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SIMULATION OF A CONDITIONAL STOCHASTIC FIELD
Masaru HOSHIYA

A stochastic simulation theory is proposed that predicts a sample field at non-observa-
tion points conditional that simulated field coincides with sample values at observation
points. The theory is a linear interpolation by Kriging which is used for the term of
unbiased-least error variance estimation and the stochastic properties of the corres-
ponding error function is made clear, and based on these properties, an effective
simulation procedure of a sample field is established in a manner of a one by one ex-
pansion toward a multiply correlated field. The theory is verified in depth and in de-
tail, and some advantages are clarified over other simulation methods.
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