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naAMdIn N

®
nﬂvﬁ§HqﬂhLaué§ (Random Number)
1UNAT AT 13 ANUNENT TUANUAIUUUAT S 7 U q:ﬁbqidﬁﬁtanéutﬁuﬁh31u1u
N1sATNY A MSUTINAsAT 91 L awaufoguan uTs Fawnasrdunebaz1d18n15dr 4
L RUANATNTSATINUA=YAAT (1975 | 421) (Auold F1a=1TUsunruvos RANDOM
uaatnvéuﬁnnﬂruqnuaquuuéﬁﬂsﬁuaﬁuﬂﬁb 0 fis 1.0 Tn;1ﬁﬁnﬂh CALL RANDOM
(IX,IY,RD) F+fwasqQimos Wi 8y 1x Ao L avansa us nd 43 =01 LU wawAuvIn
fiiGu e wazounan 2147483648 T4 IX -dh:Lﬁuﬁﬂtfh&hﬁa=1ﬁ307unrudauﬁﬁu1m
. IY oona W IY RatSuarfi ut apdnaman fuwe s Turunruuoud ua:q:‘lﬂﬂﬁﬂ"ﬁn—'wum
IY hm q W ﬁwnfurquazsaunlunﬂfﬁfaq?Urunrudauﬁ1uqrnuénaiﬁkhﬁ
SUBROUTINE RANDOM (IX,IY,RD)
Iy =. IX * 65539
IF (Iy) 1,2,2
1l IY = IY + 2147483647 + l.
2 RD = IY
RD = RD * .4656613E - 9
& IX = IY
RETURN
END

N15AT 14N T HANUIIUVUTRZANA

- ] el
NATUANUAIULUT 380 Junisuanuasdaiiendumaammn ezt O 1 Sustad

_(x2)
B

f(x) = e , = ®< x < 4+ @

» [ _(ﬁ)}z . KB
B | 1+e
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NITAs 1M WUsANAINI S UANUAILUTA42aR  1J78 Inverse

Transformation @sudnslastad

. (x)
F(x) = J e dx
T
B[l-t-e P :l
. e
= _i e'x__u 3 _(%c)
Exigc
= X=Q
i 3 a [1 _E)J
= - +e
= g = (_:f:_:o;) 2
R
[Jd- e J
N 1 2
~(x2) |
l+e
- 1
X-a
- (5F)
1+ e
;(E_E&) - 1-F(x)
F(x)
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@+ B [ln(r(x)) e ln(l—l-"lx))]

ufo X c + B [ln(RAN) - ln(l—RAN}:I 182 RAN gnasuanuad

wuutanasuludas [0,1]

- (] . - 5 - -
s lUrunsuooud 11935191 ruanuasuuul a5 2 Au 2 1 ase s

SUBROUTINE LOGIST (ALPHA, BETA, X)

CALL RANDOM (IX,IY,RAN)

S = ALOG(RAN) —-ALOG(1l.-RAN)
X = ALPHA + S*BETA

RETURN ;

END

- e -
NATATINATUANuSuvLstuL OaL ana Ut uu Jua

nasuanuauuusiuL ﬁ.at 5n'JTU|. Hut Jua  tUunasuanus -‘Id-! ity rTzf‘u 31 S-J‘IJ'F! = Ou

l{_imf-zﬂ"
X-a
s _m(x-(ﬁ
£(x) =-}—elsl
28 ~-=®<ag<= , 8>0
M a=0
1 8 :
£(x) = — e
28 g>0

n1raTiafauUs aufnaruanuasuwusiul 8ae Snd vl fua 1o o = 0 1973

Inverse Transformation @sudn4lmstad
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|
g

F(x)

™ |

.:E o .—_}E b
_ 1[ g B ]
- i e =
2 - o
<R
= l [eo—e#- e B +eo]

[}
SR
L

[N

1

™

=)
£ 2[1-F(x]
-%X = In2+In[1-Fx]
B
x = -s[lnz + 1n {l-—F(x)‘)]
w0 X = -s[lx;.z + ln(l—-RAN)]

At TUsunsuoud 110351 an1Tuanua wUUTU L 08t Snd T Ul wd L Bua Lan <

APY AL
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SUBROUTINE DOUBLE (ALPHA,BETA,X)
CALL RANDOM (IX,IY,RAN)

ALOG(2.)+ALOG (l.-RAN)

Yy =
X =-1*BETA*Y
RETURN

END

NASAT14NATHANLAULUNGS

- o ] i ] ] ]
NATAT I UUTRNARNI T URNUAS wwuunafigni a8y uazaaut Sus tuusIns 31U

: \ 1.5
aasfin'ae a=1lgiUsunsuuor  NORMAL™ Faa=mRaiswiaangas
k

san, - K
i=1 * 2
k. o
12
iy X L Jwsta L asdnfiina suanuassuuUnAfdAT L 28 0 wazATAIN
uusdyau 1

RD 10wt LAY éuﬁﬂm ruanuasuvudsi L Aoaniurunsuuoy  RANDOM
- ‘ .
k yUWR"HIUATY DS RD; flazgnw sy

Tnminduaa #au auéu X a.zﬂr;'nrf'x'kna"v,au_:gufhn'uuanuq_-auum]nﬂﬁuﬁaf-tﬁu
ifomnwas k 1oatnantowis (infinity) &wmsulurunsufildarsiauddazifon k

Ju 12 (Aoataainasaannlul AfosnoRaLReY Aufanngaren aans 2l gy v

sag

1 walle .
System/360 Scientific Subroutine Package (36QA-CM-03X) Version

III p.77-78.
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12
X = L

RD,-6.0
i i

iL
-~ - - - ' L]
uazilo WM avanfds 1 sBunIuanua s 92 Inan 17 UAN LA LUUUNAT nufidan . RAULA=A Y

- L] '
1Oyt vaarsmaaNfin vun et uUs st nanaa = Sy

4

X = XX85 + AM
efl S 1 OuAYL Ouat vusnns sAuRNfin’ s

1
AM L Tunn sBuninfin mus
saulUsunsuooy  F9ldaTanaruanuasuuuung  udnslades

SUBROUTINE NORMAL (SMEAN, SIGMA,X)
A = o0.
DO50I=1,12
CALL RANDOM (IX,IY,RAN)
A = A+RAN
50 CONTINUE
X = (A-6) *SIGMA+SMEAN
RETURN

END

N15A7 14N T uanuaswULInaUaaNUy

1545145 LU FNARINT suAN AU UUUN AU RO AR AN | 2Funa =371 Do Lunsmy -
suRfin e 2 1dTSAu sl (Ramsay 1977) (auola 1AMans®1n1 suanua1dsuuasan

[NNAsHANLAIRUUUNG T amian duna suuasy Susted

F = (1-p) N(u,0?) + pN(u,c0?)
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L] L] - 1
WHIUATINTIAT X AazHI’INNITUANUSY N(y, 02) MIUA2IMUNa=LO8 1-p

2 2 - ' )
RAZ3IINNITUANLAL N(U,c“0%) mavaranuiaz=idu p 1nuft

10

11

15

2 Bl '
waz 0° 1uAn Muan afuuazalsuUsUsue 0 €.

1l

1] & i -
z ¢ LUuAIn MuAZRATuNIsURONUN wazainaunALRos

ST TUs UNTNUDY -ﬁ‘-a'lzfés:"}-anwuqmmqumhﬁdaamju udn e

SUBROUTINE SCALE (C,P,SMEAN,SIGMA,X)
CSIGMA = C*SIGMA

CALL RANDOM (IX,IY,RAN)

IF (RAN-P) 10,10,11

CALL NORMAL (SMEAN, CSIGMA,X)

GOTO 15 -

CALL NORMAL (SMEAN,SIGMA,X)

RETURN

END
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. - | b A
WAAIFIUaE LIUALREANURENI TN 1INTHZDI TUSUNTHAONAD LA oy LR 1Y luaTuTdun il

e TN TN S o ol P P PO g
R T e Tt L I T T

ExxhEa EE T e
EEddhkd ®x THESLS #=% FE T e T T
EETRkEE PRUOGRAME FUR SELECTING THE BEST o Aok ok ok
EFFERER ARELRESSIUN EUATION ERERETER
ExEhesx I 1
FEIEIEZ L) 3A_KmAKRD ZLIMINATIJN erHndnky
B kR aE 2) FURJARD SE_ECTIIN Eartan
EEefegk 3) 3TePnlSE EE S R
wEHeERE 4)  STAGEWISE RTGRESSION EXEREREE
TeEAEXE 5) ZURRELATION LELETL EERE L AL H
EEEXEXE TEEE Stk

*¢*#t!i#t#latutl*:#######t?#tilttlth*#vt#tttt*l##t#t#ﬁ#t*#t***
3#tv*####ﬂ#utt‘t#ttlt‘tv#t&t*#t*tlt##ttnxttt#ttvttttttttta*xtl

EXEFEEE LA LS 2 1 2
x ok £k DESLRIPTION SI4E VAULABLES ArERARES
EEEBXE XX{1,d0 = INJEPENUENT JARIABLES FERREEES
FEEXb X ¥Y(UI) = UEPENDENT VAR IABLES g
e E{1) = ERROR ERFE RS
ErEsxxw K = HJYDBER OF INDEPENDSENT VARIABLES bbbt bl
ke EkEEE N = HUMBER UF ULSERVATIONS EErhShE
HEEEEFG T

tt**##‘l*#‘#*!#‘*'#t*&“#!i‘ttutﬁ*tvﬁttt!t#‘t**ttt#t*$i#i$$tl#
li‘*#t‘!#t'l'tt‘&#l'l*tll*##"tt##*t*&t#**‘t‘t*t?**‘&’ttt#t#*ﬁ
UIMENS LY 4XI5UO,£11|VYI5UU}liET{lll;EISOUIgXAI500.llJ,KI500,llIp
*051(5)0),0S2(500),U531500),0S85(5001,0556(500) ,¥(500)
INTEGER P

CUMMaN IX

1C=12

PP =405

READI >, L2)SMZAN2, 51 5MA2
L2 FURMAT [ 2F 342

" RCEADIS, L) ISMEANL,;SIGMAL

L0 FIRMATI2F3.01

P=3

PL=P+l

K=P

KL=K#1

NTS5=5))

N=15

TJl=0.

TJ2=0.

TJ3=u.

TJU5=0.

Tub6=0.

TSEl=J..

TSE2=J.
TSE3=J.

TSE5=v.

TSE&=J..

T51=0..

T52=).

TS 3=0..

T55=0.

TS6=0.
B T T T T sttt e e e T e R e L et

EEkEkEREEE GENERATE FIXED INDEPENDENT VARIABLE bt o todd
#tt*ti#t##ttt.ttt#tt####t‘ttt#ttttttt#‘tt*‘*f‘*ttltlt‘t*it*‘#t

ALP=1J2.

DO 14 1=2sKl

BETII)=1.
14 CONTIJE

IX=973253

DO 16 J=2,K1

ou 18 I=L,N

CALL 4JXMALISMEANL,>31LMALsXX(1sJ))
18 CUNTINJE
lé CUNTINJE

R e A e N e e N e N e ol e N e N el ol e N N ol e e e e e R

kT
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e T T T T TR R A R
TEEEEE SEVERATE ERROR & OEPENDENT VARIABLE FERAEEETRS
P T T P R L R S S R e L A LR LR b bt
’ D3 172) LET=1,NTS

DU 20 [=1,

CALL SCALELLIL,PP,SMEANZ2,SIGHMA2,ELI))

20 CINTIHUE

DI 22 I=1,N
S34=0.
DI 24 J=2,K1
SBA=SBA#({3ETIJ) *XX115J1)

cCccoO

2% CUNTINJE

Y{I)=ALP#SBA+EIT)
22 CONTINJE
[ *##t##ttt*vt##¢*t¢###*##$#*#¢tt###t##o:#t#####tt*t#*t#t#*##t*##
c e EEREEE TRANSFRUMED DATA PFTT T I TS L.
4 & ¥ htttttkmttels*t#tttt#.Nl#ttt#tIst#ttﬁtt**tt**t####tt#*##*#t fhkdk

Du 223 I=1,\N
YY(1)=ALIG(¥[I)+1)
223  CINTINJG
DU 231 J=2,K1
DU 233 I=1,\
233 XU I5J)=ALIGLXXII,J)¢#1)
231  CUNTINUE
& DO 28 1=Ll,.N
X(I,1)=1.
28 CONTINUJE
DU 11 I=1,N
D3 13 J=1,Kl
XA(1,00=A11,J)
13 CONTINJE
11 CONTINJE
CALL 332C(Vs&sK1yXsYV UL 4SSEL1,SS1)
TUL=TJl+J1
TSE1=TSEL+SSEL
USLIL=ET)=5521
TS1=TS1#551
K=p
KL=P1
DU 27 I=1,%
D2 29 J=1,Kl
29 XL I1sd)=XA01sJ)
27 CONTINJE
CALL FORw{NsKsKLlsXsYY,U2,SSE2,552)
TU2=TJ2+J2
TSE2=TSE2+SSE2
$ 032 (LET )=SSE2
[$2=TS2+5S2
K=P
K1=Pl
DU 43 I1=1,N
DO 45 J=1,¢1
+5 AUL130)=XAL1,J)
43 CUNTINJE
CALL STEPINsKsKLlyXs Yy J3,SSE3,553)
TU3=TJ3+J3
T5E3=TSE3+SSEJ
0S3({LET)=55:0
TS3=TS3+553
K=pP
K1=P1
DU 73 I=1,\N
DO 75 J=LsKl
75 X(I,d)=XA(1,J)
13 CUNTINJE
CALL STAGE(YsKsKLsXsYY,U55SSE5,S555)
5 TU5=TJU5+U5
T3ES5=TSE5#55E5
55 (LET)=55E5
TS5=1535+555
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135
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123
125
L27
131

L33
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K=P

K1 =Pl

D0 87 I=1,n

VU 89 J=1,41

Al1sJ)=XA(1,J)

CUNTINUE

CALL “JDZLUNS KKl XYY ,U6,5526,556)

TUG=T J5+Ub

TSE6=TSEo+3SEon

056(LzT)=5520

T56=TSb+550

CUNTINUE

J1=TUL/NTS

SSEL=TSEL/NIS

3SL=TSL/NTS

U2=TUZ/NTS

SSE2=TSE2/NTS

552=T32/NTS

U3=TUL/NTS

SSE3=TSE3/NT3

353=TS3/NTS

U5=TUS/NTS

SSE5=TSZ5/NTS

555=T55/71TS

Ub=TU5/ 4TS

33E6=T3E6/NTS

S56=TSo6/NTS

SUMl=0.

SUM2=0,

SJIM3=0..

SUM5=0.

3UH6=LJ-.

DO 135 I=1,NT5

SUML=3J4L+#{USLIT)-SSEL)*%2

SUM2=5JM2¢ [IS211)-5SE2 }#%2

SIM3=3J43+(IS3(1)-S3E3)%*2

SIM5=3JM5+(1S5(1)-SSE5)%%2

SUM6=S5U46F(IS6(1)-SSEL J=*2

CONTIN JE

SDL=SJML/LNIS-1)

S0 2=SJ42/I(NIS-1)

SO 3=SJM3/INTS-1)

SU5=SJM5/INT5-1)

SU6=5UM6/ INTS-1)

MR ITE(6,119)

FUORMATI%5(,* AVERAGE OF RESULTING® /SOX, " *stkkhb bk xhbtohktksst /)
WRITE(6,121)

FURMATI 43X y"U" 17X, "SSE" J19X,* MSE' ,16X,'S.0'/)
WRITE(S5,123)J1,SSEL1,551,50D1

FORMATI5X; "BACKWARD ELIMINATION® 1 18X4F10.5;F20.5,F20.5,F20.5/7]
WR ITE(6,L025)U2555=2,552,5D02

FORMATIS5{, "FORLARD SELEZTION "318X,F10.5,F20.5,F20.5,F20.5/)
WRITE(5,127)U3,S5SSE3,553,5D3

FORMATIS5X,"STEPWISE ' 318X 3F10.5,F20.5,F20.55F22.5/7)
ARITENG,131)U5,SSE5,555,505

FORMAT(5X, 'STAGEWISE RESRESSIUN';lBX,F10-5uF20.5|F20.51F20.5/'
WRITE(B6,133) U6, S5c0L,S56, SDo

FORMATL5¢, "ZIJRIELATIUN DELETE '3 18X,F10.5,F20.5,F20.5,F20.5/)
STOP

EdD
e TR T 3 2 2 2 g aa
i XAAREEERARE & &k BAZKHARD ELIMINATION TEEEREEREERERE AL #

R T I Tl L LTI TT e

SJBROJUTINE BACKINsK,KLsX,Y URL ;SREL,SR1)

DIMENS IUON Xl5d0:ll)s¥(500l;Blll);XTl11.5001.XTY(11!,
*Flll].FﬂlNllllsXU(SUO;lll:YPlISOOl:kESLlSOOl,
*XOTY(LL) XLl 500,110 ,X0TL11,500)

DUUBLE PRECISION YTY,S1,52,SS5R,;SSE,RF

YTY=0.)
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201

27
25

33

101

39

35

51
49

55

53

57

65

DU LT I=1,N
YTY=YTY+iv[(1)*Y(1))
CALL BETAINsKL» XsY,B)
DU 25 I=1,N

DU 27 J=1,Kl
XT(Jsl)=X11,4J)
CJUNTINUE

JO 23 l=1,<1
XTf(I)=0.0

DI 31 J=1l,i
XTYII)=ATY(L) #IXTUI,J0%Y(J))
CUNTINUE

51=0.0

DI 33 [=1,41
SL=S1L+(3(1)1=XTY (1))
II1=0

10=2

JJ=1

DO 9 I=1,N

00 11 J=1,Kl1
X0(1sJdi=¢X{1,J)
CONTINJE

DJd 35 J=1,Kl1

DO 37 1=1,4N
IF(X{I,J)aEueX(1,13)) GGTD 37
XJUIsJJ)=XI1,J)

wJTO 37

JJ=JJrl

CONTINJE

COMTINIE

Kl=Kl-1

CALL 3zZTAIN,KL,XJd,Y53)
DU 49 I=1,i

DI 51 J=1,K1
AUTIJ,1)=XU(1,5J))
COMNTINJE

DO 53 l=1,K1
AUTYLI)=D2.0

DJ 55 J=1,N
AOTY(L)=XUTY (1D #IXIT(I1,0)%Y(J))
LUNTINJE

52=0.0

DU 57 1=14Kl1
S2=S2#{30 1) =XUTY(I))
SSR=51-§2
SSE=(r1Y-S1)/({N-K-1)
RF=SS/55SE

I1=11+1

FILII)=}F

10=10+1

KL=K1l+1l

IF{I0.LE.LL) SOTD 121
Id4=2

RMIN=F{1)

DU 65 i=1,11
IF(RMIN.LE.FLL1}) 5010 65
RMIN=FIl[1)

IM=1+1

CONTINJE

FMINL 1M )=
FTAB=b.0b63
IF(FMIN(IM),.GE- FTAB) GOTO 121
JJ=1

DO 67 J=1,Kl

DU 69 1=1,4N
IF(XIIsJ)ecieX({I,1M)) GUTOD 569
X{i1:J00=X11,1J)
IF[1.El.N) GOTO 71
oJTO0 o?

228
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29

31

16

2

39

5553

45
43
&1

111

229

Jd=Jl+l

CONTINUE

LONTINJE

K = -1

Kl=Kl-1

IF [KL.LE.2) GUTOD 121

GO TO 2ulL

DO 65 I=1,N

DU 68 J=1sK1

XLLUIsJd=X(1,4)

CUNTINJE

CALL BETAINsSKL,XLLsY,8)

CALL PREINSKLsBsXLL,Y,YP1,RESL)
LALL JSTATIN,Y+YPL,JR])

CALL SYSQEIN, KsKLsXLL,y ¥, By SKELySR1)
RETUR A

END
R e e e TR o R g g e 3 g gy

s ke rrre btk FORHWAR) SELECTION ke kb ket rrihrlkie gk
AR AR R S R e s R Y I R T I I
SJBROJTINE FIRMIUNKsKLls XY UR23SRE2,5R2)
DIMENSIJIN X{5U00411)4Y(500)sRILL,11)3sRR(1L,11),
*X0(532, 11) ,4011,11) 4XC{500,1L),PAR(LL) ,YP2(500),
®¥XUT{LLs500), XUTY(LL),B{11),X11(500,11),CO(11,11),RES2(500)
DJIUBLEI PRZCISION YTY»51,52,S5RsSME,F

K2=K1l+1

NO=Kl-1

YTY=0.0

DU 8 I=1,\N

YTY=YTY+IY(1)d%Y(1J))

CONTINJE

CALL LIRLINsAKLy X507 ,4R)

DU 27 1=2,Kl

IF (RUI,K2).LT.0.0) GOTU 29

RRII,<2)=RI[1,42) :

GUTO 27

RR(I4£2)=-RL1I,K2)

CONTINJE:

1u=2

RIAX=rRR[IUs¢2)

DD 31 I=3,Kl

IF (RREI,<2).LE.RMAX) GOTO 31

RMAX=RR(I,K2)

Iu=1

CuNTINJE

D0 16 I=1,N

KIl(Isll=1.

IL=2

DO 22 I=L14N

X2(1,1Ld=X(1,10)

DO 37 [=1.N

DU 39 J=l,K1

XCLI44)=X(14J)

CONTINUE

JJ=1

DO 41 J=1,KlL

DD 43 I=1,N

IF(X(IsJ)aEYaX{ 11040 GUTO 43

XCH.JJJ:MI.JJ

IFlI.c0.¥%) 3270 45

GUTD %3

Jd=Jyel .
CONTIANJE

CONTINJE

IR=2

Kl1=Kl-1

IL=IL#1L

DU 47 J=14K1

DJ 49 I=1,N

IFIXCUIsJ).EQ.XCII,IR)) GUTO 51
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GOTO 49
51 XJ(1,IL)=XCl1,J])
49 CONTINJE
7 CuNTINJE
CALL CIORLINs;ILsXJyYaCU)
ML=1IL+1
DU 53 1=2,41
DU 55 J=2,i1l
55 Al I5Jd)=C011,1)
53 CONTIHJE
CALL VERSI[MLl,A)
PARIIR)=1 -1 1o ML)/LALILsIL)®ALML ML) ) %%,5)%%2
IR=IR+1
IL=IL-1
IF{IR.LE.KL) L0OTO 111
PHAX=PAR( 2)
DU 57 1=2,K1 "
IFIPMAX.53T.PARIL)) 5ITO 57
PHMAX=PARII)
MR=1
57 CINTINJEI
IL=IL#+1
DD ,59 I=1,N
59 XI(I,1L)=X211sMR)
Kl=1IL
CALL BETAINsKLl3XO0,Y4B)
DO 71 I=1.n
DO 73 J=1,41
13 XOTUJ,1)=XUlI,J)
71 CUNTINJE
DU 75 I=1l,¢<L
XUuTYil)=D.0
DO 77T J=1,N
17 XOTY(L)=XOTY{ L) +(X2TIL ,0)%Y(J))
75 - CUNTINJE
S1=0.0
DJ 79 [=1.K1
19 S1=S1+#(3(1)&XITYLI))
Kl=Kl-l
CLALL 3:=MAIN.KL, XU;Y,8)
DU 87 I=1s\
DU B9 J=i,Kl
89 XUTIJJII=XJ[IIJ’
87 CUNTINJE
DU 91 I=LsKl
XOTY{(I)=0.0

DO 93 J=1,N
93 XOTY(I)=XOTY (1) +{XOT(I,23%Y(J))
91 CUNTINUE

52=0.0

DO 95 [=1,K1
95 S2=S2+ (3 (I)EXOTY(1))
SSR=51-52
SME=(rTY-S L)/ (N-K1)
F=SSR/SME
FTAB=o0.6J
IFIF.GEL.FTAB) GOTD 501
345 DO 97 L[=1.N
DO 99 J=1,Kl
99 XII(I,0)=X0(1,J)
97 CONTINJE
CALL JETA(NsKL,XIl,Y,8)
CALL PRE(Ns <1, ,BsXI1,Y,YP2,RES2)
CALL JS3TAT(NsYYPZyJR2)
CALL S4SJEINsK,K1,XI1,Y,BsSRE2,5R2)
GOTO 444
50L IF {ND.3T.2) GITO 401
KL=IL
wJTO . 3%5
0L Kl=NJ
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NU=NO-1
10=MR
DJ 60 1=1,N
DJ 62 J=1,41
62 Xi13Jd)=4211,J)
60 LONTINJE
GOTOD 555
RE TURN
:f?t#*k#v#t#kt*###:#***#*t###t##t##t#ﬁ#t*tt#*#*t#t#*#*#tt*####
FE rEERE ke k kb kR R Rk STEPWISE Rk ks dkhkk Rk ok
e e L o e Tt LT T Tl I T I Ty Ty
SUBRUJTINE STEP(NsKsKLyXyY;UR3,SRE3,S5R3)
UDIMENSIIN X(5)0,11),Y(500) ;R(L1,11)4RR(LL,I1L1),
#XJ (530, 11),8010,11),20U0L11,010),PAR(LL)+XC{500,11),
®*XOTOLLy520) 2 XUTY(LL)aB0LL )y XR(500,110,XRTI11,500),
*XRTY(LL)FLLL) o FMINILL) s XJJLI500,11),YP3(500),RES3I(5C0)
DOYJBLE PRECISIUN YTY, SLly S2;S5SR;SSE,RF
K2=Kl¥¢1l
NJ =K1
YTY=2.)
DL 8 +=1,N
YTY=YTY+IYLI)%Y(1))
g CUMTINJE
CALL CURLIMNgKLsX,Y4R)
DI 27 1=2,:K1l
IF [R{I4€2)eLT.0.0) 50T0 29
RR(I4X2)=K[1,K2}
GUTD 27
29 RRIIsC2)=-R11I,K2)
27 CONTINJE
i0=2
RYAX=R[1D542)
DU 31 1=3,Kl
IF [RRII,K2).LE.RMAX) GUTC 31
RYAX=RAR[I,42)
10=1
31 CUNTINJE
DO 16 I=1l4\

-+
&
>

IR el R

XO0lI,L)=1.
16 CUNTINJE
IL=2
D0 22 I=1,N
22 XO(Is1lL)=Xx11,10)

DJd 37T I=1,4N
DO 39 J=1,K1
39 XC(IsJi=X(1,J)
37 CINTIJEI
JJ=1
DU 41 J=1l,Kl
U] 43 [=1,4
IF(X(1,0)eEiaX(I512)) GOTO 43
XClI,JdJ)=Xx11,5J]) '
IF({l.cdei) LUTU 45
GuUTO 43
45 JI=JJ+rl
43 CONTINJE
41 CONTINJZ
KL=K1l-1
- IP=Kl
305 13 =2
111 IL=IL*+1
DO 47 J=1,.K1l
D0 49 1l=1,1
IFIXCIIsJ)eEdeXCl1,1R)) GOTD 51
GOTO 49
51 XIU1saL)=XCl1,J)
49 CUNTI{JE
47 CONTINUJE
cAaLL :J{].‘ Hadly XU: YyCU)
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Ml=1IL#1
DO 53 I=¢,11
VU 55 J=2,Ml

55 Al1,1)=Ci(1,4)

53 CONTINJE
CALL VERSI(ML,A)
PARII{I=4—4lILleJ/[$lIL:ILI*Q[HI:HLI]**.5I**2
IR=IR+1 ’
IL=IL-1
IF{IR.LELKL) 50TO 111
PMAX=PAR( 2)
DO 57 1=2,Kl
IFI{PMAX.3T.PARLI)) SUTO ST
P4AX=PARI(I)
M rl—_-.l

57 CINTINJZ

444 IL=IL*1
DU 59 i=l,N :

59 XI(I,1Ld=XC(1,sMR)
JJ=1
DU €) J=1,K1
J0 62 I=1,N
IF{XCl1gdi)eEQaXCLI,M)) GOUTO 62
XClI,J03=XCl1,;J)
IF{I.EQ.N) 3370 64
GJTD »2

34 JJ=JJtl

62 CONTINJE

60 CINTINJE
IP=1P-1
KL=IL
LALL 3=MALN, KL X0, Y,8)
DO T1 I=1,N
D0 73 J=1,Kl
73 AT, 10=X011,J)

71 CUNTINJE '
DO 75 I=1,Kl
XOTY(I)=0.0
DU 77 J=1,\

77 XOTY(Lda=XOTv{ 1) +{AITEI,;J)%Y{J))

75 CONTINJE
S1=0.0
DU 73 [=1,K1

19 SL=SLe{BILI)&XOTY(1))
I1[=0
1Z=2

202 JR=1
DO 122 I=1,N
DU 12+ J=1,¢1

12 XR{I,J)=X0(1,J)

122 CONTINJE
DJ 120 J=1,(1
DO 123 I=1,\N
IFIXO0(I+J)eEJaXDlI,1Z)) GOTO 128
AR[I,J)=X011,1)
IF(I.EQ«N) GIOTO 130
SUTD 128

130 JR=JR+]

123 CUNTINJE

126 CUNTINUE
KL=Kl-.1
CALL BETAIN,KlsXRsY,431
DU 142 I=1,\

DO 14% J=l,kl

L4 XRTUJ,I)=XR[i,sJ)

L42 CUNTINUE
DJ 146 I=1l,Kkl1
XRTY(1)=).0
D0 143 J=1,\



L4y
146

150

158

66

16%
Le62
160

76
74

78

6T6

333

XRTYIL)=4XATYi L) #(XRT(L,J)%Y(J))
CONTINJE

$2=0.0

DI 153 I=1,Kl1
S2=S2+(311)*¢X3TY(1))
55R=51-32

S3E=(rTY=-SL)/ IN-KL-1)
RF=SS/SSE

11=11+1

FIIT)=1F

IZ=12¢+1

KL=KLl+1

IF(IZ.LE.IL) wOTO 202
44=2

RMIM=F{1)

DO 158 I=1,11
IF(RMINLLE.F(1)) 50TD 158
RAIM=F (1)

Ail=1+]

CINTINUJE

FAIN(44)=R41N

FTAB=b6.63
IFI(FMIN(4M) . GE. FTAB) GUTO 333
iP=1pP+]1

DJ bbb 1I=1,d
XCUI,IP)=XO(1,MM1)

JJ=1

V0 162 J=1,K1

DU 162 I=14N
IF(XI{I2J)e2daXOl1sMM)) GOTO 162
X0(I50J))=X011,4J)
IF11.EQ.N) 5310 164

GJTD 152

Ji=JJ+l

CUONTINJE

CIMTINUE

IR=2

KL=1IP

IL=IL-1

IL=IL+1

DO 68 J=1,Kl

DU 70 [=1,N
IFIXCll4J3.:Q.XC(1,IR)) GODTO 72
GOTO 1)

X)(I,ILd=XCLl1,J)

CIMTIJE

CUNTINJEI

CALL CJIRLINsILsX0sY,sCO)
ML=IL+1

DU T4 [=2:41

00 T8 J=2,M1
ALIsJd)=CJlI,J)

CONTIVJE

CALL VERS({MLl,A)
PAR(IR)I=1=ALiLsML)/LACIL, IL)*AIML ML) ) =2, 5) %%2
IR=IR+l

IL=Ic-1 :

IF{IR.LE. K1) wUTU 222
PMAX=PARI 2)

DU T8 [=2,K1
IFIPYAXeUT2ARLI)) LOTOD 78
PAAX=PARL 1)

MR=1

CUNTINJUE

IFIMR.ZQ..IP) S0TO 676
GUTD 444

KL=IL

GITOD 279

NU=NJ-1
_IF(NO.GT.2) GUTO 405

233
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Kl=IL

GUTD 749

KL=1IP

SUTO 305

DO 80 [=1,N

DU 82 J=1,Kl

XJJILl,))=XUtl,J)

CONTINJE

CALL OcTAIN,<Ll,XJJ,Y,0)

CALL PREINsKLlsBsXJJsYsYP3,RES3)
LCALL JSTATIN,Y,YP3,JR3)

CALL SHSJE(NSKyKL,XdJyYsB,sSRE3,SR3)
RE TURN

o T
R Y I I T ——

T RET R SRk STAGEWISE REGRESSION FRERERFREEERE AR
*x ***&ttkk#t‘#####t*####$$******t**t##t#ttt*#*ttt####*#**##**#
SUBRIJTINE STASE(NsKsKLs X,YsURS5,SRES,SR5)

DIMENSION Y(5200),X(500, L), XRTY(11),XRT(11,500),B(LL},
¥BU(L1L):H Y31500) 5 XRU5ID,L1 )4 XCI500411),2(500),YPRE(500),
*RR(11),PRALLLD, XMMI500,11) +¥YP5(500),RES5(500)

Nil=2
DO & I=1,N
YJ(I)=(1L1)

CALL CJIRRE(Y,41sX5Y,3R)
DJ 17 [=2,Kl1
IF(RRILI-LT.V.0) S0UTO 19
PRR(I)=RR(1)

GOTO L7

PRRII) ==rR (1)

CONTINJE

Iu=2

RMAX=PRR(ID)

DJ 21 I=3,Kl

IF TRMACLSELPRR(T)) sUTU 21
RAAX=PRI(1)

1)=1

CONTIVJE

DO 23 1=1,N

D) 25 J=1,Kl
X0(I,J0=X(1,J)

CUNTINJE

IL=2

DU 27 I=1,i

AO(I, IL)=Xx{1,10)
CINTINJE

Kl=IL

CALL SETAIN;KL;X0,¥ ,8)
DY 34 I=1,K1

Bo(r)=8(1)

CALL PREIMNsS<LsBsXOsYy YPRE,2Z)
Kl=K¢1l

JJ=1

DU 47 J=1,Kl

DO 49 1=1,N
IFIX(I2J1a22X01413)) GOTO 49
X11,J0)=X[1,J)
IF{I.EJ.4) 50TO 51

edTN %3

JJ=JJrl

CONTINJE

CINTIVJE

Kl=¢

CALL CUORRE(N KL ¢XsZ4RR)
0J 65 [=2,KI1
IF{RR{I})aLTade0) GITD o7
PRRII)=RRI[1)
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30710 b5
67 PRRII)==3R(1)
55 CUNTIHJE
I0=2

IMAX=PRL1])
DO 69 1I=3,Kl
IF (RMAX» GE.2{R({ 1)) GOTJ 69
RMAX=2R3[ 1)
Io=1
69 CONTINJE
DJ 7L L=1ls1d
DO 73 J=1.K1
[E XR{IyJ)=X(1,4)
71 CINTINJE

IL=2
DU 75 1=L,H

75 ARMI,ILI=X(1,10)
Kl=IL

CALL SETA(N,KL XR,Z,8)
DO 89 I=1,N
DO 91 J=1,¢1

91 XRT(Js L)=XRII,J)

89  CONTI{JE
DU 93 1=1,KI1
XRTY(I)=)40
DU 95 J=1,MH

95 ARTYLIN=XRTYL 1) #IXRTLL,,J)*Z1J))
93 CONTINJE
SUM=0.2

D) 97 I=1,Kl
97 SIM=SJI#13(I)*XRTYII))
LT 2=0.2
D3 99 I=1,N
99 LTZ=4TL+ 1 241D 21 1))
ISUM=).D
DJ 101 1=1,\N
101 LSUM=ZSJ4+ZI11)
ZAEAN=Z3 JM/N
IS FHNE( IHEAN®®2)
SS5E=ZT1-S)14
SSR=SJ4-Z541
SHASE=53E/IN-2)
F= 353/ 3143E
FTAB=5.63
IF{F.LT.FTA3) GNTU 125
K=K-1
Wid=NN#+ ]
BOlL)=82(1)¢B(L)
BO(NNI=312])
DU 123 I=1,N
L03 AO(TI, 4N =X[i,10)
IF{Ketdsl) 50TU 105
JU 120 I=1,N
100 YII)=£11)
CALL PREIN,KLsB sXRsY, YPRES Z)
GOTO 333
105 K1 =NHN
D1 103 I=1,N
128 r{I)=Y211l)
DU 110 I=1,N
DJ 112 J=1,4<1
ALI,d)0=X211,04
L12 XAMII ) )=X011l,4J)
110 CUNTIJJE
DU 11% I=1,¢1
11% sl I)=03(1)
CALL PREUNsCLsBsX4Ms¥, YP5,RES5 )
CALL JSTAT(N,Y,YP5,Ul5)
CALL SHSZE(NsKsKLsXMM,Y,B,SRES, SR5)
RE TUR
END
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frdtgkkrtebb e kbbb ke b kbbb btk w bbb kb hkk bk ak rnd ke ke R RS
we kb pe ey ~CRRELATION DELETE ek kdkodkok fokdok okl
kkphtanke bk ko bbb s kbt btk h ko h b hr i kb kb kb ke rakk ik tdbhkkd
SUBRUJTINE CIUELIN,;KsKL s XsYy URS ,5RE5,5R6)
DIAENSION X{500,LL),YE500) 4XMZBAN{LL) ,RI1L,11),RR(1L,11),
EXMI52D,LL) gXxMT(LLy500) , XMTYILL),FULL) ,FMIN(LL) ,
#3( L1)yXTILL,500):&ATY(LL1),XNNI500,11),YP6(500),RES6(500)
DUUBLE PRECISIUN YTY,S1,5Q,552+RSUM,S5M,52,55R, SSE,RF,55SQR,SQR
YTY=2.J
VU 8 l=1,N
YTY=YTY#(YLL)*Y(I))
8 CONTINJE
555 CALL JETA(N,KLl;X,Y,B)
J] 14 I=1,4
DU 16 J=1,K1
16 XT{Jy1)=X(1sJ)
L4 CINTINJE
DO 18 I=1,¢1
ATY(I)=0.0
DJd 22 J=1,Hd
22 XTY(D) =XTY(I)+( XTL1,J0%Y(J))
18 CONTIIJE
S1=0.0
LD 24 I=1,K1
24 SL=SL+(BLLI)*XTY(1))
DI 13 J=Z,K1
SIM=0.0
DO 15 I=laN
15 SUM=SJY+X(1,J)
AMEANL ) ) =SU4/N
13 CONTINIJE
DU 17 J=2,K1
uud 19 IM=2,<1
RSUM=).0
S3=0.0
55Q=0.2
DU 21 I=1,N g
RSUM=RSJM+LLIX(I sJI-XMEANLJ D) *( X1 I, IM)-XMEAN([IM)))
SI=SA+( X1 14J)-XMEANLJ) )& %2
SS5Q=SS52#{ Xl 1lg IMI-XMEAN[IM]) ) &%2
21 CONTINUE
5SQAR=531¢%*(,5)
SJIR=51%%{.5)
SH=503%552K
RIEJs14) =RSUM/SH
19 CONTINIJE
17 CONTINJE
DU 27 [=2,K1
DO 29 J=2,K1
IF(R{I,J)«LT2).0) 30TU 31
RRII]J1=R|.1|J]
GuTO 272
31 RRII,4)=-R(1,J)
29 CONTINJE
27 LINTIYJE
Ip=2
Iu=2
Jr=3
RIAX=RA(2,3)
DU 33 I=2,K1
DO 35 J=2,4Kl
IF{RRII,))«EJ-RR(I,1)) GOTO 35
IFI(RMAX .uE-RRII,J)) 50TO0 35
RA4AX=RA(1,J)
P=1
D=1
JP=J
35 CINTINJE
33 CUNTINJE

el nl Rl
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I11=0
IT=0
222 Ji=1
U0 37 I=1,N
03 39 J=1,Kl
39 XMII,J)=X11.1)
37 CUNTINJE
DI 41 J=Ll,Kl
U0 43 1=1,1
IF(X({1sJ)aEYX{1,1IF)) GUTO 43
XAlI,4J)=X11,J)
IFII.E0.¥) 3370 45
GOTO %3
45 JI=JJr |
43 CONTINJE
1 CONTIJE
Kl=Kl-1
CALL J3=TAINGKLyXMyY,01
DO 53 I=1,\N
DJ 61 J=1,K1
61 XAT(Js1)=XM(1,J)
59 CONTINJE
D0 63 I=Ll,Kl1
XATY([)=0.0
DO 65 J=1,\N

65 AHTYCI)=AMTY LI )+ (AMTL I, d)%Y(J))
63 CINTINUE
$2=0.0

DU 67 I=1,K1

67 S2=S2r(B(1)eXATYILI))
SSR=S1-52
SSE={/TY-SL)/IN-K-1)
RF=55R/3SE
1I=11+1
Fl I11)=R1F
IT=1T¢1
Kl=Kl#l
Ip=Jp
IF(IT.LTa2) GOTO 222
FTAB=6.063
IM=10
RM IN=F({1)
) 70 1=1,11
IFIRMINGLE.FLI)) GI2TD 710
RAIN=FILI)
IM=yp

70 CUMTINJE
FMIN(1M)=Rili
IF{FMIN(iM). LE.FTAB) GUTO 500
JJ=1
DO 75 J=1,K1
DD 79 I=1,N
IFEXUTI,J) 024 XUI414)) GOUTO 79
X{1,JJ)0=X11,J)
IF(I.ZJaN) LwOTO 81
2JTD 73

81 Jud=JJr]

79 CUNTINUJUE

75 CINTINJE
K=K-1
Kl=Kl-1
IF(KL.3T.2) 3UTO 555

500 UJ 89 I=1,\N
DO 91 J=1,Kl

91 KAM(1,0)=X(1,J)

89 CONTINJE
CALL BETA(NGKLyXNN,Y,B)
CALL PIEIN KL 3B X Iidy Y, YP64RESS )
CALL JST&\Tl“]Y:YPE‘D:U%b) "
CALL S‘SJE‘“JK!KIJXNJ!YlBlSREﬁlSR6’
RE TURN
END
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I T It Tttt
FREREEESECEEEE S XK U'STATISTIC R T Y
B R L T g e S b 3 P T DU SRR PRy
SJBRUJTINE USTATIN,YU,PYP,U)

DIMENSIIN Yul500),PYP(500),P(500),Al500])

M=N-1

DU 20 1=1,M

PLIN=2ryPlI¢L)-YUILL)

PLT)=2L{1)/vJLI)

AlI)=vJl1+l)-YUull)

AlLIl=ALI)/YUll)

CONTIVJE

SUM=U.)

D) 25 1=1,1

SIA=SIAH(P(L)-ALTI))E%*2

SMSE=3JM/N

TSUM=J.0

DO 30 I=1,M

TSUM=T3J4+AL])%%2

RSUM=TSJ4/N

J=1 SMIZ/3SUM D *%(1./2.)

RETURN

END _

P L T R e e T e e T
Fxkkadk kR Rk ekEE CORRELATION e S ST P RS

X e kb bk bk ek F ek kR bkt kbR kb ek Ak ko kR R ek ko ke kdkkk

SJBRIJTINE LIRREIN,KLy XLy YLyKRL)
DIMENSION YLI500),XL{500,11),XMEANILL),RLILL)
D3 11 J=2,Kl .
SJM=0.)

LU 13 I=1,4N

SUAESUMRXLLL , d)

AMEANLJ )=5u1/N

CUNTINJE

YSUM=0,0

D0J 15 I=1l,N

YSUM=r3JM+YL (1]}

YHEAN=Y3JM/N

D) 17 J=2,K1

RSUM=).0

S3=0.0

353=0.2

DO 19 I=1,\N
RSUM=RSJH+L(XLII,J)-XMEAME{J) ) *(YLI(I)-YMEAN))
SA=SA#L XLI T Ji-XHEANL J) ) 222
550Q=SSJtIYLIII-YHEA ) *%2
CUONTINJE

SQAR=54**,5

SS5QR=5S5J«*,5

SM=5QR#55 JR

RL{J)=RSJ1/5M

CONTINJEI

RETURN

END

e rRkE xRk REb kR Rk ke kR bRk bRk Rk Tk ke ke kR kR Rk ok kE kokkk kokkok
EEgkkexRknEE kR PREDICTION e

EEEEEEECERREERFRRSR SR G R RRk KA E R k& ok ook kg okk SdololofoR Kokl ok gk
SJBRIJTINE 2REI(N,KL43Z4sXLZ,YL,YP,RES)

UIMENSIJON ¥Y£1500),XZ1500,11),YP(500),RES(500),BZ(11)
DO 13 I=l,N

YP{I)=3.0

DU 15 J=1,4K1

YP(I)=vyP(LI*(B8Z(J)eXL(1,J))

CONTINUE

D0 17 I=1,N

RESIL)=Yelid=-YP(I)

CONTINJE

RETURA

END
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P e R P S P T T T e e T s
SRk ke EEERkE VERS MATRIX EhERckkkE Lk
e T T T T T T e e
SUBROJTINE VvERS(K2,4)

DIMENSION Alli,1l1)

DJ 20 L=2,ke

IFLAIL,LY) 56556456

QIL,L.I:‘lo/A(L’Ll

DI 5 I=2,K2

IFII-L) 345,3

AlI,L)=—A(1,L)*AlLsL)

CUNTINJE

DD 10 1=2,¢¢

DD 10 J=2,K2

IF((I-LI®(J-L)) 9,10;9

AlIsd)=allsd)-alI,L)*alL,J)

CONTIHJE

DO 20 4=2,K2

IFIJ-_018,20,18

AlLsJdi=~A(LsJ)*AlL,L)

CONTINJE

00 25 [=2,¢¢

DO 25 J=2,K2

All,Jd)=-All1,Ji

RE TURY

END

T T R N I R R R e s e e R R R S Rt Rt
EEEEEEEEEK CIEFFICIENT OF REGRESSION EEERRRREE R RAR

L R i Il i it T e s I F 22222222222 2222222 22 22 ]
SUBRJIJTINE BETA(N,KL s5XsSY2SHB)
JIMENSLIN S5XI500,11):SYL500),S3(11),SXTI{LL,500),SXTY(1ll]),
*A(L1,LL0),50(LL,11)

DOYJBLE PRECLISION S5JM:SIK

V0 20 [=1,N

DU 25 J=1,K1
SXTUJs1)=5X(1,41)

CONTINJEI

CONTINJE

Du 30 I=1,Kl1

SUM=0.D

JU 35 J=1,4
SIM=SJA+LSXT(1:Jd) %57 1J))
SXTYLI)I=SJH1

CONTINJE

DU 3b I=LlsKl

D) 40 L=1:Kl

SIK=0.0

DU 45 J=1.N
SIK=SI{+ISXTIIsJ)ESKLJ,L))
St I,L)=5IK

CONTINJE

CONTINUJE

D3 58 I=1,Kl1

JO 50 J=1,K1

A(IyJ)=S511,4])

LINTINUE

CALL INvV3I<1l,A0

DU 60 I=1,41

SulIi=2.0

DU 60 J=1,41
SOMI)=38(II+{ALI,J)%SXTY(J)])

RE TURY

END
##*t##t##*#t**#$#$*#ttt*#***#t**#t##-t#**#ti#t***###ttt#######*
KEEREEERERRERE INVERSE MATRIX ERERKESEE TR EK

#-ﬂ****‘*t********#t****#*#**#tt**t*ﬁ*#t*ﬁﬁ***#******t****##***
SYUBRIJTINE INVSI(KLls4)

DIMENSION Afll,11)

DO 20 .=1,¢1

IFIA(ILsL))55256,55
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AlL,Ll=-1./AlL,L)

DO 5 [=1,¢X1

IF(I-L) 3,5,3

AlLsLi=—AlLl,L)*AlL,L)

CINTIHJE

OU 10 I=l,K1

DO 10 J=1,K1

IF((I-LI®{J-L)) 9510,9

Al Isd)=ALL4J)-AlI,L)*A(L,J)

CONTINJE

D) 20 J=1:Kl

IF(J-L) 13420, 18

AlLsJd)=—AlLsJ ) *AlL,L)

LINTINJZE

DU 25 I=1,¢1

D0 25 J=1,Kl

All,J)=-A[15J]

RETURN

END

Rtk bk kb T ke kb e R e b kbbb ke kkkk kR kprhkkdhkhkkkkkkkk
EEkrkRpRnR MEAN SQUARE EPRRIR EHEEREE RXER
L e e 2 i s
SJBRJIUTINE 3M3QEIN;KsR1s Xe Yy By SSE,SUSE)

JIMENSIJIN Y1500)sX{5005,11),YPL500},RES(500),B(11}
DOUBLE. PRECISION SSE,SHSE

D) 13 I=1,H4

YP{I)=2.0

DU 15 J=1,Kl1

YPUI)=Y2(1)#(31J) X[ 1,J))

CUNTINJEI

SSE=D.)

DO IT I=1,N

RESLI)=YLi)-¥2(1)

SSE=SSER(RES(1)#*%2)

CUNTINJE

SUSE=5SE/IN=X1)

RETURN

END
R e s P e 2 F e s
e R e CORRELATION e S
e L T T T g o 'S
SJBRIJTINE CORLIN,KLsXLsYLsRL)

DIMENSIUN XLI500511J5sYL(500),RLIILL,11),XMEAN(LL)
K2=K1r1

DJ 1L I=1,1

AKL{I,<2)=rL(I)

DU 13 J=2,K¢

SJIM=0.)

DU 15 I=1,H

SUM=SUM+XL(1,4i

X4EANL) )=SUi/N

CUNTINJE

DO 17 J=£,K2

DO 19 IM=2,«2

RSUM=).0

54=0.0

$5Q=0.2

DO 21 I=1,N .

RSUM=RSUM+ (XL 1sJ)-XMEAN{J) D=L XLLI, IM)-XMEAN(IM)))
SI=SA+L XLl L J)=XHcANLJ) ) *%2
S3Q=S510IXLI 1 IM)=XHEAHL IM) ) %22

CINTINJE

SSQR=55)%¥(,5)

SJIR=S82k*(,5).

SH=SQR®55QR

RL{JsIM) =RSJIM/SM

CONTINJE

CUNTINJE

RE TURN

END
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kb e sk Rkg ekt ek ke bk kR ahkkk kb khk ke ko k KRk
ke xbkebkkekErkE NORMAL DISTRIBUTION KekkkrEhk Rk iohy kEdn
R Il Rt I it e T ey T e s
SJBROJTINE NORMALISMEAN, SIGMA, X)
COMMIN IX .

A=0.,

DD 195 J=1,12

CALL RANDOMLIX,IYsRAN)

A=A+RAN

CONTINJE

X=(A-5. ) #SIGMA+SHEAN

RETURN

END
e kTR ke kR kTR e e R e SRk ek ke Sk Rk kR kR ko k kb

FERFIRXEKEEX LUGISTIC DISTRIBUTIIN R e R S
Rk kR k kb e ke ek h kb ke ke kb kR ko ko ke kkk k akh kk k%
SUBRJIJTINE LUGISTIALPHA,BETA,X1)

COMMOY IX

CALL RANDIMIIX,IY,RAN)

IF(RAN,EW=0..) GOTO LD

S=ALJIG{RAN)-ALIG(1.-3AN)

X1=ALPHA+S*BETA

RETURN

END

WE R R RERRRR kR R R R R R E kR Ek KRk Rk kR dokkkdoRk kok fok ek ok Rk dkk#
FREREEEX SCALE CONTAMINATE NORMAL DISTRIBUTION EREE R kK

e e e Lt
SJBROJTINE SCALELICsPP,SMEAN,SIGMA,X)

COMMON IX

CSIGMA=CESIGMA

CALL RANDJIMEIX,IY,4N)

IF(RAN-PP LI 210,11

CALL HORMALISMEAN,CSIGHA,X)

GOTO 15

CALL JURMALASMEAN; SIGMA,; X)

RE TURAN

END

T S T e P
Tk ke kkkxkxk R & E Rk RANDOM NUMBER Sk d kKRR ko ok ok k

R FEFREXEEFEEEERIE R E R F AR Rk R E R ATk kR kS E kSR ke R R T E RkEF

SUBROJTINE RANDOMI(1Xs 1Y,RD)
IY=1X*65533
IF(IV)212,215,215
IY=1Y+r214T748364T¢l

RO=1Y

RD=RD¥*,4556613E-9

IX=1Y

RETURY

END
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