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How to Evaluate Correlations in Social Science

Eiji Kamo

ABSTRACT

In social science many variables are in un-stationary state.
Those variables have distinctive characters. Correlations in
time-series data and cross-sectional data are different from
each other; correlated in time-series data, but uncorrelated in
cross-sectional data, and uncorrelated in time-series data, but
correlated in cross-sectional data. Furthermore, it is
necessary to use monthly data, instead of yearly data, in
order to know whether two variables are exactly correlated
or not. These characters are explained with three sets of
sample variables.
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