Kriging example from WinBUGS:

model {

# Spatially structured multivariate normal likelihood
height[1:N] ~ spatial.exp(mul[], x[], y[l, tau, phi, kappa)
# exponential correlation function

for(i in 1:N) {
mu[i] <- beta

# Priors

beta ~ dflat()

tau ~ dgamma(0.001, 0.001)
sigma2 <- 1/tau

# priors for spatial.exp parameters
phi ~ dunif(0.05, 20)
kappa ~ dunif(0.05,1.95)

# Spatial prediction

# Single site prediction
for(j in 1:M) {
height.pred[j] ~ spatial.unipred(beta, x.pred[j], y.pred[jl,
height[])
}

# Only use joint prediction for small subset of points, due to
length of time it takes to run

for(j in 1:10) { mu.pred[j] <- beta }
height.pred.multi[1:10] ~ spatial.pred(mu.pred[], x.pred[1:10],
y.pred[1:10], height[])
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Posterior distributions of model parameters:

Parameter Mean Std 2.5" perc 97.5" perc.
beta 857.4 47.51 771.8 965.2
phi 0.199 0.101 0.060 0.432
kappa 1.408 0.202 0.978 1.755
Sigma”2 5,805 3,601 1,959 15,300
kappa
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Posterior predicted distributions for elevations at new sites
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