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Pegepar

JuniomHuas pabota, 48 crpanu, 43 pucynka, 6 Tabmuil, 10 UCTOUHUKOB.

CJIYYAUHBIN ITPOIIECC, KOBAPMAITMOHHA SI ®VHKIMS,
CEMUBAPHOI'PAMMA, OITEHKA, MOJIEJJTMPOBAHUE CJIYUAMHBIX
[MTPOLECCOB, TPEH/I.

Ob6vexmom uccnedosanus SIBASIOTCS CIIyYalHbIE MTPOIECCHI C TOCTOSIHHBIM U
JIMHEMHBIM TPECHIAMU.

L]env pabomul — ViccienOBaHUE BIUSHUS TOCTOSTHHOTO U TIMHEUHOTO
TPEHIOB KaK Ha KOBAPUAITMOHHYIO (YHKIIUIO ¥ CEMUBAPHOTPAMMY CITYIaHBIX
MPOIIECCOB C MOCTOSTHHBIM U JJUHEUHBIM TPEHJIAMH, TaK U HA UX OLICHKH, a TAKXKE
CPaBHEHHUE 3TUX OLICHOK.

B xone paboThl HaliieHbI BEIpaKEHUS JIJI MATEMaTUYECKOTO OXKUIaHuUsI,
KOBapHaIlMOHHON ()YHKIIUU U CEMUBAPUOTPAMMBI CITyHYailHBIX MPOIECCOB C
MMOCTOSIHHBIM U JIMHENHBIM TpeHaaMu. [[oCTpOEeHbI OLIEHKN KOBApHUALIMOHHOM
(YHKIIUU U CEMHBAPUOTPAMMBI CITy4YailHBIX MPOIECCOB C MOCTOSIHHBIM U
JMHEWHBIM TPEHJIaMH, UCCJICIOBAHBI UX CTATUCTHUYECKUE CBOMcTBa. Crenan
CpaBHUTEIIbHBIN aHaN3. [1oTyueHHbIE TEOPETHUECKHUE PE3YJIbTaThl IPOBEPEHBI HA
MOJICTBHBIX JJAHHBIX.

Obnacms npumenenusi: IOTYUYCHHbIC TEOPETUUECKUE PE3YJIHTAThl MOTYT
OBITh CIIOJIb30BAHbI B PA3JIMUHBIX 00JIACTAX YEJIOBEUECKOU JIEATEIIbHOCTH MPU
MPOTHO3UPOBAHUY U MIPUHITUU PEIICHUH.



Abstract

Diploma work, 48 pages, 6 tables, 43 drawings, 10 sources.

RANDOM PROCESS, COVARIATION FUNCTION,
SEMIVARIOGRAM, ESTIMATION, SIMULATION OF RANDOM
PROCESSES, TREND.

The object of the study is random processes with constant and linear trends.

The purpose of the work is to study the influence of constant and linear
trends both on the covariance function and the semivariogram of random processes
with constant and linear trends, and on their estimates, as well as to compare these
estimates.

During the work, expressions for the mathematical expectation, the
covariance function, and the semivariogram of random processes with constant and
linear trends are found. Estimates of the covariance function and semivariogram of
random processes with constant and linear trends are constructed, and their
statistical properties are explored. Comparative analysis is made. The obtained
theoretical results are verified on model data.

Area of application: the obtained theoretical results can be used in various
fields of human activity in forecasting and decision-making.



