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Abstract: Many studies have identified the influences of PM2.5. However, very little research has
addressed the spatiotemporal dependence and heterogeneity in the relationships between impact
factors and PM2.5. This study firstly utilizes spatial statistics and time series analysis to investi-
gate the spatial and temporal dependence of PM2.5 at the city level in China using a three-year
(2015–2017) dataset. Then, a new local regression model, multiscale geographically weighted regres-
sion (MGWR), is introduced, based on which we measure the influence of PM2.5. A spatiotemporal
lag is constructed and included in MGWR to account for spatiotemporal dependence and spatial
heterogeneity simultaneously. Results of MGWR are comprehensively compared with those of
ordinary least square (OLS) and geographically weighted regression (GWR). Experimental results
show that PM2.5 is autocorrelated in both space and time. Compared with existing approaches,
MGWR with a spatiotemporal lag (MGWRL) achieves a higher goodness-of-fit and a more significant
effect on eliminating residual spatial autocorrelation. Parameter estimates from MGWR demonstrate
significant spatial heterogeneity, which traditional global models fail to detect. Results also indicate
the use of MGWR for generating local spatiotemporal dependence evaluations which are conditioned
on various covariates rather than being simple descriptions of a pattern. This study offers a more
accurate method to model geographic events.

Keywords: PM2.5; spatial dependence; temporal dependence; spatial heterogeneity; multiscale
geographically weighted regression

1. Introduction

Since the reform and opening-up in 1978, China has established a booming economy.
However, air pollution emerges behind economic prosperity, and the severe status of
China’s poor air quality has become a typical international headline since 2013 [1]. Particu-
late matter with a diameter smaller than 2.5 µm (referred to as PM2.5) is one of the various
types of air pollutants. PM2.5 comes from many sources, such as power plants, agricultural
burning, volcanic eruptions, dust storms, and the emission of motor vehicles [2]. Numerous
studies have proven the impacts of PM2.5 on atmospheric visibility, global climate change,
and economic depression [3]. What is more, PM2.5 exposure is also linked with a range of
diseases, such as respiratory-related mortality, cardiovascular-related diseases, and bladder
cancer [4–7]. Therefore, it is necessary to explore the spatial and temporal distribution
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patterns of PM2.5 and evaluate influences of relevant factors, so as to better understand its
occurrence regularity and formulate policies for pollution mitigation.

Spatial and temporal patterns of PM2.5 in China have been widely enquired. Zhou et al. [1]
analyzed annual mean PM2.5 concentrations of Chinese cities and found that cities with
high PM2.5 levels are mainly located in Hebei province and the Beijing–Tianjin–Hebei
region, while cities with low PM2.5 levels are found in south-eastern coastal districts and
Yunnan, Xizang, and Inner Mongolia. Their study also demonstrated the existence of
two typical spatial effects of PM2.5, which are owned by many geographic events: spatial
dependence and spatial heterogeneity. Spatial dependence means similar variable values
are commonly observed in nearby geographical locations [8], while spatial heterogeneity
means the process generating such observations varies over space [9]. Such spatial depen-
dence and heterogeneity of PM2.5 are also found in other studies [3,10–14]. As to temporal
patterns of PM2.5, [1,12,15] found a consistent seasonal variation: the highest PM2.5 level
occurs in winter while the lowest level appears in summer. From a monthly point of view,
however, PM2.5 presents a U-shaped pattern with a decreasing trend from January to May
and a relatively stable period from June to September, followed by an increasing trend from
October to December [1,12,13]. Besides, air pollution is interdependent over time, which
means that cities with severe pollution in the current period will also stay at high pollution
levels in the next period or several future periods [16].

Apart from spatial and temporal characteristics of PM2.5, many studies have iden-
tified driving factors of PM2.5. Meteorological conditions, such as temperature, wind
velocity, and humidity, could produce different effects on PM2.5 [17–20]. Socioeconomic
features, such as total population, population density, urbanization rate, gross domestic
product (GDP), per capita GDP, the proportion of the second industry to GDP, and energy
consumption, have also been proven to increase or decrease PM2.5 levels [1].

Various methods have been used to measure the associations between impact factors
and PM2.5. The most commonly used methods are non-spatial models, such as classical
multivariate linear regression [19–23], generalized additive model [18,24], econometric anal-
ysis [3], and input-output structural decomposition analysis [25]. These models, however,
account for neither the spatial dependence nor spatial heterogeneity of PM2.5, which may
generate biased and inconsistent estimation result [13,14,21]. Therefore, various spatial
statistical methodologies have been proposed in the last few decades to consider spatial
effects when analyzing geographic events [26]. These methods, however, are developed to
account for either spatial dependence or spatial heterogeneity. For example, global spatial
regression methods, such as the spatial error model (SEM) [1,21] and spatial lag model
(SLM) [13,21], are frequently used to tackle spatial dependence. Studies demonstrated
that SEM and SLM are statistically more rigorous than OLS as they have higher explana-
tory power and can reduce residual spatial autocorrelation [1,13,21]. Global regression
models, e.g., OLS, SEM, and SLM, generate spatially fixed parameter estimates, assuming
relationships between PM2.5 and impact factors are constant over space. This may not
be the truth because the influence of a variable on PM2.5 is probably not stationary, but
changes with spatial context. For example, wind can alleviate air pollution by dispersing
and diluting air pollutants [27]. However, in desert areas, it may contribute to air pollution
by blowing soil and dust into the air [28]. Without considering local variations, global
methods may generate biased results [9]. GWR is a common method to deal with spatial
heterogeneity [6,11,27]. By embedding spatial location data into regression parameters,
GWR calibrates individual parameter estimate at each location. These local parameter
estimates indicate how relationship varies over space [9]. Many studies have used GWR to
measure the spatial variability of associations between PM2.5 and relevant socioeconomic
variables [6,12].

Although empirical applications have verified the validity of spatial models in ex-
plaining spatial dependence or spatial heterogeneity, existing studies still have short-
comings. Spatial dependence and spatial heterogeneity usually co-occur in many spatial
processes [29]. At this point, precise parameter estimates cannot be determined by either
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global or local spatial regression models which account for one effect in isolation from the
other [30]. Mixed models tackling both spatial effects have received less attention, particu-
larly in the field of environmental analysis. Considering this deficiency, the primary interest
of this study is to account for both spatial effects of PM2.5 by including a spatiotemporal
lag into the calibration of a recently proposed local model, namely MGWR.

This research extends previous studies in three aspects. First, it utilizes classical OLS
to explore driving factors of city-level PM2.5 at a global scale and MGWR to determine
potential spatial non-stationarity by providing a separate set of parameter estimates at
each location. Second, a spatiotemporal lag is constructed and included in models to
consider spatial and temporal dependence simultaneously. Performances of models with
and without spatiotemporal lag are then comprehensively compared. Third, based on a
three-year PM2.5 dataset, the stability of model performance, spatial and temporal variation
of relationships between socioeconomic factors and PM2.5 are examined. Using a new local
spatial regression model and accounting for both spatial effects simultaneously, our study
is expected to generate more accurate results and provide implications for future research.

The rest of the paper is organized in the following structure. Section 2 introduces the
data sources and methods we used in the analysis. Section 3 presents and discusses our
study results. The strengths and limitations of the study and directions for future research
are concluded in Section 4.

2. Materials and Methods
2.1. China’s City-Level PM2.5

This study investigates city-level PM2.5 in China. Based on data collected by air-
quality monitoring stations, the Ministry of Ecology and Environment of PRC issues a daily
air quality forecast as well as levels of various air pollutants for each city [31]. We obtained
the monthly mean PM2.5 level of each city by averaging daily PM2.5 levels in each month.
Finally, we obtained a data set from 288 cities (see Figure 1) between 2015 and 2017. The
dependent variable is then the monthly mean PM2.5 level in each city, and variation of
PM2.5 level across cities is the subject of interest. More specifically, why are PM2.5 levels
larger in some cities than others?

Figure 1. Location of study areas.

2.2. Independent Variables

Eight variables are selected based on previous studies. Descriptive statistics of depen-
dent and independent variables are summarized in Table 1. Meteorological data (wind
and rain) are provided by the National Meteorological Information Center [32]. Socio-
demographic data (urban, popd, pcgdp, scgdp, dust, and psg) are derived from the China
City Statistical Yearbook [33].
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Table 1. Descriptive statistics of variables.

Variable Definition Mean S.D. Min Max

pm25 Monthly mean PM2.5 (µg/m3) 46.62 25.32 5.06 254.1
wind Monthly mean wind velocity (m/s) 2.17 0.72 0.50 7.64
rain Cumulative rainfall in a month (mm) 93.95 101.82 0.00 855.05

urban Proportion of urban population (%) 36.27 23.40 4.67 100
popd Population density (person/km2) 438.14 339.72 5.73 2648.11
pcgdp Per capita GDP (104 yuan) 5.11 2.96 1.01 21.54
scgdp Secondary industry as percentage to GDP (%) 46.80 9.68 14.95 75.53
dust Volume of industrial dust emissions (104 ton) 3.90 8.91 0.02 185.98
psg Highway passenger traffic in a year (108 person) 0.66 1.20 0.01 15.69

Stlag 1 Spatiotemporal lag variable 47.51 24.84 9.04 215.00
1 This variable will be explained in detail later.

2.3. Global and Local Moran’s I

We use Moran’s I to measure the spatial dependence of city-level PM2.5 [34]:

I =
n ∑n

i=1 ∑n
j=1 wij(yi − y)

(
yj − y

)(
∑n

i=1 ∑n
j=1 wij

)
∑n

i=1(yi − y)2
(1)

where yi and yj represent the PM2.5 level of city i and city j, respectively. y represents
the average of y, n means the total number of cities. wij indicates a spatial weight matrix
which measures spatial relationships between cities, and the queen contiguity method
is used to construct this matrix. The value of Moran’s I ranges from −1 to 1: I < 0
indicates negative spatial dependence, i.e., PM2.5 levels of neighboring cities tend to be
different; I > 0 means positive spatial dependence, i.e., PM2.5 levels of neighboring cities
tend to be similar; I = 0 means complete randomness. A larger absolute value of Moran’s I
means a stronger dependence. The statistical significance of Moran’s I is tested by z-score:

z =
IO − IE

SDI
(2)

where IO, IE, and SDI denotes the observed, expected, and standard deviation of Moran’s I,
respectively. Detailed descriptions can be found in [35].

In order to measure local spatial dependence of geographic events, Anselin extended
Moran’s I to a local scale [36]. Local Moran’s I is formulated as:

Ii =
n(yi − y)∑n

j=1 wij
(
yj − y

)
∑n

j=1
(
yj − y

)2 (3)

where Ii is local Moran’s I of city i, other symbols have the same meanings as those in
formula (1). A local z-score can be determined to examine the statistical significance of
the index. In our case, local Moran’s I determines the degree to which a specific city’s
PM2.5 level varies with those of its nearby cities. More specifically, this local index can
distinguish between a statistically significant cluster of high values (High-High), a cluster
of low values (Low-Low), an outlier in which a high value is surrounded by low values
(High-Low), and an outlier in which a low value is surrounded by high values (Low-High).

2.4. Rank von Neumann Ratio Test and Sample Autocorrelation Function

Temporal dependence measures the similarity of observations at neighboring points
in time. We used two typical time series analysis methods to evaluate the temporal
dependence of monthly mean PM2.5 in China, with a comparison of the results from each.
The monthly mean PM2.5 level of China in one month was derived by averaging the
monthly mean PM2.5 levels of each city in that month.
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2.4.1. Rank von Neumann Ratio Test

The rank von Neumann ratio test is a non-parametric test of temporal autocorrela-
tion [37,38]. In our case, it is derived as follows:

(1) Sort PM2.5 levels from lowest to highest and appoint a unique rank Ri to ith obser-
vation.

(2) Rearrange PM2.5 levels and corresponding ranks in chronological order. Calculate
rank von Neumann ratio using the following formula:

v =
∑T

i=2(Ri − Ri−1)
2

T(T2−1)
12

(4)

where T indicates sample size (36 in our case as there are 36 months in total).
(3) Determine the lower critical value based on sample size (T) and significance

level (α). If calculated ratio v is smaller than the critical value, the observed sequence is
then considered to be significantly autocorrelated in time. Otherwise, observations are
considered to be independent of each other in time.

2.4.2. Sample Autocorrelation Function

The rank von Neumann ratio test offers a single value to measure the similarity of
immediate observations in time. The sample autocorrelation function, however, measures
the temporal dependence of observations at different intervals. Firstly, it sorts observations
by time order: y1, y2, . . . , yT. Then, a set of pairs (yi, yi+k) for i = 1, . . . , T−k are constructed,
where k represents a specified interval. The kth-order sample autocorrelation coefficient is
calculated as:

rk =
∑T−k

i=1 (yi − y)(yi+k − y)

∑T
i=1(yi − y)2 (5)

where rk means kth-order temporal dependence, namely, the correlation between pairs
of observations separated in time by k interval (s). The statistical significance of the
coefficient at 95% level can be determined by checking whether it is out of the confidence
limit [−2/

√
T, 2/

√
T]. Coefficients outside this range are considered to be statistically

significant [39].

2.5. Multiscale Geographically Weighted Regression

MGWR is a recently proposed extension of GWR. Before presenting MGWR, it is
helpful to first introduce the classic OLS and traditional GWR in the context of PM2.5 study.
Classic ordinary least square (OLS) is formulated as:

log yi = β0 + ∑
j

β j log xij + εi (6)

where i denotes a city, yi denotes PM2.5 level of city i, xij means jth explanatory variable
of city i, and β∗ denotes unknown parameters to be estimated which indicate associations
between PM2.5 and covariates, εi is an error term. This study utilizes logged forms of
variables to make parameter estimates independent of units and make comparison easier.

Global models generate a single set of parameter estimates across all observations
assuming relationships between covariates and PM2.5 are invariant over space, which
ignores any potential spatial non-stationarity of these relationships. GWR extends OLS by
calibrating a regression equation for each location (termed as regression point) with the aid
of data in nearby locations (termed as data points) [9]:

log yi = β0(ui, vi) + ∑
j

β j(ui, vi) log xij + εi (7)

where (ui, vi) represents coordinates of the centroid of city i. A critical bandwidth b is
determined by minimizing the corrected Akaike information criterion (AICc). Data points
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within b are weighted by distance-decay functions, such that data near the regression point
are assigned with larger weights than data farther away. The optimal value of b is termed as
the optimal bandwidth or scale at which independent variables affect dependent variables.

GWR still has a limitation because it generates a single optimal bandwidth for all
covariates, meaning processes generating associations between the dependent variable and
all independent variables operate at the same spatial scale. It is possible that some variables
impact the dependent variable at local scales, while other variables impact the dependent
variable at regional or global scales. To account for this possibility, MGWR extends GWR
by relaxing the “same spatial scale” assumption, and it is formulated as [40]:

log yi = βbw0(ui, vi) + ∑
j

βbwj(ui, vi) log xij + εi (8)

where bw* denotes the specific optimal bandwidth for the calibration conditional relation-
ship between *th covariate and the dependent variable. GWR allows different processes to
operate at different spatial scales by deriving the individual bandwidth for each covariate.
Similarly, these optimal bandwidths are determined by minimizing AICc.

By estimating local rather than global parameter estimates, GWR and MGWR allow
relationships between covariates and PM2.5 to vary across space. The spatial heterogene-
ity of these associations is thus identified by these location-specific parameter estimates.
Additionally, local regression models usually have multiple testing issues, which has been
ignored by most of the previous studies. In this study, we use the da Silva and Fother-
ingham adjustment for multiple hypothesis testing [41]. This method could enhance the
reliability of the results by testing the statistical significance of parameter estimates at
each location.

2.6. Spatio-Temporal Lag

Spatial and temporal dependence violates the assumption of traditional regression
models that observations are independent of each other. A spatiotemporal lag is constructed
and included in models as an independent variable to account for these effects. The lag
variable is formulated as:

stlag(i, t) =
∑ Wij × yj(t−1)

∑ Wij
(9)

where stlag(i, t) represents the spatiotemporal lag of city i at time t, while yj(t−1) means
the dependent variable of city j at time t − 1. In line with previous research [30,42], this
study limits temporal lag to one time-interval (t − 1). Intuitively, a variable is related
most directly to the last observation. Wij is the weight of city j, constructed by a bi-square
kernel function:

wij =


[

1−
( dij

b

)2
]2

0 otherwise
i f dij < b (10)

where dij is the distance between city i and j, and b is a critical distance. This study sets b to
100 km, which is an approximation of the average first-neighbor distance (96 km).

3. Results and Discussion
3.1. Spatial Patterns of PM2.5

Spatial patterns of PM2.5 levels are mostly consistent in the three years from 2015 to
2017 (see Figure 2). Cities in the north, especially core cities in the Beijing–Tianjin–Hebei
(BTH) region, demonstrate the highest PM2.5 levels. Cities with higher PM2.5 levels
are mostly found around the BTH region, as well as in the northeast area. Cities in the
southeast coastal areas, northeast corner, and Yunnan Province demonstrate relatively low
PM2.5 levels. This agglomeration of PM2.5 can be found in previous studies [1,3,43]. The
BTH region is the political and cultural center of China, subject to faster urbanization and
industrialization. The prosperous economy in this region attracts mountainous people to
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work and live here. These people consume an enormous amount of energy and release
massive pollutants, which may lead to high levels of PM2.5.

Figure 2. Spatial distribution of annual mean PM2.5 at city-level: (a) 2015; (b) 2016; (c) 2017.

As listed in Table 2, the global Moran’s I of PM2.5 level from 2015 to 2017 is 0.736, 0.731,
and 0.681, respectively. These results are much larger than expected values, indicating
that PM2.5 is significantly positively autocorrelated in space. Furthermore, the spatial
dependencies of PM2.5 at a local scale are presented in Figure 3. A similar local spatial
aggregation pattern can be observed: a sizeable high-high cluster is located in the center,
including the BTH region, East China, Central China, and part of Northwest China. Low-
low clusters are distributed mainly in three parts: southern coastal area, some regions
in the northeast, and several cities in the northwest (which disappears in 2016). A few
high-low clusters are scattered in the south and northeast while a few low-high clusters are
distributed around high-high clusters.

Table 2. Global Moran’s I of annual mean PM2.5.

2015 2016 2017

Moran’s Index 0.736 0.731 0.681
Expected Index −0.004 −0.003 −0.004

z-score 19.921 19.790 18.417
p-value <0.001 <0.001 <0.001
Pattern Clustered Clustered Clustered

Figure 3. Local Moran’s I clusters of PM2.5: (a) 2015; (b) 2016; (c) 2017.

3.2. Temporal Patterns of PM2.5

Figure 4 presents the monthly average of PM2.5 levels. There is a clear periodicity:
peaks appear in winter months (December, January, and February), while troughs appear in
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summer months (June, July, and August). This pattern accords with the seasonal fluctuation
of energy consumption [44]. In winter, people consume more energy (i.e., coal gas and
liquefied petroleum gas) for heating, which leads to more air pollutant emission. Biomass
burning is another contributing factor to air pollution in winter [45].

Figure 4. Monthly average of PM2.5 levels in China from 2015 to 2017.

The result of the rank von Neumann ratio test is v = 0.38 (statistically significant at
p = 0.005 level), which is much smaller than the critical value 1.18. Therefore, the data
sequence is significantly autocorrelated in time, i.e., PM2.5 levels in neighboring months
tend to be similar.

Figure 5 presents the distribution of sample autocorrelation (coefficients rk) against
the lag number (k). The approximately cosinusoidal shape reflects a seasonal pattern of
monthly mean PM2.5 levels. When k = 1, rk reaches a maximum of 0.72, which is far beyond
the upper confidence limit (95%). This large first-order temporal autocorrelation coefficient
demonstrates the existence of a significantly positive autocorrelation between PM2.5 levels
of consecutive months. When k = 6, rk is −0.65, and beyond the lower confidence limit
(95%), this demonstrates the existence of a significantly negative autocorrelation between
the PM2.5 levels of two months which are separated by six months. When k = 12, rk
becomes significantly positive again, meaning that the PM2.5 levels of two months which
are separated by twelve months are similar. These results can be validated by the monthly
mean PM2.5 levels shown in Figure 4.

Figure 5. Results of the sample autocorrelation function.
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After inspecting spatial and temporal patterns of PM2.5, we then calibrate a series
of regression models to determine the influences of PM2.5. OLS, GWR, and MGWR
models are firstly fitted. Then, OLS with a spatiotemporal lag (OLSL), GWR with a
spatiotemporal lag (GWRL), and MGWR with a spatiotemporal lag (MGWRL) are fitted
to take spatial dependence and temporal dependence into consideration. All models are
calibrated separately for each month between 2015 and 2017 except January 2015 (lag
variable is not available for this month as it is constructed based on previous month’s data).
Finally, this study gets the results of 35 months. In the following sections, we first make
a comprehensive comparison between the performances of six models. Then, we present
and compare parameter estimates of two representative global and local models.

3.3. Model Comparison
3.3.1. Goodness-of-Fit

Two common criteria, coefficient of determination (R2) and corrected Akaike Informa-
tion Criteria (AICc), are used to evaluate model goodness-of-fit. As presented in Figure 6a,
OLS has the least R2 in all months. After incorporating the spatiotemporal lag, R2 of
OLSL rises substantially. GWR achieves larger R2 than OLSL in most months, while R2 of
GWRL are even larger. R2 of MGWR is located between that of GWR and GWRL in each
month. Finally, MGWRL achieves the highest R2 in all months, which ranges between 0.779
and 0.923.

Figure 6. Model comparison of goodness-of-fit: (a) R2; (b) AICc.

A lower AICc indicates a better fitting degree; and two AICc values with a difference of
three or more generally indicate a significant difference between model goodness-of-fit [30].
As presented in Figure 6b, the reduction of AICc of GWR over those of OLS ranges from
51 to 254, and the reduction of AICc of MGWR over those of GWR ranges from 19 to 106.
Therefore, GWR consistently outperforms OLS, and MGWR outperforms GWR. Similarly,
MGWRL is superior to GWRL, and GWRL is superior to OLSL.

Overall, the comparison of model goodness-of-fit comes to three conclusions. First,
local models (e.g., GWR, MGWR, GWRL, MGWRL) outperform global models (e.g., OLS,
OLSL). Second, MGWR outperforms GWR. Third, after including a spatiotemporal lag, all
the global and local models achieve better performances.

3.3.2. Residual Spatial Autocorrelation

Another important criterion for evaluating the performance of spatial regression
models is examining the existence of residual spatial autocorrelation. The residuals of an
ideal model should not present any strong spatial dependence. Moran’s I is used to measure
residual spatial autocorrelation. As there are 35 dataset and six models, it is a challenge to
present all results. This study only lists results in 2017, as shown in Table 3. Residuals of
OLS and OLSL are significantly positively autocorrelated in space in all months. Residuals
of GWR also present significant spatial dependence in all months except November, but to
a lesser extent than those of OLS and OLSL. Residuals of GWRL are significantly positively
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autocorrelated in space in six months. MGWR and MGWRL achieve better performance
than other models in reducing residual spatial autocorrelation as their residual Moran’s I
have no statistical significance in all months.

Table 3. Moran’s I of residuals (MI = Moran’s I).

OLS OLSL GWR GWRL MGWR MGWRL
MI z-Score MI z-Score MI z-Score MI z-Score MI z-Score MI z-Score

201701 0.248 *** 30.682 0.066 *** 8.582 0.034 *** 4.679 0.004 0.964 0.011 1.794 −0.011 −0.859
201702 0.255 *** 31.610 0.123 *** 15.472 0.029 *** 4.041 0.006 1.227 −0.001 0.217 −0.010 −0.868
201703 0.156 *** 19.512 0.071 *** 9.202 0.021 ** 3.088 0.005 1.128 −0.005 −0.249 −0.009 −0.790
201704 0.171 *** 21.385 0.053 *** 6.982 0.021 ** 3.107 0.014 * 2.228 −0.002 0.108 −0.010 −0.845
201705 0.140 *** 17.528 0.107 *** 13.602 0.025 *** 3.568 0.001 0.572 0.002 0.685 −0.011 −0.929
201706 0.230 *** 28.585 0.114 *** 14.422 0.032 *** 4.395 0.024 *** 3.443 −0.001 0.215 −0.003 0.035
201707 0.252 *** 31.231 0.092 *** 11.697 0.036 *** 4.936 0.023 ** 3.241 −0.002 0.078 −0.006 −0.389
201708 0.199 *** 24.692 0.111 *** 14.052 0.029 *** 4.004 0.007 1.363 −0.007 -0.458 −0.012 −1.079
201709 0.151 *** 18.875 0.115 *** 14.471 0.039 *** 5.221 0.020 ** 2.884 0.003 0.872 −0.010 −0.904
201710 0.198 *** 24.601 0.112 *** 14.186 0.022 ** 3.222 0.012 * 1.990 0.002 0.681 −0.005 −0.222
201711 0.167 *** 20.867 0.184 *** 22.877 0.010 1.665 0.014 * 2.190 0.004 0.932 −0.009 −0.763
201712 0.200 *** 19.865 0.199 *** 9.844 0.075 ** 2.858 0.011 1.784 0.001 0.186 −0.005 −0.248

* p < 0.05, ** p < 0.01, *** p < 0.001.

Figure 7 visualizes residuals of six models in December 2017 to have an intuitive
observation of their spatial distributions. As shown in Figure 7a, the spatial clustering
pattern of residuals of OLS is distinct. Positive residuals are clustered in central areas,
while negative residuals are mostly found in peripheral areas. The vast positive cluster of
residuals in central area disappears in OLSL, but there are still apparent positive clusters in
the west, east, northeast, and south areas and negative clusters located between positive
clusters, as shown in Figure 6b. Residuals of GWR and GWRL are scattered in space, but
there still some small-scale clusters. Residuals of MGWR and MGWRL, however, show
no apparent clusters as positive and negative values tend to appear alternatively in space.
In general, global models are not effective at reducing residual dependence, GWR and
GWRL can reduce but cannot eliminate residual dependence, and MGWR and MGWRL
can effectively eliminate residual dependence.

In general, after taking spatial and temporal dependence into consideration, the
performances of OLS, GWR, and MGWR improve significantly. MGWRL is the most
efficient model because it not only achieves the highest goodness-of-fit, but also eliminates
residual spatial dependence. These results demonstrate the superiority of MGWR and the
validity of accounting for spatial and temporal dependence by a spatiotemporal lag.

3.4. Interpret Parameter Estimates

This section presents a comparison between parameter estimates of two representative
models, OLSL and MGWRL.
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Figure 7. Spatial distribution of residuals in December 2017: (a) OLS; (b) OLSL; (c) GWR; (d) GWRL;
(e) MGWR; (f) MGWRL.

3.4.1. Results of OLSL

Table 4 lists parameter estimates of OLSL from January 2017 to December 2017. It
is noteworthy that stlag presents a consistently positive effect on PM2.5. When stlag
increases by one point, the increase of PM2.5 level ranges from a 0.662 (for 201703) to 1.035
(for 201701) point which is much larger than those of other factors. Temporal variations
of the parameter estimate of stlag presented in Figure 8a generally conform to that of
the spatial autocorrelation (Moran’s I) of PM2.5 presented in Figure 8b. A large extent
of spatial autocorrelation means that the PM2.5 level of a city is largely influenced by
those of neighboring cities, which is reflected by a large parameter estimate of stlag. In
general, the significant positive effect of stlag demonstrates the existence of the spatial and
temporal dependence of PM2.5. More specifically, the PM2.5 level of a city is a product of
PM2.5 levels of neighboring cities in the previous month.

Scgdp is another factor which demonstrates significant positive on PM2.5 in all months.
When scgdp increases by one point, the increase of PM2.5 level ranges from a 0.034 (for
201705) to 0.299 (for 201711) point. The contribution of secondary industry to GDP in China
in 2016 is 39.8%, which is much larger than that of developed economies, such as America
(18.88%), the European Union (24.5%), and Japan (26.8%) [45]. Secondary industry in China
covers, but is not bound to steel production, automobile manufacturing, and chemical
production. These are typically heavy polluters of the atmosphere. A higher share of
secondary industry has been widely demonstrated to cause more severe air pollution [3,12].
Popd, dust, and psg are positively associated with PM2.5 although these associations are not
significant in every month. The positive effect of population density (popd) on air pollution
(0.002–0.087) is easy to understand since more people means more energy consumption
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and more exhaust emission [1,13]. Various industries, including the construction industry,
chemical industry, and metallurgical industry, produce a great deal of dust in the process of
production and transportation. The harmful influence of industrial dust on air quality has
been confirmed by previous studies [12,46]. A larger volume of highway passenger traffic
(psg) means more vehicular fuel consumption and more automobile exhausts emission.
These exhausts are important sources of PM2.5 [14].

Table 4. Parameter estimates for OLSL.

Variables 201701 201702 201703 201704 201705 201706 201707 201708 201709 201710 201711 201712

wind −0.086 * −0.051 0.022 −0.040 −0.151 ** −0.073 −0.078 −0.085 −0.072 0.095 −0.270 *** −0.124 ***
rain 0.017 −0.027 * −0.036 *** 0.011 −0.125 *** −0.135 *** 0.001 −0.091 *** −0.048 *** −0.108 *** −0.012 −0.010 *

urban 0.046 * −0.023 −0.027 −0.018 0.028 −0.048 −0.022 0.068 ** 0.021 0.078 * 0.018 0.025
popd 0.043 ** 0.087 *** 0.057 *** 0.049 *** 0.002 0.059 ** 0.006 0.086 *** 0.065 *** 0.029 0.050 ** 0.077 ***
pcgdp −0.076 ** −0.012 0.045 0.001 −0.084 * 0.017 0.017 −0.008 −0.041 −0.121 ** −0.111 *** −0.085 ***
scgdp 0.163 * 0.191 ** 0.047 * 0.038 * 0.034 ** 0.039 * 0.043 * 0.082 * 0.107 * 0.181 * 0.299 ** 0.224 **
dust 0.010 0.025 * 0.002 0.038 *** 0.011 0.042 *** 0.063 *** 0.001 0.031 ** 0.037 * 0.001 0.021 *
psg 0.027 * 0.007 0.005 0.008 0.014 0.036 * 0.034 * 0.002 0.022 0.039 0.073 *** 0.040 ***

stlag 1.035 *** 0.720 *** 0.662 *** 0.812 *** 0.796 *** 0.993 *** 0.755 *** 0.799 *** 0.851 *** 0.794 *** 0.869 *** 0.841 ***

* p < 0.05, ** p < 0.01, *** p < 0.001.

Figure 8. Temporal variations of (a) parameter estimate of stlag, (b) Moran’s I.

The influences of other variables on PM2.5 are inconsistent over time. Wind velocity
(wind) is negatively associated with PM2.5 in most months. Fast wind can increase hori-
zontal mixing and is generally expected to help disperse and dilute air pollutants [27,47].
Rainfall also presents a negative effect on PM2.5 in most months. The reason for this may
be that rain can wash off accumulated pollutant masses to the ground [28,47]. Urbanization
rate (urban) is significantly positively associated with PM2.5 in a few months. The rapid
urbanization process is usually accompanied by a series of environmental problems in the
U.S and Europe [48,49], as well as in China [11,50]. Per capita GDP (pcgdp) demonstrates a
significant negative effect on PM2.5 levels in several months. Pcgdp indicates the economic
growth and prosperity of a city. Previous studies demonstrated that cities with higher per
capita GDP usually have better air quality because a high degree of affluence means greater
awareness and better skill in terms of environment protection [1,12].

3.4.2. Results of MGWRL

Compared with global models which generate a single parameter estimate for each
covariate at all locations, local models produce different parameter estimates at different
locations. Three variables, namely popd, scgdp, and stlag, are selected for further discussion
because they present consistent relationships with PM2.5 in time, as demonstrated by
OLSL. It is worthy of studying whether these consistent relationships exist in space. One
advantage of local models is that parameter estimates can be visualized so that we can
observe their spatial variation intuitively. However, the abundant information generated
by local models poses a challenge for result presentation. Here, the discussion is limited
to parameter estimates of popd, scgdp, and stlag in three consecutive months, namely
December 2016, January 2017, and February 2017.
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Figure 9a,b shows that the association between population density (popd) and PM2.5 level
present a similar spatial pattern in December 2016 and January 2017. Significant positive
influences of popd are found in the northeast, north, and southwest. When popd increases
by one point, the increase of the PM2.5 level ranges from a 0.15 to 0.30 point in these
cities. The effect of popd on PM2.5 exhibits a different spatial distribution in February 2017.
The positive impacts in the north and southwest become nonsignificant, while significant
positive impacts are found in northeast and southeast, as presented in Figure 9c. A reason
for the difference might be due to the annual mass migration of people during the Spring
festival, which usually comes in February. Living in the economic center of China, people
in the southeast have strong economic capabilities for leisure and entertainment. Moreover,
with warm weather, human activity, such as driving out for a trip and visiting friends,
increases in this long vacation, which may lead to the emission of more air pollutants.

As presented in Figure 9d–f, the secondary industry as a percentage of GDP (scgdp)
demonstrates a positive impact on PM2.5 in all cities, but significant associations are mostly
found in the northeast (0.07–0.12). With perfect geographic location and rich natural
resources, the northeast region contains the heavy industry base of China. The average
value of scgdp in this area is more than 40%, which is much more than that of developed
countries. Secondary industry, such as mining, metals extraction, and manufacturing,
depends heavily on the consumption of coal and crude oil. Vast quantities of energy
consumption lead to the emission of air pollutants, such as sulfur dioxide and carbon
compounds, which explains why scgdp is positively related to the PM2.5 level in every city,
but especially so in northeast China.

Local parameter estimates for spatiotemporal lag (stlag) are presented in Figure 9g–i.
MGWRL, in this case, offers a method for capturing localized spatiotemporal dependence
or autocorrelation with the superiority that these localized measurements take into con-
sideration the influences of different covariates in the model while traditional measures of
spatial dependence do not [42]. Results demonstrate that spatiotemporal lag has a consis-
tent significant positive effect on PM2.5 in all cities. When stlag increases by one point, the
increase of PM2.5 level ranges from 0.48 to 1.10 points. These large parameter estimates
indicate that the PM2.5 level of a city is heavily influenced by those of neighboring cities in
the previous month. However, the strength of the lag effect is not stationary over space.
Cities which are most affected by stlag are located mainly in the Beijing–Tianjin–Hebei re-
gion, while cities with a comparatively weak impact of stlag are found in the northeast and
southeast. The strong effect of spatiotemporal dependence could be understood from two
perspectives. First, neighboring cities usually have similar energy and industry structures.
For example, the economic growth of cities in Shanxi province (located northwest of the
Beijing–Tianjin–Hebei region) is heavily dependent on the coal mining industry, which is
an important source of PM2.5. Such similarity may result in similarly high PM2.5 levels
in these cities. Therefore, PM2.5 levels tend to be strongly autocorrelated in these areas.
Second, neighboring cities usually share similar geographical environment characteristics.
Cities in North China, for instance, are close to deserts, and the frequent sand-dust storm
driven by dry weather and wind in winter months in these cities may explain the strong
stlag effect.
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Figure 9. Spatial distribution of local parameter estimates: (a) 201612-popd; (b) 201701-popd;
(c) 201702-popd; (d) 201612-scgdp; (e) 201701-scgdp; (f) 201702-scgdp; (g) 201612-stlag; (h) 201701-
stlag; (i) 201702-stlag.

4. Conclusions

PM2.5 emerges as a severe problem in China and has aroused widespread attention
these years. The necessity of considering the spatial dimension in studying environmental
issues such as air pollution has been pointed out by previous research [21]. Specifically,
two spatial effects of PM2.5 are well-known: spatial heterogeneity and spatial dependence.
Spatial heterogeneity means the relationships between PM2.5, and determinants change
with location, which global regression models cannot detect. Local models such as GWR
have thus been utilized to account for heterogeneity. Spatial dependence means that the
PM2.5 level is autocorrelated in space. This effect violates the independent observations
assumption of conventional regression models. To address this effect, a set of spatial models
have been utilized, such as SEM and SLM. However, previous studies have often ignored
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the temporal dependence of PM2.5. Additionally, the co-occurrence of spatial heterogeneity
and spatial dependence has also been ignored.

This study aims to extend previous studies by accounting for spatiotemporal depen-
dence and spatial heterogeneity in modeling determinants of the monthly PM2.5 level in
China. First, spatial and temporal distribution patterns of PM2.5 are explored. Results
indicate that PM2.5 is unevenly distributed in space and presents a significant autocorrela-
tion feature. A stable agglomeration of cities with high PM2.5 levels is found in the BTH
region. As to the temporal dimension, PM2.5 level reveals a seasonality that high values
appear in winter while low values appear in summer. A significant temporal dependence
is also detected, which means that current PM2.5 levels tend to be similar to those of the
previous month. Considering both spatial and temporal dependence, a spatiotemporal lag
is constructed based on PM2.5 levels of neighboring cities in the previous month. Then,
the spatiotemporal lag is contained in global and local regression models, i.e., OLS, GWR,
and MGWR, leading to OLSL, GWRL, and MGWRL. The performance of these models is
compared comprehensively in terms of goodness-of-fit and residual spatial dependence.
Results demonstrate that the incorporation of spatiotemporal lag to OLS, GWR, and MGWR
substantially improves model goodness-of-fit and reduces residual spatial dependence.
Local models consistently present better performances than global models. MGWRL is
the most effective model in terms of replicating observed PM2.5 patterns and eliminating
residual spatial autocorrelation. These results illustrate the necessity of accounting for both
spatiotemporal dependence and spatial heterogeneity in modeling geographic events.

Findings from this study have implications for future research. First, to obtain a more
precise understanding of the processes generating the associations between impact factors
and dependent variables, local models such as MGWR could be used. Second, when
studying geographic events, it is necessary to account for the effects of spatial and tempo-
ral autocorrelation. It is valid to consider these effects by constructing a spatiotemporal
lag. By incorporating the spatiotemporal lag in MGWR, local spatiotemporal dependence
measures could be generated which are conditioned on various covariates rather than
being simple descriptions of a pattern. The effect of spatiotemporal lag is significantly
positive, indicating that the PM2.5 level of a city is a product of PM2.5 levels of nearby
cities in the previous month. This finding could help future studies to better understand
and predict the development patterns of PM2.5. Third, the results of both global and local
models demonstrate that two variables, namely population density and the secondary
industry as a percentage of GDP, have consistent positive effects on PM2.5. China’s eco-
nomic development is strongly dependent on secondary industry, and the process of rapid
urbanization leads to the formation of many dense, large cities. These two factors have
been widely regarded as the root causes of the nationwide air pollution crisis in China [13].
Urban designers should fully consider the associations between air pollution and industrial
structure and population density.

This research has some limitations. First, this study specifies a single critical distance
when constructing the spatiotemporal lag. The estimation results of OLSL, GWRL, and
MGWRL models may be different when different critical distances are specified. Future
research should conduct a robustness analysis on this issue. Second, meteorological features,
such as wind direction, humidity, dew point, and temperature, have been demonstrated to
be important influencing factors of PM2.5 [51]. Accordingly, future research should take
these variables into consideration. Third, future studies should consider the influence of
the location of cities (northern China versus southern China) and seasons, because cities in
different parts of China have different characteristics in terms of their energy structure, and
energy consumption changes with the seasons.
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