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KRIGING WITH ONE PREDICTOR

Suppose we want to predict € at location, s, based only on one other location, s, so that
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Then to find the (scalar) minimum mean-squared error predictor, A, we minimize:
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= E(g?) -2 -E(e&,) +AE(e) = | o —2hc, +A7C,

But this is a simple quadratic function in A so that

3  &MSE()=-2c,+2hc, and LSMSE(L) =2c,>0

MSEQL)

v

SO @ranes
>

Hence the unique value of A is given by the first-order condition:

4) 0= %MSE(K) = Z(Csl _}‘Cn) = C, = ch = }A‘ = (Cn)_lcsl




