(Fl[X — ZAij’ X — Z AJ’Xj]CL, CL) =

j=1 j=1
— inf (Fl[X _ZX— Z]a,a),
ZeM
where for each finite systems {a1, ..., a,} of elements from € we choose A, ..., A, € L(€) such
that Aja =a;, j=1,2,...,n O]

If we denote by Py the endomorphism of H” defined by P X = X’,then we have

Wf]’?v[X = W?MX’ = P:KITWX’ = Pg2<1TWX = leTWX = WTMX

and also,
I[Py X, Y] = W;;MXWY = (leTWX)*Wy =
- W)*(PK{WY — W;(WTMY - Fl[X, ?MY]
Hence
PrX = Py X
and

[y [Py X, Y] =T [X, PyY].
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Therefore we can interpret Py as an "orthogonal” projection on M, and this will be called the
['1-orthogonal projection of HT on M C HT.

On the other part, let us remark that we can identify H as the subset N = Hx {0} x---x{0}
in HT. From (2.13) it follows that Wino,..00 = (V4,0,...,0) and the corresponding subspace
from KT for N will be

K=\ Wz& =% x{0} x--- x {0} X"

ZeM

Considering the stationary T'y-correlated process {X,,} C HT given by (2.9) we have
PUC%WXn — Pxi(an, ey an+T71) — an

and follows that f,, can be identified with f,, = PxX,, i.e. the periodically I'-correlated process
from H admits a stationary I'j-correlated dilation {X,} in H”.

Using the imbedding X — Wy of H” into £(€, UC)T, the corresponding subspaces of the
process from KT have the form:

(2.18) KX = \/ Wx, € (past and present),
k<n
(2.19) KX = \/ Wx, € (future),
k>n
(2.20) KX = ﬂ KX (remote past),
(2.21) KX = \/ Wy, € (the space of the process).

T
In the following the right £(&)"*" -module [L(E, IK)T} will be considered, whose elements

will be written with capital bold face characters, to avoid the confussion with the elements from
£(&,%)" which are only capital letters.
An element

7 = (Wla"'awT)
is a line vector with W, € £(&,%)", and

Wk = (Vklv Vga A VkT)
with V7 € £(&,K).
T
A correlation of the action of £(&)"*" on [5(8, UC)T] will be done by

(2.22) U'r[Zy,7Z,) = (F1[W1j7W2k]>T ;

jk=1

where

le - (‘/11]771/1:5)
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and
WQk: - (‘/ka sy ‘/2712)

are from £(&,%K)".

Let {f.} be an arbitrary process in H and E be the operator of multiplying by e~
Taking account of the construction of the measuring space X and the action of £(€) on H (
respectively £(€,K) ) in the meaning of the right £(€)-module, to each {f,},ez from H we
can attach T sequences in H’ of the form

2mi /T

(223) qu‘j = (Eknf’rw Ek(n—‘rl)f’n—‘rlv R Ek(n+T_1)fn+T—1>7

where k € {0,1,...,T — 1}.
Using the imbeddings h — Vj;, and X — Wx of H into £(&,X), respectively H” into
£(&,%)", we obtain T sequences in £(&,%K)” taking

(2.24) ZF=Wxr ; ke{0,1,....,T—1},
T
and a sequence in [L(E, X) ] , if we take

(2.25) Z, = %(zﬁ, AN Zf—l).

Based on Gladyshev’s Theorem, in the following a linear predictor for periodically I'-
correlated processes in complete correlated actions will be obtained, generalizing the scalar
case [9]. To do this, firstly we will see that the process attached by (2.25) to a periodically
[-correlated process { f,} from H is an explicit form of an attached stationary process.

THEOREM 2.4. The process {fn} from H is periodically T'-correlated with period T if and only
if {Zy}nez from [ (€,K) ] attached by (2.25) is a stationary I'r-correlated process.

Proof. 1t {f,} from H is periodically I'-correlated with period T, then in each element of the
matrix
, T-1
PT[Zm: Zn] = (%Pl[an, ZS])
5,k=0

we have

01[Z],, Z3) = Th Wy , W] =
T—1

ZF EJ (m+p)y/ . ,E (n+p)y/
p=0

n+p] -

T-1

p=0
T—1

=V anE_jm+k" + Z Vi Vi F—i(mp)+k(ntp) _
p=1
T—1
— F[me, an]E’jerkn + Z F[me+p> nyl+p]Efj(m+p)+k(n+p) _

p=1
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T—1
= F[me”, an+T] EImAT)+k(n+T) | Z T[me+p, anﬂ,] Fi(mp)+k(ntp) _
p=1
T
- Z N\ F—i(mAp)+k(ntp) _

— F[E](m+1+s)vf

m+1+s?

Ek(n+1+s) an+1+5 } —

=Wy >WX’,§+J - Fl[ZZsz Z7]~f+1]-

-
This implies that
FT[Zma Zn] = FT[Zm+17 ZnJrl]y

T
i.e., the process {Z,},cz is stationary I'p-correlated in [L(E, JC)T] :

Conversely, if {Z, } ez is stationary I'p-correlated, then each element of the I'p-correlation
matrix verifies the relation

%Fl[zgm Zrki] = %Fl[ZZnJrlv ZS—H]'
Taking the element corresponding to j = k = 0 we have

FI[WXQM WX?J = Pl[WX?n+l7 WX2+1]’

T-1 T-1
F[meer? an+p] = Z F[vfm+1+s7 an+1+s]7
p:[) s=0

and follows (reducing the similar terms) that
PV Vi = TV irs Vi)

i.e., the process { f,}nez is periodically I'-correlated with the period T. O

In the following we will see that for a periodically T'-correlated process { f,, }nez, the station-
ary I'p-correlated process {Z, }nez defined by (2.25) verifies the conditions from Gladyshev’s
Theorem. Indeed, taking account by the coefficients of the I'p-correlation matrix function, have
the form

B(t) = $11[Z], Z5) = 311 [Wy, W] =

.
L
.

= % L[V, pr]E_j(t+p)+kp = % Lt + p,p)E‘j(H”Hkl’ —
p=0 p=0
T-1
=E77'5 ) Blp, )BT = BB (1)
p=0
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So,
Biji(t) = By (t) exp(2mijt/T)

and the condition of Gladyshev’s Theorem is verified.
According with the definition of the past and present given in the previous section, the past

T
and present of the process {Z,},cz from [L(E, IK)T} will be a subspace from (K7)T given by

(2.26) KZ =\ Z&,

k<n
where the elements are of the form
k<n

TxT

while the action of A, € £(&)"*" being understand in the sense of the right £(&) -module

T
[L(E, Jc)T} .
T
Also for the process {Z,} from [L(S, fK)T] another “past and present” denoted by K% can

be considered in K7 as the linear span of the finite sums of the form

(2.28) > AZlay ; 0<j<T—1,
k<n
or:
(2.29) xZ=\/ Zie.
k<n

Due to the particular form of the stationary I'p-correlated process attached to a periodically
['-correlated process, the geometry of the past and present spaces is given as in the following
theorem.

THEOREM 2.5. The past and present of {Z,}nez has the following structure

T
(2.30) KZ = (:Kf)
and
(2.31) KZ=KE < KL oo x K

Proof. . For each finite linear combination from K? we have in(X*)”

ZAkaCLk = \/LT ZAk(Zl(c)’ Z]i, ey Zkal)ak =

k<n k<n
1 ij ™= 0 T—1
:—EjA) 720 70 72T Vg, =
VT ( k i,j:O( k»“k> ) “k )
k<n
T-1 T-1 T-1
_ 1 J 230 J pd1 J A T—1
= 23 (Y Al a > Zala, 3 AT )
k<n  j=0 7=0 7=0



T-1

It follows that each component of the considered linear combination is of the form > >° AfZiak,
k<n j=0

i.e., belongs to KZ. Therefore
K7 c(x)”

Conversely, each linear combination from (X%)7 has the form

Z=(2°7".. ., 72",

where
T—1
i__§ :E : Jirzg
7" = Ak ZkCLk,
k<n j=0

and follows that
7 = ZAkaak € KT%
k<n
Therefore
(K5 c K7,

and the equality (2.30) is proved.
To prove (2.31), let see that from the definition (2.24) of a component Z*  where m < n,

we have
ZﬁLCL = le%a = (Ekafmaa Ek(m+1)vf a,... 7Ek(m+T_1)me+T—1a)

m41% -
as elements from K7 x foLH X e X :KLTA' Therefore
KZC K x Ky < x K KT

Conversely, the linear combination of the form

T—1
Z =Y EI"NZla,

3=0
where ZJ are the components of Z,,, for each m <n and 0 < k < T — 1 has the form

T-1 T-1

2= S it - S, b
7=0 7=0
T-1 T-1
= Vi U0 = (Viaa > EC) I = (Via - Tow) (S
j=0 Jj=0

Therefore for each 0 < k <T — 1 we have that
{0} x --- x{O}xﬂ<£+kx{O}x - x {0} c K&,

and consequently
5Kh X Ky X e X Kypy C KE.

This complete the proof. O
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In the following we suppose that the L(S)TXT -valued semispectral measure attached to the

['p-correlation function of the process {Z,} satisfies a Harnack type boundedness condition i.e.,
¢ 'dt < F < cdt. Then the inversable maximal function matrix

T-1
(2.32) O(\) = (@ijm)

i,j=0
has a bounded inverse

T—1
(2.33) o) = (W),

1,]=
and the predictable part of Z, .1 can be obtained as
(2.34) Zinir = Z ApZ i,
where the Wiener filter for prediction

T—1
— )

(2.35) Ay = (A )mo

is given in terms of the coefficients of its maximal function in a similar way as in the discrete
one-parameter case.

THEOREM 2.6. If { f.}nez is a periodically T'-correlated process and the predictible part of the
attached stationary U'p-correlated process { Z, }nez is given by (2.34) and (2.35), then the pre-
dictible part of { fu}nez can be found as

T-1
(2.36) frs1 = Z Chfors where Cy = Z F= AL BT R,
Proof. Let consider the predictible part
ZnJrl (Zg+17 Z711+17 ceey ZAZ:ll) =

— _ 0 1 T-1
- PK%ZnJrl - PK%(Z +17Zn+17 MR ZnJrl)'

n

Taking the zero component of Zn+1 we have

50 0

Zni1 =Pxz 2, = Pyxa(Vi s Vior s Vieer) =
= (chﬁvfn+1’ . ’PKLTAVJ[’”T)'

On the other way, using (2.34)

o

L1 = ZAk n— k—ZAl] (Zroz k?Zé k»""Z;{—_k1>:
k=0
:ﬁfxz kA{f,Z AT Z AT 1)—

k=0 j7=0
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k=0 7=0 k=0 7=0
0 1 >T—1
= <Zn+1’Zn+17 » “n 1>
It follows that . .
(o) bt o —
~0 1 0 1 0
In1 = YT Z Zy Ay = T Z Ay Zy =
k=0 j=0 k=0 j=0
oo T—-1 oo T—-1 T—_1
- 1 40 — 1 A0 piln—k+s
S Gy =S gl () -
k=0 j=0 k=0 j=0
co T—-1 T_1
_ 1 AJ0 pj(n—k+s
_ ( S LAlE VH“)S 0
k=0 5=0
Therefore
co T—1
— JO k
Vo g = PagVi = 303 S APBO
k=0 5=0

where ?Hf is the “T'-orthogonal projection” on the submodule H/ of K.
So, the corresponding operatorial Wiener filter for the prediction of a periodically I'-correlated
process from H is given by (2.36). ]

As a remark, in the periodic case the prediction error

(237) A(n) - F[fn—i—l - fn—&—l’ fn+1 - fn+1]
will be a periodic function, not an operator like in the stationary case. Therefore we have

T-1

(2.38) A(n) =" Ayexp(2mijk/T)

and conversely, the coefficients A; can be obtained by

T—

(2.39) Ay = %ZA(j) exp(—2mijk/T).

7=0

—

The following theorem gives a characterization of the prediction error for a periodically
[-correlated process {f,} in terms of the coefficients of the maximal function of the attached
['r-correlated process {Z,}.

THEOREM 2.7. The prediction error A(n) of a periodically T-correlated process {f.} has the
form

(2.40) A(n) =Y DyE~H,
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where the operator coefficients Dy € L(E) are the elements from the zero line of the prediction
error matriz of the attached stationary process {Z,}, namely

T-1
(2.41) Dy =Y 05O,
s=0

where ©;; = ©,;(0) from the mazimal function (2.32) of the process {Z,}.

Proof. Let A be the prediction error matrix of the stationary I'r-correlated process {Z,} at-
tached to {f,} by (2.25). Then for each n € Z

i,j=0

. . T-1
A=TpZni1 — L1, 21 — L] = <Aij)
where the operators A;; are given by
ANy =302 = 2y Zor — Zii)-

As we know, if ©()) is the maximal function of a stationary process, then the prediction
error is given by

(2.42) A = 0*(0)0(0)

and from (2.32), putting ©;; = 0,;(0) we have that

T—1
(2.43) Aij =) 03,0,
s=0
On the other way, from (2.39) we have
T-1 ‘ T-1 . . .
Ay = % Zo A(j)Ek] = % Zo F[fj+1 — fit1s i — fj+1]Ek] =
j= j=
& ISR P k(j+1)
— 1 * N ] — 1 - * N J —
T ]20 ij+1—fj+1vfj+1—fi+1E =& ];) ij+1—fj+1vf7+1—fj+1E -
T—1
_ 1k R k(j+1 o
—rh jgo F[ij+1_fj+l’ by fj+1—fj+1] -

. . T—1
= E_k%Fl[Z? — 2078 — 78 = E* Aoy = EF 2_30 O%Osk-
It follows from (2.38) that

T-1 T-1 T-1
An) =Y E™> 05,04E" = D EH),
k=0 5=0 k=0

where

T—1

Dy =) 0546,

s=0

and the proof is finished. O
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3 Some more remarks

In the remaining of this paper, some geometrical aspects are analysed, especially about the
angle between the past and the future of a I'-correlated process. Actually, the study of the
angle between the past and the future of a process is a major problem of the prediction theory.
Starting with the studies of Helson and Szegé [4] and Helson and Sarason [6], the results
was generalized in various contexts, helping in the characterization of stationary and some
nonstationary processes. Here a generalization in the stationary I'-correlated case as in [24] is
given, and some results for periodically case are analysed.

The notions of the angles between two subspaces of a Hilbert space arise in [2] and [1],
starting from the general definition of the scalar product of two vectors into the form (h, g) =
12l |g|| - cos . The angle (sometimes called the Dixmier angle) between two subspaces M and
N of a Hilbert space X is given by its cosine

(3.1) p(M,N) :=sup { [(h, g)|; h € MN Bx,g € NN Bx}.

where By is the unit ball of XK.
In the context of a complete correlated action {€,H,I'} the cosine between the submodules

M and N of the right £(€)-module H is given by
p(M,N) = sup { [(T'[g, hla, b)| ; [IT[h, hlal| < 1, [T[g, glbl| < 1},

where h € M, g € N, a,b € €&.
We say that M and N have a positive angle if p(M,N) < 1, or equivalently, if there exists
p < 1 such that for any h € M,g € N, a,b e &

(3:2) [(Tlg, hla, b)e| < p|[Vaall [[V4b] -

In the study of prediction problems we are interested in the case when the angle between
past and future is positive, i.e., when p(n) = p(H, H/) < 1, which will give the possibility of
finding the predictor.

A nice geometrical aspect of stationary I'-correlated process is the fact that the angle be-
tween the past and future is constant.

Generalizing to stationary I'-correlated case a result of [4] we have

PROPOSITION 3.1. Let (f,) be a stationary I'-correlated process in H. The angle between past
and future of (f,) is positive if and only if there exists a finite constant C' which depends only
by (fn) such that for each element of the form >V}, a, from the time domain XL and for each
—o0 < ny; < ny < 0o we have

ng
Z ka ag

k=n1

(3.3)

<C HZ Vi, a

where in the second term the sum has finitely many non-zero elements.

Y

Proof. 1t is known [4] that for two subspaces M and N from a Hilbert space we have p(M,N) < 1
if and only if there exists a finite constant C' such that ||z|| < C' ||z 4 y|| for 2 and y generators
in M and N, respectively. Therefore for any sum of the form )V} a, from the time domain
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%!, taking into account that p(3/, H/) < 1, we have

> Vi D Viar+ Y Viay

k<n k<n k>n

<C

== C HZ kaak

where )V}, a; has finitely many non-zero elements. Since (f,,) is stationary I'-correlated, for
any m € Z we have

Z kaak

k<m

- Z r [fpafkakyap Z <Ffp (m—n)s S (m— ”]ak’ap>:

<Z vfkak,vapap> =) <X/ijfkak,%>E =

k<m p<m k,p<m

k,p<m k,p<m
2
= S (0l flas,a) zvfkak < || Vi
1,7<n k<n
Therefore
n2
‘ > Vi Y Via =Y Viay
k=n1 k<ng k<ni
S Z kaak Z kaak S 2C HZ kaakH
k<ng k<ni
and (3.3) is proved. O

Based on the previous result, the property of representing the elements from the time domain
of a process as a series (Schauder basis) was generalized for I'-correlated processes [24] as follows

PROPOSITION 3.2. The angle between past and future of a stationary I'-correlated process (f,)
is positive if and only if each element k from the time domain XJ_ can be uniquely represented

in the form k= %k, where k, are elements from V5, E.

n=—oo

We have seen that each periodically T'-correlated process (fy,)nez from H has a stationary
I';-correlated dilation (X,,) in H” and an explicit stationary dilation can be constructed to help
in obtaining the Wiener filter for prediction and the prediction-error operator function for a
periodically I'-correlated process, in terms of the operator coefficients of its attached maximal
function. This stationary dilation preserves the positivity of the angle between the past and
the future of the considered periodically I'-correlated process.

PROPOSITION 3.3. If (f,,) from H is a periodically T'-correlated process with a positive angle
between its past and future, then the angle between the past and the future of its stationary
['1-correlated dilation (X,,) from HT it is also positive.

Proof. 1f (f,) from H is a periodically I'-correlated process having a positive angle between its
past and future, then at each time ¢t = n there exists p(n) < 1 such that

[(Tlg. hla, b)e| < p(n) [[Viall [[Vsbll
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for each h € HS and ¢ € H/. For each element X = 3 A;X, from the past HX and

k<n

Y = . B,X, from the future X of the I'-correlated process (X,,) given by (2.9), and for

p>n
any a,b € & we have

[(C1[X, Y]a, b)| = <F1[ZB ,ZAka}a,b> =

p>n k<n

= ZZ<F1[BPXP7Aka]a’ ble| =

p>n k<n

- Z Z 2 (P[Bp fotis Ak frrila, by | =

p>n k<n =0

- ZZZ<B;F[fp+iafk+i]f4kavb>e -

p>n k<n =0

Z< [ZBpfp+z,ZAkfk+l]ab> <

=0 p>n k<n
Z n) | D Arfirial| || Byfyprib]| <
=0 k<n p>n
T-1
n) D |1 Axfisial | Byfyrib| <
=0 [|k<n p>n
T-1 2 12, T 2 12
n)(Z ZAkfk-‘ria > (Z ZBpfp-H'b ) -
i=0 || k<n i=0 || p>n
= p || AWxall | D BWx,b|| = pl[Wxall [Wy bl
k<n p>n

where p(n) is the maximum of p;(n) < 1; ¢ = 0,1,...,7 — 1, and we used the embedding
X — Wx of H” into £(&,X") and the fact that p(n) = p for stationary T'y-correlated proces
(X,.). Therefore [(T1[X,Y]a,b)| < p|[Wxal| ||[Wybl|| for each X € HX, Y € HY, and the angle
between the past and the future of the stationary I'y-correlated dilation (X,,) is positive. [

Another angle between two subspaces M; and M, of a Hilbert space X is the Friedrichs
angle [2] defined to be the angle in [0, 7/2] whose cosine is given by

(3.4) c(My, My) = sup{|(ky, k2)| ; k; € M; 0 M+ N By, i € {1,2}},

where M = M; N My and By is the unit ball of K.

By (3.1) and (3.4) it follows that c¢(My, M) < p(M;, Ms). Obviously we have ¢(My, My) =
p(My N M+, My N M*), and of course c(My, My) = c(Mi-, Ms-). More geometrical aspects
and generalizations of the angles between the past and the present of periodically I'-correlated
processes can be found in [24].
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