. mathematics

Article

Bayesian Influence Analysis of the Skew-Normal Spatial
Autoregression Models

Yuanyuan Ju 1'2%*, Yan Yang !, Mingxing Hu !, Lin Dai ! and Liucang Wu *

check for
updates

Citation: Ju, Y; Yang, Y,; Hu, M.; Dai,
L.; Wu, L. Bayesian Influence
Analysis of the Skew-Normal Spatial
Autoregression Models. Mathematics
2022, 10, 1306. https:/ /doi.org/
10.3390/math10081306

Academic Editor: Christophe

Chesneau

Received: 12 March 2022
Accepted: 12 April 2022
Published: 14 April 2022

Publisher’s Note: MDPI stays neutral
with regard to jurisdictional claims in
published maps and institutional affil-

iations.

Copyright: © 2022 by the authors.
Licensee MDPI, Basel, Switzerland.
This article is an open access article
distributed under the terms and
conditions of the Creative Commons
Attribution (CC BY) license (https://
creativecommons.org/licenses /by /
4.0/).

Faculty of Science, Kunming University of Science and Technology, Kunming 650500, China;
yy1615106662@163.com (Y.Y.); 18208841368@139.com (M.H.); dailin1968@163.com (L.D.)

State Key Laboratory of Complex Nonferrous Metal Resources Clean Utilization, Kunming University of
Science and Technology, Kunming 650093, China

Key Laboratory of Industrial Engineering Statistical Analysis, Faculty of Science, Kunming University of
Science and Technology, Kunming 650500, China

Center for Applied Statistics, Kunming University of Science and Technology, Kunming 650500, China;
wuliucang@163.com

*  Correspondence: jundeyy@126.com

Abstract: In spatial data analysis, outliers or influential observations have a considerable influence
on statistical inference. This paper develops Bayesian influence analysis, including the local influence
approach and case influence measures in skew-normal spatial autoregression models (SSARMs). The
Bayesian local influence method is proposed to evaluate the impact of small perturbations in data,
the distribution of sampling and prior. To measure the extent of different perturbations in SSARMs,
the Bayes factor, the ¢-divergence and the posterior mean distance are established. A Bayesian
case influence measure is presented to examine the influence points in SSARMs. The potential
influence points in the models are identified by Cook’s posterior mean distance and Cook’s posterior
mode distance ¢-divergence. The Bayesian influence analysis formulation of spatial data is given.
Simulation studies and examples verify the effectiveness of the presented methodologies.

Keywords: skew-normal distribution; spatial autoregression model; Bayesian local influence; Bayesian
case influence; MCMC algorithm
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1. Introduction

In the fields of econometrics, air quality monitoring and epidemic monitoring, spatial
data are often encountered. Spatial data are a kind of data with location attributes, which
usually have spatial dependence. If the spatial correlation of data is not considered, the
conclusion will often be inaccurate or even wrong. Spatial autoregressive models (SARMs)
can effectively deal with the data with spatial correlation [1]. Therefore, SARMs have
attracted the extensive attention of many scholars over the past few years. For example,
Piribauer and Cuaresma [2] proposed two Bayesian variable selection approaches and
compared their performance in SARMs. Xie et al. [3] investigated the variable selection
problem in SARMSs; Du et al. [4] studied the generalized method of moments estimator
for partially linear additive SARMSs; Li et al. [5] considered a variable selection method
for SARMs based on the minimum prediction error criterion; Jay et al. [6] introduced
SARMs for the statistical inference of ecological data, which discussed model selection,
spatial regression, the estimation of autocorrelation, the estimation of other connectivity
parameters, spatial prediction and the spatial smoothing of practical ecological inference;
Anik et al. [7] investigated a Lagrange multiplier test of spatial dependence for SARMs with
latent variables; Song et al. [8] proposed a class of penalized robust regression estimators
based on exponential squared loss for SARMs with independent identically distributed
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errors. The above studies of SSARMs are mainly based on the hypothesis that the de-
pendent variable follows a normal distribution. However, the normal hypothesis is often
excessively restrictive of the variability of spatial data in the actual statistical inference, and
unreasonable results may be generated.

In the actual spatial data, there are few cases of strict symmetry. At this time, if the
spatial data is studied based on the assumption of normality, it is difficult to capture the
changes in the data. In recent years, the skew-normal distribution has attracted widespread
attention. A large number of studies on skew-normal distribution have appeared under
various statistical models. For example, Marcos et al. [9] developed nonlinear mixed-effects
models for a mixture of scales with a skew-normal distributions family and gained an
estimate of the parameters by the maximum likelihood method; Yin et al. [10] introduced a
variable selection procedure for a finite mixture of regression models using the skew-normal
distribution; Tatsuya et al. [11] investigated the decision—theoretic properties of Stein-type
shrinkage estimators in multivariate skew-normal distribution under the condition of
quadratic loss; Liu et al. [12] considered an autoregressive model based on the skew-
normal distribution; Mahdi [13] adopted the EM algorithm to research the maximum
likelihood estimation of the mixed model with a skewed-normal assumption. However,
as far as we know, there are few studies on SARMSs with the response variables following
skew-normal distribution.

In recent years, the Bayesian methods of local influence and case influence analysis
have become widely used statistical diagnostic methods. For Bayesian local influence
analysis, it is extensively studied within different models based on several objective func-
tions. For example, Zhu et al. [14] established a universal framework of Bayesian influence
analysis to evaluate the impact of simultaneous perturbations of prior, data and sample dis-
tribution for a set of statistical models; Zhang et al. [15] proposed Bayesian local influence
analysis to evaluate the impact of different perturbations of individual observations, prior
distribution and nonignorable missing data mechanisms in general EEs. Ouyang et al. [16]
applied the Bayesian local influence method to semiparametric structural equation models
and the effects of minor perturbations were evaluated using different perturbation options;
Dai et al. [17] studied two Bayesian local diagnostic procedures for heteroscedastic SARMs;
Ju et al. [18] developed a new SDPDMs by assuming that the random effects and error
terms obey a skew-normal distribution and also developed a Bayesian local influence
analysis method for it. For Bayesian case influence diagnostics, they are widely researched
in various statistical models based on conditional predictive coordinates and K-L distance.
Cancho et al. [19] presented Bayesian case deletion influence diagnostics for nonlinear
regression models with scale mixtures of skew-normal distributions based on the K-L
divergence; Zhu et al. [20] proposed three Bayesian case influence measures to identify
influential points for a class of statistical models with missing data, which included the
Cook’s posterior mean and mode distance and ¢-divergence; Tang et al. [21] detected the
influence observations of generalized partial linear mixed models for longitudinal data
based on ¢-divergence and Cook’s posterior mean distance; Hao et al. [22] investigated
Bayesian case influence analysis based on the K-L divergence of a generalized autore-
gressive conditional heteroscedasticity model; Duan et al. [23] developed a Bayesian case
deletion influence measure based on the ¢-divergence of a semiparametric reproductive
dispersion mixed model and presented computationally feasible formulas. So far, there
are few research results regarding the Bayesian influence analysis of skew-normal spatial
autoregression models (SSARMs). The importance of SSARMs is mainly reflected in the fact
that SSARMSs not only consider the spatial correlation of economic individuals in different
regions but also consider the skewness of spatial data. It is more effective to make statis-
tical inferences by the autoregressive model of skewed normal space than the traditional
regression model. However, the observed data may deviate greatly from the established
SSARMs. The motivation of this paper is that there are outliers or strong influential cases
in the actual spatial data, which have an effect on the statistical analysis and inference.
Therefore, based on references [14,20], a methodology of Bayesian statistical diagnosis for
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SSARMs is developed in this paper. The contribution of this paper is that Bayesian influence
analysis, including the local influence approach and case influence measures in SSARMs,
is proposed. The Bayesian local influence method is proposed to evaluate the impact of
small perturbations in the data, distribution of sampling and prior. To measure the extent
of different perturbations in SSARMs, the Bayes factor, the ¢-divergence and the posterior
mean distance are established. A Bayesian case influence measure is presented to examine
the influence points in SSARMs. The potential influence points in the models are identified
by Cook’s posterior mean distance and Cook’s posterior mode distance ¢-divergence. The
Bayesian influence analysis formulation of spatial data is given.

The rest of this paper is structured as follows. The Markov chain Monte Carlo (MCMC)
algorithm and skew-normal spatial autoregression models are introduced in Section 2.
Three Bayesian local influence methods are used to evaluate the effects of minor perturba-
tion on the data, priors and distribution of sampling in Section 3. Section 4 shows three
Bayesian case influence methods, which are used to recognize the outliers or influential
points. Section 5 illustrates the effectiveness of the proposed approach through simulation
studies and examples. The concluding section is presented in Section 6.

2. Models Introduction and MCMC Algorithm

Y = (y,.. .,yn)T is a n x 1 dimensional dependent variables vector; Xisa n x p
dimensional explanatory variables matrix; Wis a n x n dimensional spatial weights matrix;
p represents the strength of the spatial dependence, which can be used to measure the effect
of geographic correlation on the dependent variable; B is a p x 1 dimensional regression
coefficients vector, which can indicate the degree of influence of the corresponding inde-
pendent variable on the dependent variable; and € = (¢, ..., sn)T isan x 1 dimensional

vector of disturbances. The traditional assumption on € is € ~ N, (0, (7821">. We assume the

distribution of ¢ follows skew-normal, that is, € ind. SN, (0, 0821,1,582 In). The advantages

we assume are (1) the skewness and heavy tails can be simultaneously explained; (2) the
assumption of normal distribution can be relaxed; and (3) the accurate representation
of the structure present in spatial data can be provided. Therefore, SSARMs have the
following expression:

Y=pWY+XB+e. 1)

Similar to Arellano-Valle et al. [24], skewed-normal distribution is defined as follows.
Definition 1. If a n-dimensional random vector z obeys a n-variate skew-normal distribution, its

position vector T € R", the scale matrix ), is a n x n positive definite matrix and Aisan x m
skewness matrix, the density function is expressed as

-1

flzlT, Y, A) = 2"¢u(z|T, Y +AAT) x @, (AT (Y +AAT)71(z — )]0, (I, + ATZAA) )

which is denoted as z ~ SNy m(T,Y. ,A). z ~ SNy (7, ,A) when n = m, which can be given

’

a stochastic representation as z 4 Al|zg| + z1, where zy ~ Ny(0,1,), z1 ~ Ny(t,Y. ) and A
represents “distributed as’, with zg and zq being independent.

According to the Definition 1, Equation (1) is represented as follows:

ind.

Y — oWY|B, 6., 02, R. ™S N(Xﬁ + 5€Rg,¢7€21n), 3)

where J; represents the skewness parameters, R, ind. N, (0,I,)I{R¢ > 0}, and I represents
the indicator function.
The log-likelihood function for SSARMs is given by

_n 1 -1
£(Y|0) = (2m)" 2 |U€21n|7% |, — pW]| exp{—ZeT(Ugln) e}, 4)
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where e = Y — pWY — XB — 6:R, 0 = (p, B,02,5).

To conduct Bayesian inference on SSARMs, we first take the random sample from the
joint posterior distribution p(p, B, 02, 3:|Y, X) using the MCMC algorithm, and then use
the random sample to compute Bayesian estimates of the unknown parameters. During
the sampling process, the observations {p, B, (782, 55} of the sample are generated from the
following conditional distributions: p(p|Y, B, 02,5:), p(B|Y,p, 02,8¢), plos 2]y, 0, B, )
and p(8|Y,p, B,0?). To obtain the conditional distributions of unknown parameters in
{p, B,0% 5}, assigning their corresponding prior distributions is essential. Similar to
Arellano-Valle et al. [22], the prior distributions of p, 8, o 2 5, are considered follows.

p(p) ~U(-1,1)
p(B) ~ N(Bo, Mp)
p(oe?) ~T(v,s)

P(‘Ss) ~ N(§€0/ M5€)H{5S > 0}/

®)

where Bo, Mg, v, s, 6 and M, are hyperparameters whose values are given in advance,
and 0,2 = 1/02.
The required posterior distributions are provided in Appendix A.

3. Bayesian Local Influence Analysis

This section uses the Bayesian local influence analysis method to evaluate the impact of
small perturbations in the data, prior distribution and sample distribution on the posterior
distribution in the SSARMs.

3.1. Perturbation Model and Manifold

Following Zhu et al. [14], the following perturbation model with skew-normal spatial
data is considered:
p(Y, 6

X, w) = p(8lwp)p(Y

X, 0, w,, ws) (6)

and [ p(Y,0|X,w)dYd0 =1, where Y = (v, .. .,yn)T is a n x 1 dimensional dependent
variables vector of expression (1), w), € REr represents the perturbations to the prior, w; €

Rk represents the perturbations to the data and ws € Rk represents the perturbations

T
to sampling distribution. Denote k = kj, + k; + ks. Suppose w® = (ng, ng, W) e R

represents no perturbation.

Similar to Zhu et al. [14], the perturbed model .# = {p(Y,B)X,w) twE éRk} is
regarded as the k-dimensional manifold under some regular conditions. The tangent
space T, of ./ at each w € ./ is spanned by k functions dw,£(w), where dy,, = 9/0dwy,
{(w) =1log p(Y,0|X,w) and wj is the gth element of w. So,

gig(w) = Ew{awjf(@aqu(w)} = Ew{—aijwqé(w)}, ig=1,-- k @)

where aajwqé (w) = 0%l (w)/ dw;dwy, the expectation of the joint probability density func-
tion p(Y, 0|X, w) is denoted as E,. The diagonal element g;;(w) is considered to measure
the amount of perturbation w; and the quantity r;; = gj;(w)//gjj(w)ggq(w) is considered

to measure the association between perturbations w; and wy. If G () is a diagonal matrix,
all elements of w are mutually orthogonal and the relevant perturbation is referred to as
a suitable perturbation. If G(w”) is not a diagonal matrix, the relevant perturbation is
referred to as an improper perturbation. However, we can always find an appropriate

perturbation vector @ = w® + {G(w?) }% (w — w®) such that G(@) evaluated at w” equals
cly, where c is a positive number.

The Bayesian local influence analysis method is designed to quantify the degree of
dependence of the posterior distribution on these three key elements of Bayesian analysis,
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including the prior distribution, the sampling distribution and the data. To illustrate the
effect of small perturbations of the prior distribution, the sampling distribution and the data
on SSARMs, the following four forms of perturbation are considered. The perturbation
of covariate is considered in Example 1. The perturbation of the dependent variable
is considered in Example 2. The perturbation of the prior distribution is considered in
Example 3. The perturbation of the sampling distribution is considered in Example 4.

Example 1. The Bayesian perturbation model for the spatial data includes many pertur-
bation schemes. The perturbation scheme to data points is proposed for identifying
outliers and influential observations. Consider the perturbation covariate
X X(wy) = (X1 +wily, ..., Xy +wn1p)T =X+ wxlg, in which w, = (wl,...,wn)T,
1, = (1,...,1)Tis a p x 1 vector and w? = (0,...,0)" stands for no perturbation. A
Riemann manifold is formed by a perturbation model 4 = {p(Y, 0|X, wy) : wxeR"}. The
tangent space T,,, of .4 can be spanned by

9 l(wx) = (11B) (21) " [Y = pWY — (X + i1} ) B~ OR:], ®)
when wy = w!). We have
9ot (@) = (1]B)" (021) (Y= pWY — XB — &:R.). ©)

It is easily shown that G (w?) = E{—092, {(w?)} = (15,3)T(a§1,1)‘1 (IFT,[%) . When G (w?)
is a diagonal matrix, the perturbation is referred to as a suitable perturbation. Otherwise, the
perturbation is deemed to be inappropriate.

Example 2. Bayesian local influence analysis methods have many more perturbation schemes
for spatial data points. In Example 1, perturbations of X are considered. However, perturba-
tions of the dependent variable Y also have an impact on the Bayesian analysis. Consider the

perturbation to the response variables Y:Y(wy) = (y1 + w1, ..., yn + wn)T = Y + wy, in which
wy = (wi,... ,wn)T and w(y) = (0,.. .,O)T stands for no perturbation. A Riemann manifold is
formed by a perturbation model M = {p(Y,0|X,wy) : wy, € R"}. The tangent space Ty, of M
can be spanned by

_1 ~
E)wy€(wy) = (I, — pW)T(USZIn) [Y(wy) — XB — &R, (10)
in which T/(wy) =Y+ wy — pW(Y+ wy). Whenw, = wS, we have
1
awy€<w2> = (I, — oW)T (02L,) (Y — pWY — XB — &.R:). (11)

It is easily shown that G(wS) = E{—aﬁ,yﬁ(wg)} = (I — oW) " (021,)) " (I, — pW).
When G wS is a diagonal matrix, the perturbation is referred to as a suitable perturbation.
Otherwise, the perturbation is deemed to be inappropriate.

Example 3. The Bayesian perturbation model for the prior distribution includes many existing
schemes. Consider the perturbation to the prior distribution of ,B:p(,B‘a),g) ~ N(wpB,Mg), in
which wg is a positive number. Additionally, wg = 1 stands for no perturbation. A Riemann
manifold is formed by a perturbation model M = {p(Y, 0
Teop of M can be spanned by

X, wg) : wp € ERl}. The tangent space

Aol (wp) = B (M) ™! (B — wpPo). (12)
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. . 1 . .

1t is easily shown thatG (wg) = E{ —Baﬂﬂ(wg) } = ﬁOT(Mﬁ) Bo. WhenG (wg) is a di-

agonal matrix, the perturbation is referred to as a suitable perturbation. Otherwise, the perturbation
is deemed to be inappropriate.

Example 4. The Bayesian perturbation model for the sampling distribution includes many
perturbation schemes. Consider the perturbation to the distribution of the disturbances
e:p(e|we) ~ SNy (0,021, webely ), in which we is a scalar and w? = 1 means no perturba-

X, we) i we € ERl}.

tion. A Riemann manifold is formed by a perturbation model M = { p(Y, 0
The tangent space T, of M is spanned by

o L(we) = (0eRe) T (02Ly) " (Y — pWY — XB — wedeR). (13)

It is easily shown that G(w?) = E{—02 ¢(«?)} = (0eRe)T (021,) ' (5Re). When G(w?)
is a diagonal matrix, the perturbation is referred to as a suitable perturbation. Otherwise, the
perturbation is deemed to be inappropriate.

3.2. Local Influence Measures

Following Zhu et al. [14], let objective function f(w): # — R be the objective
function. The influence of perturbation can be measured by considering the Bayes factor,
¢-divergence and posterior mean distance. If w(t) is a geodesic on the finite dimen-
sional manifold .# with w(0) = w® and diw(t)|;—0 = h € R™, in practice, the geodesic
can be taken as w’ = th. The Taylor expansion of objective function f(w(t)) att = 0
is f(w(t)) = f(w(0)) + f,(0)t + O(t?), where f,(0) = Vh, V; = 3f(w)/dw and
h=dw(t)/dt|—o € R".

Firstly, when V f # 0, the first-order influence measure in the defined direction
heXR"is

W'V WiV [h
Flpp = Hywonh = = Tgp
where G = G("), Wy represents a positive semi-definite matrix. Notably, the first-order

influence measure can be rewritten with appropriate perturbations @(w), then further
defined as

, (14)

FI (o piamet = NG 2V W,V TG 2h, (15)

Following Poon and Poon [25], the first-order adjusted influence measure FIC¢ ;o)
can be defined as
FIC; (g0, = h' Bh, (16)

in which 8 = Q/tr(Q) in which Q = Gf%VfoV}Gf%, tr(A) denotes the trace of a
matrix A.

Let #1 > ...m > 0 be the non-zero eigenvalues of matrix 9 and uj, ..., u; be the
corresponding orthogonal eigenvectors, where u; = (uj,..., uik)T fori =1,...,1.. The
local maximum influence degree w is reflected by the maximum eigenvalue n;. The
corresponding eigenvector u; is the direction of the most significant perturbations show-
ing the perturbations of the three components of the SSARMs to obtain the largest local
variation in f(w®) and further identify influential observations, misspecified priors and
insufficient sampling distributions. Regrettably, it is not sufficient to assess #; local impacts
by inspection alone (Poon and Poon [25]). Through their arguments, local influence is eval-

uated using the overall contribution vector of all eigenvectors associated with all non-zero

eigenvalues: M(0) = myu? + ... + npu?, where u? = (1%, ..., u%k)T. It is easy to show that

L
the jth component of M(0) is M(0); = ¥ 77:'”12]' = FICf(g0), forj =1,...,k where v; is
i=1

a k x 1 primary perturbation vector, the;th element is 1, the rest of the features are 0 and
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bjj is the jth diagonal element of matrix 98. Similar to Zhu et al. [14], M(0) +2SM(0) is
considered as a benchmark, where M(0) is the mean of {M(O)]- j=1,... ,k} and SM(0)

is the standard error of {M(O)j j=1,... ,k}. That is to say, if M(0) +25M(0) < bj;, the
jth observation is identified as an influential point.

Example 5 (Bayes factor). In this example, the perturbation change is measured by the Bayes
factor. It measures this change mainly by the difference between log{p(Y| w®)} without per-
turbation and log{p(Y|w)} with perturbation. Consider objective function as the Bayes factor:
f(w) = log{p(Y|w)} — log{p(¥|w®)}, where p(Y|w) = log [ p(Y,0|X,w)d6. It is easy to
prove that

Vi = Egy,x w0 {awlogp(Y, 0

X, w0)|y} £0, 17)

S
in which ¥V g can be approximated by Vg ~ Sty dwlogp(Y, 06) ’X, wo)and{ﬂ(s) s=1,... ,S} is
s=1
generated via the MCMC algorithm, unifying theGibbs sampler with the MH algorithm.

Secondly, when V ¢ = 0, the second-order Taylor expansion of the objective function f(w)

is f(w(t)) = f(w(0)) +05f,(0) + O(f), where f,,(0) = h"H¢h and Hy = &2, f(w)’ ,
w=w

Similar to Zhu et al. [14], the second-order influence measure in the direction h € R™ is given as

T
HTHh

_ - 18
h'Gh (18)

STy = SIyw(o))h
In particular, when the appropriate perturbation w(w) is added, the second-order
influence measure can be further simplified as

_1 _1
SIf(e) plamwd = H G 2H;G 2h. (19)
Therefore, the second-order adjusted influence measure can be defined as

SCI ¢z, = h' Bsh, (20)

in which B = Q,/tr(Q;), Qs = G iH fG_%. The largest eigenvalue of %, is an important
indicator to evaluate the local influence behavior of the model and the corresponding
eigenvector is the direction of the most significant local influence, which reveals how the
three elements of SSARMs are perturbed and can be identified as the potential influence
points, erroneous priors and improper modelling assumptions.

Example 6 (¢-divergence). In this example, the perturbation change is measured by the ¢-
divergence. It measures this change mainly by the difference between two posterior probability
density functions. Setting the objective function f(w) between the two posterior probability density
functions before and after the introduction of perturbation w as ¢-divergence can be defined as

Y, X, w))p(6|Y,X)ds, (21)

Dy(w) = [ #(R(®

where R(G‘Y, X w) = %am&p() is a convex function with¢(1) = 0. It is easy to prove
that V y = 0 and

2 2
X ")} {Epaalogp(v0[x 0}l @)

Hy = $(1)[E 0 {0ulogp(¥, 0
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Q;~ St é{g@(s))aw log p(Y, 8% ‘X, wo)}— (S_ljzlg(ﬂ(s))> (3_1 Sé dw log p(Y,6")

where a®? = aa’. Hy is difficult to calculate directly because it involves higher dimensional
integrals. To solve this problem, the approximate expression of Hy can be written as

®2
X,w0>> ] (23)

Example 7 (Posterior Mean Distance). In this example, the perturbation change is measured
by Cook’s posterior mean distance. It measures this change mainly by the difference between two
posterior means. Consider the objective function f(w) as Cook’s posterior mean distance between
two posterior means of known function g(0) before and after the introduction of perturbation w,
which is defined as

. S

1
Hy = $(1) | 5 Y- {dologp(¥,6®)
s=1

®2 18
X,wo)} —(Ssgawlogp(](,ﬂ(s)

CMy(w) = {Qy (@) — Qg (w) } G {Qy(w) — @y (") }, 1)

where  Qg(w) = [ 8(6)p(6
Gy = [var{g(0)|Y, X, wo}]_l. It is easily shown that Vcpy = 0 and Hey = Q;;TGgQZ,
where Qg = cov,,0{8(8),dwlogp(Y, 0|X, @)}, which can be approximated by

Y,X,w)d® is the posterior mean of g(0) and

X, w0)> ) (25)

For the above considered objective functions and perturbation schemes, the following
steps are used to achieve Bayesian local influence analysis.

Step 1. A Bayesian perturbation model p(Y, 8|X, w) is constructed.

Step 2. V; = 0, f(w(0)), Hf = 95, f (w) ‘w—wo and G = G(w") are calculated.

Step 3. If V¢ # 0, the local effects of small perturbations are evaluated by computing
the influence measure FCI F(@) e of the first-order adjustment. However, if V = 0, the
second-order adjusted influence measure SCI F(@0),e; is calculated.

o > M(0) +

25M(0) or M(0); = SCLg (g0, > M(0) +25SM(0), the jth observation is detected as an
influential observation.

Step 4. For some given objective functions f(w), if M(0) j = FCIggo

4. Bayesian Case Influence Analysis

According to the case deletion approach provided by Cook and Weisberg [26,27], three
Bayesian case influence measures are considered in this section. Let Y5 and X5 denote
subsamples of Y and X, respectively, for which all observations are in S. Let ¥|g; and X(g
represent subsamples of Y and X, respectively, and delete all observations in Y5 and X.

To order to measure the impact of deleting observations in {Ys, X5} on the posterior
distribution of 6, the first type of Bayesian case influence measure is the ¢-influence of ¥/g),
defined as

Dy(S) = | ¢(Rp5(6)) (0

Y, X(5))d6, (26)

where ¢(-) is a convex function with ¢(1) = 0, and R () = p(B‘Y[S])/p(G‘Y). Dy(S)
measures the difference between p(B‘Y[S],X[S]) and p(0|Y, X) posterior distributions. If

Dy(S) is large, the observations in S are detected to be influential.
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In order to measure the impact of deleting observations in S on the posterior mean of
0, the second type of Bayesian case influence measure that Cook’s posterior mean distance,
denoted by CM(S), is considered as:

CM(S) = (B — 8) Ws (815 - 9), 27)

where Wp is a positive definite matrix and can be seen as the inverse of 8’s posterior
covariance matrix. 8 = [ 0p( B‘Y)dﬂ and 6 s = 6p( B‘Y[S])de are the posterior means

of 6 based on data Y and ¥(g), respectively. If the value of CM(S) is large, it points out that
deleting observations in S will have a significant impact on the posterior mean. Therefore,
the observations in S are considered to be strong influence points.

In order to measure the impact of deleting observations in S on the posterior mode
of 6, the third type of Bayesian case influence measure is Cook’s posterior mode distance,
denoted by CP(S), which is considered as:

CP(S) = (85— 6)" Gy (é[s} - é), (28)

where, Gy is a positive definite matrix and ézargmaxglogp(G‘Y) and

8s) = argmax, log p(B‘Y[S]) represent the posterior mode of parameter 6 concerning Y

and Y[g), respectively. If the value of CP(S) is large, it indicates that deleting observations
in S will have a significant impact on the posterior mode. Therefore, the observations in S
are considered strong influence points.

To obtain Dy (S), CM(S) and CP(S), it is necessary to calculate p(6|Y) and p(8|Y[g)).

When pg(6) = p Y‘ )/ p(Y ‘9 = p(¥Ys|0), it is easily shown that

(ol ) - {psw)}*lp(e]m
S T ps(e)) Tp(elvye

where R(5(0) = {ps(6)} _1/E9‘y{p5(6)}71. Thus, Dy (S) can be written as

-1

where Egy represents the mathematical expectation of the posterior distribution p(8]Y).
The K-L divergence (¢ (k) = —log(k)), Dy(S) = 10gE9‘y{p5(6)}_1 + Egy{log ps(0)} can
be considered a computational formula of Dy (S). To compute CM(S), we need to evaluate
6 and 5[5}. Where § = Eg|y(0) and 5[5] = Eo‘y(ﬂ{ps(ﬂ)}_l)/Ee‘y{ps(6)}_1. In order to
obtain CP(S), it is necessary to calculate § and 9[5]. Typically, the posterior mode of 0 is not

(29)

a closed-form, so an iterative algorithm is needed to obtain § and 9[5}. Gy in CP(S) can be
analytically obtained by evaluating J(8) = —03log p(0|Y) = —931log p(Y|6) — 93 1log p(6)
at . W can be obtained by computing the Value of Jy at 6, Wthh can also be equal to
the inverse of the posterior covariance matrix of 6. Thus, Dy(S), CM(S) and CP(S) are
derived directly by averaging MCMC samples over the posterior distribution p(0|Y).

5. Simulation Studies and Real Examples

The proposed approaches in Sections 3 and 4 will be illustrated by three simulation
studies and practical cases of air quality from China (2020) in this section.
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5.1. Simulation Studies

Thedataset{y; :i =1,--- ,n} was generated from Equation (1) withn = 30 and p = 3.
X was generated from the normal distribution N(0, Iy ); the measurement errors £ were
generated from the skew-normal distribution & ~ SN3 (0, 0213, 5£130). The spatial weight
matrix W was generated from the Delaunay program in MATLAB. The true values of p, 3,
¢ and 0? were taken to be p = 0.2, B = (1.25,2, 1.2)T, 5 = 0.1 and 02 = 0.1, respectively.
The hyperparameters of B, Mg, 60, Ms,, vo and sy were taken to be By = (1.25,2, 1.2)T,
M[; = 0.001I3, d;p = 0.1, M5, = 0.001, v9 = 6 and sy = 2, respectively. Such true values
of the parameters were selected randomly. The purpose of selecting parameter values
is only to test whether the proposed method is effective. The hyperparameters of the
prior distribution were selected to be similar to the true value to make the algorithm
converge quickly.

To illustrate the previously proposed Bayesian theory of local influence analysis, the
following two simulation studies were considered.

Simulation 1. In this simulation study, the outliers were generated in the following two ways (i) x14
was changed to x16 + 2 and x9 was changed to xp9 + 2, and (ii) y7 was changed to y7; + 8 and yz»
was changed to yy + 8. For case (i), for the covariate perturbation in Example 1, the Bayesian local
influence measuresFICp e, SICp, ¢, and SICy, ., were calculated by using an MCMC algorithm
iteration 10,000 times, discarding the first 5000 times and using the last 5000 iteration values to
calculate them. The results are shown in Figure 1a—c, respectively. Cases 16 and 29 turned out to
be influential observations, as we expected. For case (ii), for the response variables perturbation in
Example 2, the Bayesian local influence measures FICg .., SICp s and SICy, 4ej were calculated
by using an MCMC algorithm iteration 10,000 times, discarding the first 5000 times and using
the last 5000 iteration values to calculate them. The results are shown in Figure 2a—c, respectively.
Cases 7 and 22 turned out to be influential observations, as expected.

0.6 T T
- 16 29
704t 7& ji*
O
= 02 j J ~
(e S S S e e e S S H—H—H KKK —H—K—H—k
0 5 10 15 20 25 30

(a)Index

0.3 T T
- 16 ﬁ 29 /§
‘”,% 02+ -

3
0 5 10 15 20 25 30
(b)Index
0.2 T T
10 % 29
=" o1 L i
9) 0.1
w2
O L 1 1 K
0 5 10 15 20 25 30
(c)Index

Figure 1. Plots of covariate perturbation in Simulation 1.



Mathematics 2022, 10, 1306

11 0f 19

0 5 10 15 20 25 30
(a)Index

0.4 T T T T

SIC
!
- ¢

0 5 10 15 20 25 30
(b)Index
0.2 T T T T T
0" 7 ﬁ 22 7:
" M
n
0 , w !
0 5 10 15 20 25 30
(c)Index

Figure 2. Plots of response variables perturbation in Simulation 1.

Simulation 2. In this simulation study, perturbations to the data, priors and sampling distribution
were considered simultaneously. The outliers generation method was similar to the first method
in Simulation 1. (i) The covariate perturbations were considered (see Example 1), (ii) the prior
distribution of B perturbations was considered (see Example 3) and (iii) the distributions of &€
perturbations were considered (see Example 4). The perturbed log-likelihood function is shown
as follows

log p(Y,0]w) « —4(Y = pWY — X0 — 5cRe) " (021,) ™ (Y — pWY — X, — 6:R:) — 3 (B — wpB0) My (B — wpBo)—

LY — pWY — XB — wedeRe) T (021,) ' (Y — pWY — XB — wedcR: )

where w = (wy, .. .,wWs, wﬁ,wS)T and X, = X+ wxlg. In this case, w® = (,...,0, 1,1)T
represents no perturbation. After some calculations, we obtained G(w®) = diag(ay1, ax,as3),

where a7 = ,BTlp(Ufln)*llZﬁ, ay = ,BgMglﬁo and azz = ((58R8>T(U€21n)71(5€R8. The
Bayesian local influence measures FICg ., SICp, .. and SICy 4.e; Were concluded using an MCMC
algorithm iteration 10,000 times, discarding the first 5000 times and using the last 5000 itera-
tion values to calculate them based on prior distribution N (IOﬁo,Mﬁ) of B and the distributions
SN3g (0, (7821", 30(55RS) of €. The results are shown in Figure 3a—c. The results showed that cases 16
and 29 were identified to be influential observations, and the prior distribution of B and distributions
of € were detected to be misspecified distributions with having a large effect on FICp,, SICp,,,
and SICMd,E/..

To demonstrate the Bayesian case influence diagnostics methods, we consider the
following simulation research:

Simulation 3. In this simulation research, the outliers were generated in the following two ways
(i) x16 was changed to x16 + 2 and xp9 was changed to xy9 + 2, and (ii) y; was changed to y7 4 8
and Yoy was changed to yop + 8. The Bayesian case influence measures Dy(S),CM(S) and CP(S)
were calculated using an MCMC algorithm iteration 10,000 times, discarding the first 5000 times
and using the last 5000 iteration values to calculate them. The results are shown in Figures 4a—c
and 5a—c. In this simulation, samples 16 and 29 are created as outliers for x and the other points as
normal. Therefore, results are correct when samples 16 and 29 are detected to be outliers and the
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other points are less influenced or have no influence. Similarly, samples 7 and 22 are creased as
outliers for y and the other points as normal. Therefore, the results are correct when samples 7 and
22 are detected to be outliers and the other points are less influenced or have no influence. It can be
seen from Figure 4 that cases 16 and 29 were detected to be influential; it can be seen from Figure 5
that cases 7 and 22 were diagnosed as influence points. As we expected, the results are the same as

the previous diagnosis of Bayesian local influence measures.

0.6 T T T T T T

w04 - 162§ 297i _

FIC,

U 3

©202
a

0.1

SIC

(b)Index

0 5 10 15 20 25 30 35
(c)Index

Figure 3. Plots of simultaneous perturbation in Simulation 2.
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Figure 4. Diagnostic plots of covariate outliers in Simulation 3.



Mathematics 2022, 10, 1306

13 0of 19

6 T T T T

~ 4r 7 A

SN

AL Tzz 1
0 kK HK—H KKk —k—k—k H—K—k—K—k—k—K
0 5 10 15 20 25 30

(a)Index
3 T T T T T

~2F 7 =

=

Otk TZZ 4
0 kK —K—k—% KKK KKK KKKk KKKk —K
0 5 10 15 20 25 30

(b)Index
3 T T T T T

~2r 7 =

&

Ok T22 i
0 Ek—k——H—k—K H—H KKKk —k—K KKK kKK
0 5 10 15 20 25 30

(c)Index

Figure 5. Diagnostic plots of response variables outliers in Simulation 3.

5.2. Real Example

A dataset concerning China’s air quality was used to demonstrate our proposed
approach in the subsection. Let X, be a 31 x 1 vector of the fine particulate matter (PMy.5)
in 31 provinces, let X; be a 31 x 1 vector of the sulfur dioxide (SO;) in 31 provinces, let X,
be a 31 x 1 vector of the carbon monoxide (CO) in 31 provinces and let Y = (v, ..., y31)T
be a 31 x 1 vector of the air quality index (AQI) in 31 provinces.

Firstly, the above data were exploited to illustrate the application of the Bayesian local
influence analysis method. The following three perturbation options were considered:
(i) perturbations to covariates; (ii) perturbations to response variables; (iii) covariates, prior
distributions of B and sampling distributions of € are perturbed simultaneously. Bayesian
local influence measures FIC Be;s SICp 0] and SICy, 1e; were calculated for three different
perturbation scenarios. The results are shown in Figures 6-8. The results of Figure 6a—c
show that cases 6 and 19 were diagnosed as influence points by FICg,, SICp, ., and
SICpy, e, in perturbation scheme (i). The results of Figure 7a—c show that cases 1 and 12
were diagnosed as influence points by FIC Bejs SICp e and SICj, e in perturbation scheme
(ii). The results of Figure 8a,b show that cases 6 and 19 were diagnosed as influence points
by FICg,;, SICp, ¢, and SICyy,, ., in perturbation scheme (iii). The results of Figure 8b show
that the prior distribution of B, the distributions of ¢ were diagnosed to have a significant
effect by SICp, ;. The results of Figure 8c showed that the prior distribution of B was
diagnosed to have a significant effect by SICjy,¢;-

Secondly, the above data are used to illustrate the application of the Bayesian case
influence analysis method. We calculated Bayesian case influence measures Dy (S), CM(S)
and CP(S). The results are presented in Figures 9 and 10. Figure 9a—c demonstrate that
cases 6 and 19 were diagnosed as influence points. Figure 10a—c demonstrate that cases 1
and 12 were diagnosed as influence points. As we expected, the results are the same as the
previous diagnosis of Bayesian local influence measures.
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Figure 6. Plots of covariate perturbation in the real example.
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Figure 7. Plots of response variables perturbation in the real example.
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Figure 9. Diagnostic plots of covariate outliers in the real example.
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Figure 10. Diagnostic plots of response variables outliers in the real example.

Finally, by reviewing China’s air quality data for April 2020, it was found that cases
6 and 19’s influence points represent Harbin and Shenyang, respectively. In particular,
Harbin’s air quality is the second-lowest among the 31 provincial capitals in China, while
Shenyang’s air quality is the third-lowest among the 31 provincial capitals in China. This
indicates that the air quality situation in these two cities is more prominent among the
31 provinces. Similarly, it was found that cases 1 and 12 of the diagnosed impact points
represented Beijing and Lhasa, respectively. Among them, Beijing’s air quality ranks
17th among 31 provincial capital cities. The air quality of Lhasa ranks fourth among
the 31 provinces, indicating that the air quality of Lhasa is indeed outstanding among
the 31 provincial capital cities. Although Beijing’s air quality ranks in the middle of the
31 provincial capitals, there are many sandstorms in Beijing in April, which will lead to
abnormal air quality in Beijing. It is further illustrated that the impact point diagnosed is
consistent with the relevant air quality reality.

To further illustrate that the observed values of samples 6 and 19 may be the outliers,
the parameter estimates before and after deleting the 6th and 19th observations are cal-
culated, respectively, as shown in Table 1. Table 1 show that after deleting the 6th and
19th observations, the estimators of 1, B2, B3, p, 082,58 are changed from 1.1988, 1.9275,
1.1440, 0.1795, 1.0437, 0.0979 to 1.3440, 2.1451, 1.2767, 0.4755, 1.3488, 0.0000, respectively.
Similarly, to further illustrate that the observed values of samples 1 and 12 are the outliers,
the parameter estimates before and after deleting the 1st and 12th observations are calcu-
lated, respectively, as shown in Table 2. Table 2 show that after deleting the 1st and 12th
observations, the estimators of 31, B2, 53, p, (73, ¢ are changed from 1.1988, 1.9275, 1.1440,
0.1795, 1.0437, 0.0979 to 0.9898, 1.5838, 0.9491, 0.2086, 3.2987, 0.1989, respectively.

Table 1. Bayesian estimation with or without influence point 6 and 19 in the real example.

With Without
Par.
Est. SD. Est. SD.

B1 1.1988 0.0315 1.3440 0.0311
B2 1.9275 0.0320 2.1451 0.0315
B3 1.1440 0.0315 1.2767 0.0313
0 0.1795 0.1348 0.4755 0.2005
(752 1.0437 0.1023 1.3488 0.1430

e 0.0979 0.0076 0.0000 0.0000
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Table 2. Bayesian estimation with or without influence point 1 and 12 in the real example.
With Without
Par.
Est. SD. Est. SD.
B1 1.1988 0.0315 0.9898 0.0316
B2 1.9275 0.0320 1.5838 0.0314
B3 1.1440 0.0315 0.9491 0.0315
0 0.1795 0.1348 0.2086 0.1701
o2 1.0437 0.1023 3.2987 0.7886
e 0.0979 0.0076 0.1989 0.0019

6. Discussion

Based on SSARMs with response variables obeying skew-normal distribution, this
paper proposed a Bayesian local influence method to evaluate the impact of small perturba-
tions in data, prior distribution and sample distribution. Perturbation models with separate
or simultaneous perturbations of covariates, response variables, parameter prior and sam-
ple distributions were developed. A Bayesian perturbation manifold was constructed to
describe the internal structure of perturbation models and quantify the perturbation degree
of different perturbation models. The Bayesian local influence measures, including the
Bayes factor, the ¢-distance and the posterior mean distance, were used to evaluate the im-
pact of various perturbations. In addition, three Bayesian case deletion influence measures,
including ¢-distance, Cook’s posterior mean distance and Cook’s posterior mode distance,
were proposed to identify potential outliers in skew-normal spatial autoregression models.
The effectiveness of our proposed approach was illustrated by three simulation studies and
areal example. The results showed that: (1) our proposed Bayesian local influence approach
can effectively identify the potential influence points, misspecified prior distribution and
misspecified sampling distribution; (2) our proposed Bayesian case influence approach can
be used to effectively detect the potential influence observations; (3) the outliers detected by
the Bayesian local influence approach and Bayesian case influence approach are consistent,
which further explains the rationality of the two methods.
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Appendix A

To obtain Bayesian parameter estimates in the SSARMSs, a random sequence of ob-
servations was produced from the joint posterior distribution p(p, B,0Z,5|Y,X) using
the MCMC algorithm combining Gibbs sampling and the MH algorithm. The sam-
pler was implemented by iteratively drawing observations from the conditional distribu-
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tions p(p|Y, B, 02,6, Re), p(B|Y, 0,02, 66, Re), plo? Y,p,B,0%,R:) and
P(R8|Yn/,B/P/(Se/Ug2)-

(1) The posterior distribution density of g is

Y/ ,0/ ﬁ/ 58) 7 P(JE

p(ﬁ Y/P/ 5610-:5‘2/ RE) ~ N(I’lﬂ/ Qﬂ)/
where, Qg = (0, 2XTX + M) ", g = g (M,gl/so + a;szAl) and A; = Y — pWY —
OeRe.

(2) The posterior distribution density of J; is

P(ﬁ YIPICSSIU'EIRE> ~ N(”lﬁlnﬁ)/
where, 5, = (0;2RIR, +M(;€1)71, Ms, = Qs, (Mggléso +¢T;2R€TA2> and Ay = Y—

oWY — XTB.
(3) The posterior distribution density of R, is

p(RS Y/ ﬁ/ P/ (581 ng) ~ N(”RSIQRS)

where, Qg, = (072675, +1,) " and pg, = Qg, (05267 A).
(4) The posterior distribution density of o, 2 is

- n 1
p(O’s 2|Y;ﬁlpr(s€/Rg) ~ F(z +U, 2eT3+S>

(5) The posterior distribution density of p is

p (p Y, B,0¢,0%, R ) « I, — pW| exp{ —;eT(Ugln)le}
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