S&P Letters Data

We collected information on the variables using all the block groups in California from the 1990 Census. In this sample a block group on average includes 1425.5 individuals living in a geographically compact area. Naturally, the geographical area included varies inversely with the population density. We computed distances among the centroids of each block group as measured in latitude and longitude. We excluded all the block groups reporting zero entries for the independent and dependent variables. The final data contained 20,640 observations on 9 characteristics. Variables are in the order in the table below. The dependent variable is ln(median house value).



Bols
tols
intercept

11.4939
275.7518

Median Income

0.4790
45.7768

Median Income2

-0.0166
-9.4841

Median Income3

-0.0002
-1.9157

ln(Median Age)

0.1570
33.6123

ln(Total Rooms/ Population)
-0.8582
-56.1280

ln(Bedrooms/ Population)
0.8043
38.0685

ln(Population/ Households)
-0.4077
-20.8762

ln(Households)

0.0477
13.0792

The files ca_y.mat contain the dependent variable, ca_xsub.mat contain the independent variables, ca_xcoord.mat and ca_ycoord.mat contain the locational coordinates.

Example program

xca_stool2.m

Example output

stat_prob_example.txt
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