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Welcome to SHAZAM - Version 10.0 - JUL 2004 SYSTEM=WIN-XP PAR=300000
CURRENT WORKING- DIRECTORY IS: C:\SHAZAM :

|_smpl 1950 1985 ’

|_dim postl 101 x 101 post2 401 xx 401

_read(C:\Documents and Settings\Discovery User\My
Documents\Teaching\546\2006\10_1.dat) year y ¢

UNIT 88 IS NOW ASSIGNED TO: C:\Documents and Settings\Discovery User\My Docume
nts\Teaching\546\2006\10_1.dat . .

3 VARIABLES AND 36 OBSERVATIONS STARTING AT OBS 1950

|

|_* U.S. ANNUAL CONSUMPTION AND INCOME DATA «

~lt

|_print c y .

¢ Y,

733.2000 791.8000
748.7000 819.0000
771.4000 844.3000
802.5000 880.0000
822.7000 894.0000
873.8000 944.5000
899.8000 989.4000
919.7000 1012.100
932.9000 1028.800
979.4000 1067.200
1005.100 1091.100 ,
1025.200 1123.200
1069.000 1170.200
1108.400 1207.300
1170.600 1291.000
1236.400 1365.700
1298.900 1431.300
1337.700 1493.200
1405.900 1551.300
1456.700 . 1599.800
1492.000 1688.100
1535.800 1728.400
1621.900 - 1797.400
1683.600 1916.300
1674.000 1896.600
1711.900 1931.700
1803.900 2001.000
1883.800 2066.600 . .
1961.000 2167.400
2004.400 2212.600
2000.400 2214.300
2024.200 2248.600
2050.700 2261.500
2145.900 2334.600
2239.900 2468.400
2312.600 2509.000

*

* SCALE THE DATA TO DEAL WITH PRECISION ISSUES BELOW
»AﬁHmcommzoavremmgﬁmEmzmmmv
* . .
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_g y=y/2000

_g c=c/2000

_stat y c/means=m

NAME N MEAN ST. DEV VARIANCE MINIMUM MAXIMOM
Y 36 0.77830 0.27193 0.73943R-01 0.39590 1.2545
c 36 0.70486 0.24450 0.59780E-01 0.36660 1.1563
|_g y=y-m:1

|_g c=c-m:2
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|_* NOW OBTAIN THE MEAN OF THR (NORMALIZED) MARGINAL POSTERIOR FOR "b": |_* L ) !
|_* . X . _* THIS PLOT IS NOT VERY INFORMATIVE, SO REFINE THE SCALE AND "ZOOM IN"
| _integ b lower upper mean=noxrmk (b**127.2)*((1-b)**30.8)/ &

| exp (18*log(s:1+b**2%5:2-2*b*s:3])
OBSERVATION LOWERBOUND UPPERBOUND
1 0.0000000 1.0000000

INTEGRAL
0.89310850

{_p mean | _genl xx:#=0.874+ (#-1)%0.0002 .
MEAN ) | _genl post2:#=norm* ({soc:#) **126.2) % ((1-xx:#) **30.8) /exp (18*log (s:1+ (xx: #) **%2* &
0.8931085 | s:2-2% (xx:#)*s:3)) .
_* _endo
_* THE BAYES ESTIMATOR OF "b" IS VERY SIMILAR TO THE MLE OF *%%%x* EXECUTION BEGINNING POR DO LOOP # = 1
_* AS THE DATA EVIDENCE IS VERY STRONG - SEE THE t-RATIO ON THE SLOPE Axx%#+ EXECUTION PINISHED FOR DO LOOP #= 201
_* COEFFICIENT IN THE OLS (MLE) REGRESSION EARLIER. |_smpl 1 201
_* ALSO NOTE THAT THE BAYES ESTIMATOR IS A LITTLE SMALLER THAN THE MLE,
_* BECAUSE THE PRIOR MEAN WAS 0.8, WHICH WAS LESS THAN THE MLE. | _plot post2 xx
_* NOW PLOT THE MARGINAL POSTERIOR OVER THE FULL RANGE:
_* REQUIRED MEMORY IS PAR= 105 CURRENT PAR= 300000
_set nodoecho 201 OBSERVATIONS
_do #=1,101 *=POST2
_genl x:#=0+(#-1)*%0.01 M=MULTIPLE POINT
_genl postl:#=norm* ((x:#)*%126.2)* ((1-x:#)**30.8) /exp (18*log(s:1+(x:#) **2* & 80.000
8:2-2% (x:#) *s:3) ) 5. 789
_endo 71.579
*#**x%%% EXBCUTION BEGINNING FOR DO LOOP # = 1 67.368 MM*
*xxxx* EXBCUTION FINISHED FOR DO LOOP #= 101 63.158 MM M
|_smpl 1 101 58.947 M *M
54.737 M M
|_plot postl x/nopretty 50.526 M M*
. 46.316 *M M .
REQUIRED MEMORY IS PAR= 104 CURRENT PAR= 300000 42.105 M M
101 OBSERVATIONS . ) 37.895 M *M
*=POST1 33.684 M M
M=MULTIPLE POINT . 29.474 M M
57.451 * 25.263 *M M
54.427 21.053 M M
51.404 16.842 MM *M
48.380 12.632 M M
45.356 8.4211 M* *M
42.332 4.2108 MMM MM
39.309 0.0000 MM MMMMMM
36.285
33.261 s
30.237 | 0.870 0.885 0.900 0.915 0.930
27.214 _
24.190 xx
21.166 [
187142 {_graph postz xx
15.119 .
12.095 REQUIRED MEMORY IS PAR= 105 CORRENT PAR= 300000
9.0712 201 OBSERVATIONS
6.0475 SHAZAM WILL NOW MAKE A PLOT FOR YOU
3.0237 | _stop
0.0000 MMMM*
0.000 0.250 0.500 0.750 1.000

_* ON THE RELEVANT RANGE OF VALUES FOR "b":
*

.I..umn nodoecho
[_do #=1,201
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