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On Estimation of Parameters
of Ornstein-Uhlenbeck Processes
Grigol Sokhadze

In Hilbert triple spaces ff. = f = H. we consider stochastic differential equation of
Ornstei-Uhlenbeck type

ﬂ'aghﬂ = _Mrifr + ﬂ"ﬂi«f?‘r‘r. '};I = .?.'m F:_"‘ a'l.

where €@ is unknown parameter. Assume, that we have sample in the points
0sSt, S, 5 5L, X0 = (X Xy, enXnd is the sample vector, where

Xn: = -.:?rw__. = l. —
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Let the operator 4 has the form T where Ak kw12 weM are

known linear operators and they may be unbounded. &&- k= 12, ..M are unknown

parameters and these parameters should be estimated on the basis of the sample, also as & .



