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Abstract: We introduce a new multivariate regression model based on the generalized Poisson
distribution, which we called geographically-weighted multivariate generalized Poisson regression
(GWMGPR) model, and we present a maximum likelihood step-by-step procedure to obtain
parameters for it. We use the maximum likelihood ratio test to examine the significance of the
regression parameters and to define their critical region.
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1. Introduction

Poisson distribution is one of the most widely utilized univariate and multivariate regression
models for count data analysis. The univariate regression model is comprised of one response
variable, while the multivariate regression model is made up of two or more response variables that
are correlated. There are several multivariate count data models based on Poisson distribution,
namely multivariate Poisson regression model, multivariate Poisson-gamma mixture model,
multivariate Poisson log-normal model, and multivariate generalized Poisson regression model [1,2].

Poisson distribution is characterized by its restrictive assumption on equidispersion, a condition
where the sample variance is equal to the mean. However, when the sample mean is less (greater)
than the variance, it is called overdispersion (underdispersion). The multivariate Poisson regression
model assumes equidispersion and allows for nonnegative correlations, while the multivariate
Poisson-gamma mixture model handles overdispersion and nonnegative correlations. Furthermore,
the multivariate Poisson-log-normal model allows overdispersion and a more flexible correlation
structure. The multivariate generalized Poisson regression (MGPR) model is the most flexible amongst
all because it allows any type of dispersion and correlation.

The MGPR model developed by Famoye [2] is a regression model based on multivariate
generalized Poisson distribution, which was obtained by the same procedure in constructing
bivariate generalized Poisson distribution, which is a product of generalized Poisson marginal with a
multiplicative factor [3,4]. To date, bivariate and multivariate generalized Poisson regression models
have been applied to real data with units of analysis such as elderly, women, patients, soccer teams,
or households [2,5,6]. These models are global regression models that assume the relationships between
variables are spatially constant.
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When the units of analysis used are locations, spatial effects need to be taken into account in
modeling the relationships between the explanatory variables and the response variables. Two possible
issues arise when the sample data contain spatial elements, namely spatial dependency and spatial
heterogeneity [7]. Out of these two, spatial dependency or spatial autocorrelation is best known
and most acknowledged. Spatial dependency occurs when the intensity of an event at one location
influences the intensity at surrounding locations. Meanwhile, spatial heterogeneity describes the
distribution of an event and the distribution of a relationship across a landscape. This means that what
matters in a socio-economic relationship may not be homogenously distributed across space, such as
infant mortality rates or unemployment rates at different locations. Both of these issues tend to arise
when data are collected by location units such as provinces, districts/cities, sub-districts, villages, etc.

One statistical technique commonly used to address spatial effects is geographically weighted
regression (GWR) model [8]. The GWR model allows the relationships between response variables and
explanatory variables vary over space so the regression coefficients systematically vary across space.
With this method, separate regression models are estimated for each location unit. All observations,
i.e., location units, are included in each regression but with different weights. The farther a spatial unit
from the location for which the regression is fitted, the smaller its data are weighted. This is in line
with Tobler’s First Law, which stated that everything is related to everything else, but near things are
more related than distant things [9].

The GWR models for univariate response applied in previous studies were based on normal
distribution [10-13]. Another study used Poisson distribution to develop a geographically weighted
Poisson regression model and semi-parametric geographically weighted Poisson regression [14].
Meanwhile, Rodrigues et al. [15] and Chen et al. [16] used the GWR model based on logistic
distribution and negative binomial distribution, respectively. The development of the GWR model for
multivariate responses based on several different distributions has been carried out, such as based on
normal distribution [17], Poisson distribution [18], Weibull distribution [19], Student-t distribution [20],
negative binomial distribution [21], and logistic distribution [22].

Furthermore, two GWR models for count data which use multivariate responses have been
developed, based on the Poisson distribution and negative binomial distribution. The first model
is called geographically weighted multivariate Poisson regression (GWMPR) model [18], while the
second model is called geographically weighted negative binomial regression (GWMNBR) model [21].
The GWMPR model assumes equidispersion, whereas the GWMNBR model only handles cases of
overdispersion. In this paper, we propose an alternative multivariate regression model that can handle
any type of dispersion by taking into account spatial effects in measuring the relationships between
the response variables and the explanatory variables. The proposed model is called a geographically
weighted multivariate generalized Poisson regression (GWMGPR) model.

The following discussion in this paper is divided into several main topics. In Section 2, we define
the GWMGPR model followed by discussions on the parameter estimation using the maximum
likelihood estimation (MLE) method in Section 3. We present simultaneous hypothesis testing in
Section 4 to test the significance of all parameters together. In this section, we define the distribution of
the test statistic and the critical region for the corresponding hypothesis by applying the maximum
likelihood ratio test. We give conclusions in Section 5.

2. GWMGPR Model
The GWMGPR model is an extension of existing model of MGPR developed by Famoye [2]

as follows:
Y1+ n-1
( M > 1+ o) exp{ 1 (1+<Plyl)H

g
P P = Y o S
(v vs) 1131 14+ @i ;! 1+ @i

X
I<m

g
T+ Y v eV —z) (e7¥m — zm)] , (1)
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where yy,...,y¢ = 0,1,2,... with z; = exp ("ff:;;?) ;1=1,2,...,¢,and In(r}) — % +1=0,
1=1,2,...,g where y; is the response variable (I = 1,2,...,g), ¢; is the dispersion parameter of y;,
and 1y}, shows the correlation between y; and y,,, (I, m =1,2,...,¢ | < m). When ¢; = 0, the MGPR
model is reduced to multivariate Poisson regression model. Meanwhile, if ¢; < 0 or ¢; > 0, then the
MGPR model experiences underdispersion or overdispersion, respectively. The variable y; and vy, are
negatively or positively correlated when v;,,, < 0 or 7;,, > 0, respectively.

We use the usual log-linear relationship between the marginal Yj; and the covariates x; as follows:

il = qi1 exp (Xin’z) , (2)

where g;; is an exposure measure for observation i of the response variable /, x; is a vector of the
explanatory variables, and B; is a parameter vector of the MGPR model for the response variable /,

T .
Xi:[l X1 Xpo - xip}(p+1)><1/ i=1,2,...,n,
T
512[[510 Bn P - ﬁlp:|(p+1)><1/ 1=12,...,g

Equation (2) produces one regression model with the same regression coefficients for all n
observations (locations), which we called the global model. Meanwhile, the local regression model
produces n regression models; therefore, each location has its own regression coefficients. This is
the underlying idea of the GWMGPR model, which is to build a model that takes into account
spatial variations in relationships that allows the regression coefficients to vary across geographical
locations. In this case, the location-specific regression coefficients are functions of longitude and
latitude coordinates denoted by u; = (u4;, uy;), a vector of two-dimensional coordinates of location i.
This means that the response variables Y;;, Y»;, . .., Yj; are predicted by explanatory variables x;, each of
which has a regression coefficient depending on the location where the data were observed.

Let n random samples (x;,y;), i = 1,2,...,n from the random variables y;~MGP
(1 (u;), @ (u;),v(u;)) be given, where u; is a two-dimensional coordinate vector of location i;
then, the GWMGPR model based on MGPR in (2) is written as

pir (w;) = qip exp (XiTﬁz (lli)) , ®)
where ¢;; is the exposure for location 7 of the response variable [ with
! 1 =1,2
X; = |:1 Xi1 X xlp:|(p+])><1’ 1=1,2,...,n,
T .
Br(w) = [fo(w) B (w) Pr(w) — Pylw)| o 1=12..gi=12.n

3. Parameter Estimation

As stated earlier, we use the MLE method to obtain the estimators of the GWMGPR model.
The MLE method is widely used to find estimators from observed data. This method requires that
the estimators, say 8, maximizes the log-likelihood function by solving the gradient function to zero.
For a more detailed discussion about MLE, including its principles and properties, see Pawitan [23].

Supposing n random samples (x;,y;), i = 1,2,...,n are taken independently from random
variables y; ~ MGP (u (u;), @ (u;),v (u;)), then the likelihood function of location i that corresponds
to (1) is
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:L(l’ll (Pl uz ’)’lm( ))/ (i:l,Z,...,n; l,m:]_lz‘“,g;l<m)/
T pir (u;) >y“ (1+ ¢y (u;) yy)Y1 !
i= 1+§0l ul).”zl (u1) vir!

_ Hil (u1) w) v
oF ( T+ g1 () g () 9 ZWIZ)))

x <1 + i Vim (W) (€Y —zyp) (e7Yim — Zim)ﬂ , (4)

I<m
where
o pit (w;) (r — 1)
st =P (1 + @p (u;) pig (ul>) ’ ©)
In (7’1) _ i (ui) Hil (ul) (rl - ) +1=0, 6)

1+ @ (w;) pig (w;)

and p;; (u;) is stated in (3). Hence, the parameter vector of location i of the corresponding GWMGPR
model is written as

T
(8] (ui) = {B{ (lll') PN Bg (lll') P1 (ui) - Qg (ul-) Y12 (ui) ce 'Y(gfl)g (ui)} . (7)
Let Q1 be the log-likelihood function of (4) such that

=In (L (p (w), @1 (W), vim (w))), (i=12...,m1m=12...,¢ 1<m),

(1
ik pir (i)
2[?(Wm(1+@@»mom>*W”‘”m“+””mwm

Cin (e — P () L+ () ya) )
)~ e et ) i+ @2 ®

where

g
=) vim (W) (7Y —zyp) (e7¥m —zj,) )
I<m
and z;; is defined in (5).

To estimate the parameters for location i, we can approximate Equation (2) by Equation (3).
The regression model is built on using a subset or the entire data points by giving a weight based
on the distance of the data points to location i. We give more weight to data points that are closer
to location i than other data points that are farther away. Thus, the weights vary according to the
proximity of the data points to location i. This means that we need to compute a weighting matrix for
each location where the weights represent the proximity of each data point to location i with closer
points having more weight in the estimation of the parameters for location .

The above explanation means that the local parameters of 8 are estimated by a weighting function,
wij. The weights wij, i,j =1,2,...,nateachlocation u; are defined by a function of distance di]' between
the center of location i and other locations. Several weighting functions (kernels) are presented
in Fotheringham et al. [8]. The kernels generally define weights such that locations close to the
regression point will make more contributions in estimating the parameters than locations farther
away. The most common kernels are the Gaussian function and bi-square function accompany with
fixed or adaptive bandwidth.

Fixed Gaussian weighting function is defined as

1/dij\?
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and fixed bi-square weighting function is

i <1-(‘2‘f')2)2,- if dij < b

0 ;  otherwise,

where d;; is Euclidean distance between location i and location j

dij = \/(uli - ulj)z + (2 — ”2]‘)2/

and b is the bandwidth that controls the degree of distance-decay. The bandwidth is a measure of the
distance-decay in the weighting function and indicates the extent to which the local model should be
smoothed [8]. When b is large (small), it gives relative higher (lower) weight for more remote locations.
This means that a fixed weighting functions may lead to a problem of undersmoothing in areas with
only small observations and oversmoothing in areas with a high density of observations.

An alternative to the fixed weighting functions is adaptive kernels or spatially varying kernels,
which give smaller bandwidth in areas with more data points and greater bandwidth in areas
with less data points. Two types of adaptive kernel are adaptive Gaussian and adaptive bi-square.
Adaptive Gaussian weighting function is defined as

1/dij\?
wlj — eXp —5 bf ’
1

and adaptive bi-square weighting function is stated as

wij = (1 - (zj)z)z;if dij < bi

0 ; otherwise,

where b; is the bandwidth of location i.

Therefore, the implementation of GWMGPR requires a choice of specific function: a bisquare or
a Gaussian function and the choice of bandwidth. The results of GWMGPR are more sensitive to the
bandwidth of the particular weighting function chosen rather than to the selection of the weighting
function. This means that we need to determine optimum bandwidth so there are sufficient data points
within the kernel to get a reliable estimation in terms of bias and standard error but not too large of
bandwidth so that there are too many data points such that the heterogeneity is washed away or not
too high of bandwidth that the kernel only includes one data point for each location, then the system
breaks down. The greater the bandwidth, the lower standard error of the coefficient regression but the
higher bias, and vice versa.

There are several techniques used to obtain optimal bandwidth in terms of optimum trade-off
between bias and standard error, such as the generalized cross-validation (GCV), which is used to
determine the best combination of the bias and standard error. The optimum bandwidth is indicated
by the minimum value of GCV, which is defined as follows [8]:

n Y (yi—9i (0)" (yi — 9: (b))
GCV = - ,
(n—v)?

It-

where ¥; () is the prediction of y; for bandwidth b, and vy is the number of effective parameters in the
GWMGPR model.

Once the weights w;; are calculated, the parameter estimation is determined. To obtain the
estimator of location i, we need information of location j by applying a weighting function w;; to the
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log-likelihood function. When the optimal weighting function is obtained, the log-likelihood function
of location i in (8) is written as a weighted log-likelihood function as follows:

(L (w1 (i), @1 (i), vim (W) wij, (Lm=1,2...,¢; 1 <m),

n(L
- [E (o (i) b

=1
it (i) (1+ @ (wi) yj1
i (t) = 99(1 (w) (ui>] )) +in(l +@2>] wij, (10)
where
g
Q=Y Yim (w) (eiyj’ - Zjl) (e7¥m —zju), (11)
I<m
o i (w) (1 —1)
R <1 +r (i) i (wi) )7 12
@1 (w;) pjr (@) (r; — 1)
1 - -
n () T ¢ (1) o () +1=0, (13)
and
i (w;) = g1 exp (X,-Tﬁz (ui)) : (14)

The MLE method is applied to the parameter estimation; therefore, the weighted log-likelihood
function in (10) is maximized over the vector parameter 6 (u;) in (7). The first partial derivatives of Qq
with respect to © (u;) are shown as follows:

oQ, n (yjl — Hji (“i)) X; 0Q2/0B] (u;)
= Z + Wij, (15)
aBzT (w;) j=1 <1 + ¢ (u;) il (ui))2 1+Q ]
9 _ i i (w) g N (y,’z B 1) Yit
Igr(wi) H N\ T+ (w)p (w) (1 + @1 (i) yji (ui))
i) (y]z pji (u )) L 9Q2/09 (u;) (16)

pjt (u
(1+<Pl ) Vﬂ)2 14+ Q2 v

oQ ! 1 0Q
L 1< 0@y > w; (17)

0Y1m (u;) 1+ Q2 971y (w;)

with Q, is stated in (11), where

0Q, 3 9zji
Y ) (P 5)
B/ (u;) I;n " B/ (w)’
a@2 y] aZ
Y’I_Z
gy (w;) I;n%m )34’1( i)

0 __ ¢ ( 8() Tim (79— 1) (eyjm_zjm)>

9Vim (ui) l<m 9Yim

= (e*yﬂ — Zﬂ) (e_yjm — ij) ,
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and
azy zjy xj pjp (1 — 1)
BT (W) (1 g () i () (14 g1 () g (w) — g1 (i) g () 1)
dzj zi 15 (w) (r = 1)°

7

91 (w) (1 + @1 (ui) py (ui)) (1 + o1 (W) pjp (wi) — @ () pji (u;) Tz)

with zj; and r; are stated in (12) and (13), respectively.

From Equations (15) to (17), the total number of parameters of GWMGPR model, notated by
a1, is (§+2p+3) gn/2. The first partial derivatives of Q; with respect to each parameter in (15)
through (17) are not closed-form and the MLE does not give analytical solutions. A numerical
optimization, such as the Newton-Raphson algorithm, as the simplest and the most common
optimization method, is needed when there is no analytical solution available to obtain the maximum
likelihood estimators. The Newton—-Raphson algorithm is

0" (u) = 0" (w) — 1 (8" (w)) g (8" (),

(n) (

where 8" (u;) is the vector of parameter of location i at the hth iteration, H™! (é(h) (ui)) is the

. . . . . . . Al . .

inverse of Hessian matrix of location i at the hth iteration, and g (9( ) (ui)> is the gradient vector of
location i at the hth iteration. For a more detailed discussion about numerical optimization methods,
see Cameron and Trivedi [24].

4. Simultaneous Hypothesis Testing

Simultaneous hypothesis testing aims to test more than one parameter, for example to test all the
parameters B (u;), (I =1,2,...g; i =1,2,...,n) together. This is used to determine the significance
of the regression parameters in the model jointly. The hypothesis for simultaneous testing of parameter
Bk (u;) is stated as follows:

Hy: ﬁll (lli) = ﬁlZ (ui) =..= ;Blp (ui) =0; (l =12,...,m I,m= 1,2,...,g),
Hj : atleast one By (u;) # 0. (18)

If we cannot reject Hp, then it means that none of the regression parameter values are significant.
In case of rejection, it means that one or more of B (u;)’s have a significant effect in the model.

The critical region of hypothesis testing in (18) is obtained using the likelihood ratio test technique
by calculating the ratio between the maximum value of the likelihood function under Hy, L (w),
with the maximum value of the likelihood function under the population, L ((2). The maximum value
of L () is the maximum value in (4). Meanwhile, the calculation of L (w) is described below.

The first step to obtain the maximum L (w) in determining the critical region for the
hypothesis in (18) is to define the parameter space under Hy, w = {Buio (W), @i (W), Yorm (W)},
(ILLm=1,2,...,4 1 <m). Let 0, (u;) be the vector of parameters under Hy

T
Bz (1) = [Buto () -+ Bugo () @un (W) o Pug (W) Yara (W) o Yugoryg ()]
and the GWMGPR model of location i under Hj be

it (0;) = qi1 exp (Boio (w;)) - (19)

The likelihood function in space w is
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n

L(w)=]1P yilBwio (W), @ur (W), Yoim (W), (,m=12,.,8 | <m). (20)
i=1
Let Q1, = InL (w), then the log-likelihood function under H is written as

n
Qlw = ZP (Yi |,BwlO (ui),§0w1 (ui),’ywlm (ui) ), (l,m = 1,2,...,g,‘ I < m),
i=1

n g . .
=) [Z (]/il In ( Fail (1) )> + (v — 1) In (1 + @ur (wi) yir)

i=1 |I=1 14+ Qo (uz’) Hwil (ui

Cn (g — Pt (W) (L4 @ar (W) yi) | o
n (i) 1+ @t (W) Heoir (u;) ) Tin(ly sz)} ’ 1)

where
g .. .
Qow = 2 Ywim (ui) (eiyll - Zwil) (eiy'm - Zu}im) ’
I<m
Heit (i) (ro1 —1) )
Z.,i] = eX ,
wi P <1 + @t (Ui) Peir (0;)

and

In (r,) — 2! (i) pir (i) (ror — 1) t1—0
1+ @t (W) peoir (u5)
By carrying out the same procedure as described previously, we need the information of location
j to obtain the estimator of location i. The contribution of each location depends on the weighting
function wj;, such that the weighted log-likelihood function corresponding to (21) is written as

Qlw :wi]' InL (w)

Q=Y. [i <yﬂ o < s <ui>> + (=) n (1 g () )

== 1+ @er (u7) Poji

o) P ()

wjs, 22
1+ @ur (W) peojt (0;) K @2)

) +1In(1+ Qo)

where

8
Qa0 = Z Ywlm (ui) (eiyﬂ - ijl) (e_yjm - ijm) ’ (23)

I<m
e Mt (wi) (r—1)
W = PN E gt (W) prt (w) )

 Qot (W) poji (wi) (11— 1)
L+ @1 (W) peoji (u7)

In (7;) +1=0,

and i, (u;) is defined as
Hojt (W) = ;1 exp (Buio (7))
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The first partial derivatives of Q,, with respect to each parameter in the parameter vector
02 (u;) are

0Q, (vt~ P () 9Qau0/Buoto (u5)
=Y + w;;, (24)
WPBoto (wi)  H (1 + @t (W) Mot (ui))z Hr e ]

Qi _ i et (W) Y N (yjl - 1) Yji
L+ @t (W) peoji (u;) (1 + o (W) yﬂ)

Heojt (W) (]/it — Hwj (ui)) 0Q2w /991 (u;) )
a 2 * 1+ QZw v
(1 + @t (W) poji (ui))

( 1 aQZw ) wij, (26)

(25)

a@lw
a')’wlm ul j=1

Mx

1+ Q2w a'lem (ui)

where Q»,, is defined in (23) with

IQa ! Izyji
a:BwlO (ui) lg Yt ( l) ( w]m) aﬁwlo (uz)
9Qy, 3 Ly, 9zl
e u; e Yim — 5 . —_—,
991 (u;) lg Tatm () ( win) 991 (u;)
aQZw d ( d -V —V;j )
— = — u;) (e Vil —zyi) (e ¥im —z,;
a')/wlm (ui) l;n a')/wlm Teolm ( l> ( w]l) ( w]m)
= (e_yjl — Z(Ujl) (efyim — Zw]m) ,
and
OZwjl Zwjl Heojt (W)
Bt () (1 + @t (W) Peoji (ui))
% (rwl — 1)
(1 @ (W) pa (W) = @t (W) poj (W) 7o)
azwﬂ _ ijl ]’li,]] (ui)
9P (i) (1 + @t (W) Pt (W))
% (rwl — 1)2

(1+(Pwl (W) Hejit (W) — Pt (W) Heojt (w7) le).

Equations (24) through (26) are not closed-form, so a numerical iteration is needed to solve the
equations. The total number of parameters in the parameter space w, notated by ay, is (g +3) gn/2.
Using a significance level « € (0, 1), the critical region of the likelihood ratio test for the GWMGPR
model with regard to the hypothesis in (18) is
max L (w)
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where k, is a constant that depends on « with 0 <k, <1, L () and L (w) are stated in (4) and (20),
respectively. Equation (27) can be written as

G:=—In (AZ) = —2In(A)
=2(InL(Q)) —InL(@)). (28)

The distribution of the test statistic G2 in (28) is written in the following Theorem 1.

Theorem 1. Supposing the maximum likelihood estimator under Hy and the population regarding to hypothesis
testing stated in (18) are

. R R T
0 = i w i 0 i Aw i ¥ i Aw _ i ’
wodon =[P Bun ) on (@) e () Furz () gy ()

A ~

AT T
0 :[61 (w) .. Bg(w) @1(w) ... @Pg(w) Fr2(w) ... '?(gfl)g(ui)] /

(g+2p+3)gn/2 x1

respectively, then the test statistic G2 in (28) follows a chi-square distribution with gpn degrees of freedom.

Proof of Theorem 1. Suppose the maximum likelihood estimator under the population related to the
hypothesis stated in (18) is partitioned as follows:

A A AT
(g+2p+3e)gn/z “1 {91 92} ’
where )
61 = [311 (w) PBr(w) ... By (ui)} , (1=1,2,...,9),
and T
6, = {310 (W) ... Bo(w) ¢1(w) . Pg(w) Fz(w) .. Fe-1)g (ui)] ‘

The maximum likelihood estimators and the known parameters in Hy are partitioned as

A N T
0w = [ewl ewZ} ’

where .
0,1 =0 0 o],
gpnx1
and
. . . X ) R X T
0.2 :[ﬁwlo(ui) o Bugo (W) Per (W) o Pug (W) Ferz (wi) - ’Yw(gfl)g(ui)] ,

(g+3)gn/2 x1

with the true parameter is partitioned as

T
0 = [ewl ez} :
Therefore, the hypothesis in (18) can be written as

HO : 91 = ewl
Hl : 91 75 ewl.
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The test statistic G> stated in (28) can be described as follows:

G*=2[InL(8) ~InL(8.)]

=2 [1nL (é) ~InL (ew)} —2 [lnL (éw) ~InL (ew)} . (29)

Let £ (8,) = In L (8,), using Taylor’s second order expansion around 8, we get

0(0,) ~ £ (8) +5(8) (0w —8) ~1/2 (8, ~8) 7 (8) (0, - ),

where
n ol (6
8 (9) - % 0=20,
and o 20(0)
() ~ 9000” o =0.
Since g (é) =0, then
2 [e (é) iy (ew)} ~ (é - ew)TI (é) (é - ew) . (30)

Meanwhile, when the function ¢ (6,,) is represented via second order approximation around 8.,
the following is obtained:

£(80)~ 1 (80) +8(8) (00 —080) —1/2 (00 —8u) 7 (8) (0w —80),

or it can be written as

2 {e (éw) —¢ (ew)} ~ (éw - ew)TI (é) (éw - ew) . (31)
Following (30) and (31), the test statistic in (29) can be written as
G2~ (é - ew)TI (é) (é - ew) - (éw - 9w>TI (é) (éw - ew) . (32)

Let the partition of Fisher information matrix Z (é) and its inverse Z~1 (é) be

T (é) _ I11[gpn x gpn] I12[gpn x (g+3)gn/2 ] )
Dorj(g+3)gn/2 x gpn]  L22](g+3)gn/2 x (3+3)gn/2]
and 1'11 1'12
7-1 (é) - gpn x gpn gpn x (g+3)gn/2
IZl 122 .
(§+3)gn/2 x gpn  “(g+3)gn/2 x (g+3)gn/2

Based on the nature of the conditional distribution, given as 81 = 0,1, él and éz, we get

A A -1 /A
O = 0, — 72! (I“) (91 - ewl). (33)
A simpler form of (33) using a simple manipulation of the partitioned matrix of the Fisher information is

N

O = éz +I2_21121 <é1 — 9w1> .
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Since (éw — 9w> = (0, éwz — 92) and 0., — 0, = éz — 05 +1231121 (él — ewl) , then

(éw - ew)TI (é) (éw - ew) :(éw2 - 92) TIZZ (éwZ - 92>

R T
91— 0Bw1
0, — 03

11T I T
In I

éAl — 01
0,—6, |

The statistic G? in (32) can then be written as
G~ (8-040) T (8) (8- 0u2) — (Buz — 0u2) T (8) (B2 — 01c2)
= <é1 - ewl)T (Ill - 1121231121) <é1 - ewl)

oo)'@ o0 ).

With regard to the normality for MLE under the regularity conditions (see Cameron and Trivedi [25]),
the distribution of the partitioned matrix is

[g;_gj S N<0,1‘1<9) -5 L )
such that
(61 -01) & N(021),
() (0-0) £ Nlo1
= (b 0) (77) (8 0) £
0

Regarding Equation (27), the critical region of the test statistic G2 is

a =P (A <kyw)
(—2InA > —2Inky w)

(
(

Therefore, Hy in (18) is rejected when G2 > xﬁ/gpn-

G? > C;w) , wherec = —2Ink,

=P

=P
2,2

=P (G >Xa,gpn)-

5. Conclusions

We developed a local regression model, called a geographically weighted multivariate generalized
Poisson regression (GWMGPR) model. We have shown the step-by-step procedure to obtain the
estimation of the parameters and the test statistic for hypothesis testing of the GWMGPR model.
It is easy to see that the same procedure of developing the GWMGPR model presented in this article
can be applied in developing other GWR models based on different multivariate distributions.

The distribution of the test statistic developed in this paper is based on an asymptotic approach.
Therefore, further study is needed for development of exact distributions of the test statistics.
Despite the advantages of presenting regression coefficients for each location, GWMGPR is a complex
model that needs a challenging coding program. Furthermore, simulation and application of the
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GWMGPR model using real data to validate the theoretical results in this paper that are being prepared
for our next manuscript.
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The following abbreviations are used in this manuscript:

GWMGPR  Geographically weighted multivariate generalized Poisson regression
GWMNBR  Geographically weighted multivariate negative binomial regression
GWMPR Geographically weighted multivariate Poisson regression

GWR Geographically weighted regression

MGPR Multivariate generalized Poisson regression

MLE Maximum likelihood estimation
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