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CIVYAUWHBIN  TPOLIECC, KOBAPUAIIMOHHAS  ®YHKIS,
CEMUBAPUOTPAMMA, BAPUOTPA®US, OIIEHKA, TPEHJl, D®DEKT
TISITHA.

Obvexm uccnedosanusi — pa3audHbIe CIy4alHbIE TPOLIECCHI.

Lenv pabomsi — OCYIIECTBUTH aHAINU3 CIy4YalHBIX MPOLECCOB METOAaMHU
Bapuorpauu, MPOBECTH UCCIEIOBAHUE BIMSIHUS TpPEHIAa Ha MAaTeMaTHYeCKOe
OKHJIaHUE, KOBAPUALIMOHHYIO (DYHKIIMIO U CEMUBAPUOTPAMMYy CIIy4alHOTO Ipoliecca,
W3YUYUTh BIIMSAHHE MOCTOSHHOIO, JIMHEWHOTO M KBAaJPAaTUYECKOTO TPEHAA, a TaKKe
«(pdexkra nATHa» HA  OUEHKY KOBAPUALMOHHOM  (PYHKIMM H  OLEHKY
CEMHUBApHOIPaMMBbI CIIy4aiiHOTrO IpoLecca.

B npomecce  wuccnenoBaHusi  ObUIM  TMOJYYEHBl  BBIPAKECHHS  JUIS
CEMHUBAPUOTPAMMBI, MaTEMaTHYECKOTO OKWUJAHUA W KOBapUALMOHHON (yHKUIUU
CIIy4ailHBIX ~MpOLIECCOB ¢ TpeHAoM. MccineaoBaHO BIMAHHE OCOOEHHOCTEH
CIIy4ailHbIX MPOLIECCOB HAa (POPMBI OLIEHOK CEMHBAPUOTPaMMbl M KOBapUAIMOHHOU
¢bynkuuu. TeopeTnyeckne BbIBOJBI ObLIN MOATBEPKIEHBI HA MOJEIbHBIX JaHHBIX.

HOJ'Iy‘ICHHBIC pE3yabTaTbl MU BBIBOALI MOTYT OBITH INPUMCHCHBI B HAY4YHBIX
HCCIICAOBAHUAX I PCIICHUA 3adad I'€OCTATUCTUKH, XHUMHUHU, OHoJIOTHH U T.II., a
TAKKC B CUCTEMAX IIPOTHO3UPOBAHUA U MOACIUPOBAHUA JaHHBIX.
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RANDOM PROCESS, COVARIANCE FUNCTION, SEMIVARIOGRAM,
VARIOGRAPHY, ESTIMATION, TREND, HOLE EFFECT.

The object of research - various random processes.

The purpose of the work - to analyze random processes using variography
methods, to study the influence of the trend on the mathematical expectation, the
covariance function and the semivariogram of a random process, to study the
influence of a constant, linear and quadratic trend, as well as the "hole effect™" on the
evaluation of the covariance function and the evaluation of the semivariogram of a
random process.

In the course of the study, expressions were obtained for the semivariogram,
the mathematical expectation and the covariance function of random processes with
a trend. The influence of the features of random processes on the forms of estimates
of the semivariogram and the covariance function is studied. Theoretical conclusions
were confirmed on model data.

The obtained results and conclusions can be applied in scientific research to
solve problems of geostatistics, chemistry, biology, etc., as well as in data
forecasting and modeling systems.



