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Methods of Cokriging have been studied by many researchers, for interpolation and extrapolation
of a Gaussian stochastic field conditioned on observations at some points. This study discusses
how to extend Cokriging to a lognormal stochastic field. It is found that the simple Cokriging
estimator with known mean and covariances is superior to the universal Cokriging estimator since
the latter has misspecification of the mean function, where only a variation indicator can be
obtained. A numerical example of a two-dimensional lognormal stochastic field is demonstrated
to show the characteristic differences between Kriging and Cokriging estimators.
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