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1 Introduction

The method of maximal likelihood estimators (MLESs) is one of the fundamen-
tal methods for parametric estimation. It was proposed by R. Fisher and was
used in the course of many decades both in applied statistics and in theoretical
studies. The properties of MLEs were studied in a series of works. In the re-
cent papers [1], [2], the maximal likelihood principle is formulated for infinite-
dimensional spaces. Many statistical problems, in particular estimation prob-
lems, are of infinite-dimensional nature and the extension of this method to such
spaces is important. Due to Malliavin’s calculus and, speaking more generally, the
smooth measure calculus it became possible to generalize the MLE principle to
the infinite-dimensional case (see [3]).

In the present paper, using the definitions and methods of [1], [2] the limit prop-
erties of MLEs are investigated for Hilbert (generally speaking, infinite-dimensio-
nal) spaces.

Let E be a linear space, B be a separable real Banach space with norm ||b||j,
b € B, O be a subspace of the space B, ® C B. ® plays the role of a parametric
set. {Q, §, P} is a complete probability space. We are going to consider a random
element X = X (w, ) on Q x © with values in E. If on E we define a o-algebra
B of its subsets, such that for each & € ® and measurable set £ C [E we have
X~!(E) € §, then the variable X on E generates the class of measures {pg, 6 €
®}. These measures are defined by the relation pg(E) = P(X~!(E)). The set
{pg, 6 € B} is called the distribution of a random element X = X (w, 6).

We perform observations of a random element X. As a result we obtain the
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sampling which is a sequence of independent random variables X, X5,..., X, .
The distribution of each of these variables coincides with the distribution of X.
The parameter 6 is assumed to be an unknown variable and, based on observa-
tions, it can be evaluated by means of some measurable function, i.e. by the
statistics 6, = T = T(X;,Xs,...,X,). The meaning of optimality is spec-
ified separately. In any case, the estimator é\n of the unknown parameter 6 is
considered to be “good” (consistent) if §n infinitely tends to 6 as n — oo in the
specified sense. We obtain, generally speaking, a sequence of statistical struc-
tures {E",B" {FPy, 0 € O}}. At the same time, B” has the meaning of a
set of observed sets, while {P), 0 € ®} = {py, 6 € ®}". In other words,
if Y = (Xi,...,X,), then Pp(A) = P(Y~'(A)), A € B". The structure
{E",B" {Py, 6 € O}} is called the statistical structure of an iterated sampling.
In statistics, this structure {E", 8", { Py, € ©}} is the object of investigation.

For some problems it is more convenient to use the function X = X (w, #) the
more so that the achievements (in particular Malliavin’s stochastic variational cal-
culus and the properties of smooth measures) of stochastic analysis have recently
made it possible to study some analytical properties of a random function X (w, 6).

Thus, we can use the double calculus: one of them is based on the study of such
a property of the statistical structure {E", 8", {P, 6 € ®}} as the smoothness
of the family of measures P, and the other employs direct stochastic methods, for
which the object of the study is X (w, ). In particular, we are interested in the
family of distributions {Py(A), 6 € ©, A € B"} from the viewpoint of smooth-
ness with respect to both parameters § and A. Below we give some definitions,
notations and properties.

2 Differentiable measures

In the sequel it will always be assumed that E is a real, separable, reflexive Banach
space. Py( -) is a positive measure for each fixed # € ®. If h € E" is some vector,
then Py ,(A) denotes the measure obtained by means of bias:

Pyp(A) = Py(A+h).

We say that the measure Py( - ) is differentiable along a vector h € E", if there
exists a bounded linear functional dp, Py, such that the equality

Pyp(A) — Py(A) = dpPy(A)h + O(|[1])

is fulfilled for each A € B"™. (For the properties of differentiable measures see

(41)
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When E, and thereby E”, too, is a separable real Hilbert space with scalar prod-
uct (z, yY)gn, ¢,y € E", and norm ||z||g., z € E", we write

Pyp(A) — Py(A) = (dpPy(A), h)g, + O(IIh]15n)

and under the derivative we mean an element of the Hilbert space E™. It is under-
stood that the function dj, Py( - )h is a o-additive (alternating) measure on 28".

A higher order derivative of the measure is defined by iteration of the defini-
tion of a derivative. Thus, for instance, dipdp Py = di(dpPoh)k, k,h € E™. In
particular for the Hilbert space we have

(2, oy by = (dn{dn Py W)z, B .

If Py(-) is a differentiable measure, then the function y(t) = Py(A + th) is
non-negative and everywhere differentiable with respect to ¢. If the set A is such
that Py(A) = 0, then the point ¢ = 0 is the point of minimum for the function
©g(t). Therefore

i wo(t) — 0,
i.e. dp,Py(A) = 0. Thus dj, Py < Py. According to the Radon-Nikodym theorem,
there exists a measurable function Gy(x; h), such that

dp Py(dz)
Py(dx)

This function is called the logarithmic derivative of the measure Py along a vector
h € E™. The logarithmic derivative By (z; h) is linear with respect to the second
argument. A vector h is called an admissible direction for the measure Fy. The set
of all admissible directions is called an admissible subspace.

For the sake of simplicity, our argumentation in the sequel will always involve
the space [E because all the definitions and properties are automatically applicable
to the space [E" as a direct product of spaces.

In the theory of differentiable measures, the validity of the formula of integra-
tion by parts is an important fact. Let E be a separable, real Hilbert space and f ()
be the functional on [E. Let us assume that there exists its derivative along a vector

h e E: o

and dp f € L1(Py) for 6 € ©. Then if the measure Py is differentiable along h, we
have

= Bo(x; h).

[ @b pifan) / F(2)Bo(s ) Py ).

E
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The logarithmic derivative of the measure can be defined along non-constant
vectors (this is the so-called logarithmic gradient). Let z(z) : E — E be the
differentiable vector field with bounded derivative sup ||2’(z)|| < oc. Denote by

z€E
St, t € R the integral flow corresponding to z(x). This means that
dSt
— = z(5 So=1.
dt Z( t)? 0

By the transformation P} (A) = Pp(S; ' (A)), A € B, to the family of measures
{Py, 0 € O} there corresponds the class of measures { P}, § € ©, t € R}.

We say that the measure P is differentiable along the vector field z(z) if there
exists a (by all means alternating) measure (alternating) D, Py, such that for any
bounded and differentiable function ¢ : E — E, » € C'(E; R) we have

/ p(@)D-Py(dr) =~ lim [ o(x) 1Y () = - / o/ (2)2(x) Py(dz).

E E E

If at the same time D, Py < P, then the corresponding Radon—Nikodym den-

sity is called the logarithmic derivative Py along the vector field z(x):
. n Dz Pg (dl‘ )
ﬁg(l’,Z) - Pg(d.ﬁl’)) .

Let H C E be the Hilbert space embedded in E, and let the embedding oper-
ator be the Hilbert-Schmidt operator. Then we can consider the Hilbert-Schmidt
structure E* C H C E. Let us define an important class of measures It on E, for
which there exists a measurable, locally bounded function ¢ : E — E, such that for
each constant vector h € E* there exists a logarithmic derivative of the measure
Ppy along that has the form

Bo(xsh) = £(0;2)h = (€(0:;2), h)y.

In that case, we also say that the measure possesses the logarithmic gradient
0(6;x).

As is known (see [5]), if Py € O and the vector field z : E — E* is bounded
together with its derivative, then the measure Py possesses the logarithmic gradient
and the representation

Bo(z; z(x)) = (€(6; ), z(x)>H +trz'(z)

is fulfilled. This continuity functional can be extended for smooth vector fields
z(x) : E — H as a measurable linear functional. In stochastic analysis, for Gaus-
sian spaces this functional is an extended Skorokhod stochastic integral or, which
is the same, the conjugate of the Malliavin derivative.

Let us present some well-known properties of the logarithmic derivative.
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Proposition 1. Let the following conditions be fulfilled:
(1) Measures Py are differentiable along a vector h € E;
(ii) Functions f and g are differentiable along h € E;
(iii) f,g € Li(dnP) and f'(x)h, g'(x)h € L1(P), f(x)g(z)Bs(x;h) € L1(P).
Then

/ (' (2)h)g () Py dz)

E

/ 1)/ (2)h) P () / F(2)g(x)Ba(a: h) Py (da).

Proposition 2. Let the measures Py be differentiable along a vector h € E, the
Sfunction p(t) = Bg(x + th; h) be everywhere differentiable and

¢'(0) = By(z; h)h € Lo(Py).
Then

(1) The measure Py is twice differentiable along h;
(i) d7 Py = {By(x;h)h + B3(z:h)} P;
(iii) fﬂe x;h)Py(dx) = —fﬂe x; h) Py(dx).

3 Smoothness with respect to the parameter

We need to investigate the smoothness of the family of measures with respect to the
parameter. Suppose that as above we have the statistical structure {E, B, Py, 0 €
©®}, where E is a separable real Banach space, and © is a compactum into the
other separable real Banach space B. For any fixed A € B and vector ¥ € B
we consider the function derivative ¢(6) = Py(A) at a point § along ¢J. This
derivative is denoted by dy Py(A)®. For fixed 8 and ¢, it is an alternating measure.
It is easy to verify that dyg Pyv) < P, and by the Radon—Nikodym theorem there
exists a measurable function

ngg(d:L‘)’ﬁ

polw:9) = Py(dz)

po(x;19) is called the logarithmic derivative of the measure Py with respect to the
parameter.
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When B is a separable Hilbert space, we denote M by the space of measures, for
which the logarithmic derivative with respect to the parameter can be represented
as a scalar product pg(x;9) = (r(x;0),9). We call 7(x; 0) a vector logarithmic
gradient with respect to the parameter.

Remark. We should make a special remark that if ® consists of one point @ =
{6p}, then we obtain the family of measures which is constant with respect to the
parameter. In that case, the derivative with respect to the parameter is equal to O:
r(x;09) = 0. We will need this obvious fact in the sequel.

For the family of measures {Py, 6§ € ®}, which possesses the logarithmic
derivative with respect to the parameter along ¢, there exists a measure p that
dominates this family. If ® is a real interval, then, as is known ( [6]), all measures
Py are mutually equivalent and

0

:exp/pg(:v;l)dO, 01,60, € O.
01

Py, (dx)
Py, (dx)

4 Regularity conditions

Let us list the so-called regularity conditions, the fulfillment of which is needed
for our further discussion.

Condition 1. For a random element X = Xy = Xy(w) : ® x Q — E there exists
a derivative % Xy = X' along ¥ € By C B, where By is a subspace of B. This
derivative is the linear mapping B — E for each § € @. Also, for any ¥ € By,
6 € ® we have | X'V € L2(Q, P).

Condition 2. The function f(x) = E{X'¥| X = z} is strongly continuous for all
Y€ By, 0 € 0.

Condition 3. The family of measures {P,, 6 € @} possesses a logarithmic
derivative with respect to the parameter along constant vectors from a dense in
B subspace By C B and py(z;9) € L2(E, Py), ¥ € By, 0 € O.

Condition 4. The family of measures {P,, 6 € ®} possesses the logarithmic
derivative (y(z; h) along constant vectors from a dense in [E subspace Ey C E and
Bo(x; h) € Lo(E, Py), h € Eg, 6 € O.
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Condition 5. The statistics 7' = T'(z) : E — R is such that the equality

dy / () Py(dar) = / T(w)dy Py (dz)

E E

1s valid.

It is important to note that there exists an analytic connection between the in-
troduced notion of a distribution derivative with respect to the spatial argument
and the notion of a derivative with respect to the parameter. Hence the following
proposition is true.

Proposition 3 ( [1], [2]). Under regularity conditions 1-4, for the logarithmic
derivatives 3y(x; h) and pg(x;9) we have the equality

po(x;9) = —B(x; Ko g(x)),

where

Kpo(z) = E{ (d% X)q?‘ X = x}

5 Maximal likelihood principle

Let {E,B, Py,0 € O} be the statistical structure corresponding to a random el-
ement X = Xy. Here E is a separable, real, reflexive Banach space, ‘B is the
o-algebra of Borel sets. ® C B is a compact subset of the separable real Banach
space B. We remind that regularity conditions 1-5 are assumed to be fulfilled.

Let g(0) = EyT(X), where T : E — R is a measurable mapping (statis-
tics). The derivative of the function g(6) along the vector ¥ is denoted g/,(¢). The
following proposition is true.

Proposition 4 (Cramer—Rao inequality) [1], [2]). If regularity conditions 1-5 are
fulfilled, then

A0 . (95(6))°

VrT(X) 2 B, 2 (X00) ~ By B(Xi] X))

Definition. The value Eyp3(X;¥) is called the Fisher information along ¥ and
denoted by Z(6)d). Therefore

Z(0)9 = Egp(X;9) = B3 (X; E(X9| X)).
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Let us consider the structure of the iterated sampling
{E", B" {Py,0 € @}} = {E,%, {pe,0 € @}}n

Theorem 1 ( [1], [2]). If there exists the logarithmic derivative pg(x;9) of the
family pg with respect to the parameter in the statistical structure {E, B, {py, 0 €
®}}, then for the iterated sampling structure {E™, 8" {Py,0 € ®}} there also
exists the logarithmic derivative Lg((x1, . ..,x,); (9, . .., 9)) of the family Py with
respect to the parameter, along (9, ... ,19) and

L@((.Tl,...,xn);(ﬁ,...719))

= Zpg(xkﬂ?) = —Zﬁg (Ik,E{XI/C’lﬂ Xk = l‘k})

k=1 k=1

Using this theorem, we can formulate the maximal likelihood principle in the
considered case.

In the sequel, it will always be assumed that E and B are Hilbert spaces. Let
X1,..., X, be the sampling from a random element X = Xy. 6 is the unknown
parameter which we have to estimate by means of the sampling. Assume further
that there exists the logarithmic derivative py(x; ) with respect to the parame-
ter, along any vectors ¥} € By, of the distribution Py corresponding to Xy. The
derivative has the form py(z;9) = (r(z;6), 7). Here By is a dense subset of B.

Assuming the existence and uniqueness conditions to be fulfilled, we call the
root of the equation

n
> polar:?) =0 Vi € By )
k=1

the maximal likelihood estimator gn along the direction ¥} € By with respect to 6,
if the operator d% po(x; 1) is negatively defined.
By Proposition 3, equation (1) can be replaced by

n

d
Z {<€(xk, 9), Ke,ﬁ(xk)>H + tr % K.gyﬁ(azk)ﬁ} =0 VdJe By. 2)
k=1

Note that in equations (1) and (2), z, kK = 1,2, ..., n, are the observed values
of X}, in the experiment.

Example. Suppose that the sampling X, X»,...,X,, of a Gaussian value with
unknown mean 6 and unit correlation operator in H is considered in the equipped
Hilbert space E* C H C E. We obtain Sy(x;h) = (§ —x,h)y, h € E*. Itis
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obvious that Xy = N + 0, where N is a canonical Gaussian value with zero mean.
X'(6) =1, X'(6)h = h and therefore

Kog(xr) = E{Xp(0)h] Xi(0) = a1} = h.

Thus (2) takes the form
> (0 = wp, by = 0.
k=1
Hence
~ 1 &
<9’ h>H = ; <xk7 h>H
k=1
and therefore
. 1 n
0, = — T =T
n
k=1
Also,

—(z—0,h)y = —|h|f <O.

>

k=1

6 Consistency of the maximal likelihood estimator

Let the statistical structure {E, B, Py, € ©®} be such that Py possesses the log-
arithmic derivative pg(z; 1) with respect to the parameter along a constant vector
¥ € By, where By is a subspace of B.

Let us introduce the Kullback—Leibler type distance function for a pair of mea-
sures:

D(61,02) = Eo,{po, (X:62 = 01) — o, (X365 — 01) }. (1)

For example, in the equipped Hilbert space E* C H C E, for the Gaussian mea-
sures g1 and pp with means 6 and 65, respectively, and unit correlation operators
the distance is

D(p, p2) = —(01 — 02,01 — 02) = — |01 — O

Lemma. Let a family { Py,0 € O} € M be uniquely defined by the parameter, i.e.
[Py, = Pp,] <= [0 = 0,] and the logarithmic derivative r(x;8) have the contin-
uous negative-definite derivative with respect to 0. In that case, if D(01,60,) > 0,
then Py, = Py, and vice versa.
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Proof. We at once obtain that D(6;,6,) < 0. Indeed,
D(61,02) = Eo { po, (X3 02 = 01) = po, (X502 — 01) |
= E91 {<7‘(JJ;91), 92 — 9]>IB — <T($;92),92 — 01>B}
= E91<7’($;91 -Tr x;92),02 — 01>IB3

B (r

)

) —r(
L(X501 + (0, — 01)) (62— 01),0, — 91>B
<7<
Hence it follows that if D(6;, 6,) > 0, then 6; = 6,, which implies Py, = Py, and
vice versa. u|

Theorem 2. If ® is a compact set and {Py,0 € O} € M is uniquely defined by
the parameter, then the maximal likelihood estimator is consistent.

Proof. Let §n be the solution of equation (1) (or (2)) and 0y be the true value of
the parameter 6. According to the strong law of large numbers, for any € we have

%Z<r(Xk;9 —0)p — *Z<7ﬂ (Xk:60),00 — 0)
k=1
*Z< Xk, - T Xk,e()) 90_9>]E

5 By { (r(X:0) = r(X:00).00 — ) }
—D(6,0) > 0. @

Now we take into account that

Z <r(a:k; é\n),ﬁ>B =0, ¥ € By (by equation (1)),

n

Z (r(zx:00),9)5 =0, ¥ € By (by the Remark in Section 3).
k=1

Then equality (2) is fulfilled if § = lim @L |

n—oo
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7 Asymptotic normality of the maximal likelihood estimator

Theorem 3. If regularity conditions 1-5 are fulfilled, then for the maximal likeli-
hood estimator 0,, we have the asymptotic convergence to the normal law

Vi (0, — 69) 5 N(0,27'(6)).

Proof. Denote

n

1
- > p0(X39) = Lo (0),
k=1
then
1 <~ d o
n Z a0 Pe(Xk’ﬁ) = L, (6).
k=1
We have R o
Ln(en) - Ln(‘go) = L;(@) (071 - 90)7
where

§:§n+7(00*§n), 0<7r<1.

Since Ln(gn) = 0, we obtain

Vi (B — 00) = —v/n (L(8))™ Ln(B0). ()

By the strong law of large numbers we have
L (0% F 4 (X3 9)
" % 9 s

but
d

0"
We also take into account that, by the consistency theorem, 0 — 6y as n —
oo. Finally, we study the expression L, (6p). It consists of independent, equally

distributed random values, for which Eg,pg(Xy;9) = 0 and Var pg(Xy;0) =
Z(0)9. According to the central limit theorem,

By, 2 0 (X:0)0 = Egyo3(X:9) = T(0)9.

— /1 Ly (00) -5 N (0;2(0)).

Then from (1) we obtain

Vi (B — B0) = v/ (L(8)) ' Lu(00) - N (0:77(6)). o
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