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[Abstract]

A Case Study on Crime Prediction using Time
Series Models

Joo, I1-Yeob

The purpose of this study is to contribute to establishing the scientific
policing policies through deriving the time series models that can forecast the
occurrence of major crimes such as murder, robbery, burglary, rape, violence
and identifying the occurrence of major crimes using the models,

In order to achieve this purpose, there were performed the statistical
methods such as Generation of Time Series Model(C) for identifying the
forecasting models of time series, Generation of Time Series Model(C) and
Sequential Chart of Time Series(N) for identifying the accuracy of the
forecasting models of time series on the monthly incidence of major crimes
from 2002 to 2010 using IBM PASW(SPSS) 19.0.

The following is the result of the study.

First, murder, robbery, rape, theft and violence crime's forecasting models
of time series are Simple Season, Winters Multiplicative, ARIMA(0,1,1)(0,1,1),
ARIMA(1,1,0 )(0,1,1) and Simple Season.

Second, it is possible to forecast the short—term's occurrence of major crimes
such as murder, robbery, burglary, rape, violence using the forecasting models
of time series,

Based on the result of this study, we have to suggest various forecasting
models of time series continuously, and have to concern the long—term
forecasting models of time series which is based on the quarterly, yearly

incidence of major crimes,

Key words : Time series, Models, Crime forecasting,
Exponential smoothing method(ESM), ARIMA



