CONTENTS

Preface ix

1 - Time Series Analysis in the Social Sciences 1

2 - Modcling 10
(1) Preliminary Definition 10
(2) Preparing for Analysis 13
(3) Seasonal Components and Trend 24
(4) Systematic Patterns of Residuals 29
(5) Fitting the Residuals 50
(6] Further Reading 77

3 « Diagnostics 79
(1) Residual Assumptions 7
(2) The Case of Monthly Violent Crime Rates, 1983-1992 85
(3) Further Reading 89

4 - Forecasting 90
(1) How te Forecast Values 90
(2) Measuring the Accuracy of Time Series Models 93
(3) The Case of Monthly Violent Crime Rates, 1983-1992 100
(4) Further Reading 105

5 « Smoothing 106
(1) Moving Average Smoothing 107
(2) Exponential Smoothing 108
(3) The Case of Monthly Violent Crime Rates, 1983-1992 110
(4) Further Reading 114

Shin, Youseop digitalisiert durch:
Time series analysis in the social sciences IDS Luzern



6 - Time Series Analysis with Two or More Time Series 115
(1) Correlation and Regression Analysis 115
(2) Prewhitening 127
(3) Multiple Time Series Analysis with Lagged Variables 143
(4) Diagnostics 164
(S} Further Reading 173

7 + Time Series Analysis as an Impact Analysis Method 176
(1) Interrupted Time Series Analysis 176
(2) The Case of Monthly Violent Crime Rates, 1985-2004 186
(3) Further Reading 192

Appendices
L. Links to Online Time Series Analysis Program Manuals 193
2. U.S. Monthly Violenr Crime Rates, 1983-2004 195
3. Data Resources for Social Science Time Series Analysis 197
4, Statistical Tables 204

Notes 211
References 221
Index 229



	001286922 [TOC]
	Inhalt
	Seite 1
	Seite 2



