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Abstract: Knowledge of long-term population trends is still incomplete at the global scale. In this
perspective, human and animal ecology has intensively studied the relationship between the Mean
(M) size and the Variance (V) of specific attributes of subpopulations within a given regional system.
One of the best-known relationships between these two attributes suitable to describe long-term
population trends is governed by Taylor’s law (TL). The present article contributes to the recent
literature on population trends worldwide by testing the long-term relationship (1950–2015) between
the overall variance and mean in the total population of 1857 metropolitan agglomerations in 155
countries classified into 9 world macro-regions. To estimate the unknown parameter(s) of the V–M
relation we made use of a simultaneous equation system using both linear (classical TL) and quadratic
specifications, with the aim of ascertaining a wide range of simplified (or more complex) association
rules between the two dimensions of demographic change. The empirical results show that TL
is verified in all nine cases, although a quadratic relationship provides slightly better results than
the classical, linear relationship. More specifically, similar estimates for both linear and quadratic
relationships were characteristic of ‘new’ demographic continents with more recent and intense
urbanization processes (the Americas, and African and Asian countries). The predominance of
quadratic relationships characterized regions with long-established urbanization processes, such
as Europe, Russia, and, partly, China and the Middle East. The relevance of the TL for a refined
understanding of urbanization mechanisms worldwide, and the importance of a quadratic term for
distinguishing metropolitan systems that have experienced different development paths, were finally
discussed.

Keywords: human population; world urbanization perspectives; metropolitan region; urban hierar-
chy

1. Introduction

A mix of institutional, political, economic, and cultural factors have influenced long-
term urbanization and the underlying population dynamics, two key attributes of the
relationship between sustainable development and socio-demographic change in both
advanced and emerging economies (Zambon et al. 2017). In this perspective, the overall
expansion of cities has been an argument of long-standing interest to social science because
of the latent linkage of demographic dynamics with economic growth (Carlucci et al. 2017).
Long-term population trends reflect socioeconomic transformations likely better than other
territorial factors and/or socioeconomic processes (Cohen 2013). For instance, both short-
term and long-term population changes (reflecting, in turn, urban growth or shrinkage
at both local and regional scales) were used to identify metropolitan life cycles, defined
as time intervals with consolidation (or decline) of a specific urban phase with definite
demographic dynamics (Ciommi et al. 2018).

Economies 2023, 11, 56. https://doi.org/10.3390/economies11020056 https://www.mdpi.com/journal/economies

https://doi.org/10.3390/economies11020056
https://doi.org/10.3390/economies11020056
https://creativecommons.org/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://www.mdpi.com/journal/economies
https://www.mdpi.com
https://orcid.org/0000-0002-8861-9996
https://orcid.org/0000-0002-0593-844X
https://doi.org/10.3390/economies11020056
https://www.mdpi.com/journal/economies
https://www.mdpi.com/article/10.3390/economies11020056?type=check_update&version=4


Economies 2023, 11, 56 2 of 17

Analysis of metropolitan growth by size class of towns has contributed to under-
standing the stages of regional development in a given country (Salvati and Serra 2016).
Differential growth rates indicate the extent of (internal and international) migration and
local changes in fertility and mortality rates governing the natural balance of any popula-
tion (Gavalas et al. 2014). City size is also regarded as an important attribute influencing
sustainable patterns of urbanization worldwide. Given the increased role of large cities in a
globalized environment (Carlucci et al. 2018), it is expected that these cities will grow faster
than smaller ones. Small and intermediate towns are expected to grow slowly compared to
large cities in the early steps of urbanization (Egidi et al. 2020). During late urbanization,
small towns are expected to expand more as a result of congestion and crowding in large
and intermediate towns (Salvati and Gargiulo Morelli 2014). However, other studies found
that cities of different population sizes grow at similar rates (Cohen 2014). In this perspec-
tive, relative (urban population) growth gives an indication of demographic shifts at both
local and regional scales that is likely better than more accurate socioeconomic indicators
in a spatially implicit context (Cohen et al. 2017).

However—while being extensively and successfully applied at both local, regional,
and national scales—population and geographical approaches based on a descriptive
analysis of socioeconomic and demographic trends have failed sometimes in delineating
the intrinsic mechanisms at the base of urbanization processes at the global scale (Cohen
2013). Interpretative frameworks contributing to linking economic theory with historical
approaches in a comparative understanding of the role of past cities’ structure seem to be
more and more relevant in such research fields (Egidi et al. 2020). Being inherently influ-
enced by sustainable development policies, land-use regulations leveraging metropolitan
expansion, and (more or less strict) control of immigration, poverty, and social segregation,
“urbanization is better understood as a global historical process driven by population
dynamics associated with technological and institutional innovations that have substan-
tially improved disease control and food security in urban settlements across the globe.
These innovations first emerged in Europe in the eighteenth and nineteenth centuries and
were subsequently diffused through colonialism, trade, and international development
assistance” (Fox 2012).

Being grounded on a wide-ranging comparison among individual cities and regions,
a comprehensive understanding of urbanization patterns and processes relies, to a large
extent, on the availability of accurate and consistent information on the spatial distribution,
size, and growth of metropolitan areas worldwide (Carlucci et al. 2018). In this perspective,
developmental processes can be declined through various definitions and operational
approaches (Salvati et al. 2019). The use of official statistics in urban development studies
allows differentiated approaches that should be considered for their completeness, diver-
sity, and complexity (Egidi et al. 2020). Production of spatially disaggregated statistics is
beginning to be relevant for the analysis of economic systems (Ciommi et al. 2019). These
data have demonstrated, under varying socioeconomic contexts, that territorial statistics
provide a truly refined and complete key to the interpretation of mechanisms of socioeco-
nomic development (Rozenfeld et al. 2008). In this regard, social sciences have increasingly
benefited from big data and non-linear approaches to complexity based on the continuous
development of new econometric techniques (Xu and Cohen 2021).

Despite rising interest in the role of long-range urbanization on demographic processes
around the world, comparative knowledge of population trends in metropolitan areas
is still partial and fragmented (Carlucci et al. 2017). Owing to the intrinsic conditions
(e.g., social, cultural, political) of each city, contemporary urban agglomerations give
increasing evidence of new, multifaceted relationships between demographic dynamics
and the underlying socioeconomic context (Di Feliciantonio and Salvati 2015). For instance,
while the highest rates of population growth were observed in the 1960s and the 1970s in
advanced economies, more heterogeneous demographic patterns characterize emerging
countries and reflect (i) inherent transformations in socio-spatial structures and (ii) a
persistent polarization in metropolitan and non-metropolitan areas (Ciommi et al. 2019).
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Taylor’s law (TL), as defined in the following ‘Literature and Logical Framework’ sec-
tion, is recognized to be an appropriate specification when studying the inherent variability
of human population size over time and space. In other words, the variance around the
mean population stock of elementary domains (e.g., cities) calculated over homogeneous
regions was frequently interpreted as a measure of departure from a condition of balanced
distribution of a given population over space (Carlucci et al. 2018). While contributing
operationally to refine demographic assessment over large spatial coverage (namely, coun-
tries or continents), the estimation of TL is simplified, requiring only population data at
each spatial unit at repeated times (Kendal 2004). With the aim of advancing the use of TL
in sustainability science, applied demography, and urban studies, a multi-regional (power)
law for the time period 1950–2015 was verified in the present study using both linear
and quadratic specifications that investigate the relationship between the average urban
population size in more than 1800 cities/metropolitan areas and its variability over space
(namely, the variance around the mean) in 9 world geographical areas (i.e., continents or
macro-regions). Based on a sample considered to be representative of largely differentiated
demographic dynamics, the present work brings insight into the debate over the present
and future development of urban agglomerations worldwide.

Literature and Logical Framework

The focus of multi-regional demography is the study of the spatial distribution of
human populations at multiple spatial units participating in the same territorial system.
Spatial and temporal variability of these sub-populations were investigated considering
the evolution of the components of demographic balance within a certain time interval
(Rogers 1975). Although population size is considered a key indicator in animal ecology
and human demography (Hanski 1999), it was relatively under-investigated as far as
(sustainable) patterns of urbanization worldwide are concerned (Dey and Joshi 2006).
Investigating the relationship between the variance and the average density of a given
non-human population in selected, appropriate spatial partitions, Taylor (1961) developed
a formalization later known as Taylor’s law, hereafter TL, more recently applied to various
fields of study (Taylor et al. 1983).

Quite surprisingly, TL has found relatively few applications in the field of human
demography (Cohen et al. 2013a). Although the first test of TL on human population
data from the United States Population Census was carried out in the late 1970s (Taylor
et al. 1978), only recently TL was more extensively considered in regional demography
(Bohk et al. 2015; Cohen 2014; Xu et al. 2017; Benassi and Naccarato 2019). TL describes an
exponential relationship between the variance of a non-negative measurement (population,
in our case) and its mean level in a given spatial partition. In a given population, partitioned
among a number of spatial units, the variance of the population is related to the average
population in the same unit as follows:

V = αMβ (1)

where V and M are the variance and average of total population size (namely, population
stock) within each individual regional unit selected as the elementary domain forming the
investigation sample. Adopting logarithmic transformations, Equation (1) becomes:

log10V = log10α + βlog10M (2)

and the β parameter represents the effect of the average population (M) on the variability
of the same population (V). If the β parameter is positive, it means that an increase in the
average population implies a greater variance (namely variability over space) between
the elementary analysis’ domains. Interest in the scientific debate about the origin and
interpretation of TL is great, with reference to both the meaning of the equation coefficients
(Ramsayer et al. 2012; Cohen et al. 2013b; Cohen 2014; Giometto et al. 2015; Saitoh and
Cohen 2018; Xu and Cohen 2021; Naccarato and Benassi 2022) and the underlying mathe-
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matics (Kilpatrick and Ives 2003; Eisler et al. 2008; Fronczak and Fronczak 2010; Kendal
and Jørgensen 2011; Cohen and Xu 2015).

2. Methodology
2.1. Empirical Data

The total population in 1857 metropolitan agglomerations with more than 300,000
inhabitants (2014 benchmark) of 155 world countries was derived for every year between
1950 and 2015 from World Urbanization Prospects published by the United Nations. We
used the last revision of this extensive dataset of official statistics released in 2018 and
fully available as downloadable spreadsheets from the webpage of the United Nations
Population Division. Based on these data, metropolitan agglomerations were classified
into 9 macro-regions (Africa, China, Russia, and other countries historically under Soviet
influence, India, other Asian countries and Oceania, Middle Eastern countries, Europe,
North America, and Latin America).

Geographical areas were designed with the objective of partitioning the sample of cities
into spatially homogeneous groups with similar characteristics, assuming the influence
of a common socioeconomic context (Zambon et al. 2018). The number of cities in each
geographical area is rather balanced, ranging between 434 agglomerations in China and
108 in Russia. The minimum number of cities included in each macro-region (above 100)
complies with the recommended sample size for the calculation of averages and variances
(Taylor et al. 1983). A complete analysis of population trends in this sample of cities, based
on descriptive statistics, graphs, and correlation inference covering the same time interval
of this study, was provided in Egidi et al. (2020).

2.2. Econometric Model

We formalized the TL specification by means of a measure of the dispersion (namely
the variance, V) around the arithmetic mean (M) of the population size measured in
each city/metropolitan area within the same region or geographical area. Thus, for
each geographical area, TL was estimated using the mean population stock that was
obtained by averaging the total population of each city/metropolitan area within each
region/geographical area at a given year between 1950 and 2015, considering five-interval
time steps, e.g., 1950, 1955, 1960, . . . , 2010, 2015, as follows:

Mi,t =
1
ni

ni

∑
j=1

pij,t (3)

Vi,t =
1
ni

∑
j

(
pij,t − Mi,t

)2 (4)

where pij,t is the population of the j-th city of the geographical area i at time t, and ni is
the number of cities in the i-th geographical area. For each geographical area, Equation (2)
becomes:

log10Vi,t = log10αi + βilog10Mi,t + εi,t (5)

In Equation (5), εi, t represents the error term of the model for which the usual as-
sumptions of the classical regression model are supposed (Casella and Berger 2002). In
the estimation process, we assume that the selected geographical areas constitute a single
demographic system (e.g., Gavalas et al. 2014; Chelleri et al. 2015; Ciommi et al. 2018), in
which migrations from one continent to another cannot be regarded as completely inde-
pendent over the selected time interval, namely 14 observation years from 1950 to 2015,
as described above. For this reason, TL was estimated for each geographical area selected
in the world by means of a Simultaneous Equation Model, hereafter SEM (Zellner 1962),
testing the regionally based, explicit relationship between mean and variance population
size. The SEM estimation accounts for the dependence structure among the errors of the
equations that reflects the dependence structure of the endogenous variable (Lamonica
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et al. 2020) characteristic of each of the nine geographical areas in the world. In our case,
the population size of each of the areas is assumed to implicitly depend on the population
size of the other 8 areas, meaning that between the observed variances Vi in the 9 areas,
there is a relationship that reflects the correlation structure of the error component of the 9
equations. In other words, SEM estimations assume that demographic patterns characteris-
tic of each geographical area interact through a latent dependency structure made formally
explicit. In the SEM model, this structure—represented by the variance and covariance
matrix of the error component—is estimated in a first stage, being subsequently adopted
for final evaluation, in turn allowing consistent estimates of the unknown parameters. The
alternative Ordinary Least Square (OLS) estimation of 9 independent equations, one for
each geographical area, was used as a baseline with the aim of evaluating the technical
improvements of a SEM. All data were logarithm-transformed prior to analysis.

Data on a log mean and a log variance were tested for linearity comparing classical TL
(Equation (5)) with quadratic regression models. In other terms, we compare the results of
the estimated Equation (5) with those obtained by estimating a relation in which we have
introduced a quadratic term:

log10Vi,t = log10αi + βilog10Mi,t + γ(log10Mi,t)
2 + εi,t (6)

This quadratic relation is mathematically identical to Equation (14) of Taylor et al.
(1978), as was pointed out in the supplementary information of Lagrue et al. (2015). The
model’s goodness-of-fit was checked on the basis of (i) the statistical significance of the
linear and quadratic regression coefficients (t-statistic), (ii) the values of Akaike (1974)
Information Criterion, as well as (iii) the adjusted R2.

3. Results

Our tests indicate that both specifications—linear (Table 1) and quadratic (Table 2)—
were highly significant, producing models with adjusted R2 mostly above 0.98. Differences
in the adjusted R2 between OLS linear and quadratic specifications are relatively weak.
Considering the linear TL specification, slope coefficients were positive in all macro-regions,
ranging between 1.098 for North American metropolitan agglomerations and 1.832 for
India, and 1.805 for Middle East metropolises. Coefficients included in this range were ob-
served for metropolises in the remaining geographical areas. TL models performed highly
(adjusted R2 > 0.98) for metropolises in Africa, China, India, Latin America, the Middle
East, and North America. Models for European and Russian metropolitan agglomerations
totalized a lower R2, 0.908 and 0.944, respectively.

The use of a quadratic specification significantly improved the goodness-of-fit of
regional models in both Europe (adjusted-R2 = 0.975) and Russia (adjusted-R2 = 0.976),
while impacting positively (but less intensively) the goodness-of-fit of models estimated
for the remaining seven macro-regions. Interestingly, models referring to European and
Russian metropolises displayed a negative linear coefficient (−37.8 for Europe, −13.1 for
Russia) together with a positive quadratic term (6.8 for Europe, 2.7 for Russia). China
also showed a similar distribution of coefficients, with coefficient signs fully coherent
with Europe and Russia, but with a smaller coefficient intensity. As a matter of fact, the
linear coefficient for China was −1.4, and the positive quadratic term was only 0.6. All
the other models showed completely different regression signs and coefficient values.
Comparable signs and a similar intensity in regression coefficients delineate coherent
spatial patterns of Taylor’slLaw in common between Europe, Russia, and China. Based on
these data, such macro-regions can be considered as having a millenary history of urban
development largely affecting the metropolitan hierarchy reflected in a peculiar, quadratic
form of Taylor’s law. Interestingly, looking at the coefficients’ signs and intensity, a gradient
from Europe to Russia and China can be delineated, likely indicating a sort of ordering
from ‘old demographic’ urban systems with a consolidated, long development to systems
with slightly more recent development. Based on such results, China is positioned in-
between macro-regions with a long tradition in urban development and other regions with
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a relatively more recent development path. Positive (but weak) coefficients for both linear
and quadratic terms were found for African (linear coefficient: 0.698; quadratic coefficient:
0.200) agglomerations. Positive linear coefficients with negative quadratic coefficients
were found for North American, Latin American, Middle Eastern, and Asian/Oceanian
agglomerations. Compared with evidence for Europe, Russia, and China, these empirical
findings may delineate these macro-regions as affected by a more recent urban development
and possibly characterized by demographically younger population structures.

Table 1. Linear Taylor’s law estimation by geographical area (AIC: Akaike Information Criterion).

Geographical Area Parameter Estimated
Coefficient

Standard
Error p-Value

Africa logα 1.305 0.025 <0.001
β 1.707 0.010 <0.001

Adjusted R-square 0.998
AIC −293.0

Other Asia and
Oceania logα 2.683 0.079 <0.001

β 1.397 0.028 <0.001
Adjusted R-square 0.975

AIC −200.6

China logα 1.951 0.058 <0.001
β 1.495 0.023 <0.001

Adjusted R-square 0.983
AIC −188.7

Europe logα 2.023 0.158 <0.001
β 1.389 0.055 <0.001

Adjusted R-square 0.908
AIC −300.7

India logα 1.167 0.012 <0.001
β 1.832 0.004 <0.001

Adjusted R-square 0.999
AIC −422.5

Latin America logα 1.775 0.031 <0.001
β 1.615 0.011 <0.001

Adjusted R-square 0.997
AIC −305.1

Middle East logα 0.990 0.045 <0.001
β 1.805 0.017 <0.001

Adjusted R-square 0.994
AIC −209.9

North America logα 3.235 0.039 <0.001
β 1.098 0.013 <0.001

Adjusted R-square 0.990
AIC −373.0

Russia logα 1.837 0.123 <0.001
β 1.462 0.044 <0.001

Adjusted R-square 0.944
AIC −217.4

Source: our elaboration on United Nations Population Division data.
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Table 2. Quadratic Taylor’s law estimation by geographical area.

Geographical Area Parameter Estimated
Coefficient

Standard
Error p-Value

Africa logα 2.552 0.137 <0.001
β 0.698 0.110 <0.001
γ 0.200 0.022 <0.001

Adjusted R-square 0.999
AIC −346.7

Other Asia and Oceania logα −5.483 0.209 <0.001
β 7.251 0.150 <0.001
γ −1.041 0.027 <0.001

Adjusted R-square 0.999
AIC −411.9

China logα 5.618 0.360 <0.001
β −1.377 0.281 <0.001
γ 0.554 0.054 <0.001

Adjusted R-square 0.994
AIC −251.4

Europe logα 58.078 2.146 <0.001
β −37.775 1.485 <0.001
γ 6.838 0.257 <0.001

Adjusted R-square 0.975
AIC −386.8

India logα 1.950 0.106 <0.001
β 1.246 0.079 <0.001
γ 0.108 0.015 <0.001

Adjusted R-square 0.999
AIC −461.9

Latin America logα −0.806 0.179 <0.001
β 3.514 0.132 <0.001
γ −0.346 0.024 <0.001

Adjusted R-square 0.999
AIC −399.5

Middle East logα −1.618 0.163 <0.001
β 3.936 0.133 <0.001
γ −0.427 0.026 <0.001

Adjusted R-square 0.999
AIC −315.5

North America logα −0.987 0.680 0.152
β 4.005 0.468 <0.001
γ −0.499 0.080 <0.001

Adjusted R-square 0.994
AIC −402.5

Russia logα 21.689 2.104 <0.001
β −13.131 1.545 <0.001
γ 2.674 0.283 <0.001

Adjusted R-square 0.976
AIC −273.6

Source: our elaboration on United Nations Population Division data.

Although with modest differences, the results suggest how quadratic regression mod-
els perform better than linear regression ones. On the quadratic TL, tests were performed to
verify the hypotheses of the absence of heteroscedasticity and autocorrelation of the residu-
als. The evaluation of the second of the two hypotheses appears particularly relevant since
the temporal nature of the observations suggests the presence of an autoregressive compo-
nent that cannot be ignored. The results reported in Table 3 demonstrated heteroskedastic
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and autocorrelated residuals at least up to the third order. It is therefore necessary to use a
generalized estimator that involves the variance and covariance matrix of the residuals in
the estimation procedure of the unknown parameters separately for each macro-region.

Table 3. Heteroscedasticity White test and Autocorrelation Ljung–Box test for quadratic TL estimated
model, by geographical area.

Geographical Area Heteroscedasticity Autocorrelation of
Order 1

Autocorrelation of
Order 2

Autocorrelation of
Order 3

Africa p-value = P(χ2
(4) > 13.2)

= 0.01
p-value = P(F(1,62) >

697.1) = 1.98 × 10−35
p-value = P(F(2,61) >

444.6) = 4.27 × 10−37
p-value = P(F(3,60) >

312.1) = 1.50 × 10−36

Other Asia and Oceania
p-value = P(χ2

(4) > 31.7)
= 2.16 × 10−6

p-value = P(F(1,62) >
1010.2) = 4.38 × 10−40

p-value = P(F(2,61) >
708.6) = 5.97 × 10−43

p-value = P(F(3,60) >
481.2) = 6.58 × 10−42

China
p-value = P(χ2

(4) > 34.2)
= 6.69 × 10−7

p-value = P(F(1,62) >
191.6) = 1.25 × 10−20

p-value = P(F(2,61) >
96.7) = 1.22 × 10−19

p-value = P(F(3,60) >
64.1) = 1.06 × 10−18

Europe p-value = P(χ2
(4) > 13.4)

= 0.009
p-value = P(F(1,62) >

744.2) = 3.05 × 10−36
p-value = P(F(2,61) >

416.7) = 2.69 × 10−36
p-value = P(F(3,60) >

291.0) = 1.07 × 10−35

India p-value = P(χ2
(4) > 13.7)

= 0.008
p-value = P(F(1,62) >

539.7) = 2.68 × 10−32
p-value = P(F(2,61) >

289.9) = 7.06 × 10−32
p-value = P(F(3,60) >

207.7) = 1.23 × 10−31

Latin America p-value = P(χ2
(4) > 13.5)

= 0.009
p-value = P(F(1,62) >

545.0) = 2.05 × 10−32
p-value = P(F(2,61) >

309.1) = 1.20 × 10−32
p-value = P(F(3,60) >

215.1) = 4.63 × 10−32

Middle East p-value = P(χ2
(4) > 20.4)

= 0.0004
p-value = P(F(1,62) >

1939.9) = 1.70 × 10−48
p-value = P(F(2,61) >

3780.0) = 1.12 × 10−64
p-value = P(F(3,60) >

2482.6) = 7.47 × 10−63

North America
p-value = P(χ2

(4) > 28.1)
= 1.21 × 10−5

p-value = P(F(1,62) >
1392.7) = 3.40 × 10−44

p-value = P(F(2,61) >
2436.5) = 6.46 × 10−59

p-value = P(F(3,60) >
1649.8) = 1.40 × 10−57

Russia
p-value = P(χ2

(4) > 24.2)
= 7.29 × 10−5

p-value = P(F(1,62) >
1032.6) = 2.31 × 10−40

p-value = P(F(2,61) >
544.1) = 1.29 × 10−39

p-value = P(F(3, 60) >
369.6) = 1.25 × 10−38

Source: our elaboration on United Nations Population Division data.

The nine Equations were estimated using a generalized estimation scheme with the aim
of (i) accounting for residuals’ heteroscedasticity and autocorrelation and (ii) considering a
dependence structure across geographies. The Three Stage Least Square estimator (3SLS)—
which considers both the variance and covariance matrix of the residuals in each individual
area as well as that between different areas — provides consistent and efficient estimates
of the unknown parameters of the nine equations. Models referring to European and
Russian metropolitan hierarchies displayed negative linear coefficients (−40.3 for Europe,
−15.9 for Russia), slightly higher than those observed with the standard econometric
estimation reported in Table 2, together with a positive quadratic term (7.3 for Europe,
3.2 for Russia). China also showed a similar coefficient distribution, with coefficient signs
fully coherent with Europe and Russia (linear term: −1.2; quadratic term: 0.5), but with a
comparatively smaller coefficient intensity. The other models revealed different regression
signs and coefficient values, as observed in Table 2. Comparable signs and similar intensity
in regression coefficients confirm coherent spatial patterns of Taylor’s law in common
between Europe, Russia, and China, as already mentioned when discussing the econometric
results illustrated in Table 2. Positive (but relatively weak) coefficients for both linear and
quadratic terms were found for African (linear coefficient: 0.75; quadratic coefficient: 0.19)
agglomerations. Positive linear coefficients with negative quadratic coefficients were found
for North American, Latin American, Middle Eastern, and Asian/Oceanian agglomerations.
Referring to the SEM estimation, the results reported in Table 4 finally suggest the relevance
of a dependency structure among the nine equations, which justifies the estimation of a
simultaneous equations model.
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Table 4. 3SLS econometric estimation of quadratic Taylor’s law.

Geographical Area Parameter Estimated
Coefficient

Standard
Error p-Value

Africa logα 2.498 0.099 <0.001
β 0.745 0.079 <0.001
γ 0.190 0.016 <0.001

Adjusted R-square 0.999

Other Asia and Oceania logα −5.625 0.165 <0.001
β 7.354 0.118 <0.001
γ −1.060 0.021 <0.001

Adjusted R-square 0.999

China logα 5.475 0.255 <0.001
β −1.248 0.198 <0.001
γ 0.526 0.526 <0.001

Adjusted R-square 0.997

Europe logα 61.716 2.505 <0.001
β −40.281 1.747 <0.001
γ 7.270 0.305 <0.001

Adjusted R-square 0.975

India logα 1.876 0.071 <0.001
β 1.303 0.053 <0.001
γ 0.098 0.010 <0.001

Adjusted R-square 0.999

Latin America logα −0.945 0.135 <0.001
β 3.615 0.099 <0.001
γ −0.364 0.018 <0.001

Adjusted R-square 0.999

Middle East logα −1.798 0.134 <0.001
β 4.085 0.108 <0.001
γ −0.457 0.022 <0.001

Adjusted R-square 0.998

North America logα −1.366 0.511 <0.001
β 4.278 0.351 <0.001
γ −0.548 0.060 <0.001

Adjusted R-square 0.993

Russia logα 25.472 1.395 <0.001
β −15.903 1.021 <0.001
γ 3.182 0.187 <0.001

Adjusted R-square 0.975
Source: our elaboration on United Nations Population Division data.

The variance–covariance matrix between the residuals of the equations estimated
separately (Table 5) shows non-zero correlations, and the Breusch and Pagan (1979) het-
eroscedasticity test (χ2 = 764.8, p < 0.0001) leads to the rejection of the hypothesis of
residuals’ homoscedasticity for the nine equations. The values above the main diagonal
in Table 5 show that the residuals of the different equations are significantly correlated.
These results confirm the initial hypothesis that the variability of population size in a region
depends on what happens in the remaining areas, justifying the use of Structural Equation
Modelling.
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Table 5. Variance–covariance estimated matrix of SEM residuals (correlation above diagonal).

Africa Other Asia
and Oceania China Europe India Latina

America
Middle

East
North

America Russia

Africa 0.00028 (0.027) (0.555) (0.748) (0.843) (−0.606) (−0.043) (0.854) (0.686)

Other Asia
and Oceania 4.63 × 10−6 0.00011 (0.071) (0.280) (−0.274) (0.410) (0.842) (0.308) (0.349)

China 0.00032 2.56 × 10−5 0.0012 (0.861) (0.466) (−0.625) (−0.047) (0.416) (0.747)

Europe 0.00016 3.60 × 10−5 0.00038 0.00016 (0.682) (−0.479) (0.292) (0.765) (0.942)

India 9.96 × 10−5 −1.98 × 10−5 0.00011 6.02 × 10−5 4.95 × 10−5 (−0.512) (−0.031) (0.778) (0.673)

Latin
America −0.00011 4.74 × 10−5 −0.00025 −6.78 ×

10−5
−4.06 ×

10−5 0.00013 (0.627) (−0.298) (−0.235)

Middle East 1.54 × 10−5 0.00018 −3.53 ×
10−5 7.86 × 10−5 −4.63 ×

10−5 0.00015 0.00046 (0.400) (0.478)

North
America 0.00016 3.51 × 10−5 0.00016 0.00011 6.07 × 10−5 −3.73 × 10−5 9.52 × 10−5 0.00012 (0.778)

Russia 0.00034 0.00011 0.00078 0.00035 0.00014 −7.91 × 10−5 0.00031 0.00026 0.00089

Source: our elaboration on United Nations Population Division data.

When the quadratic TL is found to be the best model, it is appropriate to consider a
measure of the overall (mean) effect of the mean Mi,t on the variance Vi,t (Naccarato and
Benassi 2018). To do this we have considered the antilogarithm of Equation (6)

Vi,t = αi Mi,t
βi+γi log10 Mi,t (7)

from which it is evident that in the case of TL (1), the effect of Mi,t on the temporal variability
of Vi,t is constant, while it is a linear function of the logarithm of the mean in the case
of quadratic TL. By indicating log10Mit as the mean of log10Mit, we can write the overall
effect as:

β̃i = β̂i + γ̂ilog10Mi,t (8)

Table 6 shows β̃i values for each of the nine geographical areas. Values delineate a
strong divergence between ‘old settlement’ world regions with intense population aging,
such as Europe and Russia, and demographically younger regions with positive coefficients,
such as Asia, Oceania, the Americas, and, in part, India and Africa. The position of China
in-between the two groups was finally noted.

Table 6. Taylor’s law estimated parameter β̃, by macro-region.

Geographical Area β̃

Africa 1.26

Other Asia and Oceania 4.22

China 0.17

Europe −19.14

India 1.58

Latin America 2.56

Middle East 2.87

North America 2.64

Russia −6.92
Source: our elaboration on United Nations Population Division data.

In line with the empirical results presented below in this paper, tipping points of the
quadratic model for both mean (x) and variance (F(x)) were calculated from the parametric
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estimation of the two econometric models presented in Table 2 (standard quadratic) and
Table 4 (3SLS) by macro-region and illustrated in Figure 1, distinguishing results (plot (a)
and (b)) for the two models. The two graphs illustrate substantially stable positions of
world macro-regions as far as the tipping points of the quadratic Taylor’s law applied to
the diachronic analysis of population dynamics in metropolitan regions. Both scatterplots
delineate results fully compatible with the empirical evidence outlined above in previous
descriptive and econometric analysis, distinguishing three groups of macro-regions (Eu-
rope, Russia, and China; Africa and India; the Americas, Oceania, and Asian countries
except China as well as the Middle East). In other words, tipping points of the quadratic
specification of Taylor’s law summarize—likely better than other indicators—the demo-
graphic differentiation at the base of consolidated and emerging metropolitan hierarchies
all over the world, separating urban systems with a long history, such as Europe, Rus-
sia and, in some way, China, from ‘demographically young’ systems consolidating more
recently, basically in the last one-to-two centuries.
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Figure 1. Scatterplots illustrating the position of world macro-regions based on tipping points for
both mean (x) and variance (F(x)) of the quadratic model (see results in Tables 2 and 4) by econometric
specification (plot (a): results from the standard quadratic form; plot (b): results from the 3SLS
estimation). Oceania includes other Asian countries except China (source: our elaboration on United
Nations Population Division data).
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4. Discussion

A comprehensive, comparative investigation of urban patterns and processes of pop-
ulation expansion may benefit from an extended analysis of the demographic dynamics
characteristic of individual cities and metropolitan systems worldwide, considering to-
gether the intrinsic mechanisms of growth and change (Ciommi et al. 2019). Despite the
importance of population density in demography, empirical studies have occasionally fo-
cused on the law existing between spatial variability and average size in human populations
partitioned over appropriately selected, reference locations. In this perspective, Taylor’s
law was applied—for the first time to our knowledge—to long-term population dynamics
in metropolitan areas, classifying cities worldwide into nine geographical regions assumed
to be homogeneous as far as the socioeconomic and normative context at large is concerned
(Egidi et al. 2020). The empirical results of our study document how metropolitan growth
was far from being a homogeneous process over space and time (Carlucci et al. 2017),
since different types of population dynamics influenced long-term urbanization patterns,
shaping the overall spatial structure of metropolitan regions and their socioeconomic role
in the global arena and altering the potential for sustainable development of individual
cities (Rozenfeld et al. 2008).

TL was verified using a linear specification for all cases (Cohen 2013). However, a
quadratic regression showed a better performance than a linear specification, especially in
specific regions (e.g., Cohen et al. 2013a). The statistical results were interpreted considering
the regression slopes and the adjusted R2 jointly (Carlucci et al. 2020). Considering the TL
assumption (linear specification), regression slopes were always positive and significant,
highlighting that an increase in the average population size implies greater heterogeneity
between the metropolises of each region in terms of population size (e.g., Cohen et al.
2013b). Taylor et al. (1978) estimated a TL slope for the USA equal to 2.04 ± 0.01. Similar
results were reported by Cohen (2013) in the case of Norway. In our case, considering only
urban sub-populations, the TL slope was found to be a bit lower. This can be justified with
the assumption that we are studying more homogeneous sub-populations (metropolitan
agglomerations > 300,000 inhabitants) than the total population by country. All these results
are, however, congruent with those achieved in earlier studies confirming the ability of TL
to describe multifaceted spatial distributions of human populations (Newman 2005).

Considering the adjusted R2, linear specifications are satisfactory for all regions except
for Europe and Russia, since the gain in the adjusted R2 when using quadratic specifications
instead of the linear specification is <1% for all regions, >4% for Russia, and >8% for Europe.
Moreover, the <1% gain for the seven macro-regions can be compensated by the fact that
the quadratic model is less parsimonious than the linear model. However, the results
of the quadratic models can be considered for all regions in order to provide additional
indications as far as the spatial distribution of urban population is concerned (Gavalas et al.
2014). Quadratic models for European and Russian metropolises had a negative linear
coefficient and a positive quadratic coefficient, representing a convex curve, similar to
what was observed for Chinese metropolises (Cohen 2014). By contrast, the straight line
for the remaining regions showed a much lower slope than that of Europe, evidencing an
estimation structure with both positive linear and quadratic coefficients. This indicates that
the influence of changing population size on population size variability grows more for
Europe than for other regions, as the average levels increase (Egidi et al. 2020).

Therefore, as the average levels grow, population size was more heterogeneous among
European cities than in African cities (Marquet et al. 2005). An inverse structure, with a
positive linear coefficient and negative quadratic coefficient, provides a concave curve,
outlining how the increase in average levels caused a decrease in variability. This indicates
that, as average levels increase, the population size of North American, Latin American,
and Middle Eastern countries tends to be more uniform. These findings consolidate the
initial assumption of Cohen (2013, p. 39) that TL could be used as an empirically tested
baseline against which to evaluate population projections at varied spatial scales. These
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also foster the test of TL in other geographical and temporal contexts (Xu et al. 2017) and/or
with other analyses’ spatial scales (Salvati and Zitti 2009).

These results are, in our view, of outstanding interest because, as Cohen (2013, p. 39)
states, they “could offer a new empirical regularity in human demography and a useful
empirically tested baseline or standard against which to evaluate population projections
at varying spatial scales. In this case, TL could be added to the ensemble of demographic
techniques and models (like the exponential model and age-structured population models)
shared by demographers of human and non-human populations”. In this regard, regres-
sion slopes are an indicator of the degree of homogeneity of the spatial distribution of
a given population (Salvati et al. 2019), being bigger when reducing the distance from a
homogeneous territorial distribution of the population (Rozenfeld et al. 2008; Salvati et al.
2013; Ciommi et al. 2019). The SEM model chosen for the parameters’ estimation at the
regional level may confirm the implicit relationship between population size in the nine
world regions (Egidi et al. 2020).

In summary, the statistical results of our study delineate salient differences between
metropolitan systems in the nine world macro-regions. Based on a comparative perspective,
European and neighboring Russian cities displayed the same behavior as far as Taylor’s
law is concerned (Cohen 2014). China provides similar, but relatively more mixed results.
The homogeneity of the results may underline the intrinsic characteristics of millenary
urbanization processes in these three regions, as reflected in the most recent (1950-onwards)
population dynamics (Xu and Cohen 2021). The other world regions can be split into
two groups. The former, where linear and quadratic relationships gave similar results,
include ‘new’ demographic continents, with more recent and intense urbanization processes
(African and Asian countries) and positive quadratic coefficients. The latter includes
regions with long-established urbanization processes, such as North American and Latin
American metropolises, experiencing an intense but spatially balanced population increase
reflected in concave curves (Cohen et al. 2013a). The use of regression coefficients and
goodness-of-fit estimates to discriminate urban systems (i.e., metropolitan hierarchies)
into homogeneous regions is an interesting by-product of the TL analysis that can be
appropriately applied to several contexts at different spatio-temporal scales (Cohen et al.
2013b). A comparative analysis using longer time series and refined indicators will provide
the necessary validation of the results presented here under improved technical conditions
(e.g., econometric estimation) and for broader socioeconomic contexts (Xu and Cohen 2021).

The empirical findings of our study suggest how novel approaches in urban studies
attempting to combine theoretical perceptions behind scale and agglomeration effects with
a definite focus on demographic effects within cities may inspire a more comprehensive
analysis of metropolitan systems. Going beyond linear interpretations of urbanization as a
sequential process of growth (Salvati and Gargiulo Morelli 2014), theoretically oriented and
empirically grounded analyses inspired by Taylor’s law allow a detailed investigation of
urbanization trends worldwide, contributing to clarifying the interplay between long-term
demographic dynamics and short-term (and medium-term) urban transitions (Kroll and
Kabisch 2012).

Going beyond the economic polarization in advanced and emerging countries, increas-
ingly mixed patterns of demographic growth were observed for urban agglomerations
in both advanced and emerging countries (Cohen et al. 2013a). Urban demographic dy-
namics highlighted here fundamentally distinguish the old world (Europe and Russia)
from the new world (Africa, America, the remaining part of Asia, and Oceania), with some
transitional regions in-between (India and the Middle East). Moving beyond a traditional
‘developmental’ model separating affluent countries from emerging economies, this polar-
ization may clarify the importance of socio-demographic mechanisms regulating individual
urban development pathways. In the context of low fertility and the more volatile con-
tribution of migration to metropolitan growth, these results provide basic knowledge for
refined (and, possibly, heterodox) studies in urban sustainability and local development of
metropolitan regions (Naccarato and Benassi 2018).
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These findings also demonstrate that alternative approaches to urban growth may
enrich the economic explanation of demographic transitions, highlighting the legacy of
historical, cultural, institutional, and religious factors (Carlucci et al. 2017). Economic
globalization and the rising availability of digital data allow increasingly advanced statisti-
cal approaches to the study of complex socioeconomic systems at different spatial scales
(Zambon et al. 2017), in turn contributing to delineating the most appropriate development
policies at the required territorial level (Saitoh and Cohen 2018). A refined analysis of such
data should reveal the effect of the geographical scale—which is increasingly mixed at
the traditional levels of analysis typical of applied economics, spatial econometrics, and
regional statistics, basically coinciding with administrative units (Ramsayer et al. 2012).
This may give fragmented results at disaggregated levels of analysis (Cohen 2013). Indeed,
spatially explicit investigations of economic growth and relevant socio-demographic im-
plications are becoming increasingly important when examining complex and non-linear
growth processes, social demographic dynamics, and the related impact of economic cycles
(Ciommi et al. 2019). To cope with this deserving research issue, a consistent set of global
urbanization projections that cover long time horizons and span a full range of uncertainty
is clearly required, possibly improving the existing data sources (Xu et al. 2017). Extend-
ing the projections from the United Nations Population Division—that provide a single
demographic scenario over the next few decades—with a long-term, new global set of
urbanization projections at country (and regional) level is a particularly urgent research
and operational task with significant impact on sustainable development studies (Bohk
et al. 2015).

Taken together, the empirical evidence of our study is important both from a positive
perspective and from a normative point of view. Operationally speaking, the difficulty of
defining urban, suburban, and rural areas complicates the empirical verification of Taylor’s
law using macro-demographic data (Benassi and Naccarato 2019). Outlining homogeneous
areas means, at least indirectly, adhering to a specific model of settlement distribution (e.g.,
mono-centric, polycentric, scattered), which does not always adapt to multiple and complex
metropolitan forms (Salvati and Serra 2016). At the same time, together with improvements
in official statistics and demographic indicators, our study suggests how the analysis of
the impact of developmental policies (e.g., enhancing socioeconomic conditions, reducing
poverty, controlling social segregation, and ameliorating housing conditions) should in-
creasingly consider the inherent role of spatial heterogeneity in the individual communities
forming metropolitan regions (Rozenfeld et al. 2008). The positive (or negative) impact of
any possible strategy mentioned above is intrinsically bonded to the spatial complexity
of socioeconomic systems at both local (urban) and metropolitan (regional) scales (Egidi
et al. 2020). Multi-scale approaches to socio-spatial complexity are an appropriate tool
for responding to such research and policy challenges in both advanced economies and
emerging countries.

5. Conclusions

Global urbanization will continue at high speed, and the world’s urban population is
projected to increase by more than 3 billion people between 2010 and 2050. While cities
maintain a key role in shaping population trends worldwide, different developmental paths
emerge depending on the rate of urbanization, possibly indicating that future demographic
dynamics will be less sequential and more unpredictable and heterogeneous over space. A
refined analysis of worldwide metropolitan dynamics based on Taylor’s law (and other
conceptual frameworks relating average changes in population size and the intrinsic
variability in homogeneous regions) plays a decisive role in the refined understanding
of globalized economic systems. The results of such analyses may clarify the role of the
demographic dimension of urban growth in the sustainable development of cities, as clearly
outlined in the United Nations 2030 Sustainability strategy—namely in the Sustainable
Development Goal 11 (Sustainable Cities and Communities). The empirical findings of
our study go exactly in such an interpretative direction, demonstrating the demographic
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divergence in ‘old settlement’ world regions (such as Europe, Russia, and, in part, the
Middle East and China) and in ‘new settlement’ world regions (the Americas, Asian
countries, Oceania) as far as the relationship between average population size and its
spatial variability over large areas is concerned.

In light of this policy target, supra-national and country-specific developmental poli-
cies may reveal inadequacies or inefficiencies in promoting sustainable urban development
in both advanced and emerging countries and should consider the specificity of local con-
texts and the intrinsic demographic dynamics of individual cities more seriously. To provide
policy-makers with advanced knowledge of socio-demographic mechanisms underlying
urban growth, scholars should refine demographic data sets to include spatial factors as
well as city-scale vital rates and make significant improvements to forecasting methods
currently in use. A comparative analysis of spatially detailed and updated population data
is also required to assess newly emerging demographic patterns associated with complex
socioeconomic processes acting at vastly different spatial scales. Dealing together with fu-
ture urbanization patterns and demographic dynamics worldwide, innovative approaches
for large-scale modeling of global demographic processes are vital to the study of urban
growth in light of sustainable development dynamics.

Author Contributions: Conceptualization, A.N. and F.B.; methodology, A.N. and L.S.; software, A.N.;
validation, L.S.; formal analysis, A.N.; investigation, L.S.; resources, F.B.; data curation, L.S.; writing—
original draft preparation, L.S. and F.B.; writing—review and editing, A.N. and L.S.; visualization,
A.N.; supervision, F.B. All authors have read and agreed to the published version of the manuscript.

Funding: The authors declare that no funds, grants, or other support were received during the
preparation of this manuscript.

Institutional Review Board Statement: Not applicable.

Informed Consent Statement: Not applicable.

Data Availability Statement: Data were derived from United Nations Population Division as offi-
cial statistics freely downloadable from the webpage https://population.un.org (accessed 23 Jan-
uary 2023).

Conflicts of Interest: The authors declare no conflict of interest.

References
Akaike, Hirotugu. 1974. A new look at the statistical model identification. IEEE Transactions on Automatic Control 19: 716–23. [CrossRef]
Benassi, Federico, and Alessia Naccarato. 2019. Modelling the spatial variation of human population density using Taylor’s power law,

Italy, 1971–2011. Regional Studies 53: 206–16. [CrossRef]
Bohk, Christina, Roland Rau, and Joel E. Cohen. 2015. Taylor’s power law in human mortality. Demographic Research 33: 589–610.

[CrossRef]
Breusch, Trevor S., and Adrian R. Pagan. 1979. A simple test for heteroskedasticity and random coefficient variation. Econometrica 47:

1287–94. [CrossRef]
Carlucci, Margherita, Carlotta Ferrara, Kostas Rontos, Ilaria Zambon, and Luca Salvati. 2020. The long breadth of cities: Revisiting

worldwide urbanization patterns, 1950–2030. Applied Economics 52: 4162–74. [CrossRef]
Carlucci, Margherita, Efstathios Grigoriadis, Kostas Rontos, and Luca Salvati. 2017. Revisiting a hegemonic concept: Long-term

‘Mediterranean urbanization’ in between city re-polarization and metropolitan decline. Applied Spatial Analysis and Policy 10:
347–362. [CrossRef]

Carlucci, Margherita, Francesco Maria Chelli, and Luca Salvati. 2018. Toward a new cycle: Short-term population dynamics,
gentrification, and re-urbanization of Milan (Italy). Sustainability 10: 3014. [CrossRef]

Casella, George, and Roger L. Berger. 2002. Statistical Inference, 2nd ed. Pacific Groove: Duxbury Advanced Series.
Chelleri, Lorenzo, Thorsten Schuetze, and Luca Salvati. 2015. Integrating resilience with urban sustainability in neglected neighbor-

hoods: Challenges and opportunities of transitioning to decentralized water management in Mexico City. Habitat International 48:
122–30. [CrossRef]

Ciommi, Mariateresa, Francesco Maria Chelli, and Luca Salvati. 2019. Integrating parametric and non-parametric multivariate analysis
of urban growth and commuting patterns in a European metropolitan area. Quality & Quantity 53: 957–79.

Ciommi, Mariateresa, Francesco Maria Chelli, Margherita Carlucci, and Luca Salvati. 2018. Urban growth and demographic dynamics
in southern Europe: Toward a new statistical approach to regional science. Sustainability 10: 2765. [CrossRef]

https://population.un.org
http://doi.org/10.1109/TAC.1974.1100705
http://doi.org/10.1080/00343404.2018.1454999
http://doi.org/10.4054/DemRes.2015.33.21
http://doi.org/10.2307/1911963
http://doi.org/10.1080/00036846.2020.1731410
http://doi.org/10.1007/s12061-016-9186-2
http://doi.org/10.3390/su10093014
http://doi.org/10.1016/j.habitatint.2015.03.016
http://doi.org/10.3390/su10082765


Economies 2023, 11, 56 16 of 17

Cohen, Joel E. 2013. Taylor’s power law of fluctuation scaling and the growth-rate theorem. Theoretical Population Biology 88: 94–100.
[CrossRef] [PubMed]

Cohen, Joel E. 2014. Stochastic population dynamics in a Markovian environment implies Taylor’s power law of fluctuation scaling.
Theoretical Population Biology 93: 30–37. [CrossRef] [PubMed]

Cohen, Joel E., and Meng Xu. 2015. Random sampling of skewed distributions implies Taylor’s power law of fluctuation scaling.
Proceedings of the National Academy of Sciences USA 112: 7749–54. [CrossRef]

Cohen, Joel E., Meng Xu, and Helge Brunborg. 2013a. Taylor’s law applies to spatial variation in a human population. Genus 69: 25–60.
Cohen, Joel E., Meng Xu, and William S. F. Schuster. 2013b. Stochastic multiplicative population growth predicts and interprets Taylor’s

power law of fluctuation scaling. Proceedings of the Royal Society 280: 20122955. [CrossRef] [PubMed]
Cohen, Joel E., Robert Poulin, and Clément Lagrue. 2017. Linking parasite populations in hosts to parasite populations space through

Taylor’s law and negative binomial distribution. Proceedings of the National Academy of Sciences USA 114: E47–E56. [CrossRef]
Dey, Sutirth, and Amitabh Joshi. 2006. Stability via asynchrony in Drosophila metapopulations with low migration rates. Science 312:

434–36. [CrossRef]
Di Feliciantonio, Cesare, and Luca Salvati. 2015. ‘Southern’ Alternatives of Urban Diffusion: Investigating Settlement Characteristics

and Socio-Economic Patterns in Three Mediterranean Regions. Tijdschrift voor Economische en Sociale Geografie 106: 453–70.
[CrossRef]

Egidi, Gianluca, Luca Salvati, and Sabato Vinci. 2020. The long way to tipperary: City size and worldwide urban population trends.
1950–2030. Sustainable Cities and Society 60: 102148. [CrossRef]

Eisler, Zoltan, Imre Bartos, and Janos Kertész. 2008. Fluctuation scaling in complex systems: Taylor’s law and beyond. Advances in
Physics 57: 89–142. [CrossRef]

Fox, Sean. 2012. Urbanization as a global historical process: Theory and evidence from sub-Saharan Africa. Population and development
review 38: 285–310. [CrossRef]

Fronczak, Agata, and Piotr Fronczak. 2010. Origins of Taylor’s power law for fluctuation scaling in complex systems. arXiv
arXiv:0909.1896. [CrossRef] [PubMed]

Gavalas, Vassilis, Kostas Rontos, and Luca Salvati. 2014. Who becomes an unwed mother in Greece? Sociodemographic and
geographical aspects of an emerging phenomenon. Population, Space and Place 20: 250–63. [CrossRef]

Giometto, Andrea, Marco Formentin, Andrea Rinaldo, Joel E. Cohen, and Amos Maritan. 2015. Sample and population exponents of
generalized Taylor’s law. Proceedings of the National Academy of Sciences USA 112: 7755–60. [CrossRef]

Hanski, Ilkka. 1999. Metapopulation Ecology. New York: Oxford University Press.
Kendal, Wayne S. 2004. Taylor’s ecological power law as a consequence of scale invariant exponential dispersion models. Ecological

Complexity 1: 193–209. [CrossRef]
Kendal, Wayne S., and Bent Jørgensen. 2011. Taylor’s power law and fluctuation scaling explained by a central-limit-like convergence.

Physical Review E 83: 066115. [CrossRef]
Kilpatrick, Marm A., and Anthony Ives. 2003. Species interactions can explain Taylor’s power law for ecological time series. Nature

422: 65–68. [CrossRef]
Kroll, Franziska, and Nadja Kabisch. 2012. The Relation of Diverging Urban Growth Processes and Demographic Change along an

Urban–Rural Gradient. Population Space and Place 18: 260–76. [CrossRef]
Lagrue, Clément, Robert Poulin, and Joel E. Cohen. 2015. Parasitism alters 3 power laws of scaling in a metazoan community: Taylor’s

law, density-mass allometry, and variance-mass allometry. Proceedings of the National Academy of Sciences USA 112: 1791–96.
[CrossRef]

Lamonica, Giuseppe Ricciardo, Maria Cristina Recchioni, Francesco Maria Chelli, and Luca Salvati. 2020. The efficiency of the
cross-entropy method when estimating the technical coefficients of input–output tables. Spatial Economic Analysis 15: 62–91.
[CrossRef]

Marquet, Pablo A., Renato A. Quiñones, Sebastian Abades, Fabio Labra, Marcelo Tognelli, Matias Arim, and Marcelo Rivadeneira.
2005. Scaling and power-laws in ecological systems. Journal of Experimental Biology 208: 1749–69. [CrossRef] [PubMed]

Naccarato, Alessia, and Federico Benassi. 2018. On the relationship between mean and variance of world’s human population density:
A study using Taylor’s power law. Letters in Spatial and Resource Sciences 11: 307–14. [CrossRef]

Naccarato, Alessia, and Federico Benassi. 2022. World population densities: Convergence, stability, or divergence? Mathematical
Population Studies 29: 17–30. [CrossRef]

Newman, Mark E. 2005. Power laws, Pareto distributions and Zipf’s law. Contemporary Physics 46: 323–51. [CrossRef]
Ramsayer, Johan, Simon Fellous, Joel E. Cohen, and Michael E. Hochberg. 2012. Taylor’s Law holds in experimental bacterial

populations but competition does not influence the slope. Biology Letters 8: 316–19. [CrossRef]
Rogers, Andrei. 1975. Introduction to Multiregional Mathematical Demography. New York: Wiley.
Rozenfeld, Hernán D., Diego Rybski, José S. Andrade, Michael Batty, H. Euegne Stanley, and Hernán A. Makse. 2008. Laws of

population growth. Proceedings of the National Academy of Sciences USA 105: 18702–7. [CrossRef]
Saitoh, Takashi, and Joel E. Cohen. 2018. Environmental variability and density dependence in the temporal Taylor’s law. Ecological

Modelling 387: 134–43. [CrossRef]
Salvati, Luca, and Marco Zitti. 2009. Substitutability and weighting of ecological and economic indicators: Exploring the importance of

various components of a synthetic index. Ecological Economics 68: 1093–99. [CrossRef]

http://doi.org/10.1016/j.tpb.2013.04.002
http://www.ncbi.nlm.nih.gov/pubmed/23689021
http://doi.org/10.1016/j.tpb.2014.01.001
http://www.ncbi.nlm.nih.gov/pubmed/24444811
http://doi.org/10.1073/pnas.1503824112
http://doi.org/10.1098/rspb.2012.2955
http://www.ncbi.nlm.nih.gov/pubmed/23427171
http://doi.org/10.1073/pnas.1618803114
http://doi.org/10.1126/science.1125317
http://doi.org/10.1111/tesg.12102
http://doi.org/10.1016/j.scs.2020.102148
http://doi.org/10.1080/00018730801893043
http://doi.org/10.1111/j.1728-4457.2012.00493.x
http://doi.org/10.1103/PhysRevE.81.066112
http://www.ncbi.nlm.nih.gov/pubmed/20866483
http://doi.org/10.1002/psp.1761
http://doi.org/10.1073/pnas.1505882112
http://doi.org/10.1016/j.ecocom.2004.05.001
http://doi.org/10.1103/PhysRevE.83.066115
http://doi.org/10.1038/nature01471
http://doi.org/10.1002/psp.653
http://doi.org/10.1073/pnas.1422475112
http://doi.org/10.1080/17421772.2019.1615634
http://doi.org/10.1242/jeb.01588
http://www.ncbi.nlm.nih.gov/pubmed/15855405
http://doi.org/10.1007/s12076-018-0214-5
http://doi.org/10.1080/08898480.2020.1827854
http://doi.org/10.1080/00107510500052444
http://doi.org/10.1098/rsbl.2011.0895
http://doi.org/10.1073/pnas.0807435105
http://doi.org/10.1016/j.ecolmodel.2018.07.017
http://doi.org/10.1016/j.ecolecon.2008.07.017


Economies 2023, 11, 56 17 of 17

Salvati, Luca, and Pere Serra. 2016. Estimating rapidity of change in complex urban systems: A multidimensional, local-scale approach.
Geographical Analysis 48: 132–56. [CrossRef]

Salvati, Luca, and Vittorio Gargiulo Morelli. 2014. Unveiling Urban Sprawl in the Mediterranean Region: Towards a Latent Urban
Transformation? International Journal of Urban and Regional Research 38: 1935–53. [CrossRef]

Salvati, Luca, Marco Zitti, and Adele Sateriano. 2013. Changes in city vertical profile as an indicator of sprawl: Evidence from a
Mediterranean urban region. Habitat International 38: 119–25. [CrossRef]

Salvati, Luca, Mariateresa Ciommi, Pere Serra, and Francesco Maria Chelli. 2019. Exploring the spatial structure of housing prices
under economic expansion and stagnation: The role of socio-demographic factors in metropolitan Rome, Italy. Land Use Policy 81:
143–52. [CrossRef]

Taylor, L. Robert. 1961. Aggregation, variance and the mean. Nature 189: 732–35. [CrossRef]
Taylor, L. Robert, Robin A. J. Taylor, Ian P. Woiwod, and John N. Perry. 1983. Behavioural dynamics. Nature 303: 801–4. [CrossRef]
Taylor, L. Robin, Ian P. Woiwod, and John N. Perry. 1978. The density dependence of spatial behavior and the rarity of randomness.

Journal of Animal Ecology 47: 383–406. [CrossRef]
Xu, Meng, and Joel E. Cohen. 2021. Spatial and temporal autocorrelations affect Taylor’s law for US county populations: Descriptive

and predictive models. PLoS ONE 16: e0245062. [CrossRef]
Xu, Meng, Helge Brunborg, and Joel E. Cohen. 2017. Evaluating multiregional population projections with Taylor’s law of mean-

variance scaling and its generalization. Journal of Population Research 34: 79–99. [CrossRef]
Zambon, Ilaria, Andrea Colantoni, Margherita Carlucci, Nathan Morrow, Adele Sateriano, and Luca Salvati. 2017. Land quality,

sustainable development and environmental degradation in agricultural districts: A computational approach based on entropy
indexes. Environmental Impact Assessment Review 64: 37–46. [CrossRef]

Zambon, Ilaria, Anna Benedetti, Carlotta Ferrara, and Luca Salvati. 2018. Soil matters? A multivariate analysis of socioeconomic
constraints to urban expansion in Mediterranean Europe. Ecological Economics 146: 173–83. [CrossRef]

Zellner, Arnold. 1962. An efficient method of estimating seemingly unrelated regressions and tests for aggregation bias. Journal of the
American Statistical Association 57: 348–68. [CrossRef]

Disclaimer/Publisher’s Note: The statements, opinions and data contained in all publications are solely those of the individual
author(s) and contributor(s) and not of MDPI and/or the editor(s). MDPI and/or the editor(s) disclaim responsibility for any injury to
people or property resulting from any ideas, methods, instructions or products referred to in the content.

http://doi.org/10.1111/gean.12093
http://doi.org/10.1111/1468-2427.12135
http://doi.org/10.1016/j.habitatint.2012.05.006
http://doi.org/10.1016/j.landusepol.2018.10.030
http://doi.org/10.1038/189732a0
http://doi.org/10.1038/303801a0
http://doi.org/10.2307/3790
http://doi.org/10.1371/journal.pone.0245062
http://doi.org/10.1007/s12546-016-9181-0
http://doi.org/10.1016/j.eiar.2017.01.003
http://doi.org/10.1016/j.ecolecon.2017.10.015
http://doi.org/10.1080/01621459.1962.10480664

	Introduction 
	Methodology 
	Empirical Data 
	Econometric Model 

	Results 
	Discussion 
	Conclusions 
	References

