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ABSTRACT. We study parameter estimates in stochastic evolution equations
driven by fractional Brownian motion. Having an observation of the solution on
some time interval [0, T'], consistent drift estimates are given for T' — oco. Such
a constraint is not necessary for the diffusion estimates that can be calculated
for T' < oo using the variation of the solution. We solve the one-dimensional
SDE using the Euler-Maruyama method that has been modified so that the
driving process is considered to be a fractional Brownian motion. A one-
dimensional SPDE is then being solved using the modified finite differences
method. In both cases we will use the numerical solution as our observation
and we will show how to estimate the parameters either from a one path or
many paths observation.
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