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Abstract

This paper collects monthly housing prices and related explanatory variables in Shanghai from
February 2000 to April 2021 to study the level of housing prices in Shanghai. The report first es-
tablished a multiple linear regression model between the level of housing prices in Shanghai and
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housing sales area, residential development investment, residential construction area, and resi-
dential completed area. The model was tested for normality and heteroscedasticity, and it was
found that there was heteroscedasticity. Weighted Least Squares (WLS) was used for processing.
Then the research time period is divided into training set and test set artificially, the time series
ARIMA model of housing price level is established on the training set, relevant conclusions are
drawn, and the policy of macro-control of housing prices is put forward.
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=1 ARmMEETETIFR

47 RRT By
(A T Y X, Fi m?
BT RIEH X, 1.5t
M T Xs Fi m?
3% T X, Fi m?

1.1. AT E: B
o
o
8]
o
©
o
o
8|
o
<
>_
o
o
8|
o
N
O L T T T T T
2000m1 2005m1 2010m1 2015m1 2020m1
ti

Figure 1. Timing chart of housing prices in Shanghai
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Figure 2. Y A two-dimensional scatter plot of X,
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Table 2. Variance inflation factors for variables
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Table 3. Results of multiple linear regression model for housing prices
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Table 4. Results of the second housing price multiple linear regression model
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Figure 4. Scatter plot and regression straight line of actual and estimated house prices
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Figure 5. Regression equation residual normality test
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Figure 6. Residual plot after WLS treatment
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Figure 7. Original sequence and first-order differential sequence ACF and PACF plots
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Table 6. Significance of the model and AIC values
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