What windows to open? §|

[T The Signfizanca Map

W The Chester Map

[ The Beox Flct

[ The Moran Scattes Piol

20.9 LISA 45 % O+ cluster bk
Fii P Options XHEHE, % Randomization Jy 9999. E1T LK, HFFw e
F K& 20,10 AR TP ECT . TR SRR REM KA AR, fEK 20.10 Ak hE R
e

M (1) LISA Cluster Map: stlrook.GAL, |_HRBE93, 9999 Permutation =13)

CIALISA Chuter Map: 5|
oot Signifizant
| T
Lwse-Lown
| Lowe-High
HighLaw

P 20.10 JE4H LR EB 1A% j5 L 1) LISA RAEH I
TR A Morgan B (TR i iz, ERPEEIE, AT 917). fEHhEfiE
BEmAE, wE 20.11(F shift-click SRIFINIERE), TERMEPEUGHOEHIIE . HERE S
HR8893, HC8893 il PO8893 )M, Uik 20.12. ¥ Morgan EA45 14 = A N R4 (4.581251),
{HTE L R FEA & e s i (Sangamon B4 6.029489, IL-FIPS 17167). {HE E Z 2, 4 HfRr
AME, RANERAEZRN O ME, NOHEE MRSl 33911 F1 35051) . EB drifEfbid i
ANEREZR, B/NS Morgan S92 5, 1EE—N25 B B HHE I 1

—

20.11 LISA ELRHbRBURME AT AR R
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20.5 %3]

FIZR>1 18 A1 19 Hh AR 7] R 2508 5 A0 LU 3 A B SRAty TR0 Ll 3 7 22 AN s Wk (1 9 B 1) g
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X 21 WAREZE AR

21.1 Br

ARG5 >) T Moran s AN LISA b 75 XS & 2 (8] AR OG5 THI 9 Jg . FLhieh -2 A OG 2& —Fh
el A RITVEA 51 W, Anselin %5 (2002) .
TERG R, VR HIE:
b ORI R — i U e i [
I 2718 Moran B RIAE [E
I ARAFETEAM -SSR
I ORI ARR U & LISA H A
A RABAEMVEAS E15S75 User™s Guide 5 94-96 711,

21.2 WETE Moran 84 E

NEHELE 029799 SCAF(ozthies.shp, K4 STATION), & E T 30 4 Los Angles &5,
JE W S Thiessen 210 SCHF. TR B 21.1 Fos. WSRARIEBEA Thiessen Z iU,
Y408 6.3 #5010 Fe S0 7 B 0.

Map Lege

21.1 Los Angeles ¥l 5iff) Thiessen Z LKA
YRIE TG E—A Thiessen ZiHFEH rook SR4HL E /4 (0zrook.GAL) . WIS 7 EH1E, Al —
ANBUE S (PELRIFE S 15.2 #593) - MSEEE Space>Multivariate Moran i F XUAZ &k i I h R
(K 21.2), BAGEAEM T A I — MR R EEHE, WK 21.3 s, EEAHEE
B AR NS EER, HA-—EO)NIEREAER . fi A987(1998 4 7 H %
8 /NI ozone #H) Jyii A8 i, A988(1998 4F 8 H T-14 8 /N ) ozone #diE) A X AL &, i 21.3,
sl OK K B S SR R 61 HE, W& 21.4 FTvR.
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Regress Opkions ¥

I Linivariake Moran

Mulcivariate Moran k
I Moran's I with EB F.ake
© Univariate LISA

- Mulkivariate LISA

LI5S with EB R.ake

21.2 XA E: Moran B B ThfE

Sedect Vaisbles
Tt Wariable [¥]) ndVamable ()

AT w o jaEEn w

™ Gt the varisbles 2 default

21.3 XA & Moran HiU B4R Bk %

SELECT WEIGHT X

i+ Select from cumently used

|C:\Databozd79%hazroak, GAL -]
™ Select from fie [ gal, gwt]
[T Set as defaul
| ok, | [ cance ]
4

21.4 XUAE Moran i B2 TR BCEE SOk %

%$E ozrook .GAL 1ENBLE ST, mish OK P2 AR XU & Moran Hm B, 4 21.5. . XiEE
HIEHR AR T =411 Moran™s | FHFTA FHARG B I -FIE L — M7 E 1 X A8 & (A988) A 5 I
EAREE(AIBT) A CRESE . VBN RS, T AR IR AR B IAT,  WBEMLik (randomization),
BENLIL (5 3 (envelopes) K ARAFH T FE 8 & . [FRIFE, 1EA—MEEuS K, ATLL%E Exclude Selected

TR T MEFE ARG (5> 18, KT IX EehruE e U PELHRE) -

121



BN Bivariate Moran {ozrook.GAL): A988 vs w_A987 [= |[B)[X]

Iloran's I= 0 3875

* * ¥
" *
% ” * *
2 3 +
- * *
| *
ri

4 *
*% L *
i
* (%
*
2 2 1 0 1 2 3

21.5 XAFE: Moran H A4 E: 988 5 987 #H4L ] ozone

21.2.1 Bf-ZAHM

21.5 FT FH (048112 S5 T ZE P AN AN R BR8] 2 F [R)— A8 B (56 8 /NI ozone MEMIME) o I -ZS AH
SV B UL B2 () R (1 — Rl . SR1, 1 21.5 AT ok RIFAEME—MfERE . K X
A B A 2% R i AR A LR et A RN

W F XU & Moran s K ThRE, A988 Y i (XAl f5), A987 N X A& . 4l 21.6.
XE K2 T — /M B 1998 4F 7 H ¥ ozone 5 1998 4F 8 H AR JE (T IMH A e . ARAT LA 9K
21.5 R B AR M I T RO B AR AE IR AR AR AT B B AR O AL E), T 21.6 FiR)
U B S A2 TR AN B OB FRAZ O B AR I AHAR AL B o B — AN ER I - 2SS ME R AL A

i -2 M S AT DL o — A alis () A DG, & 21,7 FToRfE R Moran s B, Fn— adif [a]
FEBIAR S, an ke 21.8 H AR e B o
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BN Bivariate Moran (ozrook.GAL): 4987 vs W_a988 [= |[B][X]
Moran's [= 04102

W AQSS

1 2 3

A987

21.6 WA E: Moran #US 1&]: 987 5 988 #HAR I ozone

S[(=]3

21.7 987 F1 988 1 ozone [Z5 ] [ A%
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B Scatter Plot: A9B7 vs A988B

Slope = 09047
: .
o
o
E“‘d :
#*, 3 "
* *
¥
*

-2 302TTES -15I351E=43 -EI.?IIS?SEIEIS ] EI.?I.‘:TSSIEIS 15I351El43 23027765

21.8 987 £/ 988 Z [H] ] ozone #HIME

YE4 5 Moran™s | AL AT AR, R I -2 0] UH . PR s Al fm AR AR A8 B R A7 R AN A it
IR, R RRERTE R S R . (HAEZIRTEL T (cross-sectional ) M5 (context) H1, X2 TAL
(K1, Ry 1 5 10 P B (R RE -0 (bias) ), HAER - EF, BAX 8,

Blany A98T QU= | e, MMIZR>] 17 PridiJrik. SRR A —ELL A988 O Y 42&, A987
R X AR HUS K. 85 R 21,9, IR REE(0.5749) & ozone A& BN -7 A
A BRI S e -2 Moran™s | REHELEL. F34b, € R BURTE R 1005 2URDEsiiEs
XS ) 14 vt L P BB PR REAT PP A
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I Scatter Plot; LAG A9B7 vs A9BB

Slope = 0.5749

AOBS

10 12

8
LAG_A987

21.9 988 5 987 [1] ozone FrIHT-%5 A1

21.3 Moran 8 & Bl 5Ef%

1 A A T (cross-sectional) 175 (] F AH G FR L AR LA I 45 & 5 - SR R B AT LA Ak
BUSEAEFE(IL 9.2 #6843 « FTiE Y Moran HIS B RE B =E 5% /1 2k (mai | diagonal) L f#) Moran #i x5 &
FAE f £ B B R - 25 AL

I PR 3 A AN ST I - 2 s BRI A e, 4R — MR, ] 21.10. BARTERE IR
Kl Exclude Selected JEITUZ AL T ONRAS (IR R BETERL—AN) 285 FA DGR ER 2R 23 [ FH I - 23 A6
M Z A AN [F] b e (measures) L &R, KRG 52 B (P2 D)
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Moran's 1= 04900 Ilomn's I= 03875

* w L

A08S8

||

Mlomn's [= 04152 Mlomn's I= 0.3331

AO8S
21.10 987 F11 988 1 ozone [ Moran H1 A &

21.4 WEE LISA #E

WA LISA SEX AU LISA DIRe M B e, —DRAE, H—MR4EPHME. Mg
LR FIX —ThBE Space>Multivariate LISA, 40P 21.11, ol AHR G T B4 4% 4. 2 Bl SRl
FRTFN A B B A . P 213 AR IAHIRI ik, iEHF A98T Y AR &, A988 M X . ER:
Y A B 2 A AR R (AR R ME) . WIRT, 3EHF ozrook.GAL A7 AR E U (LK 21.4) .

FESE R A IHEHE, &P Cluster Map, f1F 21.12, fidy OK P74 AR & LISA B&EME, K
2113 iR, ¥EE: XTI —/MIE I ozone 7F 1998 4 8 H M1 1998 4= 7 H HALfE-FH44E 2 A1)
2 (A SRR SR BB A . FEAR B B AE RS e Y A X AR E iR, SO iR — 7B ozone
£ 1998 4 7 H f1 1998 4F 8 H HARJE T I E 2 1AIFH S (1) LISA Hh P o 5 i) - 2 i B A e A AR AL
HEIX PSR B LISA Hi P 5 e AT TR AT A XG40 (counterrpar ts) AH LL AR
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Regress  Options W

‘ Univariake Moran
Mulkivariate Maran
Maoran's I with EE Rate
| nivariate LISA

LISA with EE R.ate !

21.11 XA & LISA Thig

What windows lo opan? E|
[7 The Sigricance Map
: Cancel |
Iv Thie Cluzter Map - Jd
[ The Box Plot
[ [:éha Moran Scattes Plat

21.22 XU LISA 45 5 ML I

B [4) BiL ISA Cluster Map: ozrook.GAL, A987 wi A9BB, 999 Permutation

21.13 AR LISA B4 K. 987 55 988 #H4I1K] ozone

215 %3]

—UREAKIR A S T AR RN B IER (in time) MUY — A58 . & T Los Angeles ff] ozone
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e, IEHFHE St Louis 7 N EEE (stl_hom, <8524 FIPSNO), SIDSO %4 (ohlung.shp, i
N FIPSNO) . E%#, b ANEL &R (R 4E I AN & .
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25> 22 [B|VAEA

22.1 B¥r

%45 21 PR GeoDa HZE W [FIAThRE SRR, A—SS3EARME S NP UG . 248 M i 1 7 i1
RSV LITRAT AT, REAFHW K. FEI2H A BRI 25 8RB %) 23 il 25
HFigid .

TERG AR, VR HIE:

B L Bl R 7R 5
1 ST i@ /D R flit (0LS)
I {R{7OLS &R
I 7500 OLS FRNEL sk 22 B BE e i b
DO A TROIAR R 5% 22 1) b 1)
A RABAEMVEAS E15 275 Release Notes 2 45-56 T,

222 HEEITE

TEARZ I, AR¥E A columbus . shp #EAREL R A2 (O 724 POLYID) HH A& 11122 8 Columbus #H
ARJUSEBYE (Anselin 1998, %5 188-190 1), JEEI¥ K 22.1 Fix.

i - columbus E| E|®

22.1 Columbus FHAFILTRJE K
E GeoDa ", ATUATEBAHTH—AWH, A EIAThEE . X TR 8T KBRS I e e E A
P, B AT DU $E ARG B0 R 0 B i 4H . M GeoDa #I4A T LT A EIAThAE (1 1.1), %
Methods>Regress, 411 22.2. 8¢, 450 H ¥ 4T H G —AXHE) » B4 ESEH %I Regress
frd, il 22.3. IR RN FR SR HRHEHE, a1l 22.4 Fios.
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K 22.2 H Sk EIH K22.3 WTH e

Regression litle & Output

Heport Tite
REGRESSIOM

Outpt file mames

Fegmression OLS

| nformation in the output includes:
| Predicted alue and R ezidual

Ok,

[ Coefficient Y anance b akrix

[ Moran's | z-value Catcel

22.4 BRI RNV RN H X 1 HE
XK HER AN BT, i SO A s . H AT F 21 Report Title 1] LU
7 Output File name H¥55E (LA AE—A rich XA RTF) h L & RIASE R, fRAFAE 48T TAE
H3rh. ERIACH Regression.OLS, 1EASCHFAEAM AR . BANKT A A SR ER
4, U columbus.rtf, fiPd 22.5 F1 22.6 fis.
o HE I B 46 — 26 2 i e SR di e K (long) i B 0. BRIACAARIE, il 22.5. ATLLEH % H
(4250 B K, 1 Predicted Value and Residual 11 Coefficient Variance Matrix, 14 22.6.

Regression Title & Output @ Regression Title & Output E|

Repot Tile Fepot Tille
IREGRESSION \REGRESSION
Cugput file reame Dutput fle name
|cotumbus.rif I |eolloang rif
Infomation i the: output inchides: Inforrnation in the output includes:
I Predicled Yaiue and Residual ¥ Predicted Valus and Residual
I Coefficient Vanance Malix v Coefficient Yarnance batis
|
™ Moran'z| z+valus Cancel | 3_%1“‘,“'3 e Cancel

22.5 HRiHE ) Al 8 I 22.6 KT
FRMME B R ZEAN R TS TR, e e R B S o e 2 0 [l VTl S 2 R S s o
NMrE(vectors), HAKEESE UM H o BRI EUREE, B b & /N A4
R AP AERMA TR EEX AL L), WRETERZ. ZANERET AT
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7E GeoDa #MHIATHR T AH 5% R F PR 1l (customized) K46 . a1 R IF ALK — 15, AT PAASIEX — T,
[FRE, 97 MM R e ik 22, Ktk mm A sk, FEX—adeEEEL 22.4.1
oY AR M F LRt SO A

FERR RNy RHEHE b 5 oy OK %41, BBl AR AL FE e X G HE, il 22.7 Fiar.

REGRESSION %]

Select Wanables Dependent Y aniable
AFEA [P

FPERIMETER J |
COLUMEBLS -
COLUMBUS | | ndependent Y arables
FOLYID

NEIG

HIOWAL

MC

CRIME

OFEM

PLUME
DISCEBD

#

b

P50,

HNSE

B v [

ElElE

| -2

Cancel Reszet

22.7 [A| VAR i X T HE

22.3 ¥gE[EA1RE

22.7 s B[R A S E AR Hh e PR PR AR m R AR R AR B, R4 5 5 (AR SO BT L HRAT 11 =] U 2
B, HAE, RATAEIRA G 2 LD T Classic SEIR(ERIN), A5 ERE .

T SGTE Select Variables #5844 CRIME, %% CRIME NIKAFE, 4R/5 i Dependent
Variable F53[f>4c5H, Wil 22.8. fEiEHF—MEAE L 0], HEF— Cancer #4 & ] HI . HEik
£ Independent Variable 74 & B8 X kit . i%EF¢ Select Variable ¥R INC, fidi>i%4l
¥ HA 53] Independent Variable #1t1, #nE 22.9 Fizs. v HOVAL BEE X —idfE, F&ERAR R
JAAEAL, Wil 22.10 FioR. {3 Run Fl Reset BLTEN AT A . RARMBTEIZAT 2 AU EHr e e iy, wf
LLH Reset.
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REGRESSION %]

Select Varablas Dependent \ arable

BREA Al s |
FERIMETER

COLLIMBLIS ;
COLUMBLS | [ndependent Varables
FOLYID

MEIG

HOWAL

IMC

CRIME

OFEM

[
»]
PLUME _]
]

DISCED
b
b
NSA
NSE

| | @
- Models
{'_" [=le] iA [Ak] =] ':u- =patial Err

Cancel Reszet

22.8 LFEHAE
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REGRESSION

Select Vanables Dependent Vaniable

SRES A > | |CRIME
FERIMETER: ' J'

COLUMBIS 3
COLUMBLS | Independent Yarnables
POLYID

MNEIG

HOWAL >

OFEM >
PLLKE
DISCED
3 |
by <
MSA,

HSE B
E'af

CF w

&

E

I Wwiaic

| -3
Models

% [Clgzar = 5 G

N

Caricel Fesst |

22.9 EFEAREACE
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REGRESSION

Select Variables

AREA
FERIMETER
COLUMBUS_
COLUMEBUS_|
FOLYID
MEIG

OFEM
FLUME
DISCED

b

i

MS A

MSE

ElSf

CF

THOUS
MEIGND

Dependent Y ariable

ﬂ [CRIME

Ihdependent Wariables

INC
HOVAL

2 [ ¥ ]

W Include constant berm

M adels

f* Clazzic

R ur

Cancel

-@

~

s

Reszet | |

22.10 IB1T&H(OLS)[FA
{7 Include constant term & ERIETMIE b . QiR VR 2 (138 B 7E B & 001 (constant
term) BT AR, O kX — T,
s Run #54, B TR S — AN %, RoRAhid FE O 5E R CRE OLS SRk, 1X— M ]
EHRD), K 22.11.
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REGRESSION

Select Wariables

AHER
FERIMETER
COLUMELS_
COLUMBLS_I
FOLYID

MEIG

OPEM
FLUME
DISCED

-

i

MNSA

MNSE

Bl

CF

THAaUS
MNEIGHO

El

[2 [~ |3 [v

Dependent Variable
il:HIHE

Independent Yarables

[INC
HOVAL

% Include comstank term

|

lodel s

(* [lassic
Done

Caricel

Resat

=

Save

| ok

22.11 PRAFTIINAE I B 22
XA DAy OK 444, S HBl—ANRIEZRE Do H2, SRR EDE FRIIME J ok 22 i in 2 4o
R, URLAUE Seik ¥ Save. fF GeoDa I RTARA Y, —EATJHF Tl & 1, [BIAXHEHE M,

HUASRE FRIR 8] R AR LT

224 LE&/N_5EYT

22.4.1 R TNIERIRE

AR SRARAS TR S/ SRR ZE TR N BN B R, ANEELL#% OK #2e4l, 1o siily Save, 1 22.11. =7
A AN TEHEE R i 2 i 22 /BRI AR B 44, N 22,12,
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Save Regression Results E

Reas MEIGMO  OLS_RESIDU | OLS_PREDIC

__ i = | Thos.oonoon Doademdz 15.379438

¥ Predcted Waliee [OLS_FREDIC - Cancal

: | 1001000000 36799 22,496553

P Reskal  [OSAESOU <] 1006.000000  -5.267394  35.914175
1002.000000 -19.985515  52.373275

Kl 22,12 TRNME F Bk 22 A% i 4 0TI HE K] 22.13 AN B I TR f 5k 2

FEXHEHEF, YRATLAIE S Predicted Value F1/5% Residual 55 2% HE, {184 ERIAMAS &4 (T
J{E 9 OLS_PREDIC, %%7% M OLS_RESIDU), BiAHFEAE XA TFRRE (ESHRINME). i 0K, &
BFr kAL B FAk b . BT Tk IR 45 B 22,13, YICE SO AR R & FARTE, A Re Al T
A& A dof SO K AR5 o

22.4.2 [AIHER

FERNEAE BXHEHE T iy OK(E 22.14), F=AE—MNEERE N, WilE 22.15 s, & LT
i — LU [ 1] EERHIE e 25 FE (measures of fit). #25 2 — MEREAMYIER, GFEHIX KL T,
WAEZ, TSt MIBERGEZ B =0 1t 0 k) . FHEREMIZINTIR, RIS ] 23 i K.
FE T T T5050 BT 471 A 8 ] LR R A 45 B 95 42 2 Bk (Columbus),  [A1 45 & (CRIME), “T-#41# (35.1288) il
P22 (16.5605) . 7340, FIH 7N AR (49), B TR EAN S (BAEE SO E83), B
FH i (46) -

T U H 45 5 () FE K2 A 48 324 i (measures of Fit), 445 R2(0.55404) 11 # R2(0.532943),
B 227 7 A1(6014.89), W7 i ZMbrEZ AL, both with adjustment for a loss in degrees of
freedom ( sigma-square and S.E. of regression ) as well as without (sigma-square ML and
S.E. of regression ML )'.

ARFIHIRXET Null B3 F Gt &, Fra I A5 N 0(28.3856), < HER
(9.3407e-009) .

This test statistic is included for completeness sake, since it typically will reject the
null hypothesis and is therefore not that useful.

e, X—HAET =4 “&” (neasures), ‘EAIHELIELE4ERE 2 MBI wT Lk, A7
Z5>] 24 J7 25 iR IR S EATTAE N BB A (1og likelihood)(-187.377) , Akaike 15 A7 1E(380.754) , Schwarz
FrifE(386.43) . IX — /™1 (measures) &k T 22 48 i 1 AR BORITBRHE [ AL R0 AR Dl fig o 0] 254RL
SRS, BB AT (RS2 s, DTDASUEE A (1) X T5 EARAE, TR Em), sll(l, #24a
L

AR BRSO TR AE kT R, Al 22.6, R E PR RS S AR A . el
S N B T e HE b 7 22 R, R el — T ) TR e ik 7 . IR LR RBIAE I IS,
Kl 22.16 ProR. AR H A4 WoR eI 7 R MR (TS (WLARRE X FR, AT 5N N) . 534b, X4
—RRDAEL,  H TSRO DR AR, R TR B B 2 QUL /D TSI

b R Z AR TS AN IR 2 T 5 I AR (46) TR, 38 /M IOWI AR S (49)FITBR . 38— /MEE S /N TSR
—A, ST RIEIEAE, 250l LS.

2 AIC=—2L+2K, L 35X BRI, K BB R 388, A2 3. 7E Columbus )4 : AIC=—2X (—187.377)
+2X3=380.754, SC=—2L+KXIn (N), In& AN H. 4508, 7 Columbustif: SC=—2 (—187.377) +3X
3.892=2386.43.
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B collong, rtf

COEFFICIENTS VABRTANCE MATEIX

CONETANT INC HOWVAL

cd, 424825 =0,842351 -0, 1815&7

-0.%42351 0.111643 -0.017237

-0.161567 -0.017=237 0.0106&50

OBS CETME PREEDICTED EESTIDUAL
1 1572598 15.375844 0.345654
= 15.80175 22.49855 -3.69480
3 30.82678 25.591417% -5.2873%
4 32.38776 52537328 -19. 9855
5 = | e e R d44,28396 B.,44755

K 22.16 OLS KHi &

22.4.3 [B] =% SO

[ 25 R 5 N — A 280 TAERS AR S, SO R AR B HE 48 52 1 (B 22.6) » 7EA
i, ST columbus.rtf. UM rich SCARE I, CZA7E Wordpad, Word B & SCA w4 25
FIHE, ARAT LA 45 BT D) sopt MG B e seiidh . SCHER S W B 2217 s
T RSB LE Notepad 25 a7 S S g a5 T X AN SOk, g5 R 22,18, Honts AR,

B columbus.rtf - WordPad
File Edit View Insert Format Help

el S # &y
Courier Mew w12 vl Westem “w| B SO @ E(E-E =
g- - I - B R S - O N I 7
EEGEESSTOH
SUMMARY OF OUTPUT: ORDINARY LEAST SQUARES ESTIMATION
Data set ! columbus
Dependent Variable CRTHME MNumber of Observations: 49
Mean dependent wvar 35.1288 Number of Variables =
8.0. dependent war 16.5605 Degrees of Freedom 45
R-squared : 0.552404 F-statistic : 28.3856
Adjusted R-squared i 0.532%43 Prob (F-statistic) :9,.34074e-009
Sum =quared residual: 6014.89 Log likelihood -187.377
gigma-square 130,759 Akaike info criterion : 380.754
8.E. of regression 11. 435 Schwarz criterion 386,43
Sigma-square ML 122. 753
8.E of regression ML: 11.0794
Variable Coefficient 5td.Error t-statistic Probability
CONSTANT 68, 61896 4,735486 14.49037 0.0000000
INC -1.597311 0.3341308 —-4.,780496 0.0000183
HOVAL -0,2739315 0.1031987 -2.654409 0.0108745
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22.17 £ Wordpad ' OLS rich SCAGHE 2 (ref) st St

B columbus.rtf - Notepad

File Edit Format  Wiew  Help

[C\rtflians 5 deffo{\Fontth ] [~ fo\fri 1 Fprgl2ifcharset0 Courier New; 1| v FliFswiss
v ewlk d ndahuclvpar dylanglo3 s FosTs 24

Wpar o shboSUl REGRESSIoNUThone “ho

Spar Shosul SUMMARY OF OUTPUT: ORDIMARY LEAST SQUARES ESTIMATION “ulnone “ho
“par Data set : 5b columbus N\bO

Wpar Dependent wariable  M\Nb CRIME b0 HNumber of Observations: 45
“par Mean dependent war 35.1288 mNumber of variahles : 3

Ypar 5.0. dependent war 16. 5605 Dpegress of Freedom : 46

Npar

“par R-sguared ; 0.552404 F-statistic : 2E,.3856
“par adjusted R-squared 0.52204% Prob(F-statistic) 10, 340742-000
“par sum sguared residual: 6014.89 Log likelihood : <1BF.ETF

22.18 Notepad H'#TJ14 OLS rich SCAHK X (ref)f i S

22.5 FMME R %EHE

TR K [R1VA 5% 22 4% AR A7 B R, e 1T LAYE GeoDa ATAM (ER R Thfe h i, A5 il
Bl Mo, TG AR 22 P, xR AT ARG B A2 AR A . TEREHLA LR 1 L,
TRME H A A2 smoothed MU, S T IA 2, AR EL A CE AL i B 9 (smooth out) 1)
DR 25 o Bk 2 i PRI MT R 20 Hh A o 1 X 2R 45 v L (UL v 35 S0 ) BB EG AL (PO (i I T B S AE) O
XA BB AR 75 ] [ AH SR AE B8 (7 BB A 3034 T 58 P (Vi)

B, #A Columbus JEFEI(E 22.1), TRIME I (N /A ) B AT AR T o MR PRk
Map>Quantile, “F&Jy OLS_PREDIC(R AR DK B INBIFRAGH, W1 22.4.1). K5, ¥ F
HERIA 4 250 6. 455K anEl 22,19,

M Quantile: OLS_PREDIC Ej@

Crnpnifile; O
lats
and
Sed ;
ath

s
M
£ p

22.19 CRIME [=] Y= F) RN AL F) 52 (6 28 i [
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F Map>St.Dev, 4% OLS_RESIDU, A%k Zr=E— MrdE 2z, Wi 22.20. ShERERALLEL
X E T B AMALALE, R BE BT B KR (A Moran™s | £, #2250 | A G
e IER HE B ). FIRE, et R e E ozt b X B v UM (5 5% 22) » EAZ O b X H B T
EERRZE ) s, Ui B BT 23 [A1EA il B A 5] 1 AT B A7 AE 25 (AL S B 1k o RN R BB BB (— AN IR
F—A 4 R 75 BB R i

22.6 %3]

— R AL P AEE T RV O RS R ER AT R H . S A Harrison Al
Rubinfeld()1978) (/L. Gilley and Pace 1996, Pace and Gilley 1997)fi=& [ BOSTON %l b f)Ar
&, POLICE ##ah fri & #11Y Kelejian and Robinson(1992)4% &, Dubain(1992)1 BALTIMORE
Bl P IS AT R RAS &, Anselin(1993) 2441 i) NDVI 148 &, Baller £5(2001) i SOUTH #diE4E
)25, Anselin %5(2004a) 1] LASROSAS £i#ia A& .

filtn, #MAKHET Kelejian and Robinson(1992)#) POLICE i, FHizfT[HJH, LA POLICE
NIKAZE:, TAX, INC, CRIME, UNEMP, OWN, COLLEGE, WHITE, COMMUTE NfftRAR& . 17T F1
B 72, HCABOMLIN PRy FH S o0 1 P 5 FiiqrL o B3 — R ok 22 b 22 T, “mT AL DAL T BEAF
PRI B LT i 2 A AR AT AR AL 2520

I 5td Deviation: OLS_RESIDU

Std Deviation: OLI_REZIDT

M -

-2239--11.19(5) -
-11.19- 0.00 (1%) ‘H

:!"i‘
111%- 2239(7)
[ LTS ﬁ'il r "‘

%] 22.20 CRIME []A%% 2 i b vHE 25 1
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.3 23 [E7i2Hr

23.1 B#R

KGR AR LR GeoDa ()73 [ BT RE, IAEITERIA LK. SRS IEE %, W2
LR LM BRANE S K R Z RS CAEVF 2 45t B hig &, X BREEAHS
25 a) [A] U2 W7 1 73257 10 UL Anselin(1998), Anselin and Bera(1998), Anselin(2001), A&

TEARZRIR, VRFHIIE

B A7 3 T (e VA ) 4 5 B

b AN B U2 M

DR [a) 5 AH G ) Bl U2

IR AR, SBR[ R
H RIX e AR 5 LIS E15 575 Release Notes 5 48—52 T,

23.2 HEEIE

# N\ Baltimore FEAKIESE (baltim.shp, JCBEFY STATION), A 211 AWM A 55 )=
HrF1 hedoniic A8 & . Ji B4 & 23. 1. HIX 48 S G i —A Thiessen £ 14730, %74 balthiesen.shp,
KEFAL (L 6.3 # MRS . RN 23.2. fa, WRREEA —MESCH, A
Thiessen Z LA — rook 484875 [HALE LA (baltrook.GAL), Wil 23.3 Fizx (UL 15.2 1yfE

s

Hup Lagn [ [] L B g a
= ' . Mgy s al ®
L L -‘ RN L] ¥ " =
] a n .'. a® 8 .-l
LI .. e ] e aa® -
& ™ B =] »
o & - II - a:m N n l.'II . -
ol ] ] & = L]
: «® gf = L m u
LI a L e : @ - . '
n o "a m g l: L. 1 w
B L L
B W e R ! e . B
B 3 n : e ., W m .
I| & & .!-' : I' g .
- 8 - s" o s
—_— i B a B .

23.1 Baltimore J5 =846 SE K
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IR balthiescn

Map Lagn

23.2 Baltimore 52448 Thiessen ZiU KK

CREATING WEIGHTS

Input File [*.shg) |C:\Program Files\GeaDa\Sample Datatbalhi =

Save output &2 | \Pragram Files\GeoDa\Sample Datatbalre [

Select an I vatisbls foe the weights il |5T.l‘5".T|UN j
COMTIGLITY WEIGHT

& Rook Configuity The order of contiguity H

" Queen Cantiguily [ Inchude all the kower arders
DISTAMCE WEIGHT

Select distance metic | <Euclidean Distance> = |

Wariable for x-coordinates | <4-Centroids> -

Vaiiable for y-coordinates | <v-Centroids> -

" Thieshold Distance 0.0 0000
Cut-olf poirit

7 k-Mearest Meighbors  The number of nesghbars E# :J_I

I:re{:lg | Feset I | Cancel |

23.3 Baltimore Thiessen £ i/ Rook 4l AL &

23.3 #aEmEME A

BATE M 53 R ks (PRICE AR &) #a3ATH BRI B2 Wr o B AT R VR e, 3
bR A LI AR X A Y ABFR I 2 TR . BRATE L BN (X BN Y AMRARE) Mk
W X, Y, X YRIXY N,
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2331 HBHEHERTE

e B [F1 U P BT R BB A 2 R B AR T I X A Y. IR R EE ] Table ThAERE Y (3
YRR W 3.4 #90). M Table 32#.i%+% Field Calculation, i+ Binary Operations #3%, i+
SFO7 AL BRI SRR A5l 18] 234 R AR EL IS AR, 45 - 9 XY, Xy Variables-1,Y Jy Variables-2,
Operators Jy MULTIPLY. ity OK ¥ XA MBIEIEER . &5, REUEHERRYH =AML,
e 23.5,

Field Calculation

Wnary Ogeralions  Bimany Dperations: | |ag Operalions | Fals Operalions

Marisbisa]

I:!EEMI:\H ym:-::
|5-!'Y - [

=] fmurRy =] [ -

= L)

23.4 BEHmMAEIHE

Wz |

I:-mru’_i.ﬁppbli

% | . | vz | o

807000000
922,000000
920, 000000
923,000000
918.000000

534.000000
574,000000
551, 000000
271, 000000
574,000000

822649, 000000
850054, 000000
S4-6400, Q00a00
g 1929, 000000
842724, 000000

285156000000
329476.,000000
337561000000
334054000000
329476000000

54338, 000000
52022 8,000000
S34520.000000
233494.000000
526932,000000

23.5 RpEadn AR I EIEE R

23.3.2 &HHEEH

W EEARRE (regression title) XHEHE (FEEEHFILEHE Regress), ifRitH Moran™s |
z-value 532 IEHE, W1 23.6. B IRA] LAFRE— M SO 44, A2 BRI, Wik 23.6 11
baltrend.

Regression Title & Outpui

Report Title
REGRESSION

Cutput file nanme
baltrernd. itf

[nfarmation in the outplut ncludes:
| Predicted Yalue and Besidual

Ok

| Coefficient “Yarance M atris

|_T boran'z | z-valie

Cancel
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K] 23.6  ZeM A mbs @A B E

REGRESSION X

Select Y arables Dependent 'Y anable

STATION s | [PRICE
NROOM J |

DWELL
NEATH
PATIO #
FIREPL v
A >
EMENT —
NSTOR s
GAR oo
AGE <
CITCOU —
LOTSS 42
SQFT -

Independent Yanables

W Include constant berm

W wieight Filas

| baliook. GAL Bl

todels
v Clazsic " SpatialLag " Spatial Error

Run

Cancel Hezet | |

K23.7  ZMEiadh mi iy i ]

SELECT WEIGHT %]

| D =

& Selsct from fils [ g4l gwt)

baltrook GAL = |

[ Set asz default
)8 %‘ Cancel

K123.8  [m]YH 2 W7 07 (] AU EE i

s OK, A Bl A BE XTI AE . 12645 PRICE {9 K Ac R, % X A1 Y Aoy B4R, i 23.7,
PN SE R B AR SR A2 W, BT CLE I ORAEIZAT [l A AE X R AE a5 7 — ML SO AN
23.7 TRNIAIEE L) baltrook.GAL . wi i X HE H 4T T SCAF 448, #EXS TEHE Tk £ baltrook. GAL

143



XA SRJE, S Run, BUTAGTE. FEEEESLMEIEG R AT, HEIERE T Save (KBFHAA
HD $EHL, CNTIME R ZfR e TR RS . eSSBS R, tog ek 2t KR e iz
B . & 23.9, 48847059 OLS_ PLIN A1 0OLS_ RLIN. #t)m, Aidi OK, FoAE4sBeE i,
W 23.10 iR

Save Repression Results [?|

Suggested Mame

Results

[v Predcted Y alus ;I:ILS_PL[N .::J Cancel
¥ Fesidust |OLS_RLIN ;J

K23.9 k@il z S e

B baltrend. rif

: REGRESSTON
SUMMARY OF OUTPUT: OBDINARY LEAST SQUABES ESTIMATION
Data =zet : baltim
Dependent Variable : PRICE Number of Observations: 211
Mean dependent var : 44,3072 HNumber of Variables - 3
S.D. dependent var : 23.5501 Degrees of Freedom : 208
R-squared : 0.266355 F-statistic 5 37758
Adjusted R-squared : 0.259301 Prob(F-statistic) :1.02455e-014
Sum squared residual: B85852.5 Log likelihood - -933.296
Sigma-square £ 412,752 Akaike info criterion : 1872.59
S.E. of regression : 20.3163 Schwarz criterion : 1882. 65
Sigma-square ML : 406,864

| S.E of regression ML: 20.1714

‘ Variable Coefficient Std.Error t-statistic Probability

I CONSTANT -166.019 59.63497 -2.783921 0.0058657

‘ pid =0.1477767 0.05076874 -2.91078 0.00392979

I Y 0.6340115 0.0756459 8.381307 0.0000000

K23.10 Ltk w4
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Regression Title & Output

Beport Tite
REGRESSION

Ot file nanme

Balquad. i

Information in the output includes;
[ Predicted Yalue and Bezidusal

Ok

I Coefficient Variance M atriz
Cancel

Whgd oran's | z-values

Bl 23,11 IR SATH by RN H e
o] 945 5 R Y — N 1 324y, % R2=0.26. IANERNER B2, HE XAR. X B8R
A, VM PERAR N, M, YA RNIEMR, BEaMERdth EFt.

23.3.3 ZRiEHH

B TP, BRATEEZ R GG RMBE S . T REEFREE O (Regress), HA—
N4 (i balquad.rft), #fiEik+ T Moran's | z-value, 41 23.11. s OK, F22EE] 23,12
HH )[R 8 B S A
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REGRESSION X

Select W ariables Depenident VYariable
STATION s | IFRICE
NROOM J |
EE.I&ETLI'll_ |ndependent Y arables
PATIO §
FIREFL
AL e
EMENT ve
NSTOR ﬂ R
GiAH
AGE < |
CITEOU —
LOTS2 «|
SOFT ==
¥ Include constant term
v ‘wWeight Files
|E WProgram Files\GeoD ahSample D atabbaltrook, Gal Z‘ EJ
Modelz
+ [Claszic [ Spatial Lag " Spatial Ermor

Rur |

Cateel Fezet |

23.12 AR

P FeR MR, feE PRICE NIAAR &, & X, Y, X2, Y2 R XY AHAE (WK 23.12), #iE
1P T baltroo.GAL NALE S, s Run FFURiZ4T (estimation).

Wi 2R e, $55%E PRICE AR &, & X, Y, X2, Y2 XY AEAZE (WK 23.12), ik
1%FE T baltrook.GAL NALE L, s Run HURIEAT .
TEEE LS T, %+ Save K48 & (RAF I TUIME (OLS__PQUAD) sk (OLS_ RQUAD) AF&E 44,
i 23.13 Fiom o TEXANKTEHE sy OK, KR | B R, TEREXHEHEF i 0K, FoAgh
RE O, i 23.14 Fiw.
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Save Regression Results

Rezults

Suggested N ame

E ok

M haltquad. rtf

REGRESSTON
SUMHMARY OF OUTPUOT:

W FredictedValue  [OLS_POUAD - Cancel
[ F ] ®
¥ PResidual IDLS_HDU#—\N LJ

Kl 23.13 Ik E S5 HNE

OFDTHARY LEAST SQUARES ESTIMATTION

Data set

Dependent Variable
Mean dependent wvar
8.D. dependent wvar

RE-sguared

Adjusted R-squared
Sum squared residual:
Sigma-square

8.E. of regression
Sigma-square ML

5.E of regression ML:

baltim
PRICE HNumber of Observations:

44,3072 HNumber of Variabkles
23,5501 Degrees of Freedom
0.451675 F-statistic
0.438302 Prob(F-statistic)
64165.9 Log likelihood
313,005 Akaike info criterion
17.6919 Schwarz criterion
304,104

17. 4386

K 23.14 UG A R by o

211

&

205

33.77132

:4.38088e—-025

-902.579
1817.16
1837.27

. 0000005
. 0024081
. Qooooog
. 0000160
. 0000000
. 0571623

Variable Coafficient Std Errox t-Statistic
COMSTANT 10944, 32 2105. 653 5.197588
bod -9, /601599 | 3.124628 -3.072878

'y -24.36005 4,.225294 -5.765291

X2 D.00RE72922 0.001509604 4.420313

Y2 0.02728535 0.003573074 7.636379

¥Y -0.005101239 0.002666842 -1.912639

[ 3G 0 707 R XA, % R2 R 0.44. (HXFXY EALE, MRTE RS REH
SRREN . B R E N — A, KB NTEIE], DY EEE T
R R PRI, FH PN ) — R o A B . B RIS B E D A& Thiessen £ i B KK
(balthiessen.shp). #&J5, MIEH i Map>Quantile, i%#% OLS_ PQUAD NAZE, ¥/r3sy
BN 6. 25U 23.15, BWENIRS S B 1 G5 I A L.
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B Quantile: OLS_PQUAD

23.15 U T ]

23.4 FREMEFNTREE

2 FRIAE AER 22 LTI AR B0 A7 2B R b, EATHI AT 7E GeoDa He R RINAe P . XXt
T rieWith A ERA T . £ s, AT oA B H sk 22 F e,
OLS__PQUAD #1 OLS_ RQUAD. tmLLE & Ml thad iy fisk 2 (OLS__RLIN) FIFRMIE (OLS__
PLIN).

23.4.1 B%REHE

AT P 22 M B Pl RE S 2 An vl ZE M I, RO BT B s i A B R, AR ZE R,
A T AR EZE A . & Map>St.Dev, 1L+ OLS_ RQUAD 1EA7r& . 4R il 23.16 ffr
Ne VEBIERE IR EAE (R ZE, SR AURASE CEMBRZE, i), X«
TR ER” BN AFAE S [B BAESR, (HAE N @ a7 Zb AT IE 2R 5.
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B Sid Deviation: OLS RQUAD

5td Devaation: OLS_RQTAL

M -0
34 96 - -17.48 (26)
1748 000(93) |
Mean= 000
000- 1748 (£1)
17.48 - 24,96 (19)
M - im0

< >

K123.16 Ak E
B R ik 2 4R R (RARERIRE (). IXARARE, RN “B” dh AR & (147
B, WHEER RN EMEE R BEHER AL O B IR UM 5 5 . k4%
XUEATE, BEEER RS (2 A5 R EDA T H) AT BEAT DURIR— N AR B N 4 S A B
HER AT #F% (specification).

2342 WRIBER

BT B 222 1) ] B 22 BRI 2 2 AR B Crevealing) (1), RN/ AN BE S s AR AT 25704 1) &
(patterning). GeoDa HL{EIL¥A ez Thfe, (Hn] LA E S BERA B FFER B . Flan, 2]
TUGE AT B ZE AR T —F AL H 1Y, anE & STATION.

JFif Explore>Scatter Plot, i%#% OLS_ RQUAD fENEE—7F & (Y fill), STATION {E N5 — A&
(XD Zet g R 23.17,
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Il Scatter Plot: STATION ws OLS_RQUAD

Slope =-0.0319

S0
+

OLS_RQUAD

* » . ¢ + s

e -
* . '*1*'_
% L+

* 5 A -
% ol T, L Q. TR
[ —
+, Hert ;
L ¥ e ;-ﬁ' —— 0

0 100 300 300
STATION

Kl 23.17 —ladsimikzEs
RN T AR SR Kk 2. ERhik R, SRS e Rt EE R
eARE) WLUEORS “RBE” AR RGHER, A,
FAMELIE T A X T AR Z M B X BT TR 7 Z i, sk 25 e
A4k . G0RT, %4 Explore>Scatter Plot, % OLS_ RQUAD fE N5 —48 & (Y %), OLS_ PQUAD
NE AR (XA, 455K 23.18.
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M Scatter Plot: OLS_PQUAD vs OLS_RQUAD M=1E3
slope=-0.0000

s o
(=] L i
e + . -4
Vs +
r.f:l + * * *
. | + * + 4
o ., ,i % *
* e
-
3+ -
R Pl %
* ‘!“né‘* +t L "
ol +
¥ + ¥
*#M P S zﬁ: ., i
‘_*’+* ¢:+ e ¥ aiE "o
g o * - s + - e
+ * + + L
S & I |
+ +

a0 0 100

&0 20
OLS PQUAD

23.18 R 2/ B A P fi
e, A R TR O, B R T I SR R 2 % R e
23.18 W KR IEAR, (HR R LU LA JI0G5HE . TER IRy 2k R s BT <

MR
B TN, R DA R AR RN X M, Rl R AARE e <R ROTENR . 2

WML, XA R OR/MER, X e N .

23.4.3 5%%EH Moran Bl E
R 2210 3 (AT LI IS Moran B0 EISREHATSEIESM /0. 7R3 IR0, I8 SR Ik
¥ Space>Univariate Moran, i%4% OLS_ RQUAD {F ANZF &, baltrook.GAL 2 [ AL E 14,
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B Moran (baltrook.GAL): OLS_RQUAD

I ozan's [=0.2009

ROUAD

W_OLS

4 4 2

OLS RQUAD

23.19 AR ZE Moran HUS &
gE SN 23.19 AR, BoRFEZEN Moran®s 1=0.2009. FEXfMEECL EWME T, &l
Al BEHEATRERE ARG o B 20 7 30507405 e B 2P R R & 1. PIRE IR R, tBAE T Bk 25 857 LISA
M.

235 ALK, FN, BHEY

TERNAZE R G s Wii 2 — 30 B = MER A R £ EILR &5, EIESKR
(Jarque-Bera), =575 %ML M (Breusch-Pagan, Koenker-Bassett, and White) *.

2R AN kA A T AR 1 45 SRy B FIAE P 23.20 AR 23.21 . ESREZ EILAMHH. BFE
A EAR MR G R, (H T 2 HELENE, AN RR BIESE R E iR e W (R
BEAHERRRM, REEARSMIAFE). S8, i 30 M H R @R . ESmEIa
L XARE W, BFONARAS SR AT & — IR SO, AERATI G b, ZeMEEALR){E >y 90.8, fH
TRBR A ik 78422,

W2 IEAMER Jarque-Bera M5 I WA x Gt &, HHEEN 2. EXFHAMIFHh, sRglE
BORZEMAEESME. MEASTE, XIFAR A KER G, FOLERE 5587 7 2 8 b
W51 oA, B R RS . B, X1 “HIRE (BOFFRD” HEl, &S AmS LA,
Y AR A R SR X — (B X

Ja T =AW R oy ZE R H gk &, W dEH B0R %2 7 2 . Breusch-Pagan Al

LIX SRR OLS Bk 2 AR g SN OGS ORI, ATk A% — 35,
2 A SRR W TR, WP R AT R SR .
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Koenker-Bassett # 5 1E )y “random coefficients” I KHAT, &RV Z1E K4S 2 ThRe
X '. Koenker-Bassett i 3% 5 Breusch-Pagan #5156 /& Al 25 8 E i, B Tk ZRILERZEN

(studentized), i, ©fDAEIERS 2R M. BB MUHF, KR MRS EE SR
TR YRR

EEGEESSTON DIAGHOSTICS

MULTICOLLINEARITY CONDITICN NUMEER a0, 81294%

TEST ON MOREMALLTY OF ERRORS

TEST LF VALUE PROE
Jarqua-Bera Z 1ld3. 8515 o auooood

DITAGHOSTICS FOR HETERGOSEEDASTICITY
RANMNDOM COEFFICIENTS

TEZT DF WVALUE PROE
Breu=zch-Pagan test 2 42, 40993 o.o0oooooo
Foenker—-Bassett Lest z 15,1171 0.0003184
SPECIFICATION EREOEBEUST TEST

TEST DF WALUE EROE
White 5 25.3288¢0 0.0000013

K 23.20 RIS M — 2otk sAaEm

FEGEESSTOH DIAGHOSTICS

MOLTTCOLLINEARITY CONDITION NUMEBER TB42. 225

TERT OMN HNORMALITY OF ERRECRSG

TEEST DF ALUE FEROE
Jarque-EBera 2 65. 76718 O.o000000a0

DIAGHOSTICS FOE HETERGOSEEDASTICITY
REANDOM COEFEICIENTS

TEZT DF WALUE ERCE
Breuzgch-FPagan test 5 85.58141 0O.0000000
Eoenker—-Bassstt test 5 453./895 O.0000000
SPECIFICATION ROBUST TEST

TEEST DF VALUE EFROE
White 20 M/ A M/ A

K23.21 ]2 — @ s

White 3Ry “specification-robust” 77 ks, BONE FEAMEGE— 5707 ZVERRR
EDNREIE A Lo MR, B — MR b iR A & T A 7 J7 1A SORFAR K I ME ST . 72— 2%
B, A ORI CEAE A — DI H AAAEN 27— AN . a3 S g K C a2 i
JIAUX FY ARE A XGRSO, fEEZ I, HAT, GeoDa & AAEALIEIX —TH, it
HN/A, TR 23,21, fELRVERAFIE AT, White FiitE 2 35.4, B FFHE MGG AR AL =
T ZEVERRESE . X —45 R e e 82715, KN Breusch-Pagan and Koenker-Bassett #5:46: it
PATHIBENL R BB A EIE. EHpIF, White I ATREFARE, HHEEHDTREE. EE
2 i0AF White Ki3e 55 H 707 2 M 202 A S

YRR, ST R AR AR R S (R R AL, XA GeoDa AT IIE . EILE MRS E A, A X
AL, MARTTT, Xl aeasn hR A A R 4
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23.6 = BfEXiSHr

BRZ W i) B J5 38 2 o 2 (A BAH SR A . Ay 7 6 DM atita, anlE] 23.22 thxf L ds
TATE 23.23 X UGBS . DAL, B AR I6 A2 A AR R B R R ORI AR, X LA T
baltrook.GAL, 7EZWIE Mo, 4558, WRRBEH LA ER IR 2, IRFFEENE
AT BT

DIAGHOSTICS FOR SPATIAL DEPEWDENCE
FOR WELGHT MATRIX : baltrook.GAL (row-standardized welghts)

TEST MT /DF VALUE PROEB
Moran'™s T (error) 0.360334 2.3483560 g.popoooo
Lagrange Multiplier (lag 1 74.5629386 O.0000000
Eobust LM (lag) 1 0.04559581 0.8284436
Lagrange Multiplier (error 1 75.9410444 O.00o0o0000
Eobust LM (srror) 1 1.2259439 0.2485245
Lagrange Multiplier (SARMA 2 75.9889025 O.0000000
========================= END OF REPORT ===========================
23.22 7F[A] F AH KIS — 2otk e H T A
DITAGHOSTICS FOR SPATTAT, DEPENDENCE
FOR WEIZHT MATEIX : baltrook.GAL (row—-standardized weights)
TEST MT /DF VALUE PROE
Moran'™=s I (errcr)l 0.200859 5. 83230985 0.0000000
Lagrange Multiplier (lag) 1 20.5454453 0.0000056
Robust LM (lay) 1 1. 2626832 0.2611438
Lagrange Multiplisr (error) 1 23. 6063131 0.0000012
REobust LM (error) 1 3 10 0.0375884
Lagrange Multiplier ({SARMA) z i 0.0000040
========================= END OF REPORT ==========================

23.23 [ B AR W — G A T A
23.6.1 Moran's|

B NG E S Moran®s |, 5K 23.19 ' Moran B BB R A F K (G35 T E Ny
0.200899), 47E [l AAR X HHEH %+ T Moran®s 1330 (40 23.11), fEi2Wigs Rrp&iRis il Z
MM P A MEa Pk, RIS HIXAgTE

TELR MR — Y A A AL (Z 55 5/& 9.35 F1 5.83), Moran 4iil & m¥ 3, WIR{FIEs
275 () E A ORI ) . 24 Moran™s | Suit- & 1R S I PRI 28 Hh 5 e 1 22 (1 B8 ) OISO 28 A AH 20,
M 7~ B Z HIVE — > specifiction gl G £ K4t 7. &5, FATH Lagrange sREG 50 4it &
23.6.2 Lagrange LIS =

B Fhgs T 5 4> Lagrange JREUI AT E . RIS (LM—Lag and Robust LM-Lag) i&
G AR, AT —F ik —. SRS (LM—Error and Robust LM-Error) J&48%%[A) {5 2 #
A, ATPL Tk fJE, LM—SARMA, 3% T2 [A) i Ja 025 TR 4 28 000 PR B A ) e VR aE 4% o X
AMEEE RN T A, BN BETESRE HE A 2 KA. R VAN, BT ERS 5 ik

! f¥ GeoDa A K IAA p T fig 4541 BT s

2 Z (M RARIEIE S, B ek 22 M 3iss Gik5r). 7 W Anselin and Bera (1998).

T RIS, T Morans | 1) Z (BTG AT AR EA 24 20 . 4538, 7% GeoDa H il (K41 W7 & AT % 1 o
WA, 7E23.6.3 ' specification # % outlined 2R #E Lagrange e Suit &, MAZMRYE Moran™s 1.
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PERE, R AT m k) — 4. MAiEil, MRESN ERAE G ENER, WA ETFED
WK IR, ek T RE.

i I — 4R e e it R x 434, E N 1 (LM—SARMA KiS64iit & H N 2). MRS
specification search, f44uil &R ZA A —EMIT R &, H47E 23.6.3 HIELIUL . Zid(E
() BB — T A AnE T I (LM—Lab or LM-LError) 2 &ZEMK), REXESIHEN Robust ER
(versions). ML ER, Robust B ATHEAE hold' (. A4L7 ).
KRBT, LM—Lag A1 LM-Error Suits#fid m B RaE ), 58 MmeE Bag e, st L
KOG i iR 2 O B R IE S P 2B B E L. 73 LM—SARMA Fit &2 B EN. HE, B
H R —4E (one-directionalc St &M m, U E R REILE (pick up) T —MRGE, AR
BIER m A . (R AT b (18 23.22), Robust Ml 4h e ROH . UFRUER IR 2 B E K,
Robust Ui AN 2, Wi BAASAEAE 25 18] AR DG in) o 1% B B2 48R (W Moran™s . B RHLE
[R5 % 22 I BT AE IR, IX{# Robust LM K336 G5 T B Tk 35 UM 45 AR R XA, AL
PEa% specification FEH B . FIEHE, XS SIT 2 R L P R H 2.

B LI 46 SR Gk g 1K, &l 23.23. Robust LM-Error 4t i i ¥ 1) (P<<0.04), {H Robust
LM-Lag ZiitEHARE (p=0.26). XL ZMil (estimate) —M7F[AJ1RZ% specification.

23.6.3 == 6] B VI B SRR SN

) AR A SR Ze vt = A BE S (array) — A7 264 NIRAEZREL, (HAT—MHECE S (intuitive)
1 J5%m LLZE Rk (proceed through) #[1] [ AH G specification 145 5 . LI FEMEHS T €] 23.24.

bR 4N W, Anselin et al. (1996) and Anselin and Florax (1995).
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LW Diagnostics
LM-Ermar

LM-Lag
Run Spatial
Errar Maodal

Maithar LM-Ermar
ror LM-Lag

Ona Bignificant

Bath LM-Ermar @

and LM-Lag

Run Spatial
Lag Madal
Robust LM Diagnostics
Robust LM-Erar
Rabust LM-Lag

Robust LM-Erar
FRun Spatial
Lag Madal

K 2324 ZF[A][a] sk 7

MR TSI aa b fE, e bruE (AN 2 robust ) LM-Error il LM-Lag #5685 & .
R AANBEIE 40 O I35, "4F (stick with) OLSR45 58 . EAEIE Moran™s | 156 48T BANRE
64 O B R TTREM . WA —A LM KIS Riigs 7 0k, HIVEMBAIES, il blH
PGSR SR T O B R 3 ge vk AR N 1K 55— AN R R AR . o, Wik LM-Error
a4 T 0ffRis, {H LM-Lag %A, fhE SR ERR, RZIMR.

P LM ARG AL T 0 ke, dREEBNEIRMEHS, HBAIK St # 1 Robust JE K.
R, Haf—AS2 B0 (K 23.23), si—/MuEZE e 5 23 (1 p<0.00000 5 p<0.03
L) o FEIXPMGULT, WEYE: 5 5 B G AR N ) 25 A [ AR . PR
I BUZARAD UL, AR g e KRR, (R, 7EIXMMEOL T, WEERE, KA TTREfE
TEH B I BOE B 22 o BESR I — A B b 5t gl 2 %5 B 2R %) A (i) 22 [ S 1) s SR AN B 5 A R AR
(ASEZE[EER ) 1) specification. W11 23.22 P, P> Robust LM 56 48 v & A8 AN 2 25 (1) 1 Ol &

LSRR, L AIE Moran®s |RTLM R 3648 5 40 (KR 02 IR 4745 7 J& , nl g2 i T Moran®s | power againgt other
alternatives than spatial autocorrelation, WISt 75z HakAE IE 4,
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IR RGO, ATRES B B BOE R ZE R R 8L, 7 2 56 addressed.

23.7 %3]

AkBEAITH] 22.6 #1731 POLICE A, 2% il I H & S MALE 2 Wr, 4 rook €4, HET iR
BIIAT RS . BRI S R Kelgian and Robinson(1992) 11 45 JLAH EL 4k .

B, 7% iE Dubin(1992)ffi ¥ BALTIMORE [fI45 % specification, ¥ tL 5 fiff Bl 34 1) 45 FAH
L. eI specification H] PRICE K48, DAF Afi#k A H: NROOM, DWELL, NBATH,
PATIO, FIREPL, AC, BMENT, NSTOR, GAR, AGE, CITCOU, LOTSZ, SQFT Fl —/Xi&¥ it
TEGR > R T A% rook 25 [HIRCEE, 2% 18— T 5E T H B AR

! Dubin(1992) X E= i As i STIME, JEATEREASI g,

157



i3] 24 ZFNHWE (Lag) BRAE

24.1 B¥r

25 >3 3o 72 ) [ AR R g DRI Rt o, B rp i — AN () IS AR . A A
518 W Anselin(1998) f1 Anselin and Bera (1998). GeoDa JiT ] (K45 5 is 092 ) . Smirnov and
Ansdlin(2001). ANGALGE )57k, FIRCEM FERAEAE, XP VAR S A S B AR RO
.
TERG R, VRERNE:

7S [al e B AR AY 2 57 specification
figf R % (D J A 2 PR R A T R
iR s ()i R R LA (Fi) &

R 2 )it i S 28 1) (B VA2

B A 0 RLR 2 1R F J A AR o (10 22 (1 A [ Ak

FHOCHRAE I 3 22 V£ 40115 )8 UL Release Notes & 53—54 17T .

24.2 HEEITIE

WAFEAYAE south.shp, XHET 4 FIPSNO, “E7¢ U.SFIHE 1412 A~ HLo% N SR AR HRIAH AL &
. JREWE 24.10 WRAREEA SRS MACERERE, e Bald A AR, Tl
2 FH ) SRR K rook 3. 1 rook ik, K order of contiguity Bk 2, & Include all the
lower orders(iL 15.2 # 73 1F6 ) . ¥4 X% A southrk12.GAL .

Q £ B &

in
= in[fa BT E]8 |
p y ; [in]

24.1 WHERANREA
VR TR JE AR ) ML A T SO0 S AR AR IR OC AR AT — B S AT AR im0
rook Al queen $BHEA VT, AT B AR, (HAEHS K-nearest 4B -

VIXAMALE y = pWy +XB e,y SEOCT ARSI ) i, Wy RABCEARRE WIS RIS AR, XA A
PIRIMEL RS, & A2 L daRZET &R, p F1 B ESHL
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24.2.10LS (Ordinary Least Squares, ELiEH/PN_5) iSHI

YER—A5% 55, BATE 21T Classic OLS B0 (%1 22.3 0 HE T ), HR60 NHAZH,
RD60, PS60, MABO, DV60 A1 UE6O Jyfif e As &', [al IAXHEHEN A& 24.2 Firor. Haf5ik b 7 Weight Files
IR, 52 southrkl12.GAL AL E 1.

REGRESSION g|
Salect Vanables Dependent Variable
A A > | [Hreo
RO 70 —
EB gg |Tz&ﬂand ent W arables
PSY0 RO B0
=
PSS90
LE70 _i_l DVED
LIESD0 >>| LEED
JES0 Al

D70 ¢
DD ——J
D30 _ffJ
MA 70

MAED

hA30
POLED w

e W | nelude comstank b

Models
* [lasszic " Spatial Lag " Spatial Eror

Run

Cancel Rezet

24,2 1960 42 (115 A K4 S
SEATEIA, il OK B 45, OLS fhiHatFIfErd 24.3 b, LS 24.4 v,

Y 5T Baller etd. (2001) 14307, HAFAALERYAG AR .
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REGRESSTION
SUMMARY OF OUTPUT: ORDINARY LEAST SQUARES ESTIMATION

Data set : south

Dependent Variable HR60 HNumber of Observations: 1412

Mean dependent wvar 7.29214 Number of Variables : 6

8.D. dependent wvar 6.41874 Degrees of Freedom : 1406

R-squared : 0.103657 F-statistic ] 32.5192

Adjusted R-squared 0.100470 ProbiF-gtatistic) :1.85631e-031

Sum squared residual: 52144.5 Log likelihood : -4551.5

Sigma-square i 37.0872 Akaike info criterion : 9115.01

8.E. of regression 6.08992 Schwarz criterion ] 9146.52

S8igma-square ML : 36.9296

8.E of regression ML: 6. 07697

Variable Coefficient Std.Exrror t-statistic Probability
CONSTANT 13.21547 1.124565 11.75163 0.0000000
RDG0O 1.764484 0.198244 g.9200568 0.0000000
PsS60 0.299302 0.2142573 1.396928 0.1626563
MABD -0.2752095 0.03806419 -7.230141 0.0000000
DVE0 1.179452 0.243517 4.843405 0.0000014
UEGD -0.2918555 0.07117148 -4.100737 0.0000435
[£124.3 OLS fliit£iiR, 1960 #F R AZ[EIA

REGRESSTON DIAGHOSTICS

MUOLTICOLLIMNEARITY CONDITION NUMEER 16.82%12

TEST OM NOEMALITY OF EREORS

TEZT DFE VALITE PEOE

Jargque-Bera z ov4z7T. 87 g.oo0o00o00

DIAGHOSTICS FOR HETEROSKEDASTICITY

RANDOM COEFFICIENTS

TEZST DF VALITE PEOE

Ereusch-Pagan test 5 599, 4759 0.o0000000

Koenker-Bas=ett test 5 30.10&693 0.0000141

SPECIFICATION ROBUST TERT

TEST DFE VALUE EROE

White 20 157.0580%9 0.0000000

DTAGHOSTICS FOBR SPATIAT, DEPEHDEHCE
FOR WEIGHT MATRIX : southrkl2 . GAL (row-standardized welghts)

TEST MI/DF VALUE PECE

Moran's I (error) 0.1365568 N/A N/ A

Lagrange Multiplier (lag) 1 222.52680524 0.o0o0o0oo0n
Fobust LM (lag) 1 18. 4455725 0.000017%5
Lagrange Multiplier (error) 1 205, 9505673 0.0000000
REobust LM (arror) 1 1.8680875 0.1716943
Lagrange Multiplier (SARMA) 2 224 _.395/1399 0.o0000000

============z============ END (OF REPORT ==========================
24.4 OLS 21K, 1960 3 A% [[HH
R LA FE A IR AR, 1% R2=0.10, {HER PS60 #hH & i i1 JE 15k 3% , with the expected
sign. N7 S5F AR LR, 7ER Log Likelihood=—4551.5, AIC=115.01.
[E 2 W o AR R K AE IEAS AR 7 20, DA S i B A G %] 23.6.3 i 2P B,
BATAT LA 58 2SR R AR A& I B4R, LM-Lag A1 LM-Error #B2 535 (1), {E7E robust &
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i, Robust LM-Lag #iit & e m ¥ 8% (p<0.000002), {H Robust LM-Error Ziit & 3FAE%E
(p<0.17). XEhI%E T 25 1 R AL AL T P B (stage).

243 ML &S

2% ()3 e BRI ML Al LA DA AR R 7 0, 3238 5 55k Regress, BR7EZ A —ANI0H
i1k #8 Methods>Regress. @i A% ot i HE 5 Fir A [B] U5 23 A A IA) o 2SR 48 2 i Sc ik 44,
southlag.rtf, Wik 24.5 fizr. s 0K, P42 11105 specification X igHE,

Regression [itle & Output @

Report Title
IHEGHESSIDN

Output Fle name

IEuuthIag_rtf

Intarmation in the output inchdes:

| Predicted Yalus and Residual ox
| Coefficient Yanance hMatmix gg

Cancel

I Moran's | z-value

Kl 24.5 73 (A i B AR ORI SCAE X 1 HE
24.3.1 EBIMFE (specification)

24.6 H I EAE SHT A . d NS 28 EEA R P B AR R AR AR R, et e 7S
B SO, W FTR. ANIEERING Classic, T gt Hik i Spatial Lag. 1 Wimr i vH-Hm),
s Run #2401
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REGRESSION

Celect Variables Depemdent VYanable
FOE0 A s | IHRED

RO70 J |

RDen 2

R D0 Independent W ariables
P57 ROED

P a0 PSED

P50 3 | |MABD

LE7l — |D%ED

LES0 »» | |UEED

LESD —

07 £

0AE0 e

el <<]

b 470 —

M ARD

b4 550

POLEQ o Vo Include congtant berm

v ‘wWeight Files B
|C:\Program Files\GeaDa\ Sample Data\southik 1 2. GAL v | ﬁ|

M adels
[ Clagzsic [+ Spatial Lag " Spatial Error

Run |

Cancel Rezet |

24.6 1960 7% A\ %75 [H)¥i 5 A1 )5 specification
vt seraE, B 24.7 s Kl Ak BoR, i EfEIE+E OK 7T fidly Save #%4H. </ E— " MaEX
EARHEHE, B ik 2 AR s N 25 £
Wik 24.8 Fizn, EZAIA A R E =AM R, IXETE 24.4 S0 R VeGSR . BUE, 8%
g =N kTi, {RREAEIVAMA R4, Predicted Value 44y LAG_PREDIC, Prediction Error %
9 LAG_PREDERR, Residual 4}y LAG_RESIDU. ity OK [BIZ[EIH, FFk$E OK f= A flitah RAZ .

24.3.2 {Hit&R

it 5SS EYIZERE 24.9 . First, a word of caution. 4R E LSS &R,
R2, HAEZF (AN AR A AN IE FH o B 2 () A o b BB AN & — AN IR R2, T2 — Ml R2,
HAREEES OLS S5 R Aréh I S AH L

HIE LA Log-Likelihood, AIC 1 SC. nSRIRATELAL K 24.9 FNIE 24.3 Hrpif, A=
{1753 Log-Likelihood H1—4551.5 (OLS) ¥ $1|—4488.97. wxth T ¥l A &Gl A& S (25 H
firfa HAZED, AIC (M 9115 %1 8991.9) F1 SC (M 9146.5 F| 9028.7) #FAHXS T OLS FPET, X—
IR B3 [l fa ARG LA BE RG2S R mA R EORZ)08 0.53, mERZE (p<0.0000000), XX}
FXPERNMEIEEN S RARIEN, MoyLm T EMANSIERER Canalytical
expressions) [HIHFIE A o
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REGRESSION (x|

Select apsbles [rependant Yarabls
FOE0 A3 | HRED
RODVO —J|
RDE0
ADA0 Independent Y anables
PS70 RDED
FS80 F"‘J%%
A&
[ 2] [ove
UESD ﬂ LIEED
UESD
oV il
el
o il
M0
a0
Wés0
POLED ¥ [ |nzhide constant ke
[w afmight Fles
| \Progien Fies\GecDa\S ample Datahsouthik 1 2 GAL v | |
todels
™ Clazsic (* Spafial Lag " Spatial Ernoe Save Repression Resulis El

[re | _smap] | [ s
i i [y g A A Conce

Compute 5patial Lag [¥ PradictionEral  [LAG_FRDERR -

¥ Flesidul |LAG_RESICA -

Cancel | Resst | oK |

24.7 ARAFFRZEFTINAE 0 EHE 24.8 (Al JE TN AN i 22 AR B 44 T
REGRESSTON

SUMMARY OF OUTPUT: SPATIAL LAG MODEL - MAXITMUM LIEELTHOOD ESTIMATIOHN
Data set : south

Spatial Weight : southrkl?. GAL
Dependent Variable HRG6O0 Number of Observations: 1412
Mean dependent wvar 7.29214 Number of Variables ] 7
8.D. dependent wvar : 6.41874 Degrees of Freedom : 1405
Lag coeff. (Rho) : 0.532889
R-squared : 0.197931 Log likelihood : -4488., 97
8qg. Correlation ] = Akaike info criterion : 8991.93
Sigma-square : 33.0455 &Schwarz criterion : 9028.7
2.E of regression : 5.74852
Variable Coefficient 5td.Error z-value Probability
W_HRE0 0.53268688 0.04566825 11. 66068 0.0000000
CONSTANT 6.574962 1.172724 5.606573 0.000000D
RD6&0 1.100473 0.1263386 5.604976 0.0000000
P56l 0.03781171 0.2026779 0.187054 0.8516183
MAGD -0.1752564 0.03671206 -4, 7736808 0.0000018
DVaD 0.9352081 0.23036864 4.059302 0.0000492
UEAD [ -0.1326599 0.06735334 -1.869612 0.04BB8Z27

K 24.9 MLASHHEER, 2R S, HR60
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2% () i Je AR 5 8 ORIV 1 I e (R VA R BT B AR A — S /N 2 5. PS60 S MR/ TR TH
(p<0.85), W E, UE6O MR35 M p<0.00004 A1k %] p<0.04. Frf flivh 2 00 = B A A2 F5
M, SR ANHER R ERMEE L, XS TEMMRE N R IERH AL E. XEH
o7 E) S B A AR IR

24.3.3 & Hh

HREARK ML #EMAITFrieWgs B, Wk 24.10 Fix. H— RIREDW T T ZMH
Breusch-Pagan #:36 . =15 & E EMIME N 697.9, FRIASF T ZVETIRZE — AT E 1 )@, 55 AN
J& 7 A] E [B] U SR EO T 2 E EA IR 1) B AR, B IR R TR B A B B A OGS o (AOR LTS 5
e =/ specification K52 —, ¥ 0 BR (L h[a])T specification) 525 A G AN A L
125 PR T 2 1) ] U 28 2500 58 o 35 12 o

REGRESSTON DIAGNOSTICS
DIAGHOSTICS FOR HETEROSKEDASTICITY
RANDOM COEFFICIENTS

TEST DF VALUE PEROB
Breusch-Pagan test 5 697. 93206 0.0000000

DIAGHOSTICS FOR SPATIAL DEPENDENCE

SPATIAL LAGC DEPENDENCE FOR WEIGHT MATRIX : southrkl?. GAL

TEST DF VALUE PROB
Likelihood Ratioc Test 1 125. 0736 0.0000000
========================= END OF REPORT ==============================

Kl 24.10 12Wr, Al AL, HRE0
KA P IR A S5, (EAEA BR B P BT & W>LR> M. 7EFRATTIE -, Ward
K 11.72=136.9 CKZ)), LR KL 125, LM-Lag Kl 222.5, SHIERINGTE A, ixa]
RER LB MBI iR Z R T RE ML A5 SRS 6 G0 T A A0 J 1k 2R e Bt B AR R 0L 4 B A 24
%, mEMEEESMGRN R 2, REHATE, TES—DIEE, AImmeEL ey
(R[] 25 [ AN

24.4 TMMEFNTRE

e a) e, X B Tt — 2 Wk A AR B i 22 AN T iR 22 . J5 3 2 W IIME 5 T
Mz %, & W% EANA A B E 2.
IXeesk By Al AN FE A 2411 102412 Bl

L SIS G T Wald A6, e S (B z ), HET OLSHRZIN LM-Lag # .
2 Rz RMORRZETRAE T, (- pW)y— X "B . TIMEE y=(-"pW) X "B, TMRZERy—"y.
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HRE.G0

| 1.682664

2| 4607253

5 0974152

4 0.576243

5 4, 228385

Kl 24.11 WNI{E, HREO

LaG_RESIDU | LAG_PREDIC | LAG_PRDERR
-1,5445858 3.261497 -1.578633
2, 921503 2. ad48264 1.,753965
-1.453714 Z,6595664 -1.885732
-2,130745 3,956595 -3.080347
-0.132576 S3.877435 0.350950

24.12 7 ()i fE TNAE AN 5% 2= HR60
Rik— BoRH R, NN ZE LAG_RESIDU #1 LAG_PRDERR, 1% —0@ Moran i 51%, &
A%y southrk12.GAL (MSEHLIE R Space>Univariate Moran, F&E 28 B ARE ). 45 Bt &l
24.13 f124.14.,
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Bl Moran (southrk12.GAL): LAG_RIS...

W LAG RESIDU

Pkl orar's I= -0 0070

10

-0

.]_|:|

-a0

210

0 10
LA G'-_RE SIDU

20

24.13  ZS[A)¥ JE R ZE 0 Moran #U5 K, HR60
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BN foran (southrk12.GAL): LAG_PR... [= |[@][X]
Iloran's 1= 0.1386

La

-

W LAG PRDERR

-1n

an 10 20

0 10
LAG PRDERR

Kl 24.14 =3[l Ja PO e Z2 1k s B, HR60
% LAG_RESIDU, Morans I Ziil&2%-0.0079, JUT-AE. XRIFEHEIEAA )2 (8 5 H
A I AR T AR EARDE, AR R L
YENEEER, LAG_PRDERR 4ttt fE>M 0.1386, 5 J5i4h OLS ¥ % L FAHIE]. F—F&, X vl fef i,
bR b, Eprmeke). Rz —AN0 - o W) 'uflith, BRESEEERIRE 2. 455, ATk
A (AL AH ORI

245 %3]

FH ML Ay 5] A RS RN 9 4 Al 1 H 25 A fe AR, {HIRAE B — K rook &5 [AIA EE . H4h s
SRR, B, &AW, LRA LML STt 1RFT A specification REAER R HIAT
794

B, XMRCAEIEATIER OLS B, BUAFRED FIAR NSRRI, A8 12 Wi 0 (17 Ja B (1 47
Ho IBAT ML Akt Rt $im] A 45 5 5 2 () AR 1 4 SRR AT HL s o

IERRIPA R AR B R A , EUR ARG AR IR R AN 2
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2 25 FHREER

25.1 B¥r

1245 > J8 I 7 ) B AR P e K ABUAR 725 JE Ak v, R rh A 1 23 (A | Bl R ZE 0. a2k
31 24, 75 HIHRIA W Anselin(1998) A1 Anselin and Bera(1998). #H [H] iz 532 )t 125 1]
i fE AL, $E I Smirnov and Anselin(2001).

FEARGRIR, VRFEE:

I 7S ia)iR 2 M A A AY 4 57 speciFication

i % [A) 1R ZE AL AL R R A T &5
e A% (] R ZE AL AL R R AU FiE
fife R 2 A R ZE A 2R o )[BT U2
H g 2 1) 5 22 A 2R PP TR0 R 22 T AN TR R

DKo AR ZE A (1) 25 R 15 2 )i Jo A R 1) &5 R AH L st
FHCHRVE I £ VRN B 2% Release Notes, 5 55—56 71,

25.2 HEEIE

BAVAR S AT I I P REAR S, U.S. T 1412 M EMARANRRAER LM XEE
(south.shp, <874 FIPSNO). JEEWIE 24,1, MnRARIEEA QIR E S, MfReldE—N—k
rook &F#:245 [AIRLEE AERE, SCF44 0N southrk . GAL(VE4HE S . 15.2 #B43).
Xof 2 )i JE A B 1) ML A T, X 7 92 R PR e R TR SO ) R 1 0 R AT 12 6 RS 6 2% i) %
ZErEH & R XT rook A1 queen 482, M BRESHRARELAC/EA, (HX) k-nearest 4B & TL/EH

25.2.1 OLS &k

EN—5% 5, BATEeIE1T Classic OLS [H)H (3% 22.3 #41ie S, HILTERZ 1990
EMRNRRER, 528 HRO0 NEHZE, AR E N RDI0, PS90, MA90, DVIOT UE90. [AlVH [
BN 25.1. BifRET T Weight Files 237, & 5E southrk.GAL Jy%s (AR EE A4
BATEIA, s OK BHEL R . OLS BIHLRAIERE 25.2 , i2Wi5iI7E K] 25.3 .

B PLAAR T 1960 45, % R2=0.31. REM B EMEWMA LA, PS90 IAEIEH B2 H A
1E, fH MAQO AN ZE . WAy, ALLEAAEIA, 33 Log Likelihood=-4497.37, AIC=9006.74.

=] =2 W7 s A K I AR IEAS PE R 22 1, DA v s 1] A OG . 4% 3R 23.6.3 i 120 0%,
23 A5 ZE R JE —ANEdE 1 B AR - LM-Lag HT LM-Error #5223 (1. Robust JE:1, Robust LM-Error
giit &3 (p<0.02), {H Robust LM-Lag Ziit &2 AREN (p<0.12). RXEE 12 AlRZE M
TR B o
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REGRESSION X

Select Variables Dependent % ariable
RDYO ~ > | [HR30

ROED ——J

Eggg Independent Variables
PS80 e

LUEED PS30

P30

e it

OWER ﬂ LESD

L]

DVED <]

b0

Ma70 ﬂ

MAB0

FOLEO

FOLTO

EOLRd s W Inchude constant fem
IV wieight Files
|C:\Pragram FileshGeoD 245 ample D atahsouthrk GAL LIEJ
hiodels

* Classic [ Spatial Lag (™ Spatial Emmor

Fun :

|

25.1 1990 FE R/ NF& dLla]IH

BEEGEESSTON

SUMMARY OF OUTPUT: OEDIHARY LEAST SQUARES ESTIMATION

Data set : south

Dapendent Variable HR90 HNumber of Obszervations: 1412

Maan dependent wvar 9.549%22 HNumber of Variables : &

£.D. dependent wvar : T.03838 Degrees of Fraedon : 1408

RE-zguared : 0.309157 F-gtatistic : 125.839

Adjuzted R-=zquared 0.32068701 Prob(F=stati=ztic) : 0

g8um =quared residual: 48295.8 Log likelihood g -4497, 37

Sigma-squares : 34.3498 Akaike info criterion : 9006, 74

§.B. of regression 5.868087 Schwarz criterioen : 9038. 284

Sigma-squarse ML : 34.2038

5.BE of regression ML: 5.84841

Variable Coefficient Std.Error t-Statistic Probability
CONSTANT 8.9825 1.78133= 5.031=z43 O.0000005

ED20 4, 587779 0.21456%95 21.3281322 O. 0000000
B520 1.9558%93 0.2054007 9, 522333 0. 0000000
MaASO -0.04%48175 0.043%0142 =1.0118867 0.3117a76
oDwven 0.4515939 0.1151724 4.007853 0.0000kR45
UEZ0 -0.5244021 0.07002751 =7.488515 0.0000000

25.2 1990 £E7% N [BI [ OLS i T4 2R
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BEGRESSION DIAGHOSTICS

MULTICOLLINEARITY COMDITION MNUMEBEE a0, 8a322

TEST ON MORMALITY OF ERRORS

TEST DF VALUE PEOE
Jargque-Bera z 2833.40%9 g.0000000

DIAGHOSTICS FOR HETEROSEEDASTICITY
RAMNDOM COEFFICIENTS

TEST DF VALUE PROE
Ersusch—-Pagan test 5 515.0794 0.0000000
Koenker—-Bassett test 3 124.27479 0.o0o0ooon
SPECIFICATION ROBUST TERET

TEST DF WALUE PROE
White 20 24Z. 8053 0.0000000

DIAGHOSTICS FOE SPATIAL DEPENDELNCE
FOR WEIGSHT MATRIX : southrk.GAL (row-ctandardized weights)

TEST MI/DF VALUE PEOE

Moran'™s I (error) 0.1212590 NSa N/A

Lagrange Multiplier (lag) 1 50.57%941a%9 O.0000000
Fobust ITM (lag) 1 Z2.4456884 0.1178482
Lagrangse Multiplier (error) 1 53.85076800 0.0000000
FEobust 1M f(error) 1 5.5170515 0.01883220
Lagrange Multiplier (SARMA) 2 S6.09A4A83 0.0000000

25.3 1990 4% AZ (AN OLS 2

253 ML f&it+iSHT

2 ()R ZE AR I ML Aot (0 U P 7 v 5 20 L [m] A R 2 ) i Je AR Y (24.3) SR se AR . 728
¥t il Regress, EUEE N — AN H A i%$% Methods>Regress. bl H o3 TG HE 55 BTG 01 U4 2y
Wrd DR 5e AR R Qimy, XANE DZERfE e %, a0 southerr_rtf. sy OK, HIILAAZR
1119 specification X iEHE.

25.3.1 183! specification

25.4 R BN AE S RT I AR [F] . NS S mEA R B2 AR R, BiRiEE T
2 EIAE S, WP~ . b Spatial Error &5, 1A 2 Classic. d#id &t Run 1A AT
B FETHFEF (routine).

Wiy, fEfhrtsEmse G, mEERE KRR, BIRIEESE OK AT Al Save #c4H . X< IR a8 N
B H R R 1A% 22 A0 TR P AR B A RIS AE

Wik 25.5 Fion, ERANRZEBR R =ANED, XL LE 25.4 HEAIUHE . IFE, &R
HI =N, REAERERIN 4, Predicted Value & ERR_PREDIC, Prediction Error &
ERR_PREDRER, Residual y ERR _RESIDU. it OK [mIE][A 9% 1, FRik$E OK HBGE L5 AW .

25.3.2 {HitER

25.6 45 H AT RS E . ML Lag fliihH, Bl R2 g —ANMh R2, 5 OLS 255 g im)
JEEICEEEN . SERIA T2 Log-Likelihood, AIC A1 SC. fIRATE Kl 25.6 T HIME A
25.2 1 OLS [{MEAHEL, FA147ER T Log-Likelihood M\ —4497.37 (OLS) _ETJH#1—4471.32. Hytb
PR INAR B G IR LA T (SRS AR &), AIC (M 9006.74 F| 8954.63) F1 SC (I 9038.26

171



F1 8986.15) #HPAHX T OLS A, N —ikFM A E= 7% specification & 42 & .
25 A [ [8] 5 2 502 0.29, 75 i 2% (p<0.0000000). UI7E OLS 4]+, MA9O (1) R B . 2 (p<0.75),
{BHE 1 REUE 10 4 XHEL S ATTRS /N T OLS fI45 5, R 1 DV9O, ‘& HI1E M 0.462 /151 0.499.

REGRESSION X

Select Y arablez Dependent Y anable

EEEBE? ” ﬂ |HHE|III

PET0 5
P50 | ndependent Varables

UEED ROS0
UE 70 F&S0
LERD k490
DD Dy3a0

BY70 LIESO
080
[ Bl
bt 70
MAE0 <
POLED
POLYO
POLED
POLS0O L

ZlERFE

W |relude constant berm
¥ ‘Weight Files
| C:WProgram FileshG eoD abSample Datahsouthnk. Gal _ﬂﬂ

M adels
(™ Clagsic ™ Spatial Lag f‘["\\sﬁpatialErmr

R i

Cancel Rezet | |

25.4 AR ZEA specification X iEHE
Save Repression Results

k3
Supgested Mame

"

W PredictedValue  [ERR_PREDIC =l Cancel

W PredctionErroe  [ERA_PROERRA ]
V Residual |ERR_RESIDU ~

Resulls

25.5 3 [AL R ZE AR Bk 7 AT X 4 A
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FEGEESS TON

SUMMARY OF OUTPUT: SPATIAL ERROR MODEL HMAXTHMUM LIKELIHOOD ESTIMAT LOM

Data set : osonth

Bpatial Weight : somthrk . GAL

Dependent Variable HRO0  HNumber of Chservations:
Mean dependent wvar .549293  Number of Variabkles

Lla)

2.D. dependent wvar 7.036358 Degrese of Freedom
Lag coeff. (Lambda) : 0.29160%9
R-squared . 0.345458 ER-zguared (BUSE)
Sg. Correlation o Log likelihood
Sigma-square : 32.406602 Akaike info criterion
8.E of regre=zsion : E.69268 dchwarz criterion
Variable Coefficient 5td Error z-value
CONSTANT 6.683515 1.958045 3.418489
RD20 4.407397 0.237668 153.54434
B3390 1.766328 0.2256524 F.B2765
MARD -0.01663971 0.0529599%9 -0.3140161
Dwa0 0.45914%4 0.1249123 3.995975
UES20 -0.3878414 0.07847802 -4.942039
LAMEDA 0.23150%4 0.03727543 7.823098

25.6 F[AEZEMR ML {4455, HR9O

S

25.3.3 ¢

1412
=]
1406

:-4471.3171189

85954. 63
89865.150813

0.00062%98
n.ooooooo
0.o0000000
n.7535089
0.0000645
n.oooooos
0.ooooooo

ML 5% 22 i iF T IR 5 P S B2 W 5 Lag specification & AMHE I, & 507 Z 1K
Breusch-Pagan A15¢ 2% a] [ [A] )9 52 %4/ Likelihood Ratio 4. ‘©4115)F & 25.7 . B icHy
mERE, R FA specification @, AFXTZAEEBIHRZERIW, LR, LM 5t

R, RATRIW=7.82°=61.2 (& 25.6 H¥#iiT t #5602 [EI°ER),

LR=52.1, {H LM=

53.7 (JLIE 25.2). ffEZR>] 24 hiii R, X SR RINF AR, 7EX i bEs T AKRS A

TR KB specifications

REGRESSTOH DIAGHOSTICS

DIAGHOSTICS FOR HETEROSKEDASTICITY

RANDOM COEFFICIENTA

TEST DF VALUE
Breusch-Pagan test 5 549,2706

DIAGHNOSTICS FOR SPATIAL DEPENDENCE

SPATIAL ERROR DEPENDENCE FOR WEIGHT MATRI¥ : southrk.GAL
TEST DF VALUE
Likelihood Ratio Test 1 52.10%4%9

25.7 FRZEBRT ML 28, HR90

PROB
0.0000000

PROE
0. 0000000

R0 R 22 A I AR 5 S, RS AT AR [F) 1Y) specification, Qi HRI0 {F N HAR &

Gz 47 =5 [ JE B (48 5 00 243 #R43) 1217 Spatial Lag i&Mi. fhiil-45 %%+ K 25.8.
BARKER (magnitude). fF5. BEVM S, XUghRGIREBIEE RAEF AL, H—D0
W T X 2 PN 2 TR AR e DR A < 12 2= A5 A ) Log Like lihood (-4471) R A0 T 25 1A f5 15 8L (-4474).

FEALI, RZERERY K] AIC(8954.63) KT o A7 (8963.84).
PR TR 25 B (K AR ALLE 5 9 4 speciFication )R B oR, 2 BIOUAL AR AL AT
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REGRESSTION
SUMMARY OF OUOTPUT: SPATIAL LAG MODEL - MAXITMUOM LIEELIHOOD EST IMAT ION
Data set : south

Spatial Weight : southrk. GAL
Dependent Variable HE90 HNumber of Observations: 1412
Mean dependent wvar 9,54929 Number of Variables H 7
8.D. dependent wvar : 7.03636 Degrees of Freedom : 1405
Lag coeff. (Rho) . D.22622
R-squared : 0,.337480 Log likelihood H -4474, 92
8q. Correlation S Akaike info criterion : 8963. 84
Sigma-s=quare : 32.8016 Schwarz criterion H 9000. 61
8.E of regression : 5.72727
Variable Coefficient Std.Error z-value Probability
W_HR20 0.2262204 0.0335461 6. 743568 0.0000000
CONSTANT 5.100%89 1.793351 2.84439 0.0044498
RD90 4.030911 0.22555 17.87147 0.0000000
P590 1.786308 0.2018053 B.851641 0.0000000
MASD -0.01129424 0.04793461 -0.2356177 0.8137294
DV90 0.4789045 0.1125812 4,236845 0.0000227
UESO —-0.4393495 0.06870696 -6.394542 0.0000000

K 25.8 [l E AR AL TS5 5R . HROO

25.4 MM{EFNTRE

LA 7 () FE A A el 7 2 A R 22 A AR e 2 P V2 WG 2 RGN % 22 SR DX il B Y e 7 - Tl i
ZRMIME S TIMEZ 2, 5y WM, given Xo '

XN EE R R ERTE R 25.9 F125.10 1. BL HROO 3X FF Sk (19— B FRIAEL A2 AT A WL A 1 0
A (y). ERR_RESIDU f£ #5754 % ("u), ERR_PREDIC /& illlfE ("y), ERR_PRDERR A& il i# % (y -
Yo

HE.20
0, 246053

1,234934
2.621009
4,461577
5| 6712736

K125.9 XMLMME, HROO

T T e
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‘ ERR_RESIDU ‘ ERR_PREDIC ‘ ERR_PROERR \

-4, 91091 ] 6, 856550 =Tl AEL K
-1,545560 4,.6636017 -3.428683
-6, 139540 9.625642 =7, 004653

-1.092667 6.966123 -2, 204345
-0.902924 8.042464 -1.329725

25.10 R ZEHNEMEZ, HRIO
Sof -2 a3 JE AR, RNk 22 ERR_RESIDU AT ERR_PREDERR G 2t 5 &, LA southrk.GAL 9l
FEMHF (SEHIESF Space>Univariate Moran, e &ABE ). 45508 Wi 25.11 f1 25.22
iV

I Moran (southrk.GAL): ERR_RESIDU g@@
Edoran's I= 0. 007

W_ERR _RESIDU

-10 -3 10

FRR RESIDU

K 25.11 AR ZERZEBUSE, HR0
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