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Local Linear Estimation and Its Asymptotic Properties in Geographically and

Temporally Weighted Regression Model

XUAN Haiyan', ZHANG Angqgi*, ZHANG Yuchun', YANG Fan’

(1. School of Economics and Management, Lanzhou University of Technology;

2. School of Sciences, Lanzhou University of Technology, Lanzhou 730050, China)

Abstract: In model analysis, estimation of unknown parameters and its properties are very important. Firstly, this article assumes

that the regression coefficients of geographically and temporally weighted regression (GTWR) model are functions of time and space

location, then local linear estimation of regression parameters is proposed. Secondly, study the asymptotic properties of the p-th co-

efficient function estimator obtained according to this estimate under assumption I-V and lemma 1. Finally, the asymptotic bias and

variance of the estimators of the proposed estimators are proved. The results show that the estimate has a good performance.

Key words: GTWR; local linear estimation; asymptotic properties



