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Ordinary kriging in matrix and vector form

Using covariance
Vector of the weights:

w = C−1
[
c +

1− 1′C−1c

1′C−11
1

]

Lagrange multiplier:

λ =
1− 1′C−1c

1′C−11

Kriging variance:

σ2
OK = C(0)− w′c + λ

Using variogram
Vector of the weights:

w = Γ−1
[
γ − 1′Γ−1γ − 1

1′Γ−11
1

]

Lagrange multiplier:

λ =
1′Γ−1γ − 1

1′Γ−11

Kriging variance:

σ2
OK = w′γ + λ


