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We propose a new tool, namely the Kriging Estimator [3], based on the Partition of Unity
method (KEPU). The theoretical studies about the propagation of the uncertainties from
the local predictors to the global one enable us to define the PU method (see [1, 2, 4]) in
a stochastic framework. As numerically confirmed, when the number of instances grows,
such a method allows us to significantly reduce the usually high complexity cost of Gaussian
processes.

References

[1] R. Cavoretto, A. De Rossi, A trivariate interpolation algorithm using a cube-partition
searching procedure, SIAM J. Sci. Comput., 37 (2015), pp. A1891-A1908.

[2] G.E. Fasshauer, Meshfree Approximations Methods with Matlab, World Scientific, Sin-
gapore, 2007.

[3] D.G. Krige, A statistical approach to some basic mine valuation problems on the Wit-
watersrand, J. Chem. Met. Mining Soc., 52 (1951), pp. 119-139.

[4] H. Wendland, Fast evaluation of radial basis functions: Methods based on partition of
unity, in: Approximation Theory X: Wavelets, Splines, and Applications, C.K. Chui
et al. (Eds.), Vanderbilt Univ. Press, Nashville, 2002, pp. 473-483.



