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Accuracy, see Differences, accuracy

American wheat-flour prices, see Dii-
ferences, American wheat-flour prices

Analysis, Flexibility, see¢ Time seties,
flexibility of analysis

Classical definition, see Probability,
classical definition
Coefficient, see Determination, coeffi-

cient of; Random variability, coeffi-
cient of; Sheppard smogthing for-
mulae, reduction of coefficient of ran-
dom variability
Collective, 23-24
Computations, 133-135
Correlation, 117-129, 146-149
by selection of differences, 124127
difference analysis, 117-124
random elements, 122, 149
selected differences, 148
stability of product moments, 147-148
see also Differences, stability of cor-
relation coefficients of selected dif-
ferences; Serial corvelation
Correlograms, 157158
Criticism, see Variate difference meth-
od, eriticism

Derived statistical series, standard er-
rors, 153—-1564
Determination, eoefficient of, 122
Differences, 25-31, 137
aceuracy, 16
American wheat-flour prices, 35-38
approximate standard error ratio for
stability of variances, 69-T1
elimination of mathematical expecta-
tions, 32-33
exponentials, 28
hyperbolae, 28-29
limits for ratios of sums of squares
of selected differences, 77-99, 144
polynomials, 27-28
random series, 31
smooth gzeries, 31
squares of numbers, 26-27
stability of correlation coefficients of
seleeted differences, 124-127
stai‘téiéity of product momenis, 118-

stability of variances, 67-72

standard error of the difference he-
?Ifen the variances, 51-66, 140-

standard error ratio for stability of
variances, 67-69, 142

test of significance for stability of
variances, 73-99
trigonometric funections, 30-31
variances, 32-50, 138
variances corrected for
1506-151
variances of selected differences, 143
see also Correlation, difference analy-
sis; Seasonal, difference analysis;
Time series, differences
Distribution, 24-25
see alse Normal distribution
Dynamies, 1-2

seasonal,

Economic causes, see Time scries, eco-
nomie causes
Economie errors, types, 4-5
Errors,
alternating errors, see Time series,
alternating errors
economie errors, types, see Eeonomic
errors, types
time series and errors, see Time ge-
ries, errors
Ex-nq]nentials, see Differences, exponen-
tials

F test (G. W. Snedecor), 76

Fidueial 1imits, 83384

Frequency definition, see Probability,
frequency definition

Gram polynomials, 102
see also, Sheppard smoothing formu-
lae, Gram polynomials

History, see¢ Variate difference meth-
od, history
Hyperholae, see Diffcrences, hyperbolae

Kurtosis, 52-66, 140

Level of significance, 34

Line of common relationship, 6

Linear relationships, se¢e Mathematieal
expectationg, linear relationships

Literature, see Variate difference meth-
od, literature

Mathematical expectations, 25, 136-137
linear relationships, 127-129
relationships between, 148149
see also Differences, elimination of

mathematical expectation; Time se-
ries, mathematical expectation

Mathematical notes, 136-149

Moments, 137
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fourth, 51-52
product, see Product moments

Normal distribution, 34, 139
Normality, see Random elcment, nor-
mality

Periodic oscillations, see Variate differ-
ence mefthod, periodic oscillations
Polynomials, s¢e Differences, polyno-

mials
Probability, 22-24, 136
classical definition, 22
frequency definition, 22-24
Product moments, 118-119
see also Correlation, stability of
product moments; Differences, sta-
bility of product moments

Random element,
normality, 166-166
variability through time, 161-164
see alse Correlation, random ele-
ments; Time series, random ele-
ment
Random series, see Differences, ran-
dom series
Random variability,
Random variable, 24, 136
coefficient of, 100
coefficient of, reduction by Sheppard
smoothing formulae, 107-116
see also Sheppard smoothing formu-
lae, reduction of coefficient of ran-
dom variability
Random variance,
reduction by Sheppard smoothing
formulae, 106-107
se¢¢ also Sheppard smoothing formu-
lae, reduction of random variance
Random variation, reduction by Shep-
pard smoothing formulae, 100-116
Reduction by Sheppard smoothing for-
mulae, se¢e Random variability, co-
efficient of, reduction by Sheppard
smoothing formulae
Reduction of random variance, see
Sheppard smoothing formulae, reduc-
tion of random variance
Reversals, see Sequences and reversals

Seasonal, difference analysis, 150-152

Selected, see Correlation, selected dif-
ferences: Differences, limits for ra-
tios of sums of squares of selected
differences; Differences, stability of
correlation coefficients of selected
differences

Selection, 74-76, 142-143
see a@lso Correlation, by selection of

differences
Seguences and reversals, 155-156
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Serial correlation, 156-160
test of significance, 159-160
variances of difference series, 156
see also Variafte difference method,
serial eorrclation
Sheppard smoothing formulae, 100-
116, 144-145
applied to American wheat-flour
prices, 111112
Gram polynomials, 145146
reduction of coefficient of random
variability, 145
reduction of random variance, 145
weights, 101-105
see also Random variability, coeffici-
ent of, reduction by Sheppard
smoothing formulae; Random wva-
riance, reduction by Sheppard
smoothing formulae; Random va-
riation, reduetion by Sheppard
smoothing formulae
Significance, tests of, see Tests of sig-
nificance
Smooth series, see Differences, smooth
series; Time series, smocth
Squares of numbers, see Differences,
squares of numbers
Stability, see Differences, approximate
standard error rafio for stability of
variances; Differences, standard er-
ror ratio for stability of variances;
Differences, test of significance for
stability of variances
Standard error of the difference be-
tween the variances, see Differences,
standard error of the difference be-
tween the variances
Standard errors, see Derived statistical
series, standard errors; Differences,
gtandard error of the difference be-
tween the variances
Sums, limits for ratios of sums of
sguares of selected differences, see
Differences, limits for ratios of sums
of squares of selected

Tehebychefl’s inequality, 38-34, 129
Tests of significance, 33-84, 189
see also Differences, test of signifi-
cance for stability of variances; F
test (G. W, Snedecor); Serial corre-
lation, test of significance; z test
{R. A. Fisher)
Time series, 1-5
alternating errors, 5
comnponents, 2-8
differences, 37-38
economic causes, 5
errors, 4-0H
flexibility of analysis, 8, 18-19
mathematical expectation, 6, 32, 138
random element, 6, 32, 138
separation of smooth and random
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components, 67 Variate difference method, 6-9
smooth 7 Bowley, A. L., 16
Trigonometric functions, see Differ- critiecism, 16-21
ences, trigonometric functions Fisher, R. A., 18-19

history, 10-15
Variability through time, see Random literature, 10-15

element, variability through time periodic oscillations, 20-21
Variances, see Differences; Differences, Persons, W. M., 16-17
approximate standard error ratio for serial correlation, 16-19, 156, 160

stability of wvarianccs; Differences, Wald, A., 20-21

stability of wvariances; Differences, Yule, G. U., 20-21

standard error of the difference be-

tween the variances: Differences, Weights, see Sheppard smoothing for-

standard error ratio for stability of mulae weights

variancesz; Differences, test of sig- Wheat, see Sheppard smoothing formu-
nificance for stability of wvariances; lae, applied to American wheat-flour
Differences, variances; Differences, prices; Differences, American wheat-
variances corrected for seasonal; Dif- flour prices

ferences, variances of selected; Se-
rial correlation, variances of differ- =z test (R. A. Fisher), 76
ence series



