Modern Stochastics: Theory and Applications 9 (2) (2022) 139-156
https://doi.org/10.15559/22-VMSTA200

Models of space-time random fields on the sphere

Mirko D’Ovidio?®, Enzo Orsingher®, Lyudmyla Sakhno®*

2Department of Basic and Applied Sciences for Engineering, Sapienza University of
Rome, Via A. Scarpa 16, 00161, Rome, Italy
bDepartment of Statistical Sciences, Sapienza University of Rome, Ple Aldo Moro 5,
00185, Rome, Italy
¢Department of Probability Theory, Statistics and Actuarial Mathematics, Taras
Shevchenko National University of Kyiv, 64 Volodymyrska Str., 01601 Kyiv, Ukraine

mirko.dovidio@uniromal.it (M. D’Ovidio), enzo.orsingher @uniromal.it (E. Orsingher),
Ims @univ.kiev.ua (L. Sakhno)

Received: 12 November 2021, Revised: 15 January 2022, Accepted: 19 January 2022,
Published online: 3 February 2022

Abstract General models of random fields on the sphere associated with nonlocal equations
in time and space are studied. The properties of the corresponding angular power spectrum are
discussed and asymptotic results in terms of random time changes are found.
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1 Introduction

The models of spherical random fields are in great demand in various applied areas
such as geophysics, geodesy, planetary sciences, astronomy, cosmology and others.
In recent years one can observe the growing popularity of stochastic partial differen-
tial equations in modeling space-time random fields. Solutions to stochastic Cauchy
problems for various classes of partial differential equations on the sphere admit exact
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series representations, which is important, in particular, for numerical approximation
of such random fields, since this can be achieved effectively by truncating the corre-
sponding expansions (see, e.g., [2, 8, 18] for the most recent progress on properties
of truncated expansions).

Papers [14, 13] develop the approach to construct time dependent random fields
on the sphere through coordinate-change and subordination. These models of random
fields arise as solutions to partial differential equations with operators of a particular
form and random initial condition represented by a Gaussian random field.

In the present paper we generalize results of paper [14] and consider random fields
arising as solutions to the fractional equations of the form

(y—qz(—AS%)jL@?) X,x)=0,xeS2, >0, y>0, (1.1)

subject to the initial condition Xo(x) = T(x), x € S% = {x € R : ||x|| = 1}, with
T(x), x € S?, being a square integrable isotropic Gaussian random field.

In the above equation, the generalized Laplace—Beltrami operator \IJ(—AS%) is
defined in terms of the transition semigroup of the subordinate rotational Brownian
motion B = By,, where H; is a subordinator with the Laplace exponent W. This
covers, in particular, the case of fractional Laplace operator (—AS%)"‘, a € (0,1).

The time derivative ’be is the generalized convolution-type derivative associated with
the BernStein function ®, which reduces to the Caputo—Djrbashian (C-D) fractional
derivative 831—/?5 for ®(A) = AP, B € (0, 1).

Note that the generalized Laplace—Beltrami operator \D(—AS%), where W is a
Bernstein function, can be treated by means of the transition semigroup of the subor-
dinate rotational Brownian motion B,*. This gives the possibility of a deeper insight
into the structure of the solution X;(x) to Equation (1.1). Namely, such approach per-
mits us to obtain not only the Karhunen—Loe¢ve expansion for the solution, but also
its representation as a coordinate-changed random field.

We show that solution to (1.1) is a time-varying random field with the following
representation in terms of spherical harmonics Yj,:

oo+l
X)) =YY amlt,y +V@u)Yin(x), x €S, >0, (1.2)
1=0 m=—I

where a;,, = fg% Xo(x)Y*

m (X)(dx). The series expansion (1.2) is associated with
the function @ in the folloving way: 1(t,2) = E[exp(—AL;)] with L being the inverse
process for the subordinator with the Laplace exponent ®. We also represent X, (x)
as a coordinate-changed random field.

The use of the generalized derivative i)tq’ allows to construct more general models
of random fields that those in the paper [14], where the C-D fractional derivative was
used.

The equation similar to (1.1) for tangent random fields on the sphere was consid-
ered in the recent paper [4]. Namely, the authors study the equation with the C-D frac-
tional derivative in time, fractional diffusion operator W(—AS%) = (—AS%)“/ 21 -
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AS%)V/ 2 ae(0,2],a+y €[0,2], and driving fractional Brownian noise. The cor-
responding solution is given as an expansion in terms of vector spherical harmonics
with random coefficients represented by stochastic integrals with respect to fractional
Brownian motions.

The paper is organized as follows. Sections 2—3 make necessary preparations and
provide a concise review on the operators used in equations and facts on isotropic
random fields. The main results are stated in Section 4: we give the different repre-
sentations for solutions to (1.1) and discuss their properties.

2 Generalized fractional operators

To define our models of space-time random fields, we will use partial differential
equations with generalized fractional derivatives in time and space variables.

2.1 Generalized fractional Caputo—Djrbashian or convolution-type derivative
We first introduce the generalized fractional operator to act on the time variable.

Let us consider the subordinator H, that is, a nonnegative Lévy process with al-
most surely increasing paths. The process H is characterized by a Lévy measure I1
on (0, co) such that fooo(l A z)I1(dz) < oo and the corresponding Bernstein function
d (called the Laplace exponent or symbol of H). That is,

E[exp(=AH;)] = exp(—1P (1)),

where ~
() = / (1—e)Mdz), +=0. 2.1
0

In the general case, the expression for Bernstein function (2.1) contains two more
terms, namely, of the form a + b, but we consider now the case a = b = 0.
We also recall that
(M) e —
— = e *Tl(z)dz, [1(z) = I ((z, 00)) (2.2)
0
and T1 is the so-called tail of the Lévy measure. For details, see the book [6].
Introduce the inverse process associated to H (and, so, associated to ®) as

L;=inf{s >0 : H; >1t}, t > 0.

L is a nonnegative process with almost surely nondecreasing paths.

We assume that IT((0, 0o0)) = oo and, therefore, we focus only on strictly increas-
ing subordinators. For this case, the inverse process L turns out to be a continuous
process. Under the additional assumption that Ti(z), z > 0, is absolutely continous
function, the inverse process L; possesses the probability density function (s, t) for
each r > 0[23].

Definition 1. Convolution-type derivative associated with the function ® given by
(2.1) is defined for an absolutely continuous function u by the formula

t
DPu(r) = / iz,t(z—s)ﬁ(s)ds. (2.3)
o Ot
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According to the definition, the generalized fractional operator is characterized
by the Bernstein function @, and thus is associated with the processes H and L intro-
duced above. This operator can be used to study the properties of subordinators and
their inverses and write the governing equations for their densities (see [23]).

In the case where ® (1) = A%, @ € (0, 1), we have that

® _ B 1 Tu(s)
Dru®) =25t = 505 ), T=s

where u’ = du/ds, that s, ’Df’ u(t) coincides with the well-known Caputo—Djrbashian
fractional derivative.

Similarly to the Caputo—Djrbashian fractional derivative, the convolution type
derivative can be characterized (and alternatively defined) by means of its Laplace
transform.

Let M > 0 and w > 0. Let M,, be the set of (piecewise) continuous functions
on [0, co) of exponential order w such that |u(z)| < Me™. Denote by u the Laplace
transform of u. Then, we define the operator ,th; 1 My — M,, such that

D)
A

/ et dr = 060 - 220, 1w, @4

0
where ® is given in (2.1). Since u is exponentially bounded, the integral u is abso-
lutely convergent for A > w. By Lerch’s theorem (see, e.g., [25]) the inverse Laplace
transforms u and ® Pu are uniquely defined. Formula (2.4) can be rewritten as

~ Q(A) ~ P(4)
QM) — ——u0) =Au@) —u0) ——, 2.5

and thus, Dfp can be regarded as a convolution involving the ordinary derivative and
the inverse transform of (2.2) iff u € M,, N C([0, 00), Ry) and u’ € M,,.

The operator ® have been introduced and studied in the papers [17, 11, 23].

In Section 4 we study random fields on the sphere governed by equations with
convolution-type derivatives ’be. The following well-known fact will be important.

Proposition 1. Let L be the inverse process for a subordinator with Bernstein func-
tion ®, and assume that T1(0, 00) = 0o and the tail TI(s) = I1(s, 00) is absolutely
continuous. For the process Ly, t > 0, we have the density [(t, x) = P(L; € dx)/dx,
t, x > 0, with the Laplace transform

o0
I(t,2) = / e M 1(t, x)dx = E[e 1 ®) (2.6)
0
which satisfies the equation
DLI(r, 1) = —Al(t, 1), 2.7)

thus, [(t, 1) is an eigenfunction of the operator Dfp corresponding to the eigenvalue .

Proposition 1 was proved by different approaches in [17, 23, 9].
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Remark 1. For L being the inverse process for a stable subordinator, that is,
(1) = A%, (2.7) reduces to the well-known fact that the Mittag-Leffler function is an
eigenfunction of the Caputo—Djrbashian fractional derivative. Namely, for the Mittag-

o) o

Leffler function Ey(x) = > % € Ruitholds 25 Eq(—1%3) = —AEq(—1%4)
k=0

(see, e.g., [16]).

2.2 Generalized fractional Laplacian on the sphere
Let f € LZ(S%) = LZ(S%, ), where  is the Lebesgue measure on the unit sphere S%:

wu(dx) = u(dd,dy) = dedd sind

with x € Sf being represented as x = (sin ¢ cos ¢, sin ¥ sin ¢, cos ¥), ¥ € [0, ],
v € [0, 2m).

The set of spherical harmonics {Y;,, : I > 0, m = —I[, ..., +l} represents an
orthogonal basis for the space L2(S%). Recall that for a fixed integer [ the spherical
harmonics

214+ 1 (1 —m)!

Gy Qe

(or linear combinations of them) solve the eigenvalue problem
A2 ¥im = =i Yim, 120, |Im| <1, (2.3)

for the spherical Laplace (Laplace—Beltrami) operator

192 1 3
Mg =—7—os+ — o |sind—— ), 0el0,rn], ¢el0,2m). (29
St sin208<p2+sinﬁaﬂ (Sm aﬁ) [0, 7], ¢ €[0,27). (2.9)

The eigenvalues are given by u; = I(I + 1).
The spherical harmonics are written in terms of the associated Legendre functions

dm
Qin() = (=" (1 = )" 01(2),
e

the Legendre polynomials Q; are given by the Rodrigues formula

1
0i(z) = ﬁd—zl(zz—l)l. (2.10)
For f € L2(S%) we have the representation
%] l
fE =" fnYim(x), x €S,
1=0 m=—1

which holds in the L? sense, where

2r  pw
fim = fS | F@OY, () pdx) = /0 fo F@, Q)Y (0, ) sind do dg,
1

ml <1, 1=0,1,2,.... (2.11)

(see, e.g., the Peter—Weyl representation theorem on the sphere in [21]).
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The angular power spectrum of f is defined as

=Y 1fmlP =)

|m|<I |m|<l

2
éz fY) (x)udx)|, 1=0,1,2,.... (2.12)

We next define the generalized fractional Laplace operators on the sphere follow-
ing [13, 14]. Let F(¢), t > 0, be a Lévy subordinator with the Laplace exponent

o0
\If(x)zbwr/ (1—e*)Mdz), b>0, 1 >0,
0

with M being the corresponding Lévy measure.
Let B;, t > 0, be a Brownian motion on the unit sphere S%. Its transition density
can be written as follows (see [26]):

Pr{ix + B; € n(dy)}/u(dy) = Pr{B; € u(dy)| Bo = x}/u(dy)

oo+l
=2 MY, (). (213)
=0 m=-I
Consider the initial-value problem
ou 2
{ 5=As§“7 xeSy, t>0, (2.14)
u(x,0) = f(x),
for f € LZ(S%). The solution to the above problem can be written as follows:
u(x, 1) =P fx)=Ef(x+B) = /Sz FO)Prix + B, € u(dy)}
1
oo+l
=> ) e M Yim(x) fim: (2.15)
=0 m=—I

that is, the solution is given by the transition semigroup of the rotational Brownian
motion By, t > 0, with values in S%.
In [13] the following operator acting on f € LZ(S%) was introduced:

V(=Agp) f(x) = /0 (P f(x) — f(x)) M(dp). (2.16)

It was shown in [13] (see also [14]) that
V(=Ag2)Yim (x) = =V (1) Yim (x), (2.17)

thus, the spherical harmonics are the eigenfunctions of the operator \IJ(—AS%) with

the eigenvalues —W (u;). This was shown by direct calculations using the semigroup
approach and the spectral representation of LIJ(—AS%) (or Phillips representation)

in (2.16).
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Basing on (2.17), the action of the operator \IJ(—AS%) can be also defined by

means of a series representation as given below.
Let us consider the space of functions

o0
H'SH=1feLl*Sh: Y Q@ +D>fi<oop, (2.18)
=0
where f; is the angular spectrum of f (see (2.12)). The Sobolev space H* (S%) is the
closure of the set of all spherical harmonics with respect to the norm
Iflls2 =) @+ D™ fi.
>0
For further discussion, the interested reader can consult [15], [5, page 35].
Definition 2. Let f € H*(S}) and s > 5/4. Then
oo+l
WA f )= D fimYim ()W (). (2.19)
=0 m=-1
Note that since W is the symbol of a subordinator, as [ — oo, we have that
W)/l — 0 (we write W(I) < [ for large /) and as I — 0, W(I) — 0. The series
in (2.19) converges absolutely and uniformly. This can be proved by considering that
fi <172 with s > 5/4 (indeed, f € H S(S%)) and for the harmonic eigenfunction

we have: || Yimlloo < I'/2 ([24]). Since W(u;) < 1% we have the claimed convergence.
For more details, see [14, 13].

3 Isotropic random fields on the unit-radius sphere

Let us consider a real-valued, zero-mean, isotropic Gaussian random field 7 (x),
X € S%, that is, we assume ET(x) = 0, ET2(x) < oo, and for any g € SO(3)
(the special group of rotations in R?) we have: ET (gx1)T (gx2) = ET (x{)T (x2),
X,X1,X) € S%.

For the field T we can write the spectral representation

oo +l oo
T =YY amYim(x) =Y Ti(x), 3.1)
=0 m=—1 1=0
where
apm = fS T )Y}, (0)p(dx) (32)

are random Fourier coefficients, ¥, (x) are spherical harmonics. Convergence in (3.1)
holds in the mean square sense, both with respect to Lz(d P x u(dx)) and L%(dP)
for fixed x € S%, w(dx) is the Lebesgue measure on the unit sphere S% (see, e.g.,
[21,22]):

2
L2 (S?)

L+
nggoEHT(x) —Z Z alelm(x)‘
1=0 m=—1
L+

= lim EI:/;Z (T(x) — Z Z alelm(x))zﬂ(dx):I =0

L—o0
=0 m=—1
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and
2

L+
Jlim E (T(x) =D dimYim (x)) =0.
1=0 m=—I
Remark 2. The representation (3.1) can be deduced as a consequence of the stochas-
tic Peter—Weyl theorem and holds, more generally, for square integrable strictly isotro-
pic random fields, that is, random fields with finite dimensional distributions invariant
with respect to rotations g € SO(3): {T(x1), ..., T(x,)} 4 {T(gx1),...,T(gxn)},
where £ denotes equality in distribution (see, e.g., [21]).
The coefficients (3.2) are zero-mean Gaussian complex random variables such
that o /
Elaimaj, 1= 8 87 C; = 8 Elaj|*, (3.3)
where Cy, [ > 0, is the angular power spectrum of the random field 7 which fully
characterizes, under Gaussianity, the dependence structure of 7. As usual, we denote

by 83 the Kronecker delta and “*” stands for complex conjugation. For a real-valued
random field 7, it holds:

ajm = (=D"ay _p, 1 =1, =l <m <1,

due to the property of the spherical harmonics Y[;l x) = (=D™Y;_,,(x). We refer
to the book by Marinucci and Peccati [21] for a thorough presentation of results
concerning this field.

In analogy with (2.18) one can also introduce the space of processes

HS(S?) = { T asin (3.1) with Z(W)SE[|a1m|2] <oo}. (3.4)

Im

Notice that the summability condition in (3.4) can be written as

2 + 1
Z(uz)s( 4+ L)< (3.5)
>0 T

by taking into consideration (3.3). We also notice that 7—[2(8%) - Lz(S%) and in
particular, the summability condition for T can be written as

C~17% with 6>2. (3.6)

(We use here the usual notation g ~ f meaning that % — 1 as z - 00.) The
space of processes (3.4) is just a characterization of processes introduced in analogy
with the characterization of functions in the space (2.18). The link between spaces
is given by (3.5) under the assumption (3.6). We underline that such a condition is
sufficient for summability (see, e.g., [8]). For the sake of simplicity, further on we
assume that (3.6) holds true. We recall that other types of asymptotic behaviors are
also possible.

The decay of the angular power spectrum is connected to the smoothness of the
covariance. Sample Holder continuity and sample differentiability was discussed in
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[19] (see Theorem 4.7). The authors also provided a deep discussion about summabil-
ity of the angular power spectrum and the formalization in terms of weighted Sobolev
space.

Let us take an isotropic Gaussian random field introduced above as initial condi-
tion for the fractional Cauchy problem

ou(t, x)
ot

where the fractional operator is introduced in Section 2.2, with W being the Laplace
exponent of the subordinator F'. In [13] it was shown that solution to (3.7) is given by

+ ‘-IJ(—AS%)u(t,x) =0, u@,x)="T(), 3.7

oo+l

u(t,x) =y Y e Y ay,Y,,(x) =EIT (x + Br)I3r],

(=0 m=—I

where §7 is the o-field generated by T and B is a rotational Brownian motion on the
sphere S% time-changed by the subordinator F.

Generalization of (3.7) by means of the use of the Caputo—Djrbashian fractional
derivative with respect to time was studied in [14]. In the next section we study the
further generalization using the convolution-type derivative defined in Section 2.1.

4 Models of random fields on the sphere

4.1 Nonlocal equations

Let us introduce now models of random fields on the sphere driven by equations with
fractional operators. We consider fractional operators in time and space associated
with Bernstein functions ® and W, respectively, as defined in Section 2 above.

We suppose that the function ® corresponds to the subordinator H, L is its inverse
process possessing the density / with Laplace transform T as introduced in Proposi-
tion 1 in (2.6). In what follows, we assume that the conditions of Proposition 1 are
valid.

As the initial condition for the fractional equations in the theorems below we
consider the real-valued, zero-mean, isotropic Gaussian random field 7'(x), x € s?,
with the spectral representation (3.1).

Theorem 1. The solution in L>*(d P x d) to the fractional equation

(y —W(-Ag) + 33?’) X,(x)=0, xeS2, 120, y>0, (41
with the initial condition Xo(x) = T (x) is a time-dependent random field on the
sphere S% written as

oo+l

Xi(x) =Y 3" aml(t, y + ¥ () Yim(x), (4.2)

1=0 m=—1

where
i = /S  Xo(0)Yj, 0)pdx). “3)
1
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Proof. The proof follows the similar lines of those of the proof of Theorem 1 in [14].
In fact, the proof is deduced basing on the common method of separation of variables,
the essential component of which is the knowledge of eigenfunctions for the operators
involved into the equation. We present the main steps.

For the generalized D-C convolution-type derivative we have (see Proposition 1):

871, 1) = =21, 1), *>0, (4.4)

with 1(z, 1) being the Laplace transform of the inverse subordinator L, defined in
(2.6).
For the generalized Laplace operator lI/(—AS%), we know that

Y (=Ag2)Yim(x) = =W (1) Yim (x). 4.5

This fact was shown in [14] by direct calculations by using the semigroup approach
and the spectral representation (2.16) of the operator \D(—AS%). Note that we can also

deduce from the result by Dautray and Lions (see [12], pp. 116—120) that the operator
\IJ(—AS%) has the eigenvalues W (u;) and (4.5) holds.

Thus, assuming that (4.2) holds true, we have that

oo+l
(r =9 Ea) X =30 D @ (v + V@) e, v + W) Yin ().
=0 m=—I
(4.6)
On the other hand, using (4.4), we obtain
oo+l
OPX @) ==Y Y amy+Y) Ity + V() Yinx). @)
1=0 m=—I
By summing up (4.6) and (4.7), we obtain (4.1) as claimed. O

We now show that a solution to the fractional equation (4.1) can be represented
as a coordinate-changed random field. Introduce the time dependent random field on
SZ

1°

oo
T(x) =) D ame ™ Yin(x), x €S 120,
[=0 |m|<l

Let L be the inverse process associated with the function @ as introduced above,
F being the subordinator with the Bernstein function W.
Define 1, = Fy, (F1, = F o L;) as the composition of F" and L.

E[e 5" = E[e 7l VYOL) =01, 6y + W(E), 120, £>0. (48
Let us define the random fields on the sphere s2,

Y (x) = E[Ty,(0)IS7],  Zi(x) = E[T(x + B,)[S7], (4.9)
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where § is the o-field generated by 7 and B is a rotational Brownian motion on the
sphere Sf. The random field Y is a time-changed random field, whereas the random
field Z is obtained by a random change of the coordinates of 7. We remark that

Y (x) =/O Ts(x)P(zr; € ds),  Zi(x) = éz T(y)Px(By, € u(dy)). (4.10)

1

Theorem 2. Let us consider the solution X,;(x), x € S%, t > 0, to Equation (4.1) with
y = 0 and the random fields (4.9), and let 51 be the o-field generated by Xo = T
on S%. Then the following representation in L*(d P x d\) holds true:

Xi(x) =E[T(x + Bror)|37]. >0, 4.11)
or equivalently
X:(x) =E[Tror, (¥)|Fr]. 1=0. (4.12)

Proof. From (2.15) we have that EY},,, (x + B;) = e~ "™ ¥}, (x) (see [13]) and there-
fore

E[T(x + Bo)I§7] = Y aimElYin (x + By)I37]

Im

=Y amEle ™Yy (x) = E[T,, (0)[F7],
Im

that is, the representation (4.2) in L2(dP x d)) and the right-hand sides of Equa-
tions (4.11) and (4.12) coincide. On the other hand, we can write:

Z,(x) = E[T(x + B:)IF7]1 = E[ Y aim Yin (x + B))I37]

Im

= > amElYin(x + By)l = Y aymYim (x)Ee "

Im Im

= > amYim (O, W () = X (x).
Im

In the calculations above we used that a;,,, are measurable w.r.t. §7, By, is independent
of Fr, E[Yim(x + Br,)] = Yy (x)Ee "™ (see [13]), and Ee~#% = Ee#F (L) =
Ee~Y W)L — [(¢, W(u;)). The proof is concluded. O

Remark 3. In the case where L, is an inverse stable subordinator, that is, ®(s) = s,
the derivative CDl‘D becomes the C-D fractional derivative, l~(t, W) is given by the
Mittag-Leffler function I(z, u) = E ﬁ(—tﬂ ), Theorem 1 reduces to first part of The-
orem 1 in [14]. From Theorem 2 it follows that some correction is needed for the
second part of Theorem 1 in [14]. Namely, the representation (3.9) therein should be
stated for y = 0. Indeed, if y # 0, the same arguments as in the above proof of
Theorem 2 and the use of (4.8) will lead to the expression of Z;(x) in the following
form: Z;(x) = Zlm aim Yim (x)lN(t, wiy + W(up)). This expression differs form the
representation (4.2) for X, (x) if y # 0.
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Remark 4. One particular case is & = W, that is, both space and time derivatives in
Equation (4.1) are related to the same BernStein function.

Remark 5. Equation (4.1) can be considered, in particular, with the following frac-
tional diffusion operator

V(-Ag) = (—AS%)“/Z(I — AS%)V/Q, (4.13)

where ¥ (1) = t%2(1 + )"/, & € (0,2], y > 0, and the representation (4.2)
holds true. It should be noted that there is a Lévy subordinator with Laplace exponent
¥ (t) (see Theorem 2 in [3]). For the fractional operator (4.13) the eigenvalues are
() = M7/2(] + u;)”/z (see [12], pp. 119—-120). Therefore, the representation of
the solution of the form (4.2) holds with such v (u;) inserted instead of W (u;).

Equation (4.1) can be considered for more general functions W, not only for
Bernstein functions. Indeed, the proof relies on two main facts given by (4.4) and
(4.5), that is, we need to know the eigenfunctions and eigenvalues for the operators.
However, if W is a Bernstein function, then it is possible to have a deeper insight into
the structure of the field X;(x) and obtain not only its Karhunen-Logve expansion,
but also its representation as a coordinate-changed random field as stated in Theo-
rem 2.

Remark 6. The random field (4.2) obtained as solution to the fractional Cauchy prob-
lem (4.1) can serve to construct more involved models, in particular, can be used as an
initial condition for fractional SPDE (see, e.g., [2]). Possible further extensions can
be also achieved via introducing into the model (4.1) a driving (fractional) Brownian
noise, similarly to the studies undertaken in [2, 4].

Example. Consider the tempered stable subordinator H, with the Bernstein function
PNV =A+P*—=B% ac(0,1),8=>0. (4.14)

The corresponding Lévy measure and its tail are given by the formulas

1 -

M(dz) = ———ae P77 Mz, M) = ———apT(~0a, 2),
(dz) F(l—oz)ae z Z (2) F(l—a)aﬁ (—a, 2)
correspondingly, where I'(—«a, z) = fzoo e v !4y is the incomplete Gamma

function.

The generalized C-D convolution-type derivative (2.3) for @, given by (4.14),
becomes o .
DPu(r) = _" Eu(z — 5)['(—a, s)ds. (4.15)
'd—ow) Jy ot
We can consider Equation (4.1) with such derivative in time, agd then in the repre-
sentation of the solution (4.2) we will have the Laplace transform /(¢, A) of the density
of the inverse tempered stable subordinator, the formula of which is given, e.g., in [1].
As we can see from the results below, 1(z, 1) appears also in the expressions for the
moments of the fields (4.2). Therefore, we obtain the model of random fields on the
sphere with different representation and different properties than that considered in
[14].
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The next result gives expressions for the higher-order moments of the solution
(4.2).

Proposition 2. Forn € N, the higher-order moments of (4.2) are given by

E[(X,(x)" =) > (H Ity + W(m,-»),/ HJET);E[%O < a0l
11=0 1,=0

j=1
(4.16)

Proof. We follow the proof of Proposition 1 in [13]. We have

E[(X, NI =) - > E|[[ 1@y +¥eu)) |,

Lh=0 ,=0 | j=1

where
n +1 +1, n
El[[n@]|= > - > Elaym - aym] []Yim ).
Jj=1 mi=—1l my=—lIy Jj=1

Since the random field 7 is isotropic, we take advantage of the property that 7; (x) law
T (x ) where xy = (0, 0) is the North Pole and that Y}, (xy) = 0 for m # 0 and

Yio(xn) = /(21 + 1) /47 (see [24]). We obtain that

" [Tz, + 1)
_ j=1\=ty
E ]]jll T, () | =\ ==y Elano - aol.
By collecting all pieces together we get the claimed result. O

Note, that E[(X;(gx))"] = E[(X;(x))"],Vg € SO(3).

4.2 Angular power spectrum

Under isotropy, the harmonic coefficients {a;,, : [ > 0, |m| < [} appearing in (3.1)
are such that the power spectrum {C; = E|a;,,|> : [ > 0} associated with the random
field T depends uniquely on the frequency /. The variance of T can be written as

e ¢]

E[T(x)? =)

=0

2l +1

C; forall x € S?, 4.17)

and thus, to ensure E[T (x)]? < oo, we can require, in particular, the power spectrum
to be such that C; ~ [=? as | — oo with & > 2. As we can see from (4.17), the
correlation structure of T is strictly related to the collection {C; : [ > 0} of the
angular power spectrum.

An interesting review on the characterization of random fields on the sphere S,
d > 2,1s given in [7]. The authors consider the Karhunen—Lo¢ve expansion in terms
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of spherical harmonics and Gegenbauer polynomials and discuss questions of inte-
grability and path-continuity in the (space) fractional case. Many authors focuse on
the connection between covariance structure, summability and regularity (see, e.g.,
[19] and references therein). Our next theorem is concerned with subordination of
random fields.

Theorem 3. For the representation (4.2) of the solution to (4.1) the following propo-
sitions hold:

(i) Xo € H'(S), s > 3.
(ii) Vt > 0

E[(X, ()] =)

2 +1
: Ci(t) =Y _Cf ), (4.18)
I [

4

where Ci(t) ~ TI(1)217973,0 > 2,1t > 0,if C; ~ 179, as | — oc.
(iii) For the angular power spectrum we have that, fort > 0,1 > 0, |m| <,

Ci(t) = Elain (0> < G SE}PU F(l+0)(y + ¥ () ° ELL)°]
oe(0,

(iv) Forx,y € 8%, t,5 > 0, forall g € SO(3), we have that

21+ 1 ~ ~
E[X:(gx) X;(gn] =) % Cr A, y+¥ () (s, y+¥ () Qi((x, y),
l

where Q is given by (2.10), (x, y) = cosd(x, y) withd(x, y) being the spher-
ical distance between the points x, y.

Proof. (i) For the process X, (x) introduced in the previous section we have that

<D larmlly + $ @I, v 4+ W (w1 n ()]

Im

<Y larmlly + @)Y (x)]

Im

< I larmlYim GO+ Y arm 1% ()| [Ym ()]
Im Im

‘ (r = w-a) X0

and (recall that |Y;,,| < [Y/?%)

2l +1
lZE|az,m|2|Yz,m<x>|2 < ; ——la
m

2041
D Elann PGPV m (0 < 0= — 101 C.

Im 1

Thus, from (2.19), (3.5) we obtain (y — \IJ(—AS%))X,(x) e H¥(S), 25 > 6.



Models of space-time random fields on the sphere 153
(i)

2l +1
EICG )2 = Y = ([, y + w(u) €

vi%
>0

is finite if V£, (00, ¥ + W (u))) Cr ~ 1790, with 6(y) > 2.
The angular power spectrum of X, (x) can be written as

C(t) = |E[e*(J/+‘1’(M1))L[]|2 C

from which we get the Laplace transform

B Ry P VG il
o0, D) ._/0 eV dr = = VO O (4.19)

If /C// V(1)) — dy > 0as] — oo, then

D (A)

X, 1
oA, D) — .

o0
dy =/ e M (dyTI(t))dt as [ — oo,
0

where TT has been defined in (2.2). Since W (u;) — oo as [ — oo, we get that

20 VG [T (L% )
rowaEd w(i2) ’

oA, 1) ~

Thus, we conclude that, for ¢ > 0,
_ 2
Ci(1) nw) C
1 v (12) l-
(iii) We notice that

1 1 —qL;
E[e_qL'] :/ P(e_qL’ > s)ds 5/ wds
0 0 fFs)

for f nonnegative and nondecreasing in the set {¢~9% > s}. By choosing f(s) =
(=Ins)~%,0 €(0,1),s € (0, 1), we obtain

! ds
E[e~7"] < E[(th)_U]f —————=¢q ‘T +0)E[L)]
o (—Ins)—°
From (4.19) we get the result.
(iv) The expression for the covariance is derived following the same arguments as in
[14], Theorem 3. O

Remark 7. Let us consider the special case (1) = AP and W(E) = &Y. First, we
have

Ci®) =T +0)(y+ u)*) "7 E[(L)"°1Cr.
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Since
(PM)°

T -0)=T(-0) Aol

/ ” e ME[(L,) " ]dt =
0

we obtain that E[(L;)°] = LU=9) ;=B Thus, V¢ > 0,

T(I—Bo)
Ci(t) < Cp sup—2— ( +( )‘*)*"l 150
M= e VT T Zgey T

Remark 8 (High-resolution or high-frequency analysis). The convergence rate of
(4.17) depends on Cy, in particular, on the high-frequency behaviour of C; and there-
fore, on the high-frequency resolution of 7. In (3.1), Tj(x) = Zlmlfl apm Yim (x)
represents the /-th frequency component of 7', and in real data, we get more and more
information (or resolution) as / increases. In physical experiments, when we mea-
sure, e.g., the CMB radiation, the power spectrum of the spherical random fields T
is usually unknown and we are interested in the empirical counterpart of the angu-
lar power spectrum (see [21]) 61 = 2111 Z;l:fz lapm |2. Thus, we may be interested
in the high-frequency consistency of {a : [ > 0} or the high-frequency ergodicity
of T. In the high-frequency analysis, the behavior of angular power spectrum of the
fields considered in this paper depends on W and & and, therefore, we introduce a
large class of models in which many important practical aspects can be captured.
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