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SIMULATION OF STOCHASTIC WAVES BY HYBRID METHOD OF KALMAN
FILTER AND KRIGING TECHNIQUES

Junji KIYONO and Makoto SUZUKI

Recently, many methods are proposed for the simulation of stochastic waves involving deterministic time
functions. We here presented a hybrid method of Kalman filter and kriging techniques with which the stochastic
waves in a time-space random field are simulated. Kriging provides a minimum-variance unbiased linear estimators
of physical parameters especially in the space random field. Estimation error covariance for the kriging is coincident
with that for Kalman filter. By using the relation, we proposed an on-line hybrid estimation technique which
satisfies the given covariance function of both time and space ficld. We have shown that the simulated waves satisfy
the characteristics of the given random field theoretically.
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