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PLIBIT

This booklet contains the source listing of a multi-purpose
data-manipulation and regressiori program called PLIBIT. PLIBIT was written
for use at the Social Welfare Regional Research Institute, Boston College,
and was funded by the Employment Probability -Analysis Project (Social
and Rehabilitation Services, Department of Health, Education, and Welfare,
1976).

The prinecipal function of PLIBIT is cross section and time series
regression analysis.‘ The program performs both ordinary least squares
and generalized least squares for time series irivolving serially~-correlated
residuals. PLIBIT also provides numerous transgeneration and arithmetic
routines which are especially ﬁseful for simple statistical analysis and
the preparation of data for regression analysis. In general PLIBIT gives
the user the opportunity to read intd, write from, manipulate, and thén
analyze any portion of an M by N ﬁxatrix. The program optimizes on input/
output time; when large amounts of data are to be analyzed, it is much
more efficient than corresponding FORTRAN algorithms. All internal storage
in PLIBIT is initialized at run time. (A similar program, called DAMBIT;
is available in FORTRAN.)

This program must be compiled with an IBM PL/I compiler. The version
contained in this booklet was compiled with the PL/I optimizing compiler.
Procedure PLIBIT (MAIN) contains two subroutine call statements which may
result in unresolved external references on other installations. These
subroutines provide a run date for the output and may be eliminated. A

suggested overlay structure is given at the end of the source listing.



The documentation and instruction booklet which details how to use
PLIBIT is available from the Social Welfare Regional Research Institute.
It is called PLIBIT.

For further information contact Dr. Lynn B, Ware, Senior Research
Associate, Social Welfare Regional Research Institute, Boston College,

Chestnut Hill, Massachusetts, 02167.
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IF NPL11=46. THEN

‘,“‘  _h» t.i%“. Iy
R : - _ALLOCATE Paw;NPJZ)a._ 13
GET, SKIP. EDITXJPOW!I!DO 1 1 ro NPJZ@!)X 13 .

-'8'Fd10;0331:=':
iv DO =110 NP{ZJ'

T IF X(K,NP(J+2)J> PBW!J}THEN

D0.K=1.TO N3

DOy

0BS?,Ky? GE?,.

PUT. SKLPIZIEDITI“V“,NPLJ+29:
”ZlA,F(4i)9AwEKi356y6i), o

END,

FREE POU3s
_END;

T e
;IF NP115~47 THEN
POy S

ALLGCATE POH(l)s'
K=03

ijIF X(KK;NP(29!~~PGwKIiTHEN

__GET SKIP EDIT(PBN(IJ!(F!IO opw,
00 KK‘X o N,'v, 3 o

DOy

K= K+li’ ‘
DO J=1 T0O M3

xxx.J) xth,Ja, e

‘w’N i | e
PUT SKIP(Z)EDITKM» “V{S) COMPRSD TQ?,

S o  N,' 08s - ) V'gNP!Z’,Wna=P,P0w{1})(CDLl
e 'iy ‘ﬂ?’;V5”{7f )13@F149)A)1Eﬂ13; '6D}g', Sl
END. ': : ’ e

*pRoCESs,

END UTILITY,
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_PRQﬁ(KJNPaLCyLD:9v3~ EX D R B Al S AN, B4X
,v,cg,m,wspivov IPIVOT‘INDEX.M@KW¢p g S
E _ k EBnmaraibi b
f'~~DCLLMQMENISJCURREL,MATINV;RDMP,RESIBGENYRY. S
DCL{MONTH, IDAYL, IYEAR)FIXED metals, ‘
DCL X{*,%)FLOAT DEC{6)CONN3 ‘
j DCL. _NPI*)FIXED BIN{15)CONN;. ,
 DCLITEXQ{%), TEXD(*&)CHAR(&)CTL:DEP CHARH&Da D
' ,f - DCL{SIGBE{*),BE(*) yTRI*J4BETA(#] ;AV{*) ¢ STU*)AFLOAT DEC{6ILT
1&:;~m“m DCLL{AL %, X BI* *a,Amx* *b:ADJ(*):SBSS(*}fPIVGIK*HQFLOAT 0E5i16,
-“ e . : e
S DCL(LQ(*),Loi*o.Iplvori*) Iwoexa*,*»aFIxED BINilSJCTL. 1_£"~~ﬁ*“L,
*WWNWWDCLJAVY,REDAiFLOAI DECL6): . . - ' ;
C O DCLICOI®,%)IFLOAT DEC{OICTLY . o : '

11 -DCL(D,RSQ'AML,RSQBARySE,SEEvSEB:SEEB SC? ZRHD)FLOAT DECilb
.. DCL T CHAR{8OM: .. =~ i
. DCL PLNT ENTRYKFIXED BIN(lsa,FIxED BINilSE,FIXED BIN(lB@:(*aFwa; 2
SRE ED BIN(15) (%, *BFLOAT DEC(ﬁo,t* *)FLOAT DEC(&J),, ‘ £ B

DEFAUL? RANGE{ Iz - S

 NJFIXED BIN VALUE(FIXED BIN11513, ,._"””"
~_ IF NPL1D)=0 THEN o
NPL10)=13.
»,IF NP{110=0 THEN
- NP{11)=N3
JJIEQ=ls
S LUST=My o
SL6LSQe=03 o
o LUSTY=EM
- - ITERB=03
o T MVM=0;

=l
IR NP{6}>2 THEN Bl e e e T

CETERS=130 T S

IF NPI16)=0 THEN | ‘

CALL MOMENTS{ILsM, NP;LGLSQvaA,ADJ,SOSSD.

IF NP{3)=0 THEN

T e e
e L NP(2)=0 THEN
o pOsl

'ALLOCATE AM(NPiBa NPiSDQ;ST&NP(S)),TEXD(NP!BJDyLDﬂNP(B)!g T

CALL CDRRELIM!MVMgMPARM IEQtIEXQITEXD,NPQLC'LD!A!AM’ADJ’X!S\‘;-v
T . o T

. FREE AM,ST.TEXD.LD, _ e R e
RETURN; , e S e T T

. END3: L QG RIS
.IF ALLGCATION{LC& 0 THEN g

ALLOCATE TEXQ{MPARM) +LC{MPARM) ;

DO WHILE{IEQZ= NP!43)1
IF LGLSQ 0 THEN .

_GET_SKIP EDIT{ﬂEP NVDEP,MVM 4TEXQ1¢1,LCIJQDD J- [ {
CACOL{L)sAL6)+2 FI21, TIXI2)+AL6),FE2) D, (TRUNC(MVMIS)&(CUL(:’
11,81X{2),A160,F(200)33 .

___LCIMVM#+1)=NVDEP;
;.JTEXQIMVM+1D =DEP;
Lo DG J=1 TO MyMtls
IF LC(J)<*J§\._

kR .




?.901'\
IS
;;~”STOP1 e e L

« END,V - ‘

s IF NPllSJ-l THEN " _
' GET SKIP EDIT(T)ICOL(l)vAIBO))1 D '

ALLDCATE AM(MVM*l»MVM+IJ151MVM:219PIVDTKHVM)9IPIVUI(MVMS
INDEXIMVanryLD(MVM&11yTEXDIMVM+1}ySIGBElMVMJgBElMVM) ram
MVM);BETA(MVM!'AY{MVM),ST(MVMiyCUlNPARM:4)v ' ; : ‘

END; R ,
DO _I=1 TO MV - o
TBUI,2)=05 B s e
;vax:.l) A(LC(MVM*l)aLC&I)l,t-f[(pQ S

DO J=1-TO MYM$ = o R0
’ AM(J»IQ AlLCideLC(I))»
~ UENDY
A"END, '

e B B T G e e e U e T B

D__l‘ E Zgme et % S > . PN o} B : AR e
';,CALL MATINV(MVM D,AM,B PIVDT,IPIVDT,INDEX»,
“RSQ=0; 2 S ek

IF LC(li)l THEN
. Doy
DO I=1 TO. MVMawm ' SR ST S S
“RSQ= RSQ*B(I;&)*A(I,LC!I)%;;;;_1ﬁgf '
RSQ‘(RSQ-A(I;LC(MVM*i))0*A11,LC(MVM+IJ).1N;f
END; = - ;
DO .I=1 TO MVM; . o o . : o
IF LCLI)=1 THEN W@"mwwwgagwmemw;_M%;;th@”p”;wwf;,;;%MMW;;
B;I.za~o,,,;,‘ e F j S i o
TYELSE g : : S
BiIy20= A!ch19,LC«1)3-A41,Lcu11)*Aar LC{IQ).;ﬂf*V“ L
qu RSQ+B(1,1)*(A(LC(MVM+1J Letidi- A(l,LL(IQJ*Axl,LC4MVM+13
n),,

ftMVM*lr9*A11,chmvm+1)a, ;

RSQ= RSQ/AML,:: i A EELL

RSQBAR=1- (l—RSQ)*INpllil-NP(1@)!/(NPK113-NP!IQ) MVM+1). SN

IF RSQBARKO THEN S ‘
~ "RSQBAR=0; .. . .
. SE= AML*(1—R5Q)/(NP(11)-NP(103*11,WQWWWQWW.,m
< SEB= AML*(1~RSQBAR3/(NP(11)-NP110}1,"7“ fn
Y IF.SEKD THEN S
. SEE= SE/ADJ(LC(MVM+1)§:

- ELSE ,
. SEE= SQRT(SE&IADJ(LC(MVM+1)£.
 1F SEBKO THEN .

,;;SEEB 5EB/ADJ(LC1MVM#1)), | .
 SEEB= SQRTiSEB!JADJ(LC(MVM*l}Jv;WLQ;;wwmwwm_wwnw@mmwwwm“

DO 121 TO MVM;
IF AMUI, I1)%*SEB<O THEN,
SIGBE(I)=—999999999' o




F BlI, 2)!AML<0 THEN i
e BETA!IL 0, G e
ELSE - ' ‘
BETA{I}= aExI)*SQRT&B&I,ZDJAMLJ*ADJ«LC(MVM+13JIADJiLC(isi.
A\éﬂ) AH:LC&(IN[HNNLH NP(103+l§*ADJILC(1M*ADJi1’“"
: E D; REEa
V*,ALAVY AilyLCiMVM*lébii{NPiliQ*NPi10)*19*ADJ!LC&MVM+L}J*AD 1333
. IF _MyM>1 THEN i
REDA= RSQ*&NP(IlD-NP!10)*MVM+10/((1~RSQD*€MVM*133»{
ELSE
o REDA”TR{MVM)*TR!MVMJa ; o e BIPEL
S CALLE RDMP(IEQ,MVM,LUSTYaDyRSQ,RSQBAR,SE,SE&;AVY;SEE;SEEB:SOS"
* yNPyLCyTEXQ) MyBEsSIGBE, AV,TR,BETA,ST,MPARM,NPARM.REaAyzIERB,
f',;Gqu,LRHa,MaNTH,IDAxi,lvEAR,I}, ‘
© O IF NP{7)>0 THEN IR R 3
CALL CORREL&M,MVM,MPARM,IEQ,TEXQ,TEXD'NPfLCQLD Ay AM.ADJ,x,sg?az,
: Tj k1 e ber e o e e I ; L3
TTTUIVBEEN=03 e
'*.SCT O3l i o L
UIFNP(2)=2 THEN R T e e eiing
CALL RESID{MVM,N.M.MPARM,IEQ,IIERB.IVBEEN. TeNVDEP¢NP4LCy -3~
SCTyZRHUvCD!X1BElg, ‘ / SR B
,,scv 43 o . P
IF NP{53>0 THEN sl s
DD,~ Sl .
CIF NPiS)n—B ?HEN
LOUT=13 B o 3
__CALL RESID{IMVM,N, M,MPARM,:EQ ITERB,IVBEEN\LDUT' V

NPsLCaSCT+ZRHD, co,x,eea
- 1VBEEN=1;, ‘
- S CALL PINTH IEQ, 2; z, NP CD, X3 B L T
. END; -
- ELSE
........ _..bas e et s e et s ettt e Sy ——
GTITErIo e : ST
CCALL RESID«MVM,N, ,MPARMoIEQvITERByIVBEENsLD T.NV_EP 6
NP +LCsSCT+ZRHO, cu,xvsea, ' b e ; . A g
IVBEEN=13 - _ ’ , ,~r"v' e
END3 - ' . . | e
- END.WWWWWWWW¢”WM;mwwﬁmwwwwmwwwmwwmmm, . SRR B
LouT=3; &
IF. prsaw-olNP£14ww~' THEN
CALL RESIDIMVM N,M MPARM,IEQ'ITERB,IVBEEN,LUUT.NVDEP,NP,LH(é?
C» SCTQZRHD CO+XsBE); ) ':14\:.‘:
IF NP16)>2 THEN. ;Mwu,wwawmn » 5
s Qi_:,i , IF ITER8>O THEN _, '
“ITERG= ITERS-13 | B DI NI - £
CLGLSQ=13 T e e S s
LUSTY=M;

 IEG=1E0-13




,Npt1oa-mp(101~1,
DO _J=IL 10 M;

A(J;IJ =05 L
DO K=NPU101TO: przls;,;;‘;vg
iJ 1)+ AﬁJv13*Xian51mmmwwwm.w

L END, ’ .
Allsd)= A;J.la. SR
_ENDs. I

‘VIADJdl) AlSQRT(ANl;l)!,; »4*~
DO I=ILTOOMY :

Aliql) A{ly li*ADJlI)*ADdll),
Alls 1= A@Iml’.' :

END3; - -
ITERS‘lq

‘VﬁPvLGLSQ“OO'u
*5,LUSTY Ma oo
CEND3

. EN09 ’ ) !
" END3 " DR
IEQ‘IEQ*I’

S

IF LGLSQ=0 THEN L :
FREE Aﬁ.B,PIVDT IPIVOT;INDEX.LDqTEXD,SIGBE;BE;TR,BETA;AV,ST

“rCﬂ-W» B s e S e e R T e B

PUT PAGE;

| ENDj; & -

END MUREN.f |
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S e CTL; i' _
Bowinaien DCLL NPL*}EIXED BIN(ISJCDNN;
DEFAULT RANGEL L

N)EIXED BIN:VALUElFIXED BINT150)3

DGIILIOMl e e e e e e e
D0 J=1 10O M; j“]
Al4210=03 ”

Lopa K~NP(10)TQ NP(lln,

| A:J,IJ-A(J.Ia*X(K,IJ*xax;Hi;.”“W““
END?

ENDc o
IF LGLSQ)O THEN
DOy

,W,END;VMv;ummmmwwvwvgﬂgﬁgwmwwwm;mwwa;WW;

D0 J=IL TO M
AlLJs1)=0;

DO_K=NP{10)TO. NP«11).'
AU A‘J'l’*x‘K dhyoc e e
CEND3 »~:~“-[=:'i};3iﬁaifv’”” o

Ailad) =ALdaLl0s
END3 -

Af{ly Li= NP(ll)—NP(10)+lo
ADJI{1)= IISQRTdAilqlll,

END3 : ; ‘
DO I=1LT0 M; Zﬁ-f' ' :
..50851{13= =A{ 1,19~ (Ailyl@*ﬁ{!alJ/AilaliQw'

CIF ALL, 11>0 THEN R
S ADJ(IJ LZ/SQRT{ALILID )3

ELSE S N
¢ D D A B :
ADJLI)=13

PUT,SKIPIZJEbITi“VARIANCE V'zlt :o._ ZND MDMENI F0;§¢)m1‘ 5£
S VARIABLE IS GARBAGE'?(CUL(la A,Fx41 Ads '

END3:
EN D k A s i S R e R O Y P A A 0 O A S, R RO P 11 S S B Y8
1F NP(l?Q -1 THEN '
DO :

PUT PAGE,WMWTK ' L

. PUT SKIP ED:Tx*xpxaop D(CDL(I);AJ.
PUT. SKIP(4)s = ,

DO _I=IL_T0 Mim;ww;wmemew

PUT SKIP{20; - ,
PUT SKIP EDITE® J%,104COLLI1)sA, FiBD), o e
PUT_SKIP EDIT{(A(4,1D0 4=1.T0Q M)i(COL(1);7(E(l¥;SDJi,

END; -
PUT SKIP{2);
PUT_SKIP. EDIT&(SDSS&I)DD 1= IL To M)QKCUL(IILY(EIIYQSNlni

END;
»IF NP(3)= l THEN
D3

4
4
4
4
3
R T
3
2
3
4
DO J=1 TO M, 5
5

AlJsl)= A(JJIQ*ADJLI)*ADJiJla-~”~

CALTed)E A{Jylﬂsﬂ S
U ENDE

‘;;END"> ‘



et.se

IF L6LS@30 ngﬁ R

-

' B R A(I,l) All i)-'
JWQT~Q7_Q“~mm‘* R e
b . END3 - ;‘,h"-Vmwgmww;;wﬁf‘

IF NPLl?) 1 THEN W '
*lg;PUT PAGE- B ‘ L e e S R
TOPUT SKIP EDIT”R(O”NCDLll)rIm-- '
- PUT SKIPL4Ds -

DO I=1L. TG0 N»“WWMWM;WWMJWWM;

U SKIP(ZE: ' e
. pUT SKIP EDIT(! 3‘1131C0L11) AsE(3005 _
o PUT SKIP EDIT((A(& 1400 Jd=1 10 M@l!CDLllﬂy?(EllBbe))_a

'END.u

;egmo¢b¢owmm@@¢y@¢

TTTUENDS ,-"_«.[;,\~ : |
END MDMENTS’“- |
PPRBCESS.,»-~v - S :




uT}FLGAT Decx163, - - -
f‘~DCL§IPIVGT(*3 iNDEX!*,*ﬁ)FIxﬁﬁmigjw
DEFAULT RANGE(I: . = o
Lo NIFIXED BIN VALUEIFIXED ezmslsaa.
_ DETERM=13 ' ) SR ‘
"xpzvur 03
DO I=1 TO MVM""
<AMAx~o-~“'= by
D0 J=1 TQ Mvm, . :
CIF IPIVOTId)==1 THEN
DG} , i} . e
DO K=l TO Wi Gl
IF IPIVGTiKﬂ)l THEN o

IF IPIVDTIK]
DO . : '
IE ABSIAMAXD(ABSIAMJK,JBDTHEN
;’g ICULUM K, T SR E o
AMAX= AM(K,JJ. T T
END; Lo T T e T
ENDS
YENDy T
: END, =
s \JD. S B e e
o o IPIVDT!ICOLUM} IPIVGT(ICULUMD+1’ . ’
: : IF IROW== ICILUM THEN S o
e D88 o R e
“3 DETERMm—DETERmv ,,uﬁ,-.gug,,a__, .
‘D0 L=1 10 MVM,'”_~‘~hV7“ R
SWAP= AM{L!IRONJ#;W' SR
AM{L +IROW}= AM(L;ICOLUMH:
AM{L, ICDLUMB“SM&P,
... END;s
. SWAP=BUIROW,IV: T
" BIIROWs1)=B{ICOLUM, 13,,, T
B{ICOLUMs1)= SWAP, I
~END3 '
INDEX{ 19 13=IROW; -
__ INDEX{I1,21=ICOLUM; _ B
'f;{PIVOTJIQ AM(ICDLUM;ICOLUMS’
. DETERM= DETERM*PIVOTIIQa »
AM{ICOLUM, ICOLUM Y= £ FE R R
DO L=1 TO MVM; o A - T S W
AMLL, ' ICOLUM)= AM(L'ICOLUMBJPIVOT(I), T 3
C-vBiICOLUM 1}= B(ICGLUM 13?PIVOT(194 B 2
2 DO L1=1 TO MVM; : '
IF L1-=1ICO LUM THEN :
DO \
T=AM{ICOLUMsLL)}
AM(ICOLUM;LIJ 03 . i,
DO L=1 TO MVM;. .
CAMIL, LLJ-AHWhvﬁ."j
MEND, .

el ]




Do I=1 TD MVM:
L‘MVM-I+1: :

M

_IF INDEXIL:l)ﬂ INDEX(L;Z)THEN i
(DO. £ s | SR CEmen i e
_;JRON‘INDEXIL,lia'_'~

. © DO K=1.TOQ MVM;.
SWAP=AM{ JROW.KY;
.J.,\AMtdﬂow,KL AM(JCGLUM.K}:
wﬁu”AM(JCULUM Ki= SNAP.'_w
G ENDY i
- END; | _J.__\_J,.,“_. :
SRR END, .
v END MATINV;

JCOLUM=INDEX{L»2)3 (x_@,;,wwég,%@_;,,@@;fg;fﬂ;ﬁ:ignQ@@_na,

....N.pu;m\.n ViR P WNN WY




p Frafiat R0 #yREy _Avx,sxf sesa sass,u,

TTEXG) M1 BES SIGBE,AVyTR,BETAgST,MPARMyNPARM"REDA ITERS,LGL
- JMONTH,IDAY1y 1YEAR,TOREDRDER; Lo
DCL SOSS{*MFLOAT. DEC(L&BCTL;!NPﬁ*lIFIXED BIN&lS)CﬂNNqLCi

BIN{15)CTLS . :

DCL&RSQ:RSQBARySE:SEBySEE,SEEB:D»ZRHO}FLOAT DECKlbl,iREDA,AVV)
" LOAT_DECL6), TEXQI*)CHARL6ICTL.T CHAR{BO%:. ..
. DCLIBEL*)sSIGBE(*)oAVI*) 2 TRI*},BETA(X), sr:*:aFLOA: DEC(&)C?L
. OCL PARAM FILE STREAM DUTPUT.!IYEAR MONTH; IDAY1)FIXED BIN{31}
‘_DEFAULIHRANGE{I"* ; e Sl it
. NIFIXED BIN VALUE(FIXED mezlssa. T

PUT PAGE3; : o o
mwwmmmWwaUT SKIP. EDIT{2PLIBLIT. **(',NPARMamnN1MPARM3')** RUNDAIE‘ BLY"
. »1NTH,'/',IDAvi,*/',xysAR)iCOLilg),ng,Fl4zagB(A,Fizaus,

: PUT SKIP(Z&EDITi'SGCIAL WELFARE REGIDN%L RESEARCH INSIITUIE’
v_w~.ﬁwﬂm_m0L(19J,Aa,_,Mw” ST Ll '
: PUT SKIP EDIT('L B, WARE’llCOLi36§sA3,
PUT SKIP EDIT!'BDSTON CDLLEGE'JKCGL(333,A9.
LL 33
IF NPKlSJ 1 IHEN
E O o ,w_ - :
L= IL L S s
PUT sxlpia)eolrira;caLi13,A«so)),
END9 4' . ‘ ' )
PUT SKIP(LLIEDITLSEQN. NO.L? ,IEQ,NP(;la NP110%+1,' UBSERVATIONS 1
.NPKlO),“~>‘,NP(119,‘D'EKCOLﬂlﬂy ,F(33.X{21,3lFi43,Aoa.
CPUT SKIP. EDIT&*DEP VAR(';LC!MVM+1&¢'D-; ;TEXQIMVM*I)J!CGL
FL3)sAsAL63) 5 - ik S fal )
. PUT SKIP EDIT{? INDEPENDENT VAR(SJ yMVM!KCDL(I& A,F14)0, . g e
PUT SKIP EDIT{*V{S2 IN XPX“’aLUSTVy -,M-LGLSQ*IMVM+Lai(c0L« o e
112240, FL30005 . - e A
PUT SKip: EDIT('DETERMINANT*‘;DS(CDL%liyA 5118 ?,793, e
S IF LGLSQ=1 THEN i
PUTSKIP ED:H'RHD”,ZRHB)tCOL(lhA;EilB:T'?M,
IF RSQ<0 THEN
PUT SKIP EDIT&’WARNING.VNEG RSQJ)&COL«l}.Ao,
oo IF RSQBARKO_THEN - - e
o ~PUT SKIP EDIT('WARNING' NEG RSQBAR!;&CDL(lb, ;;g &
CIF 'SE<Q THEN ‘ +
PUT SK1P: EDX?d’WARNING‘ “NEG_ STD ERR EST’D(COLGlD,A},
IF SEB<Q THEN ' o 2
© PUT SKIP EDIT{'WARNING: NEG STD ERR EST BAR})&COL(iaaAa,, 2
.. IF._NP{141>0 THEN L S -
DD’ 3 S
CMNEW1=M+13 '
1F . 1TERS= 08NP£6D>1 THEN.
 MNEWL=M~MVM; ' ' ‘
PUT SKIP EDIT{?RESIDUALS ~~> V';MNEle (',prla). :NP(ll
Yat)e J(CDL(l& qu),sxA,Fx439), g
END; g e ae
PUT SKIP(Z?EDIT('INDEP.VAR. 'REGR CDEFF.’.’STD ERR. ¢ PT~RATIO*
s TMEAN' 4 "BETA? ,1SUM_ OFMSQUARES'i(CDL(ngA:Xi5);AyX(Q) A,XiJL,.,W o
S X{10),A X{10)2AXE9),A)3 . L~
PUT sxipxz)EDITx'i'.LC(MVM+1D,'J',Avv,SOSSiLC(MVM+1)33100L{23,A
oF(Bﬂ A,X<1531-ELH,‘LQMJ.XiZBJ,EHh?:‘(Mz’ '

N N

[

1),BETA(I), STleu9~ﬁwt T R B
mwxz Ell4, 6. 63,3 Etlﬁtﬁjil'&iﬁﬁxf ﬁg&lxlki

S 2N O ST SO ,,;-,-.m. etz i B B
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PUT SKIPI2)EDIT{*&% fﬂgw*iggggga » aiga!,ag . SEE='4SEE,*"

’EBAR=s,SEEB)(CQL{&J,A,Fi@,@},a,Fxg,es,A,Eri ..70;AyE4l447 7
PUT SKIP(Z)EDITI’TSS 7,505S{LC{MYM+1}) 4" RSS=74 [1-RSQI*SOSSIL
MYMELD) ESTAT{® ¢MVM=L 47,1y NPL11)-NP{10)-MVM+1, T)=2,REDAD |
f‘fDLll’yA E(149717)1X12)v 951l41717’1X(2’vAyFi2)1A F{3)9AIE41§9?QK'

I
. IF_NP(13)>0 THEN_ ‘ L
:fj!PUT FILEIPARAH)SKIP EDITi@BE‘I’DD I l TO MVM)@(CQLEﬁ) 5151
3,609 X020 e
CPUT FILE‘PARAM?SKIP EDITiiSIGBE(I)DU I 1 TD MVM))(CDL!bé,SI'._,N
OE(LehXI2INE ﬂ e :
. END3 - s i T - '
T RN RoMET T T
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wmaamcimvmm“.‘pv;m‘
09X, BEJREORDER; <~ =0

DCL X{*,%)FLOAT DECISJCONN;

 DCL{BE{#%)sCO{%,%))}FLOAT. DEC{éJCIL

 DCLIYL,ER,ERL,ER2)FLOAT DEC{6); -

DCL{SCTy ZRHOs TDENy TNUMIFLOAT Decszas

i DCL NP X ) FIXED BINA LSICONNS. . .

o DCL LCU*)FIXED BzNixsocrt,~,~a
 DEFAULT RANGE{I: = e o
“fﬁv.»"jN)FIxED”B[N;VALUEIFIXED BINllb)Da
IF NP{2)=2 THEN

DO .
LE _SCT=0. THEN »
DD’ fﬁ"' :
CIF NP«119+1>N THEN
CRETURNG . ‘ T
]PUT SKIP‘Z@EDIT&'UNCDNDITIDNAL FORECASTS'J(CDLKIB:AJw< 5

PUT SKIP{2)EDIT{ *N?y YACTUAL?, *FITTED?, 'ERROR' 'ZERROR‘&;MSQf
. ACOL L1113, A,Xi91gA.x193 AleLOliA.XE9isA}. - 0
_PUT SklIP;

o IF. NP&&))Z&ITERB 1 THEN
R .ZRHO 01 L.'.w-.,.“»_“.,w IPSEES
. ERl= =0 S

NWDD K= NP!113+1 10, N,,
 ER=0; ‘ et

‘vf,coax 1= XlK;LC(MVM+1§D*1RHO*X&K~1;NVDEP}. o
IF K>NPUI10+1 THEN s IRt R
CO{K423)=L0{K~ erQ*ZRHD’ = o
- ELSE . RUER

 CO(K+2)= ZRHD*X;K-I;NVDEP), et
DO I=1 TO MyM; g L e

"‘CO(KQZD“CD(K,2)+X{K,LCJI)J*BE!&J. el NG

e L UENDS o - Al e
BT coxK,aa CO{Kyl b= CD(K,E)a ; - B

SR IF CO{Ky1d~=0 THEN "

ER= CU(K.B)/CU{K,IJ,

 ER1=ER1+ERj S :
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PUT. SKIP EDIT{YABS MEAN ZERRDR',IOO*ERZI(N NP!ll!i)lCDL
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- END3
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DO&~ i
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 END
_ END3
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DCL DATER ENTRY;
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