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RandomFields Simulation and Analysis of Random Fields VERSION 2

Description

THIS IS SOME PARTIAL DOCUMENTATION OF THE FORMER VERSION 2. THIS
VERSION IS OUT OF DATE AND NOT MAINTAINED ANYMORE.

The package RandomF ields allows for simulating various kinds of random fields, including anisotropic
processes. Furthermore, algorithms for conditional simulation and simulation of max-stable random
fields are provided.

Additionally, the package includes tools for analysing spatial data: Hurst parameter, fractal dimen-
sion, empirical variogram, interactive fitting of parameters, LSQ and MLE estimation of parameters.
Basic kriging procedures are also provided.

Starting with version 2.0, it also allows for the simulation of random fields that are non-stationary
or multivariate or sophisticated space-time fields. fitvario allows for multivariate models and mixed
effect models.

There are some changings in the definitions and in the output, see help(''changings'')

Details
The following random fields and related functionalities are provided by the package.

1. stationary and isotropic Gaussian random fields

e CondSimu : conditional simulation

* CovarianceFct, sophisticated models: covariance functions and variogram models

* EmpiricalVariogram : empirical variogram

* GaussRF : simulation of Gaussian random fields; nice examples to get familiar with the
simulation features of the package;

e Kriging : simple and ordinary kriging

e fitvario : variogram/covariance function fit by least squares, maximum likelihood and
cross validation techniques



2 RandomFields

2. stationary (and isotropic) max-stable random fields

e CovarianceFct : covariance models for extremal Gaussian random fields

e MaxStableRF : simulation of max-stable random fields
3. Special Functions

* FileExists : used for simple parallel evaluation
* hostname : hostname of the computer
e pid: PID of the R process

* sleep : sleeping/waiting for a certain period
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