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131l 0 A ingeeos Auddls sMaludAy 0.01 uR= 0.05

r ki a = 0.01 a = 0.05
» Min T Max T Min T Max
3 1 3
4 2 2
5 3 3
6 4 3
7 5 4
8 5 5
9 6 2 5
10 7 2 6

~ 1 7
12 7
33 8
14 .8
15 9
16 10
17 10

: 18 11
19 11
20 12
21 13
22 13
23 14
24 14
25 15
26 16
27 16
28 17
29 17
30
31
32
33
34
35
il :
37 I
:e ; 1y = 25 ,'-"“ 22
PAUGINENIWINAT
4 5 24
42 13 - :‘ 15 . 25
RSN TR UMY BN G
5 14 2 : 1 : 26
46 15 29 17 27
47 15 30 17 28
a8 16 30 18 28
49 16 31 18 29
50 16 32 19 29
51 17 32 19 30
52 17 33 20 30
53 18 33 20 31
54 18 34 21 31
55 18 34 21 31




SUBROUTINE RANDOM (IX,IY,RD)
IY = IX * 65539
IF (IY) 60,80,80
60 IY = IY + 2147483647 + 1
80 RD = IY
RD = RD * .4656613E-9
IX = Iy
RETURN
END

———— e ——— L — - ~ B T T e e e i e . e

SUBROUTINE
COMMON IX ;
A=0. ~
PO 100 1= 1,12 _=a
CALL RANDOM (IX;T%/]
A = A+RAN) v
100 CONTINUET o=
EX = (A-8e8
RETURN i
END -
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SUBROUTINE LOGIST (ALPHA,BETA,EX)
COMMON IX
CALL RANDOM (IX,IY,RAN)
= ALOG (RAN) - ALOG(1.-RAN)
EX = ALPHA + S * BETA
RETURN
END

SUBROUTINE D@

COMMON IX

CALL RANDOM (IX,IA

IF (RAN-0.5) 910,910
910 EX = BETA * (ALOG(2A).

GO TO 790% :
920 GG AL ‘J--HK-T;;‘_J.:-::v;:;:.

EX = -1.%0 AL
790 RETURN -!:I i

ﬂ‘lJEl’J'VIEWIﬁWEI’]ﬂ‘ﬁ
Qﬁﬂﬁﬂﬂimﬂﬁﬂﬂmﬁﬂ



150

170

SUBROUTINE OLS (I1,I2,X,Y,EHAT)
DIMENSION X(60),Y(60),EHAT(60),YHAT(60)

SUMX = 0.

SUMY = 0.

SUMXY = 0.

SUMX2 = 0.

DO 150 J = I1,I2
SUMX = SUMX + X (J)
SUMY = SUMY + Y(J)
SUMXY = SUMXY + X
SUMX2 = SUMX2 + X (i
CONTINUE

IT = (I2 1IN
XBAR =
YBAR =
B = (SUMXY —.
A = YBAR "B -
DO 170 I = &

YHAT(I) =
EHAT(I) =
CONTINUE
RETURN
END

- SUMX ** 2 / IT)

+ 4B
Y
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// ZEAP1111  JOB CLASS = N,MSGLEVEL = (1,1),TYPRUN = HOLD
/1 EXEC FORTVCLG,TIME = 100,GOREGN = 2000K
// FORT.SYSIN DD *
DIMENSION X(60),Y(60) ,E(60),U(60),X2(60) ,Y2(60),U2(60), EHAT (60) ,
*YHAT2 (60) , EHAT2 (60) , T101(5) ,T105(5) ,ERR101 (60) ,ERR105 (60) , RHO (10)
COMMON IX
READ (5,54) N
54 FORMAT (I2)
READ (5,61) RMEANX,SDX
61 FORMAT (F4.0,F3.0)
DO5I=1,15
READ (5,1) X(I)
1 FORMAT (F5.3)
5 CONTINUE
DO 75 M = 1,6
READ (5,69)
69 FORMAT (F3.
BO = 10.
Bl = 1.5
IX = 9732
RMEANF =
SDF = 1.
RMEANE =
SDE = 1.
~ ALPHAF
ALPHAE
$Q2 = SQRT(2
S03 = SORT(
BETALF = 7.
BETALE
BETADF
BETADE =
00214
T101 (1) B4
T105(I) =
CONTINUE
DO 20 I =
CALL NORMAL;( EANX, SDX, X (F))

e xafH{fY ‘nﬁrmwmn‘z

20 CON
DO 55 KK 1,1000 ¢

RN ASIAMNINYIAY

QCALL DOUBLE (ALPHAF, BETADF, F)
DHO = 1 - RHO(M) ** 2

DRHO = SQRT (DHO)

UU = F / DRHO

‘el el e

0

I on

MmOt

(%)

9 o
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CALL NORMAL (RMEANE,SDE,E(1)) .
CALL LOGIST (ALPHAE,BETALE,E(1))
CALL DOUBLE (ALPHAE,BETADE,E(1))
U(1) = RHO(M) * UU + E(1)
Yi(1) BO + Bl * X(1) + U(1)
DO 45 I = 2,N
CALL NORMAL (RMEANE,SDE,E(I))
CALL LOGIST (ALPHAE,BETALE,E(I))
CALL DOUBLE (ALPHAE,BETADE,E(I))
U(I) = RHO(M) * U(I-1) + E(I)
Y(I) = BO + Bl * X(I) + U(I)
45 CONTINUE

s1 = 0. ——

$2 = 0.

11 =1

12 =N

CALL OLS

DO 190 I

I1 = I -

81 = 81

82 =852 +
190 CONTINUE

83 = 8+ {

DURB =

SX = 0.

SXY =

€3 =

2:
12 =
DO 105 =

mﬂﬁmmmwmm

U2(1Y = U(I+1) - U(I)
105 CONTINUE

ammmzu NWI’J‘V]EHGEI

9 sxY = SXY + X2(J) * Y2(J)
111 CONTINUE

Cl = 1./8X

€C2'= C1 * SXY

DO 4I=1,I2

YHAT2(I) = X2(I) * C2
EHAT2(I) = Y2(I) - YHAT2(I)

C3 = C3 + EHAT2(I) ** 2
4 CONTINUE

G =0C3/82
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Loty ~ s Ble - e L sttt e Ll LC Ll Ll g
c GEARY TEST
e e e
LUN = 0
I1 =1
12 = N
I1=N-1

10

77

550

91
480
75

CALL OLS (I1,I2,X,Y,EHAT)

DO 77 I =1,1II

IF (EHAT(I).LT.0.) GO TO 10
IF (EHAT(I+1).GE.0.) GO TO 77
LUN = LUN + 1
GO TO 77

IF (EHAT(I+1)
LUN = LUN + 1
CONTINUE

LUK = LUN ( —
IF (DURB.LT. OL(0) T g
IF (DURB.( ) : 1

IF (G.LT.O0.8 [

-3 101 W\\\\
IF (G.LT.1408 2) 2 70! (@)
IF (LUN.LT. RILENS GT= NS, T101(3) + 1

IF (LUN.LT4H.oR.H 9% T105(3), =4r105(3) + 1
CONTINUE 4 | \\

DO 480 I = | N
ERR101 (1) A1) /1000,
ERR105 (1) = BI05(I) /1000,
WRITE(6,91) ERRIO1 ()", ERR]
FORMAT (10X,F10.4,5%,F
CONTINUE —
CONTINUE
STOP

END
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