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1990

1-1 1966 1996
Dickey-F -1.809 -1.926 -1.318 -1.535 -1.859
Phillips -3.635 -3.241 -2.381 -3.861 -10.39
Dickey-F -1.779 -1.592 -1.601 -1.860 -1.668
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Phillips 0.030 -0.176 0.100 0.129 -0.195
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1-2 1966 1996

GDP
Dickey-F -1.907 -1.679 -1.511 -1.513 -2.044 -2.491
Phillips -7.389 -9.170 -10.10 -7.808 -8.115 -8.385
Dickey-F -2.921 -3.457"| -3.255" -2.410 -1.822 -1.779
Phillips -7.236 -11.14 -12.55 -4.916 -8.195 -4.200
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Phillips 0.920 -7.260" -0.774 -1.032 -0.653 -0.192
Dickey-F -2.1447 -0.474 -0.084 -0.831 -1.074 -0.623
Phillips -0.168 -0.003 0.046 -0.118 -0.150 -0.027
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1-3 1966 1996
Dickey-F | -2.001| -0.363| -2.343| -2.639| -2.911| -3.535"
Phillips | -3.341| -1.556| -4.806| -6.347| -22.94"| -10.35
Dickey-F | -1.397 | -2.304| -1.291| -2.695| -1.556| -1.740
Phillips | -2.330| -7.912| -0.663| -10.38| -3.271| -8.310
Dickey-F | -3.084"| -1.586 0.220 | -3.437°| -1.592 | -3.740°
Phillips | -4.429 | -6.084| -3.300| -7.981| -2.356| -11.37
Dickey-F | -1.718| -2.713"| -3.378"| -1.472| -2.218| -1.225
Phillips | -3.770 | -8.985| -1.221| -0.643| -2.280| -4.128
Dickey-F 0.143 | -0.228 1.941 0.199 2.081 | -0.093
Phillips 0.081 0.024| 0.208 0.049 0.228 0.030
Dickey-F | -0.043 0.409 | -2.177* 3.244 1.241 0.122
Phillips | -0.035 0.099 | -0.493 0.265| 0.100 0.006
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1-4 1966 1996
Dickey-F | -2-343 | -2.599 | -0.742 | -0.643 | -2.366 | 0.375| -1.937
Phillips | -26.12°| -20.56" | -0.885 | -1.454 | -14.87 | 2.032 | -4.299
Dickey-F | ~-0.658| -6.223"| -6.024"| -1.973| -2.733| -2.085
Phillips | -2.088| -6.468| -11.84| -5.411| -25.63"| -4.728
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Dickey-F | -2-391| -2.215 0.513 0.341 | -2.219 3.082 | -1.216
Phillips -25.77"| -15.75"| 1.877 0.672 | -14.80"| 4.186| -2.891
Dickey-F -2.695" | -7.057" -1.369 -2.094 -1.758 -1.044
Phillips -2.245 -1.867 -8.879 -6.928 -16.27" -2.256
Dickey-F 0.179 | -0.217| -1.260| -1.133| -0.099 | -1.066 | -0.430
Phillips 0.004 | -0.008 | -0.046 | -0.024 | -0.004| -0.096| -0.085
Dickey-F 1.378 -0.138 -1.299 -0.844 1.037 -0.558
Phillips 0.008 0.007 -0.016 -0.016 0.021 -0.095
1-1
2-1 1966 1996
Dickey-F -1.672 -2.065 -1.505 -2.321 -2.256
Phillips -23.82" -23.38" -21.50" -24.42" -26.77"
Dickey-F -1.694" -2.088" -1.564 -2.070" -2.939"
Phillips -24.52" -23.78" -21.99" -24.75" -27.40"
Dickey-F Phillips ADF
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2-2 1966 1996
GDP
Dickey-F -2.276 -2.205 -2.460 -3.350" -1.940 | -3.180"
Phillips -17.22"| -16.56"| -17.15"| -13.37" -11.24 -8.752
Dickey-F -2.936" | -4.292"| -3.719° -2.093 -2.247 | -2.679"
Phillips -12.02" | -22.97"| -16.44" -8.148 -5.951 -7.778
GDP
Dickey-F -1.702" | -2.242"| -2.524"| -3.144"| -1.928" -1.284
Phillips -17.24"| -17.19"| -17.66"| -14.05"| -11.70° -3.953
Dickey-F -1.543 -4.302"| -3.815"| -1.809"| -1.982"| -2.827"
Phillips -4.469 -23.57"| -16.78"| -6.459" -4.510 | -6.411"
2-1
2-3 1966 1996

1

Dickey-F -1.496 -1.797 -1.994 -2.401| -3.830" | -3.727"
Phillips -32.01"| -24.22"| -23.70"| -24.38"| -39.62"| -16.62"
Dickey-F -1.776 -2.571" -1.875 -2.902" -1.401 | -3.029"
Phillips -33.42" | -21.75"| -12.57"| -26.83"| -21.26"| -36.01"
2

Dickey-F -1.814"| -1.925" -1.247 -2.534"| -2.928"| -3.823"
Phillips -33.07" | -24.69"| -23.17"| -24.04"| -39.29"| -17.09"
Dickey-F -1.819"| -2.588" -1.387 -1.131 -1.438 | -3.012"
Phillips -33.89" | -21.68"| -6.467"| -15.09"| -16.79"| -36.59"
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1978-95

2-4 1966 1996
Dickey-F | -2.998 | -3.847"| -1.916 | -2.314 | -3.310"| -1.489 | -2.541
Phillips | -36.89"| -37.55"| -30.68" | -18.76"| -32.50"| -11.71"| -15.51"
Dickey-F -2.337 | -1.960 | -6.626"| -2.717"| -3.047"| -2.486"
Phillips -29.18"| -19.48"| -36.97"| -12.45"| -48.30"| -16.13"
Dickey-F | -3.065"| -3.920"| -1.533 | -2.112"| -3.381"| -1.101 | -2.558"
Phillips | -37.31"| -38.03"| -29.87"| -17.52"| -33.03"| -8.140"| -15.66"
Dickey-F -1.363 | -2.984"| -4.998"| -2.639"| -2.864"| -2.470"
Phillips -31.82" | -21.05"| -37.52"| -12.83"| -48.83"| -15.97"

2-1
(1998)
pp.170-173
(1998)
(19937q)
9 7 8 ,pp.165230
——  (1993b)
9 9 10 ,pp.221-266
— (19%)
9 11 12 ,pp.169-195

23




——  (1998)
1978-95
pp.164-169

Becker, Gary S. (1968) “Crime and Punishment: An Economic Approach,” Journd of
Politicad Economy 76, pp.169-217

Doyle, Joanne M., Ehsan Ahmed and Robert N. Horn (1999) “ The Effects of Labor Markets
and Income Inequdity on Crime: Evidence from Pand Datia” Southern Economic
Journal, 65 (4), pp.717-738.

Engle, R. F. and C. W. J. Ganger (1987) * Co-integration and Error Correction:
Representation, Estimation and Testing,” Econometrica, 5: pp.251-76.

Evans, Robert, Jr. (1977) “ Changing Labor Markets and Crimina Behavior in Japan,”
Journal of Asian Studies, 36, pp.477-486.

Fleisher, Belton M. (1963) The Effect of Unemployment on Juvenile Delinquency.”
Journal of Political Economy 71, pp.543-53.

Freeman, Richard B. (1996) “Why So Many Y oung Americans Commit Crimes and What
might We Do about It,” Journal of Economic Perspectives 10; pp.25-42.

Hae Chris and Sabbagh, Dima (1991) “ Tegting the Relationship between Unemployment
and Crime: A Methodologica Analysisusing Time Series Datafrom England and
Waes” Journal of Research in Crime and Delinquency, Val. 28, No4,
November, pp.400-417

Hargreaves, C. P. (1994) “A Review of Methods of Egtimating Cointegrating
Reationships,” in Hargreaves, C. P. (ed.), Non-stationary Time Series Analysis
and Coitegration, pp.87-131, Oxford University Press, Oxford.

(1988) “Statisticad Anaysis of Cointegrating Vectors,” Journal of Economic Dynamics and
Control, 12, pp.231-54.

(1991) “Estimation and Hypothesis Testing of Cointegrating \Vector
Autoregressiive Models,” Econometrica, 59, pp.1551-80.

Johansen, Soren and Katarina Jusdlius (1990) “Maximum Likelihood Estimation and

24



Inference on Cointegration--With Applications to the Demand for Money,”
Oxford Bulletin of Economics and Statistics, 52(2), May 1990,pp.169-210.

Kattoulas, Veisarios(1998) “Where are the Children?,” Newsweek, November 16,
pp.16-20.

Lester, Bijou Yang (1995) “ Property Crime and Unemployment: A New Perspective,”
Applied Economics Letters; 2(5), May 1995, pp.159-62.

Levitt, Steven D. (1998) “Juvenile Crime and Punishment,” Journal of Political Economy
106, no.6, pp.1156-1185.

Masih, Abul M. M.and Rumi, Masih,(1996) “Tempora Causdity and the Dynamics of
Different Categories of Crime and Their Socioeconomic Determinants:
Evidence from Augtrdia” Applied Economics; 28(9), September 1996,
pp.1093-1104.

Phillips, Llad, Harold L. Votey, I and Darold Maxwd(1972) “Crime, Y outh, and the
Labor Market,” Journal of Political Economy; 80(3), May-June 1972,
pp.491-504.

Pyle, David and Derek Deadman (1994) “Crime and Unemployment in Scotland: Some
Further Results,”  Scottish Journal of Political Economy; 41(3), August 1994,
pp.314-24.

Reilly, Barry and Robert Witt (1992) “Crime and Unemployment in Scotland: An
Econometric Anadysis Using Regiond Data,” Scottish Journal of Political
Economy; 39(2), May 1992, pp.213-28.

Scorcu Antonello E. and Roberto Cdlini (1998) “Economic Activity and Crimeinthe Long
Run: An Empirica Investigation on Aggregate Datafrom Italy, 1951-1994,”

International Review of Law and Economics, 18: pp.279-292.

Thder, Richard (1977) “An Econometric Analysis of Property Crime: Interaction between
Police and Criminals” Journal of Public Economics; 8(1), Aug. 1977, pp.37-51.

Tsushima, Masahiro (1996) “Economic Structure and Crime: The Case of Japan,” Journal
of Socio-Economics; 25(4), 1996, pp.497-515.

25



Toda, Hiro Y. (1994) “Finite Sample Properties of Likelihood Retio Testsfor Cointegrating
Ranks When Linear Trends are Present,” Review of Economicsand Stetistics,
Vol.7, pp.66-79.

Westerman, T. D. and J. W. Burfeind (1991) Crime and Jugtice in two Societies. Pecifiv
Grove, CA: Brooks/Cole.

Witt, Robert and Ann Dryden Witte (1998) “ Crime, Imprisonment, and Femae Labor Force
Participation: A Time-Series Approach,” NBER Working Paper N0.6786

Witte, Ann Dryden (1983) “ Estimeting the Economic Modd of Crime: Reply,”
Quarterly Journal of Economics; 98(1), February 1983, pp.167-75.

Witte, Ann D. and Helen Tauchen,(1994) * Work and Crime: An Exploration Using Pand
Data,” Public Finance; 49(0), Suppl. 1994, pp.155-67.

Wolpin, Kenneth 1. (1980) “A Time Series-Cross Section Analysis of Internationd
Variaion in Crime and Punishment,” Review of Economics and Statistics; 62(3),
Aug.1980, pp.417-23.

Wolpin, Kenneth [.(1980) “An Economic Anaysis of Crime and Punishment in England
and Wales, 1894-1967,” Journal of Political Economy; 86(5), Oct. 1978,
pp.815-40.

Wong, Y ue Chim Richard (1995) “An Economic Analysis of the Crime Rate in England
and Wales, 1857-92,” Economica; 62(246), May 1995, pp.235-46.

Yameda, Tadashi, Tetsji Y ameada, and Johan M. Kang, (1993) “Crime Rate and Labor
Market Conditions: Theory and Time-Series Evidence” Economic Studies
Quarterly; 44(3), September 1993, pp.250-62.

Yang, Bijou and David Lester (1994) “ Crime and Unemployment,” Journal of
Socio-Economics; 23(1-2), Spring-Summer 1994, pp.215-22.

26



