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Bayesian B-Spline Estmation Of The Generalized Varying-Coefficient
Models

Lu Yigiang(1),Mao Shisong(2)

(DIngtitute of Electronic Technology, the PLA Information Engineering University, Zhengzhou 450004;
(2)Department of Statistics, East China Normal University, Shanghai 200062

Abstract Thisarticle presents a new approach of estimating generalized varying-coef-ficient models. The functional
coefficients are approximated by B-spline functions. We do not select the number of the knots, but use the uniform
noninformative prior estimation instead. The prior estimation of the coefficients of the B-spline functionsis taken as
normal distribution. The functional coefficients are estimated by the methods of the Bayesian model averaging. The
advantage of this methods is that the smoothing parameter of each functiona coefficient is admitted to be different because
of the different posterior estimations of the knot number. In addition, the algorithm of Bayesian B-spline estimation is aso
given. The simulated examples show that the functional coefficients of the generalized varying-coefficient model are well
estimated by Bayesian B-spline methods.
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