
Jun Yan jyan@stat.uiowa.edu Spatial Heteroskedasticity

Spatial Stochastic Volatility

Jun Yan

Department of Statistics and Actuarial Science

University of Iowa

with Huiliang Xie

Feb. 14, 2005

Department of Statistics and Actuarial Science, University of Iowa 1



Jun Yan jyan@stat.uiowa.edu Spatial Heteroskedasticity

Outline

1. Motivation

2. A Simple Spatial Stochastic Volatility Model

3. Structured MCMC Algorithm

4. Testing Spatial Heteroskedasticity

5. Two Examples

6. Summaries

Department of Statistics and Actuarial Science, University of Iowa 2


