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RESUMO

Os modelos de regressdo com parametros variando no espago Sao uma
generalizacdo dos modelos lineares em que é permitido aos coeficientes da
regressdo mudarem ao longo do espaco. A estrutura espacial € especificada por
uma extensdo multivariada de uma distribuigiopriori que considera as
diferencas entre os coeficientes de regides vizinhas. Isso permite a incorporacao
da informacgao da vizinhanca espacial.

Para estimar o modelo utilizamos a abordagem bayesiana e o algoritmo do
MCMC considerando diferentes esquemas de amostragem. Esses esquemas foram
comparados em termos da autocorrelagcdo da cadeia de Markov, e em termos dos
resultados obtidos.

Foram discutidas diferentes especificac@griori que admitem estruturas
espaciais semelhantes. Os resultados séo ilustrados com dados simulados e com
um conjunto real de informagdes.
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(¢) - Scheme C
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Caption for the figures

Figure 1. Spatial summary of estimation of the regression coeflicients for the
simulated dataset and scheme D. First panel: top - true values of 3'; bottom -
posterior mean of 3!; second panel: top - true values of 3%; bottom - posterior
mean of 3?; third panel: top - posterior standard deviation of 3'; bottom -
posterior standard deviation of 32.

Figure 2. Linearized summary of estimation of the regression coeflicients for
the simulated dataset and 3': (a) - scheme A; (b) - scheme B; (¢) - scheme C;
(d) - scheme D. True values are represented by dots, posterior means by full
lines and 2 posterior standard deviation limits by dashed lines.

Figure 3. Linearized summary of estimation of the regression coefficients for
the simulated dataset and 3?: (a) - scheme A; (b) - scheme B; (¢) - scheme C;
(d) - scheme D. True values are represented by dots, posterior means by full
lines and 2 posterior standard deviation limits by dashed lines.

Figure 4. Autocorrelation of the chain values of the 4 hyperparameters for
the simulated dataset: (a) - scheme A; (b) - scheme B; (c) - scheme C; (d) -
scheme D.

Figure 5. Scatter plot pairs of elements of ¥ sampled from their posterior
for the simulated dataset: (a) - scheme A; (b) - scheme B; (c) - scheme C; (d) -
scheme D.

Figure 6. Spatial summary of estimation of the regression coeflicients 3;21’s
for the real application.

Figure 7. Linearized summary of estimation of the regression coefficients for
the real application: (a) - Bp; (b) - 61; (¢) - O2; (d) - B3. Posterior means are
represented by full lines and 2 posterior standard deviation limits by dashed
lines.
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