
 
Old Equation (14) from Oxford Handbook piece. 
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Correct formula for robust LM test against spatial-error alternative. 
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Old Equation (15) from Oxford Handbook piece. 
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Correct formula for robust LM test against spatial-lag alternative. 
 

( )2* 1 2 2 2ˆ ˆ ˆˆ ˆ ˆ/ /LM G Wy Wρ ε ε εσ ε σ ε ε σ− ′ ′= −  


