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517] 931 A
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(0.125,0.194) (1.267, 1.688) (2.894, 3.180)
1.147£0.244  3.092+0.469

61

mean +sd 0.103+0.03
(0.083, 0.124) (0.778, 1.000) (2.871, 3.135) (35.367,79.000)
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(0.178,0.366) (2.214,2.950) (2.834,3.111)

IQR
mean + sd 0.11040.025
IQR

IQR
mean + sd 0.125+0.034

IQR
mean £+ sd 0.16540.058

IQR
mean +sd  0.29040.165 2.676+0.843  3.065--0.482

Distribution
Normal
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Abstract

Spatial Prediction of Truncated
Kriging based on the
t-distributions.

Bichna Choi
Department of Statistics
The Graduate School

Sungshin Women’s University

Spatial statistics is a field of statistics, which analyzes the geo-statistical spa-
tial data for the reliable prediction at unmeasured locations. This method is
called kriging. In truncated Gaussian kriging, the continuous spatial data are
divided into several categories and then the cumulative distribution function
of standard normal distribution is used in estimating the probability of each
category.

In this paper, we proposed a new method to estimate the probability of
each category by utilizing t-distribution to the truncated kriging. In order to
apply the cumulative distribution function of t-distribution, we estimated the
degree of freedom in t-distribution via the maximum likelihood estimation
method. In the simulation, we considered different degrees of freedom in t-

distribution. We also examined the performances of our proposal compared
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to common kiriging methods in terms of positive predictive value, sensitivity
and specificity. Finally, we employed them to the annual fine particulate

matter(PM;g) in 2012.

Keywords : t-distribution, Spatial correlation, Covariance model, Trun-
cated Gaussian kriging, Truncated t-distribution kriging, Universal kriging,

Indicator kriging
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