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Study on Measure Method of Spatial Spillover Effect From the

Perspective of Spatial Econometrics
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Abstract: This paper reviews, summarizes and evaluates the economic methods of measuring spatial spillover effect, and
finds that as a new branch of econometrics, spatial econometrics is relatively systematic and comprehensive in measuring and ex—
plaining spatial spillover effect, which can effectively improve the effect of empirical researches. However, in terms of measuring
(or explaining) the spatial effects of economic units, the existing researches fail to fully understand the spatial mechanism in spatial
econometrics. Therefore, it is necessary to further expound the mechanism in which spatial econometrics explains spatial spillover
effect from the perspective of theory and method, to find out the areas to be improved and point out the direction of using spatial
econometrics to measure spatial spillover effect.
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Study on Joint F Statistics in Unit Root Test With High—order Trend

Zuo Xiuxia

(School of Finance & Economics, Jiangsu University, Zhenjiang Jiangsu 212013, China)

Abstract: This paper simulates the critical values of joint F—test statistics in DF unit root test with high—order trend term un—

der small and limited samples, and then compares its difference and connection with the existing research results. Finally, the pa—

per discusses its variation characteristics with the increase of sample size and trend term order. The results show that the critical

value obtained by the simulation is very similar to the existing results, that compared with its asymptotic distribution, the distribu—

tions of statistics in small and limited samples are more dispersed, and the smaller the sample size, the greater the dispersion, and

that the larger the trend term order is, the more the distributions of statistics shift to the right, but when the sample size is greater

than 30, the shift amplitude of the right critical values to the right gradually decreases.

Key words: high—order trend; unit root test; F statistics; critical value
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