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Abstract: In Bayesian prediction of a Gaussian space-time model, un-
known parameters are considered as random variables with known prior
distributions and, then the posterior and Bayesian predictive distributions
are approximated with discrtization method. Since prior distributions are
often unknown, Bayesian predictive distribution would not be known. As
an altenative an empirical Bayes approach is used to estimate the prior
distributions. Replacing these estimates in the Bayesian predictive distri-
bution, an empirical Bayes space-time predictor and prediction variance are
determined. Then an environmental example is used to illustrate the appli-
cation of the proposed method. Finally the accuracy of the empirical Bayes

space-time predictor is considered with cross validation criterion.
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