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Descriptives 

   Statistic Std. Error 

Mean 15.6528 .25953 

Lower Bound 15.1353  95% Confidence Interval for 

Mean 
Upper Bound 16.1703  

5% Trimmed Mean 15.7006  

Median 16.0000  

Variance 4.850  

Std. Deviation 2.20217  

Minimum 10.00  

Maximum 20.00  

Range 10.00  

Interquartile Range 3.00  

Skewness -.308 .283 

score 

Kurtosis -.376 .559 

 

 

Tests of Normality 

 Kolmogorov-Smirnov
a
 Shapiro-Wilk 

 Statistic df Sig. Statistic df Sig. 

score .120 72 .012 .967 72 .054 

a. Lilliefors Significance Correction    
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* box cox 2/28/03  - Make sure your data is y x1 x2 x3 and so on. 

* If you run this more than once, read in the orginial data 

* Make sure that all y >0. 

* Now has  a " 95% CI for lambda". 

* any lambda is acceptable provided the associated rmse <= ci95. 

* SAVE YOU DATA BEFORE RUNNING THIS. 

SET MXLOOP =9999. 

MATRIX. 

GET W/VARIABLES = all/FILE=*/missing=omit. 

COMPUTE NC = NCOL(W). 

COMPUTE NR =NROW(W). 

COMPUTE X=MAKE(NR,1,0). 

COMPUTE BIGX =MAKE(NR,NC,1). 

LOOP II = 1 TO NR. 

COMPUTE X(II,1)=W(II,1). 

LOOP JJ  = 1 TO NC-1. 

COMPUTE BIGX(II,JJ+1)=W(II,JJ+1). 

END LOOP. 

END LOOP. 

* PRINT BIGX. 

COMPUTE NL =60. 

COMPUTE LAMDA1=MAKE(NL,1,0). 

PRINT NC. 

PRINT NR. 

COMPUTE J=MAKE(NR,1,1). 

COMPUTE A = LN(X). 

COMPUTE MEANS =T(J)*A/NR. 

 *PRINT MEANS. 

COMPUTE B=MAKE(NR,NL,0). 

* PRINT MEANS. 

 COMPUTE MEANS =EXP(MEANS). 

*PRINT MEANS. 

COMPUTE LAM = -3.1. 

LOOP I = 1 TO NL . 

COMPUTE LAM = LAM +.1. 

COMPUTE LAMDA1(I,1) =LAM. 

*PRINT LAM. 

DO IF  ABS (LAM) >.001. 

COMPUTE A1 = X&**LAM -1. 

*PRINT A1. 

COMPUTE A2 =(T(LAM*(MEANS)&**(LAM-1))). 

* PRINT A2. 

COMPUTE Y= A1*gINV(A2). 

* PRINT Y. 

ELSE. 

 COMPUTE Y = kroneker(means,LN(X)). 

END IF. 

LOOP JJ = 1 TO NR. 

COMPUTE B(JJ,I)=Y(JJ,1). 

END LOOP. 

END LOOP. 

 * PRINT B . 

COMPUTE BETA = gINV(T(BIGX)*BIGX)*T(BIGX)*B. 
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COMPUTE SS = T(B-BIGX*BETA)*(B-BIGX*BETA)/NR. 

COMPUTE RMS =DIAG(SS). 

* PRINT RMS. 

* PRINT LAMDA1. 

COMPUTE ANS=MAKE(NL,3,0). 

LOOP I = 1 TO NL. 

COMPUTE ANS(I,1) = LAMDA1(I,1). 

COMPUTE ANS(I,2)= sqrt(RMS(I,1)). 

END LOOP. 

compute min1 = cmin(ans). 

print min1. 

loop i = 1 to nl. 

compute ans( i,3)  = min1(2)*exp(3.84/(2*nr)) . 

end loop. 

* PRINT ANS. 

save ANS /outfile=*. 

print min1(2). 

print ans(1,3). 

END MATRIX. 

�
���	�*	�
v��l$���	�*�
 

Run MATRIX procedure: 

 

NC 

  1 

 

NR 

  72 

 

MIN1 

  -3.000000000   2.169922885    .000000000 

 

MIN1(2) 

   2.169922885 

 

ANS(1,3) 

   2.228565927 

 

------ END MATRIX ----- 
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lambda rmse ci95 lambda rmse ci95 lambda rmse ci95 

-3.00 2.9756 2.23 -1.00 2.4031 2.23 1.00 2.1868 2.23 

-2.90 2.9351 2.23 -0.90 2.3853 2.23 1.10 2.1828 2.23 

-2.80 2.8962 2.23 -0.80 2.3683 2.23 1.20 2.1793 2.23 

-2.70 2.8586 2.23 -0.70 2.3521 2.23 1.30 2.1764 2.23 

-2.60 2.8225 2.23 -0.60 2.3368 2.23 1.40 2.1740 2.23 

-2.50 2.7877 2.23 -0.50 2.3222 2.23 1.50 2.1722 2.23 

-2.40 2.7542 2.23 -0.40 2.3084 2.23 1.60 2.1709 2.23 

-2.30 2.7219 2.23 -0.30 2.2953 2.23 1.70 2.1702 2.23 

-2.20 2.6909 2.23 -0.20 2.2830 2.23 1.80 2.1699 2.23 

-2.10 2.6611 2.23 -0.10 2.2714 2.23 1.90 2.1702 2.23 

-2.00 2.6325 2.23 0.00 2.2604 2.23 2.00 2.1710 2.23 

-1.90 2.6049 2.23 0.10 2.2502 2.23 2.10 2.1723 2.23 

-1.80 2.5785 2.23 0.20 2.2406 2.23 2.20 2.1742 2.23 

-1.70 2.5531 2.23 0.30 2.2317 2.23 2.30 2.1765 2.23 

-1.60 2.5288 2.23 0.40 2.2235 2.23 2.40 2.1793 2.23 

-1.50 2.5055 2.23 0.50 2.2158 2.23 2.50 2.1826 2.23 

-1.40 2.4831 2.23 0.60 2.2088 2.23 2.60 2.1864 2.23 

-1.30 2.4618 2.23 0.70 2.2024 2.23 2.70 2.1907 2.23 

-1.20 2.4413 2.23 0.80 2.1966 2.23 2.80 2.1955 2.23 

-1.10 2.4217 2.23 0.90 2.1914 2.23 2.90 2.2008 2.23 

�
�$u���=V\abV�(�.(%��,��+��G@F;��.%�����v��#�+��Qxj� -.�"��G@F;���7Q�}kk�
�
���	�*	#
$�/��"'$��������K����cV\abV��
v��/��"'$(�.#
$�#$�����	�*�

63.10  115.62  147.03  163.99 

74.90  130.91  147.03  163.99 

87.60  130.91  147.03  163.99 

87.60  130.91  147.03  163.99 

87.60  130.91  147.03  181.76 

87.60  130.91  147.03  181.76 

87.60  130.91  147.03  181.76 

101.18  130.91  147.03  181.76 

101.18  130.91  147.03  181.76 

101.18  130.91  163.99  181.76 

101.18  130.91  163.99  200.33 

101.18  130.91  163.99  200.33 

101.18  130.91  163.99  200.33 

101.18  130.91  163.99  200.33 

115.62  147.03  163.99  200.33 

115.62  147.03  163.99  200.33 

115.62  147.03  163.99  200.33 

115.62  147.03  163.99  219.71 
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Descriptives 

   Statistic Std. Error 

Mean 1.4333E2 4.15125 

Lower Bound 1.3506E2  95% Confidence Interval for 

Mean 
Upper Bound 1.5161E2  

5% Trimmed Mean 1.4354E2  

Median 1.4703E2  

Variance 1.241E3  

Std. Deviation 3.52245E1  

Minimum 63.10  

Maximum 219.71  

Range 156.61  

Interquartile Range 48.37  

Skewness -.053 .283 

score 

Kurtosis -.539 .559 

 

 

Tests of Normality 

 Kolmogorov-Smirnov
a
 Shapiro-Wilk 

 Statistic df Sig. Statistic df Sig. 

score .098 72 .082 .971 72 .096 

a. Lilliefors Significance Correction    
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