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Evaluation Data  - US Precipitation 1997 – subset n=1001

Estimated global  spatial 
correlation function:

( ) ( )  ( ),Corr r x r x x x   = −



Glob/Stat/Trad k=1000 CVC Kriging Predictor:



Loc/Stat/Trad  k=10 CVC Kriging Predictor:



Loc/Stat/Shr k=10  CVC Kriging Predictor:



Empirical study – Summary Table:



Conclusion:

• Hierarchical non-stationary Gaussian RF – fully analytically tractable

• Localized model parameter inference – expectation & variance

• Robustified parameter inference by empirical Bayes approach

• Prediction by Localized/Shrinkage Kriging – analytically tractable

• Computer demands by Spatial Predictor is linear in no of observations.

• Spatial Prediction by ‘ non-stationary spatial Covariance function’

• Encouraging results from empirical study – actually more than so !!!



EXTRA !


















