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g********tt*****ﬂ*s

Tusunsuil 1 ;
*
Tk ek ko ek ko dk ek

¥ INC OSJE
SYSTEM = '0S'
// zPHN 2525  JOB CLASS = T,MSGLEVEL = (1,1), TYPRUN = HOLD,

MSGCLASS = &y

/l EXEC FORZ)
/ /FORT,.SYSIN DD
DIMENSION X(10 N, SY (1000)

COMMON IA

RHO -
m- =
EX =
STD .
NT -

DO 10 I

CALL NOR{iz=te

ST

10

YCALL SAMPLE (X,Y,SX,SY,NS)

IK = K
WRITE (2,3) (IK,SX(L),SY(L), L = 1,NS)
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3 FORMAT (I3, 2F6.2)

20 CONTINUE
STOP
END
c kkkAXKRRARRRARRARRRARSR  NORMAL  hhkdddhdkhkihihhsAddin

SUBROUTINE NORMAL (EX, STD, Y1, Y2)

10

':J‘ '

= -
4 ‘J ! .
C uuu;u% bttt 2 P DR E LS LR T
QHHW\% il “fi?b
. L |
5 IY = IY+21474B3647+1
6 EN- = IY

RN = RN*, 4656613E-9
IX = IY

1A = IX
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RETURN

END
e kkkhkhkkhhkhkkhkikd SUBROUTINE SAMPLE - dekiddkkdkkdikkikk

c SUBROUTINE SAMPLE (X,Y,SX,SY)
SUBROUTINE SAMPLE (X,Y,SX,SY,NS)

DIMENSION X(10000), Y(10000), SX(NS), SY(NS)

20

/*
//GO.FT0ZFOO1

MWW«W%
;RIS
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*
¥ Tvswnwfl 2 %
Fd dk dok ok ek ko e

DIMENSION SX(1000),5Y(1000),MX(100),MY (1000)

COMMON. : IA

//G0.FTO3F001 DD UNIT=TAPE,DISP=(NEW,KEEP), |

/ LABEL=(,NL) ,VOL=SER=8293,

I/ . DCB= (RECFM=FB ,LRECL=13, BLKSIZE=1300)
//G0.SYSIN DD *

;*

/1l
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#*******ﬂ****t***;

E Tusunsuf = %

:f*********t******
/INC OSJE
SYSTEM = '0S' ]
//ZPHN27 27 JOB CLASS=T, MSGLEVE] (1, 1) ,MSGCLASS=A, TY PRUN=HOLD

MeSORR LB ST 7E -
//SRT zxzc_r ,_n]‘f!;; //; (MAX)
//8YSOUT DD : o
/ /SORT IN DD, 2, ; §P= (OLD,KEEP) ,LABEL= (, LTH) ,
/) St A % BLRS 1ZE=1300)
/ /SORTWKO1 0))
/ /SORTWKO2
/ /SORTWKO3
/ /SORTOUT SP= (NEW,PASS) ,LABEL= (,NL),
/l BLKSIZE=1300)
//SYSIN
SORT FIELDS=( Lpdgliies
I+ 'ﬁ ;..L
" AR,

Q%W?d LREL (i
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*ﬂ*****t**##****t*i

*
*
% Tusunsufl 4 E

**t***************¥

/INC OSJE

SYSTEM = '0S'

//ZPHNT070 JOB CLASS=T,MSGLEVEL=(1,1),TYPRUN=HOLD ,MSGCLASS=A
e ' EXEC FOR ;:ﬂx %(;Fn,"
//FORT.SYSIN DD * ' Aﬂ“::'/ -

DIMENSTON SETRRESS. RTT00) , MY (1000),

" ST r5 b ALSSREC500),
*
*
*
*
* KE(50),CLAD
COMMON IA
DATA RA4T,RE

L)

-

RFT RS

9 % zrB,26B,ZHB,ZIB,ZJB,
* RTT,ZTT,RTBAR,ZTB,
* SDRT,SDZT,RTB,VRTZ.

* SDRA,SDRB,SDRC,SDRD,SDEE,



SDRF , SDRG, SDRH, SDRI , SDRJ,
SDZA,SDZB,SDZC,SDZD, SDZE,
SDZF, SDZG, SDZH, SD ZI , SDZJ,
RAB,RBB, RCB,RDB,REB,

RFB,RGB, RHB,RLB, RJB,

mz,mz,mcz_mz, X

VRF Z, VRGZ, VRHZ, VRL%,

108
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RHO =
WRITE ( 6y
FORMAT (¥

NS =
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ZD(K) = 0.
ZE(K) = 0.
ZF(K) = O.
ZG(K) = O0.

ZH(K) = O.

ZI(K) = O.
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i J
AN
o -'J

g f.'

| 4
St R WE
| RA="_E 10.4,10X &gA="F ﬂﬁ}u
: Q) . ] A 10D . D’ q ¥
! o Sid O Q0 «il* 211D

CALL CORR (SX,SY,N,R)

RB(K) = R
ZB(K) = (0.5)*AL0G ((1.+RB(K))/ (1.-RB(K)))

WRITE (6,600) RB(K), ZB(K)
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c600 FORMAT (10X, 'RB='F10,4,10X,'ZB=",F10.4)
C -— S = ,20 -
N = 200

CALL CORR (SX,SY,N,R)
RE{K‘) = R
ZC(K) = {ﬂ.5}*&106((1-+RC(K)}))'(1.-RG{K)})

c
C650
C =——==——-§ =
N = 300
RD(K) =
ZD(K) K)))
c WRLITE (
c610
o e diare

%"w’%ﬁ%

CALL CORR (SX,SY,N,R)

RF(K) = R
ZF(K) = (0.5)*ALOG((1.4RF(K)))/(1.=RF(K)))
C WRITE (6,630) RF(K),ZF(K)

C630 FORMAT (lﬂx,'RI:‘,FIU.ﬁ,lDK,'ZF—',Flﬂ.ﬁ}
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§= .60

N = 600

CALL CORR (SX,SY,N,R)

RG(K) = R _

Z6(K) = (0. 5}*ﬁLDG(1.'+nGC§)}fﬂ--—RG{K)J}

c WRITE [ﬁ.ﬁf;ﬂ) RG(K},ZG

C640 FORMAT (10%, 'Ro='SRMMHE K J2c-",710.4)

C ~——m§ =

1?0'_ ‘_.

CALL CORR (SX,SY,N,R)

RI(K) = R
2I(K) = (0. 5)*ALOG(1.+RJ(K))/(1.-RI(K)))
C WRITE (6,680) RI(K),ZJ(K)

Cc680 FORMAT (10X, 'RJ=',F10.4,10%,'ZJ=",F10.4)



C =—=——== 5= 1,00

c690

112

N = 1000

CALL COKR (SX,SY,N,R)

RT(K) = R -

ZT(K) = (0.5)*ALOG ((1.4+RT(K))/(1.-RT(K)))

WRITE (6,680) RT(K),ZT(K)

FORMAT (10X, 'RT=' K. ',F10.4)

ZET = zzf+zz(x}
ZFT = ZFT4ZF (K)
26T = 26THZG(K)
ZHT = ZHT+ZH(K)

ZIT = ZITHZI(K)
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ZJT = ZJT+ZJI(K)

ZTT = ZTT + ZT(K)

113

CONTINUE

RABAR = RAT/500.
RBBAR = RBT/500.
RCBAR = RCT/500.

RDBAR = RDT/500um

9 mp = zu1/500.
ZIB = ZIT/500.
ZJB = ZJT/500.
ZTB = ZTT/500.
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NL = 500
CALL VAR
CALL VAR

CALL VAR

CALL VAR.

CALL VAR

(RA,NL ,RABAR ,VRA)
(RB,NL,RBBAR ,VRB)
(RC,NL ,RCBAR ,VRC)
(RD,NL,RDBAR ,VRD)

{RE’IE.R .|

T

CALL VAR

{z:r NL,ZTB,VZT)

RAB = (EXP(ZAB*2)-1)/(EXP(ZAB*2)+1)

RBB = (EXP(ZBB*2)-1)/(EXP(ZBB#*2)+1)

RCB = (EXP(ZCB*2)-1)/(EXP(ZCB*2)+1)



RDE = (EXP(ZDB*2)-1)/(EXP(ZDB*2)+1)
REB = (EXP(ZEB*2)-1)/(EXP(ZEB*2)+1)
RFB = (EXP(ZFB*2)-1)/(EXP(ZFB*2)+1)
RGB = (EXP(ZGB*2)-1)/ (EXP(ZGB*2)+1)
RHB = (EXP(ZHB*2)-1)/(EXP(ZHB*2)+1)
ZIB*2)+1)

RIB = (EXP(ZIB*2)-1)/(EXP

RIB = (EXP(ZJB*2)=1)i

VRAZ = ﬁ't'-"ii - P (e
.= _;,f;ﬂﬁ |
VRBZ = (EXpV_ ;

VRCZ = (v 200
4 "‘{( I!f‘.‘ 4"' :
VRDZ = ( i *

VREZ =

VRGZ = (EXP(
VRHZ = {E}IP(?ZH*;
VRIZ = G

3
VRIZ = (8

SﬁRE = SQRT (VRE)

SDRF

SQRT (VRF)
SDRG = SQRT (VRG)
SQRT (VRH)

SDRI = SQRT (VRI)

SDRH

SDRJ = SQRT (VRJ)
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CALL SKEW (ZA,NL,ZAB,SDZA,SKZA)

CALL SKEW (ZB,NL,ZBB,SDZB,SKZB)
CALL SKFW (ZC,NL,ZCB,SDZC,SKZC)

CALL SKEW (ZD,NL,ZDB,SDZD,SKZD)



CALL SKEW (ZE,NL,ZEB,SDZE,SKZE)
CALL SKEW (ZF,NL,ZFB,SDZF,SKZF)
CALL SKEW (2G,NL,ZGB,SDZG,SKZG)
CALL SKEW (ZH,NL,ZHB,SDZH,SKZH)
CALL SKEW (ZI,NL,ZIB,SDZI,SKZI)

CALL SKEW (ZJ,NL,ZJB,SDZJ,SKZJ)

CALL SKEW (ZT,NL,ZEI3EDE1.5 f

CALL KURTY
CALL KURTOMRY
CALL KURTO |
CALL KURTO (RN

CALL KUR 0

AT

CUR
cm‘lkunm ZB,NL, ZBB{SDZB ,RKZB )
: ..'1 L

R e

CALL KURTO (ZD WL, ZDB,SDZD ,RKZD)

. CALL.XURTO (ZE,NL,ZEB,SDZE,RKZE)

CALL KURTO (ZF,NL,ZEB,SDZF,RKZF)
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CALL KURTO (ZG,NL,ZGB,SDZG ,RKZG)
CALL KURTO (ZH,NL,ZHB,SDZH,RKZH)
CALL KURTO (ZI,NL,ZIB,SDZI,RKZI)
CALL KURTO (ZJ,NL,ZJB,SDZJ,RKZJ)

CALL KURTO (ZT,NL,2TB,SDZT,RKZT)

WRITE (6,200)
WRITE (6,300)%

WRITE (6,300 sy S
——"

“?JM%%%

9 WRITE (6,500) ZAB,VZA,SKZA, RKZA
WRITE (6,500) ZBB,VZB,SKZB,RKZB
WRITE (6,500) 2CB,VZC,SKZC,RKZC
WRITE (6,500) ZDE,VZD,SKZD,RKZD

WRITE (6,500) ZEB,VZE,SKZE,RKZE .



WRITE (6,500) ZFB,VZF,SKZF ,RKZF)
WRITE (6,500) ZGB,VZG,SKZG,RKZG
WRITE (6,500) ZHB,VZH,SKZH,RKZH
WRITE (6,500) ZIB,VZI,SKZI,RKZI

WRITE (6,500) ZJB,VZJ,SKZJ,RKZJ

C
200  FORMAT (//15X,'MEAN', 12 ‘| 73 CE',10X,'SKEWNESS',
*10X, ‘Ktmms " | H;"- }ﬂx,"?&RIA.NCE FROM Z'//)
400 FORMAT (//1 Sk ;i AT 0 X, ' SKEWNESS ',
* -1{!1, '"KUR i“'---""f»‘ri-, v
300 FORMAT (10%TalClfl T 4,15, 710. 4)
500  FORMAT (10Ke¥als DY\
C

CALL DIST (R4
CALL DIST (RB,NE,ige&sdii

CALL DIST (RC,Nl R&h

CALL DISTSEESS

i

CALL DIST 4
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c
C kkkkkkkhikrxd SUBROUTINE NORMAL ek dook ok o dodk s sk ke
SUBROUTINE NORMAL (EX,STD,Y1,Y2)
COMMON TA
10 E:ALL RANDUM (IA,IY,RN) e
V1 = Z*RN-1
CALL RANDUM (IA,IY,RN
V2 = 2*RN-1 =
S = VI*V1+Voemes
IF (S.GE.1) 7,
RNND = V1FEQRi g
RNN2 = VZ*Sg
Y1 = EX+
Y2 = EX4+RNE
RETURN
END
C s
¢ Ve 9
c k% ‘" B T T )
5 9 1y = 1Y+2147483647+1
6 RN = IY

RN*, 4656613E-9

g
n

IX = IX

IA = IX
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RETURN

kkkkAkkkkkkkh* SUBROUTINE SAMPLE #*kkkkichikkhkd
SUBROUTINE SAMPLE (X,Y,SX,5Y,NS)

DIMENSION X (100002 MRS $X (15),5Y (NS)

COMMON IA
20201 = 1R
CALL RANDINL 0T
K = RN*10006
IF (K.m, :
SX(L) = X(E
SY(L) = Y
CONTINUE

RETURN

IRETIA W

BB

D=0, ;

c= 0,

E= 0,
F= 0.
G =10,

B = 0.



40

Do 40L = 1,N
A = mHSX(L)
B = B4SY(L)

C = CHSX(L)#**2 '

D = DHSY(L)**2

E+SX(L)*sY (L)

E

CONTINUE
F = (N*C)-(A*
G = (N*D)- (B
R = (N*E-A%S#
RETURN

END

122

130

kkkkkkkkkhkd ’ 3 ke dk

SUBROUTINE DIS CLALT)

DIMENSION X oo iRy
Y 7

Rew K &

IF{CLH.LT(J) .950)130, 2 2

J = J+1
G0 TO 40

INTER = 0
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13

11

36

46
20

123

I0TFQ = 0

po 22 L = 1,INTER
KF(L) = O.

DO 36 I = 1,N
K=2

IF (X(1)-CLALT(K))11,11,13

E = K+l
GO TO 4

KF(K-1) = KPiiim

FoRuAT (13 A B AN \ER "LTMIT, 6X, SHFREQUENCY /)
M = INTER: -7 '
DO 46 1 = .
WRITE(6,20)0

FORMAT (10X, 3 (P12 55

Akkkkkkkhiikhk SUBROUTINE VAR #k&iikkikiddikk

SUBROUTIKRE VAR (X,N,AMEAN,VR)

DIMENSION X(N)
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SA = 0.

po 101 =1, N

SA = SA+(X(1)-AMEAN)*%2
VR = SA/N

RETUEN

END
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SUBRDI.ITIN'E
DIMENSION iuf
SA = 0.
DO 101 =
SA = SA+(X
B = SD**3’
SK = SA/(N*B)

RETURN . N

END }.;‘
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DO 301 = 1,N

SA = SA+(X(1)-AMEAN)**4

B = SD**4



RK = SA/(N*B)
RETURN
END
!*
//GO.FTOlF00l DD UNIT = TAPE,DISP=(OLD,KEEP),
. 1 LABE L=(,NL),VOL=SER=E1502,
/! ncn-mzmt--‘ Ay ,ms:za-lsnm

//GO.SYSIN DD *
!*
I
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