PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 21, Fasc. 1 (2001), pp. 1-55

PARAMETER IDENTIFICATION FOR STOCHASTIC BURGERS’ FLOWS
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Abstract: The paper presents a systematic study of classical statigtiference
problems (parameter estimation and hypothesis testingjaftdom fields arising as
solutions of the one-dimensional nonlinear diffusion amurawith random initial data
(the Burgers’ turbulence problem). This nonlinear, hygrmamic-type partial differ-
ential equation is an ubiquitous model in physics and eraging. This work can be
seen as part of a larger program of developing statistidafémce tools for complex
stochastic flows governed by nontnvial, physically consed dynamics.

1991 AMS Mathematics Subject Classification62M40, 62M15, 60H15, 60G60.

Key words and phrases:Burgers’ equation, random data, parabolic scaling, sin-
gular spectrum, discretization, Jacobi theta-functi@rameter estimation, space do-
main, frequency domain, periodogram.

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=21.1&nrA=1&ppB= 1&ppE= 55

