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€ SAR ( Simultaneous Autoregressive ) €7 /L
& CAR ( Conditional Autoregressive ) E7 /L
® SLM ( Spatial Lag Model )
& SEM ( Spatial Error Model )
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1. BAf5ME u = E(y) DMIBERREIIHILIORES
2. \iE u=EQy) "UBBROFZEZRT 5
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a. Simultaneous AR 2= BZ+ 8.6~ NO.0%D
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b. Conditional AR Z=CZ+v,v~ N0 72(I — C)F)
« FYDEEFEIZLTHTEIARE S C: 7R, A (C) <1
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c. Independent
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1la (SEM:; Simultaneous Error Model)
gpw) =
-1
Viw = (U -B)"U-B))

b (CEM: Conditional Error Model)
gw) =pn
Viw=U-0)1
=72 L, CIETHFRT, A,4.(C) <1

c (IEM; Independent Error Model)
g =p
Viw =1
la,lbD¥rkT — X
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2a (eSLM:; extended Simultaneous Lag Model)

gp) =U—-B)u
viw = (U - B,)TU - By)

b (eCLM; extended Conditional Lag Model)

gp) = A -C)Hp
Vip) = - C)™!
12720, ColIFXFRT, Apax(C) <1
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2¢ (ILM; Independent Lag Model)
gw) = - B
Viw =1
2a, 2b DR — X

—/
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[ eSLM(2a) ]

>
KiEEEE EEREXR 19U EniE [ SEM(1a) ] [ IEM(2c) ] FIIREIFMIITH S
BRET — ROFE, KX [eSLM(2a) ] (I —pW)n=XB BoTHHET LD
A EEDEE, [ Spatial Durbin WEEASH 3.
BHROEE Model(2a) ]
(= pW)u
=XB + Wy

D 'B2=pW
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SIDST—% #%BZEME HAE#, JEH [ CEM(@Db) ] IR T Y A
EEEETDIE AHEEK - Freeman-TukeyZ#: - (I —B)logu = XpB
T - g(w) = XB BERE & LT
-+ C = pW o 7
D>
RIRAEEL MRIEED COmEDKRT - FEERTY 9t - WIIRT Y U0
F—& PN # 7%7?%?—57 *(I—B)logu =XpB
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2 e = XpB
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L wwen | e L Xwouns
Mob vk U UE&E [ CEM(1b) ]
iﬂ?l/)EF_T_ U= XB
X - C =pW
>
ZLIHEz ZELWHIZER RBE, BE, y=Xf+z+¢
KT — & eHH, k%E -z H'CEM(1b)
Rig & £ |$IHAL

[ SEM(1a) ]
p=p1
B =pW

[ IEM(1c) ]
"u=Xp
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(EFAAI) "Bayesian analysis of conditional autoregressive models”, 2012, Victor De
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