Crimestat

http://www.icpsr.umich.edu/icpsrweb/CRIMESTAT/
You need 

Crimestat III User Workbook & its sample data

Crimestat III Program & its manual

Workbook p 65 Kernel Density.

In manual, Chapt 1 Introduction, Chapt 2 Quick Start, Chapt 8 Kernel Density

Slide 106 in workbook ppt

Open ArcMap tolook at shapes.

Type of coord system
Get extent from Layer | Properties | Data Frame 
