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IDENTIFICATION OF CONDITIONAL NON-GAUSSIAN STOCHASTIC FIELD
Masaru HOSHIYA, Shigeru NODA and Hiroshi INADA

A theoretical formulation is presented to estimate conditional non-Gaussian field when observation is made at
some discrete points. The formulation is based on conditional probability function incorporated with mapping of non-
Gaussian variable into Gaussian variable. A method of conditional simulation of a sample field at an unobserved
point is proposed. Numerical examples are evaluated to illustrate accuracy and efficiency of the proposed method.
The best estimator at an unobserved point is derived using least mean square estimation and discussions are made on
error variance and conditional properties of the estimator.
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