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ABSTRACT. The aim of the paper is to construct the general framework
for the study of periodically correlated processes in the general context of a
complete correlated action and to find relations with some attached stationary
processes which can help in the prediction of a given periodically correlated
process. Some used tools are extended to the T-variate case of some appro-
priate correlated actions and some specific results are obtained in the view of
the best estimation.
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1. INTRODUCTION

Starting with the results of Gladyshev [3] , the study of periodically corre-
lated processes is a very atractive one, either for mathematicians, who analysed
various concrete or abstract casses (univariate, multivariate), or for engineers
due to the applications in signal processing, especially in communications sys-
tems.

In this paper, the general framework of the study for periodically correlated
processes in the general context of a complete correlated action is constructed
and some relations with the attached stationary processes which can help in
the prediction of a given periodically correlated process are obtained. To do
this, a briefly recalling of the fundamental tools introduced in [11]-[14] for the
study of stationary processes in complete correlated actions is needed. Also,
some used tools must be extended to the T-variate case of some appropriate
correlated actions. Then an extension of some known results to the context of
a complete correlated action is given and some specific results are analysed.
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2. PRELIMINARIES

Let € be a separable Hilbert space and, as usually by £(€) will be denoted
the C*-algebra of all linear bounded operators on €. Let H be a right £(&)-
module. An action of £(£) on H is a map from L£(€) x H into H given by
(A,h) — Ah , where Ah := hA.

A correlation of the action of L(E) on H is a map I' from H x H into L(E)
given by

(f,9) — TS, 9] (2.1)

with the properties:

(i) I'[h,h] > 0, I'[h,h] =0 implies h =0

(ii) Ilg, h] = T'[h, g]"
for finite summs of actions of £(€) on H.

The triplet {&,H, I'} with the previous properties was called [12] the cor-
related action of L(E) onto H. The Hilbert space £ is the parameter space ,
and the right £(€)-module H is the state space .

To each correlated action {€,H, I'} , another Hilbert space KC ( the mea-
suring space ) is attached (see [12]) by the positively definite Aronsjain repro-
ducing kernel

= (T'|ho, h{lay, a 2.2
<7A17 7A2> ( [ 2 1] 1 2)8 ( )
where /\7, = (CLZ‘, hz) S E x H.

By Theorem 9 from [13], up to a unitary equivalence, there exists a unique
algebraic imbedding of ‘H into £(€,K), h — V}, given by

Vha = V(a,h) (23)

and

T(hy, ha) = Vi V. (2.4)

The correlated action {€,H, '} is a complete correlated action , if the map
h — Vj, of H into L(€, K) is surjective.

It is easy to see that £(&,K) is an £(&) -module. Considering the action
of L(E) on L(E,K) given by AV = VA, where VA is the usual operator
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composing, it follows that {&€, L(E,K), '}, where T' is given by (2.4), is a
correlated action. This is called the operator model. Due to the imbedding
h — V}, given by (2.3), each abstract correlated action {£,H,I'} can be
imbedded into the operator model, and in the complete correlated case, onto
the operator model.

A stationary process is a sequence { fi},., in H, where G is a locally com-
pact group or hypergroup, such that T'[f;, fs] depends only on the difference
s —t and not on s and t separately. The function I' : G — L(&) given by

L) =Tfo, fi] (2.5)

is the correlation function of the process {fi},

For operator valued stationary processes in complete correlated actions,
where G is Z or R, a study was done (e.g. [12]-[14] and [16]-[18] ) and the pre-
diction problems which arisen in these cases was solved, including the Wiener
filter for prediction and an estimation of the prediction error operator.

3.PERIODICALLY CORRELATED PROCESSES.

In the context of a complete correlated action {&€,H, '}, a periodically
I'-correlated process is a sequence {f;},., in H with the property that there
exists a positive T" such that for any t, s in the locally compact group G

Ulfesr, forr] = TLfe, 1] (3.1)

The smallest T which verifies (3.1) is called the period of the periodically
[-correlated process { f;}.
Let us remark that the correlation function of a periodically I'-correlated

process [': G x G — L(€) has the form

I'(t,s) =T[fe, fi] (3.2)

and is a periodic function, with the same period T
Also we can see that the matriz of the correlations associated to a discrete
[-stationary process { fu},cz given by (I'[fn, fim]), mez has the form
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An A oo A Aira o0 Aiar
App A . Aop
Ary Ars ... Arr Arra oo Aror
* *
Al - Arry A 0 A
* k
A1,2T T AT,zT Ary Apr

Therefore the correlation matrix of a periodic stationary process {f,} of
the period T can be seen as

A B C D |
B A B C
cC* B A B (3.3)
D* C* B* A
where A, B,C, ... are positive T' by T bloc matrices with the elements from
L(E) . In the case of a stationary process, A, B,C,... are simply operators

from L(E).

As in the stationary case, to a periodically I'-correlated process the pre-
diction spaces can be attached. So, the past and present of {f;} will be the
submodule of H given by

M = {Z Aufe Ap € L(E); k< t} (3.4)

the remote past
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H =M (3:5)
and the space generated by the process

M. = {Z Afu: A€ 5(5)}. (3.6)

Also, due to the imbedding h — V}, of H into L(&, K), the past and present
can be seen as

Ki=\/V;.e or Ki=\/ Vi€, (3.4)
k<t heH]

the remote past
K=K} (3.5)

and the space generated by the process

KL=\ V5. (3.6))

In the I'-stationary case, for each process { f;} there exists an attached shift
(group of unitary operators in the continuous case, and a unitary operator in
the discrete case, the relation between the two casses is given by the cogener-
ator). The attached shift play an important role in in prediction problems. In
the periodically I'-correlated case, to each process a unitary group of operators
of T-shift type can be obtained [19] putting UV}, =V, , ..

Due to the fact that the T-shift act on {f;} with a lag T, it is not possible
to use it directely for prediction purposes, like in the stationary case, but, as
we'll see, there are strong connections with the shifts attached to the associated
stationary processes.

To make prediction on a process it means to obtain the best information
on some step, knowing the past and the present of the process. Usually, the
best estimator, or the best linear prediction is done by the linear least squares
method, using the orthogonal projection on the past and present space. In
the context of a complete correlated action, the state space is only a right
L(E)-module and we have not a clossness of submodules. Similarly like in
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the stationary case [14], in the periodically correlated case we will construct
an appropriate ‘I'-orthogonal” projection and some specific properties will be
studied, using operator theory methods. First of all, due the periodicity, even
in the scalar case, the best estimation can not be obtained directly, but with
the analysis of some associated stationary processes. Similar things will arise
in the complete correlated case and specific properties will be analysed.

In the following we will consider the case when {fi},., C H where G is
Z (the discrete case), or G is R (the continuous case), but the study can be
abstractly done on a locally compact group or hypergroup G. In this paper
the discrete case will be esspecially analysed, and in a subsequent paper the
continuous case will be studied.

Let {€,H, '} be a complete correlated action, and HT = H x H x --- x H
be the cartesian product of T copies of the right £(£)-module H. An element
X of HT will be seen as a column vector, taking the transpose (hy, ..., hy)" of
the 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; € L(£). Also we can consider various correlations on H’. From
the prediction of periodically correlated processes poin of view, two equivalent
correlations on H? will be considered as follows:

-1
Dy[X, Y] =) Tlee, yl, (3.7)
k=0
where X = {xx}, Y ={w}, ke€{0,1,...,T—1} and

Pr(X, Y] = (Tl ) (3.8)

Let us remark that T'y : HT x HT — L£(&) and T'r : HT x HT — L£(E)T*7,
or in the set of T' x T matrix with elements from L(E).

So, starting with the correlated action {£,H,I'} of L(€) on H , we ob-
tain two associated correlated actions of £(£) on HT, namely {£,H?,T';} and
{€,HT,T'r}. In the following, to avoid the confusion, various correlations will
be prefixed with I', T'; and I'z.

To a periodically I'-correlated process {f,},c, 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
column vector

ije{0,1,..T—1}
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X =(fos fasrs s Jovrr) (39)

or
2) taking consecutive blocks of length T

t

Xo :<fnTafnT+1u e 7fnT+T—1> . (3.10)

It is easy to see that {X,} and {XT} are respectively I'; and I'r sta-
tionary processes in H”?. From prediction point of view and the study of the
periodically I'-correlated process { f,},c, from H, the I'i-correlation of {X,}
and I'p-correlation of {Xg } are equivalent, as can be seen from the following
Proposition.

Proposition 3.1 Let {f,},., from H, an integer T > 2 and {X,.}, { X[}
defined by (3.9) and (3.10). The following are equivalent:

(i) {fn} is periodically T-correlated in H, with the period T.

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

(iii) {XT} is stationary I'p-correlated in H”.

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

Fl[XnaXm] = f;ol F[fn-i-ka fm—i—k] = F[fn»fm] + Zf;ll F[fn-i-kv fm-l—k] =
= F[fn+T7 fm+T] + 25;11 F[fn+k7 fm+k] = Ele F[fnJrk; fm+k] =
= Z]T:_ol F[f(n-‘rl)—i-jv f(m+1)+j] = Fl[Xn—i—la Xm+1] .
Therefore {X,,}, ., is stationary I'y -correlated in H”.

Conversely (i) = (i). The process {X,} being stationary I'; -correlated
in HT we have succesively:

Fl[Xn+17 Xm—i—l] - Fl[fn7 fm]
o Dl nstks Fnrrn] = 2opco Tlfnks fnt]

Z?:l P[fn+j7 fm+j] = f;(} F[fn+k7 fm—i—k]
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2?511 P[fn-i—jv fm+j] + F[fn—i—Ta fm+T] = F[fna fm] + Zfz_ll F[fn—l—k:’ fm+k]

It follows that I'[ fui7, fnsr] = L[ fn, fml, 1., {fn},ez is periodically I'-correlated
in ‘H.

(i) = (i17). Taking account that {f,} from H is periodically I'-correlated
with the period T, we have

Po(X2, X5) = (Tlfuris frs)) = (Clfursssr Furessr)) =

i,j€{0,1,...,T—1} 1,j

= <F[f(n+1)T+iaf(m+1)T+j]) = FT[X7T+17XZL+1]

4,3
and { X'} is stationary I'p-correlated in H”.

(i1i) = (i). If {XT} is stationary I'z-correlated in H” , then for each
n,m e 7
FT[ngXZ;] = FT[X5+1,X£+1],

i.e., the matrix equality

(F[fnT+i7 fmT-i-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
Ul forsis fmrsi) = Dlfarsivr, forsjir]. (3.11)
Taking first n = m = 0 in (3.11) obtain that for 0 <4,7 < T — 1
Llfi, f5]1 = Ulfisrs fivr)

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[fi;fj] = F[fi+T,fj+T]

i.e., the process { f,} C H is periodically I'-correlated.
It is known [12] that the right £(£)-module H can be uniquelly (up to a
unitary equivalence) imbedded into the right £(&)-module £(&, K), where K
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is the measuring space attached to the correlated action {&€,H, I'}. Therefore
the study of a process in H can be done in the operator model {&€, L(E,K), ['}.
For the study of the attached column vectors stationary processes from H7,
the corresponding operator model is needed.
Proposition 3.2. There exists a unique (up to a unitary equivalence)
imbedding X — Wy of HT into £L(€,KT) such that

T
Ty [X, Y] = Wiy =Y ViV, (3.12)

=1

where X = (z1,...,27)" , Y = (y1,...,yr)".

The subset {Wxa; X € H',a € £} is dense in KT

Proof. Taking account of the imbedding h — V}, of H into L(&, K) given
by (2.3) and (2.4), if we take

Wx = (Vy, Vags -5 Vo), (3.13)
then for a,b € £ we have Wxa = (Va2 - - - » V(a,er)) and

(r X, Y]a b) (erl,yz a b> (z: ViV, b)g.

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

T T

(WxWya,b)e = (Wya, Wxb)xr = Z(’y(auyiﬁf}/(b@i))ﬁ = Z(Vyiaa Vb =

=1 i=1

T
Z (Vi Vya,b)e
and (3.12) is proved. Also,
T T
IWxallgr = (Wxa, Wxa)xr = Y (Vi Vaa,a)e <3 ||Vl - llall,
=1 =1

and Wy is a linear bounded operator from & into K7
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If we consider another imbedding W’ of H” into £(€, KT) having the prop-
erty (3.12), then, if we take ® : KT — KT given by ®W4a = Wia, we have

T
|9kt = Wxalfer = (3 VaVaaa), = [Wial?

. Then for a,b € £, Wxa = (Y1), - - > Vawr))" and

(FI[X, Y]a, b)g - (if[mi,yi]a,b>g - (Z:: ViV, b)g.

Also, [Wxallzr = (Wxa, Wxa)gr, i.e., ® is a unitary operator on K. So,
the imbedding X — Wy of HT into £(£,K7) is unique (up to a unitary
equivalence.

For prediction purposes, we are interested to find the best estimation of an
element from H” with elements from a subset M = Hy X Hy X - - - x Hp C HT.
To do this, we need the following Proposition.

Proposition 3.3. Let M be a subset of HT. If we take

KT =\ vz, (3.14)
zZeM

then for each X € H” there exists a unique element X’ in ‘H’ such that for
each a € £ we have

Wxia € KT and Wx_xra € (KT)* . (3.15)

Moreover,
MX-X X-X= Zin/af‘l[X -7, X -7 (3.16)
€

where the infimum is taken in the set of all positive operators from £(&).
Proof. Let Wx: = PerWx where Pyr 1s the orthogonal projection of K¥

on its closed subset KT. For each a € £ we have Wxa € K and
WX—X’a - (’y(a,:mf:):’l? cee 77(a,fom/T)t - (7((1,901 - W(a,z/la <o Yaxr — V(a,x’T)t

=Wxa—Wxa=Wxa— PerWxa= (I — Per)Wxa € (KT*.
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If there exists X” with the property (3.15), then for each a € £ we have
Wxa = Wx»a + Wx_xra. It follows that Wx»a = P,ClTWXa = Wya, ie.,
X" =X

Moreover,

(T [X-X', X—X'|a,a) = (W} _Wx_xwa,a) = |[Wx_xal|? = ||(I—P,C1T)VVX0L||2 =

= inf ||[Wya— K||?= inf Wxa — Wy.a:||> =
Jnf W IP= . nf IWx > Wx,a]

X aj :
R A i=1

= Z"iv%)f( . |Wxa — WZ;ZIXjGjHQ =
1 P

— inf(4[X — Z; A X, X — Zl AjXjla,a) = inf (N[X = Z, X — Z]a,a),
j= j=
where for each finite systems {a1, . .., a,} of elements from £ we choose Ay, ..., A, €
L(E) such that Aja=a;, j=1,2,...,n.
If we denote by P, the endomorphism of H” defined by Py X = X’ then
we have

Wpz x = W xr = Pr Wy = P,ngWX = PerWx = Wp, x
and also,
Dy [PuX, Y] =W xWy = (ParWx ) Wy = Wi PerWy = WiWp,y =

=TI [X, PuY]

Hence P X = PuX and I'1[PuX,Y] = T4[X,PyY]. Therefore we can
interpret Ppq as a "orthogonal” projection on M, and this will be called the
I'1-orthogonal projection of HT on M C HT.

As we have seen, to each periodically correlated process {f,} from H we
can attach its T-shift, a unitary operator Uy on KL such that U;Vy, =V}, .,
where h — V}, is the usual imbedding of H into £(€, K). Then it is easy to see
that the unitary operator on (K/ )T defined by

UT<Vf1> sz’ SO VfT)t = (vafu vaf2> SRR UfoT)t (3'17>

is the shift operator attached to the statoinary I'p-correlated process {XI'}
defined by (3.10). Indeed,
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UTWXg = UT(anT’ Vs -+ anT+T71)t =
t t
= (vafnT7 vafnT+17 R vafnT+T—1) = (anT+T7 anT+1+T7 R anT+T—1+T) =
_ t __
- (Vf(n+l)T7 Vf(n+l)T+l7 T Vf(n+1)T+T71) - WXEH‘

It follows that Wxr = U"Wxr.

On the other part, let us remark that we can identify H as the subset N' =
Hx {0} x---x{0} in H'. From (3.13) it follows that W0, 0y = (V4,0,...,0)"
and the corresponding subspace from K for N will be

Kie =\ Wz& =K x{0} x---x {0} c K"
zZeM

Considering the stationary T'j-correlated process {X,} C H? given by
t
(3.9), X,, :(fn, Foit . ,fn+T,1> we have

P’CK/WXn = PIC}\}(anv cee Vf7l+T_1)t = Vf

n

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

Also, using this type of identification of H in H7T it is possible to find
informations and prediction facts about the periodically I'-correlated process
{fn} from the study of stationary I';-correlated process {X,}. As we will see,
there are strong connections among the corresponding spectral distributions
of {fn} , {X,} and T'p-correlated stationary process {Xg } So, prediction
error operator and the linear Wiener filter for prediction can be found. This
will be done in a separate paper, the aim of this paper being to construct the
general frame for the study of periodically correlated processes in the context
of a complete correlated action.

In the following, some results obtained by Gladyshev [3] for the scalar case
will be extended to the case of a complete correlated action {€,H,I'} and
some specific results will be obtained.

Let {f.} be a periodically T-correlated process in the right £(€) -module
H and its imbedding in the operator model {V}, } C L(€,K) given by (2.3).
The I'-correlation function of the process { f,} given by (3.2) is an £(E)-valued
periodic function with the same period T' > 2.

L(m,n) =T fm, ful = Vi Vi, s mneZ
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Following the notations from [3], let us define the £(€)-valued function B(n,t)
on Z x 7. by

B(n,t) =T'(n+t,n). (3.18)

Then B(n,t) is a periodic function in n with the same period 7" and has a
Fourier series representation

T-1
B(n,t) = By(t) exp(2mikn/T), (3.19)
k=0
where By (t) are the L£(€)-valued coefficients for k = 0,1,...,7 — 1. For con-
venience By (t) can be completed to Z by the equality By(t) = Byyr(t).
In the following the attached function B(n,t) will be called the covariance
function of the periodically T'-correlated process {f,}.
A simple computation on (3.19) shows that

1 T-1

Bi(t) = > B(n,t) exp(—2ninl/T). (3.20)

As a remark, the correlation function and the covariance function of an
arbitrary I'-correlated process {f,,} are positive definite functions. Indeed, for
any Ay,..., A, € L(E) ; ty,ta,...,t, € Z and ay,...,a, € £ we have, taking
account that for a finite system of elements ap € & there exist a system of
operators Sy € L(E) such that a, = Ska

Z (AL (tp, tg) Agag, ap)e = Z (AL S, fr]Agag, ap) =
p,g=1 p,q=1
=D (Ao, AsfiJag ap) = 3 (T[Apfi,, Ay, )840, Spa) =
p,q=1 p,qg=1
:(r[; Sy Apfs ; S,A.f]a, a)g: (T[h, hla, a) =

= (V,;‘Vha,a)g = ||Vha||,2c Z 0.
Or equivalent for the covariance function

n

3 (A;B(tq,tp - tq)Aqaq,ap)g > 0. (3.21)

p,q=1
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The following theorem is a generalization to the complete correlated action
case of the Theorem 1 from [3].

Theorem 3.4 (Gladyshev). A function B(n,t) defined by (3.19) will be
the covariance function of some periodically I'-correlated process in ‘H with
the period T, where the correlation function I'(s,n) = B(n, s —n), if and only
if the T' x T matrix valued function

B(t) :(Bj (t))ﬁko?l ..... . (3.22)

is the operator correlation function of some stationary I'p-correlated process
from HT | where
Bjk(t) = By—;(t) exp(2mijt/T) (3.23)

and the T'p-correlation on HT is given by (3.8).
Proof. As in [3] we have to show that satisfaction of the inequality

> AB(tgt, —tg) Ay >0 (3.24)

p,g=1

in the sense of (3.21), is equivalent to satisfaction of the inequality

> ArBik, (ty — tg)Ag > 0 (3.25)

p,g=1

for arbitrary Ay, ..., A, € L(E) ; t1,ta,... t, € Zand ky, ..., k, € {0,1,...,T —1}.

For the first implication we have

Z AL Bk, (tp — tg) Ag = Z AL Bk, (tp — tq) exp(2miky (tp, — 1) /T)Ag =

p,q=1 p,q=1

=Y A= B(m,t,—t,) exp(—2mim(k,—k,)/T)-exp(2mik, (t,—t,) /T) A, =

= — Z Z AT B(m, t, — t,) exp[—2mi(mk, — mky, — tpk, +t.k,) /T A, =
p,q=1 m=0

T-1
1
= D D A B(mty—t) exp(—2mimk,)/T) exp[2mi(m—ty+ty)ky/TIA, =

p,g=1m=0
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n T-1
1
=7 Z ZA;B(sthq,tp—tq) exp[—2mi(s+ty)k,/T]-exp[2mi(s+t,)k,/T) Ay =
p,g=1 s=0
1 n T-1
== D N [Ap exp(—2mi(s+t, )k, /T)|* B(s+ty, tp,—ty) Ag exp(—2mi(s+t,) kg /T) =
p,q=1 s=0
1 T-1 n
== DO Ay exp(—2mi(stt,)ky /T) T (s+ty, s+t,) Ay exp(—2mi(s+tg)ky /T) =
s=0 p,q=1

n

1

T-1 n
- ZF[Z exp(—2mi(s-+tp)ky/T) Apforeys > xp(—2mi(s+t,)ky/T) A, f%] > 0.
s=0 p=1

q=1

Conversely, if (3.25) is true for any Aq,..., A, € L(E) ; t1,ta, ..., t, € Z
and ki,...,k, € {0,1,...,7 — 1} , then

n n T-1
> ArBltg.t, —ty)Ag = > ALY Bi(t, — t,) exp(2milty/T) A, =
pq=1 p,q=1 1=0

= ST A Bu(ty — ty) exp(2milk — )t/ T)A, =

p,q=1 7,k=0
n T-1
= ) AB(t, — to) exp(2miji(t, — t,)/T) exp(2mi(k — j)t,/T) Ay =
p,g=1j,k=0
n T-1
=Y > AsBlt, — ty) exp(2mi(kt, — jt,)/T)A, =
pg=1j,k=0
n T—-1
= Z Z [exp(2mijty) Ap]” Bjn(ty — tq)[exp(2mikiq) Ag] = 0,
p,q=1 7,k=0
and the theorem is proved.

As a remark, Gladyshev’s theorem affirm the existence of some stationary
['r-correlated process, not necessary our stationary process {Xg } introduced
by (3.10). But, as we will see, this I'y-correlated process contains a lot of
informations about the periodically I'-correlated process { f,,}, or the attached
stationary I'y-correlated process {X,,} given by (3.9).
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Recall that [16], if {f,} is not a I'-stationary process in H, but there exists
an L(€)-valued semispectral measure on bitorus such that

MU ful = [ AP ORT @K s),
where x"(t) = e~ and T is the unit torus from the complex plane C, then the
process {f,} is I'-harmonizable. Also, (see [16]) any I'-harmonizable process
has a spectrum and this is obtained by the restriction of the L(&)-valued
semispectral measure K to the diagonal of the bitorus.

In the following we will see that each discrete periodically I'-correlated
process is I'-harmonizable.

If I'(m, n) is the correlation function of the periodically I'-correlated process
{fn} in H given by (3.2) and the covariance function B(n,t) = I'(n+t,n) given

by (3.18) with the attached matrix B(t) :< jk(t)> given by (3.22) and (3.23),

then by Theorem 3.4, the attached I'p-correlated process is stationary and it
follows that there exists a unique £(€)T*7-valued semispectral measure Fr on
T

Fr() :(F}k(.)>j,k€{0,1 ..... T-1} (3.26)

such that .
Bn) - / ¢ E(dt), nE . (3.27)
0

From (3.23) Bji(n) = By_;j(n)exp(2mijn/T) and taking account by (3.27) it
follows that for k € {0,1,...,7 — 1} we have

Bi(n) = Bok(n) = /0 ’ ™y (dt), n € Z. (3.28)

Extending by periodicity For = Fypyr), it follows that for any k € Z we have
For as an L(€)-valued semispectral measure on the unit torus. Using (3.18)
and (3.19) it follows that

-1
['(n,m)= B(m,n —m ZBﬂ m) exp(2migm/T) =
7=0

T-1 27
= Z/ MR (dt) - exp(2migm ) T) =
7=0 "0
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o T—1

/ Zexp [nt — (t—27rj/T)]}F0j(dt).

If we define the £(&)-valued bimeasure K on bitorus putting for o and w in

B(T)

T-1
K(o,w)= Y FyloNw—2mj/T) (3.29)
j=—T+1
then
I(n,m) = / e M=ms) ¢ (dt, ds) (3.30)
TQ

and it follows that {f,} is [-harmonizable.

As a remark, the support of the £(&)-valued bimeasure K attached to a
periodically I'-correlated process with the period T' is concentrated on 27 — 1
equidistant straight line segments v = u — 27k/T, k € {0,+1,...,+(T —
1)} parallel to the diagonal of the square [0,27] x [0,27]. Actually, as in
the scalar case, the I'-harmonizable processes generalize the I'-stationary and
periodically one. If the support of the bimeasure K is concentrated only on the
diagonal of the square, the harmonizable process is stationary and when the
support is concentrated on 27 — 1 equidistant straight line segments parallel
to the diagonal of the square, the harmonizable process becomes a periodically
process with the period T. So we can sumarize the following

Corolary 3.5 If {f,} is a periodically I'-correlated process in H with
the period 7', then it is I'-harmonizable, having the support concentrated on
2T — 1 equidistant straight line segments parallel to the diagonal of the square
0, 27| x [0, 27].

As we have seen, the I'j-correlated process {X,,} in HT attached by (3.9)
to the periodically I'-correlated process {f,} from H is a stationary dilation
for {f,}. Also we have seen that the correlation function of the periodically
[-correlated process { f,} has the form

ox T—1

(n,m) / Zexp [nt — (t—27rj/T)]}F0j(dt).

In the following we can see that the semispectral measure attached to the
stationary I'j-correlated process { X, } is expressed with Fpy the 00-component
of the correlation matrix Fr of some stationary I'p-correlated process.
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Proposition 3.6. Let {X,,} C HT be the stationary I';-correlated dilation
of the periodically I'-correlated process { f,,} C H of period T. Then the L(E)-
valued semispectral measure Fx attached to {X,,} is given by

Fx =T - Fy (3.31)
where Fyo is the 00-component of the matrix £(5)TXT—Valued semispectral
measure Fr given by (3.26).

t
Proof. For each n € Z we have X, :<fn, fratso oo fn+T_1> and taking
account by (3.19) and (3.28) we have

T—

1 T—1
Ti(n) = T1[Xo, Xo] = Y Tf), furs] = > _T(j,n+ )
0 7=0

]:

T-1 T-1T7-1

27 2
= Z Zexp (2mik(n + j)/T)/ e "™ Fop(dt) = T/ e "™ Fyo(dt).
0

It follows that the £(&)-valued semispectral measure Fx attached to the sta-
tionary dilation {X,,} from H” of the periodically I'-correlated process { f,,} is
Fx =T - Fy, and the proof is finished.

It is known [13] that for each L£(€)-valued semispectral measure F' on T
there exists a unique operator valued L*-bounded outer function {&, F, ©1(\)}
which has the property that its attached semispectral measure Fg, is domi-
nated by F' and is maximal between all semispectral measures attached to
L?-bounded analytic functions ©()\) with the property Fg < F. So, to each
L(E)-valued semispectral measure F on T, a mazimal L*-bounded outer func-
tion is attached.

For stationary processes in complete correlated actions a complete study
was done (see [11]-[14]), the Wiener filter for prediction and the prediction
error operator was obtained in terms of its attached maximal functions. Now,
the general framework for the prediction of a periodically correlated process
in the context of a complete correlated action {€,H,T'} is done. As was seen,
a I'y-projection Py of H? on a submodule M C H' was constructed and
some spectral connections between the periodically I'-correlated process and
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its stationary I'y-correlated dilation was found. Also a stationary I'p-correlated
process was attached by Gladyshev’s theorem, which contains the best pos-
sible information about the initial periodically I'-correlated process in its 00-
component. Now, theoreticaly we are ready to obtain the best linear predictor
for {f.} as the I';-orthogonal projection on the past and present space of the
process, using all the possible knowledge about attached stationary processes
{X,} and {XZ } To do this, preliminary prediction filters for stationary at-
tached processes are necessary. In a following paper a detailled study will be
done and an explicit formula, in terms of its maximal function, for the linear
predictor of a periodically I'-correlated process will be found.
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