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Abstract

In many engineering applications, we have to combine probabilistic and interval er- rors. For example, in environmental analysis, we observe a pollution level x(t) in a lake at di®erent moments of time t, and we would like to estimate standard statis- tical characteristics such as mean, variance, autocorrelation, correlation with other measurements.

In environmental measurements, we often know .............................

We must modify the existing ............................

Other applications:

· In non-destructive testing, we look ............................
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