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APENDICE

Programa en Fortran para estimar los pardmetros de un modelo de re

gresidn logistica, usando la funcidn Tineal discriminante.




{ FRUGLAIA 2ARA CALCLLAR LA PRO3ABILIDAC D. ESTA¢ OESEMPLEACC
C USANLO LA FUNCIGN LIN AL DISCRIMuNANTE
C FROGRAMA _n FCST:AN PARA LA CINTXOL DATA
C AUTJF.JIA&ALIA SYLVIA ARR1AGA Y FRANGCISCO CARCiA He
FRIGRAY PRUGBIINPUT,OUTPUT, TAPES=INPUT TAPEG=0UTPUT,TAFFB, TAFE2)
CuuBL. PruCISICN S,D,F
CIMLNSLION XU4%) ¢ XiM(3) o XIMI3) 4BLTAL3),SLML (3D, SUMD (3)
LI4ENSION CIFHM: (3),5UMMZ (3)
CadENSION FNAMLS(4) o XNANE(L) s IPT(4) 3 XDATA (4}
LIMcW3SION CX1125753),0X010979,3),52X103,39,52X003,3),TEFPL132,257)
[%JENSIDN TENPI (359730 ySIGHAL3,3),5(3,3),VARBI3:3)
N..:
hi=y
F-ADIE:JS?NUAR.Nh&H
35 FO-MATI2I5
RulDib,SEltFHAHESlIl:I=1.NNAN)
36 FOAMAT(AB,A8,A8,48)
R:ADIS, 37K
37 FO.iMAT(IS5)
Ki=K+1
READ(5,5 360 (XNAME(1),1=1,K1)
C READ PJIINT.RAS TO VARIABL.S DSSIR-D INTO IPT AND
C NAMCS JF VARIABLES INTO PNANES
0 4y I=1,.K1
WPTLLI=)
Lu 38 J=1,NNAN
lF(PNAﬂ;SIJI ECeXMAMZ (1)) GO TG 39
38 COATIN
HRL T (6.9001!XNIHEII
99(4 FOIMAT(1H1,2Xy12HLA VAFIABLE A8, 1X,28FNO 3E ENCONTRO EN EL ARCHIY
107
STP
39 IPTIII=2
&5 CONTIHUE
HRIT: (6,9002) :
9sL2 FOIMAT 11H1 20X, 45HCALCULOS CORRESPONDIENTES AL SIGUIENTE FUIELO/I
HRITL (699003) (1 XNAME (1D sIPTIXDoI=19K1)
9363 FOZMAT(2X,65HVARIABLES A SER USADAS Y SU LUCALI ZACIOK EN EL ARCHIV
1C DE ZNTRADAZ (1X1592XsAB8916s5X9I592XoA851695X915.2XeA8,TED)
CO 20) I=1,K
SUMG (I)=0.0
SUSLtil=ued
2%¢ CUNTINUZ
C ot CT VARIABLES TO B INCLUDSD IN THE MODtL
LO 43 I=1,1236
‘LY 33) J=1,K1
334 X(J)=XDATALIPT (I}
RcAD(B)(XDATACJ) ,J=1,NVAR)
MRITE TH. SELECTED VARIABLES ON SCATCH DISK (U4IT 2).
HRLTo (29620 (XTJ) ,0=1,K1)
42 FOIMAT (4F4, 0)
43 CONTINJUC
FoWIND 2
hoWIND 8
DLSIRc) VARIABLES ARL RCADY TO B:L READ OFF FIL: 2
1 RiAD(2542) (XUJ)eJ=1,4K1)
CH.GK FOK =ND OF FILE




26.

-FI_OF(2))5,2
CCH.CK 4F P.4SON 3TLONGS TO THZ GuOUP OF LMFLOY:D PLOPLL
C CCNThU. GU.S TC STATLM_NT 4 .F ENPLOYED,ANC TO STA 3 IF UNEMFLCYED
2 1F(XIK#1) D 4y3
3 Ni=Ni+1i
LJ 34) J=1,K
SUAL (J)=SUML LI eX (D)
33: CAITINUE
: GO TO 1
4 ha=Nyti
GO 400 I=1,K
SUMC (L I=SUND (I +X4I)
0. CuITinuc
6o TO 1
5 CONT1lnuc
FNL.=FLCATIN1)
KNI =FLOAT(ND)
CALCU.AT.. THE M_ANS OF THL X€S FOR THE THC GRIUPS
00 500 I=1,K
X14€1)=SUM1 (i} /RN
X0M (1) =SUNI(T)/RND
58: COUTINU:
PRINT THL MCANS OF THE XSS FOR THE THO GROLPS
L0 55) I=1,K
HRIT. (69540 s XARII) 3 I XOMCI)
54) FOIMAT(11X,16HVALCR DE LA XiMUpX191H) 3 2XoFT7e293X,16HVALOR CE LA %8
ANl I1,1H) 42X, F7,27)"
550 CONTIHUE
ReMIND Td. TAPE TO BE RLAD AGAIN
KZHIND 2
10=0

11=0
#LAD DATA AGAIN TO CALCULATZ TH: MATRICES CF D.VIATIONS

1u KEAD (2,420 IX(I),I=1,K1) !
CH.CK FOR _ND OF FILE

IFLEOF(2))20,1¢

GH_GK IF P_RSON B8zLGONS TO FIRST GRUUP (UNEMPLJYLD)
15 1FIX(Ke1) ) 17,16 i
16 a1=J1¢1
Lo 609 J1=1,K
GXLCI1sJ10 £XCI1D)=X1N(J1)
600 CIITLnue
60 TO 12
17 19=10+1

0 625 J0=1,K

X210, 30)=XCJ0)=X0M (J0)
€25 CONTINU:

G0 TO 10 :
TRANSPISL TH: MATRICES OF DZVIATLOUMS AND PLACE THEM IN MATRICES TEMPL
AND T_4PO :

2¢ [0 650 ii=1,Ni

L0 B65) Ji=1,K

T_4P1(J1,11)=DXx1(11,J1)
65 COITIHUC

LU 675 1i=1,N0

GO 675 JG=14K

TedPulJ3,13)=CX0 01,y JU)




€75 CuiT.inul

C MNOM,CALCULATE THE MATRIGELS OF C.0ss PiODUCTS 32X1 AND S2Xx0
LU Ty, J=1:K
Lo 700 I=1,K
SZK;(J:I!=E-J
0O 700 L=1,N1
S2X143510=52X1 0I5 I +TEMPLLI, L) *DX1LL,I)

CONTINUE

LO 725 J=1,K

D0 725 1I=1,K

S2Kd1JsI)=2,0

LO 725 n=1,N0

S2X0(JHX)=5S2X0(Je 1) eT_ MPUL I ) ®DXO(M,T)
725 CO4TINUE

C CALCULATE THi MATRIX SIGMA WHICH IS TH. SUF OF THE MATRICES CF CROSS FRODUCIS
L0 750 I=1,K E
GO 75) J=1,K
SIGHALLy J)=0S2N1 (1, J0¢S2X0 (Is40) 7 IRNL END=240)

753 COATINUC

C CALGULATE THE VECTORS DIFME AND SUMME
D0 T75 J=1,K
DIFRECII =XOHII)=XINT JD
SUMNZ (JD=X1M(J) +XOMLJ)

775 CONTAdUE

L INV_ATIMATRAX SIGMA AND PLACE THL INVERSE Iy SIGMA
C0°9 I=4,K
L0 .9 J=1,K *

9 SULeJI=SIGHALI N
LO 8 ¥=1,K
C=S N, M)
GO 7 I=1,K
AF(I.EQMIGO TO 7
F=S (I, M0 /D
DO 14 J=1,X
1F(JsEQa M) 60 TO 11
SELeJI=S{T 9JI=F?S My J}
11 COATINUC
7 CONTINUE
00 12 I=1,K
S{ieM)==S{I,M}/D
12 S{4,10=S(M,I)/D
8 SiMsM)=1.0/D
LO b I=i,K
L0 6 J=1,K
6 SIGMALI, JI=S5(I,J)

C CALCULATE THE VECTOR OF BETAS
LO 803 I=1,K
EETACII=0.0
0O Byd J=1,K
BeTACI)=BETA(I)+SIGNA L, N*DIFNELS)

800 CONTiNUc

L NOHW,CALCULATE ALPHA
TeiP=3.0
CO 825 1=1,K
TuAP=T_MP+EcTA(I)*SUMNE (D)

825 CONTINUE
FHIJ=FLOATIND)




FHL=F _DAT (N1}
ALPHA=(=J, 3*T_NMP)
C CALCU.AT. TH. MATFIX OF VARIANC.=COVAIIANCc
; LO 85¢ I=1,K
LU 85) J4=1,K
MA*BII-J)—SIGHA(I.J'*(!.IFHB&1.IFN1|
854 CuiTluuc
C RuoMIND TAPE TO BE RLAD AGAIN
R_HIND 2
WRITE(G,863)
86s FOXMAT(1H1,10X,46HCOMPARACION Cc LA VARIABLE X(Ki) Y F CALCLLACA/{
11X SHXK1) 92X 11HP GALCULADAL)
C INLTIALIZ_. COUNTCRS NCOR AHD NINCOR
NCJR=D
NIICOR=]
25 FcAD(2,5%2) (XMI)e1=1,K1)
IF(.OF (200 3),2€
C GALCU.ATC P
26 TaiP=y .0
GO 875 1=1,K
TEAP=TLMP+BLTA(II*XI(I)
875 CudTINUE
F=Lo/ 14 *L XF(=ALFHA=TENP})
Wl Tc (6,8800X(K1),P
88, FOLHMATI(L0XsF6e 3s5XyF845/7)
C GOMPAE THE VALUZ OF P HWITH THE VALUE OF THE VAR. X(Kei)
dF(PyG.ale 55 ANCoFalELT450) 60 TO 900
AFIXI{Ke1)ECe1,0) GO TO 885
AIHCOR=NINCOR*1
60 To 25
885 ACIR=HCOR#1
60 To 25
904 IFIXIK*1)4EQ:0.0) GO TO 9iu
NINCUR=NLINCOR®*1
60 TO 25
915 NCIR=HCOR*1
Gy To 25
33 CONTINUE
L FRINT RLSULTS
WRLT 16, 1000)

1342 FUiMAT(1H1,9%,104H_STLMACION DE LOS PARAMETROS DL UN FCDELC DE REG
1KZSION LOGISTICA @ TRAVES DE LA FUNCICH DISCRIMINANTE//28X,10HPARA
ZMcTRO 210Xo14HVALCR ESTIMADO/)

NRITc (6,1001)ALPHA
1J01 FO<MAT(12X,7HALPHA ,10X,Fi4, 8/)
GO 1003 I=1,K
HniTe (6 10&211 BETALI)
1302 FD‘NAT(iIX.SHB TAI,IZ.&H!.IOK;Fik-OIl
1383 COITInNU
HWRITe (6, 1C04)
1cih FOLMATU1HL ,45X s 45SHMATRIZ Di VARIANZAS=COVAXIANZAS ASIMFTOTICAS /)
CO 1006 I=1,K
HnIT-(5-¢GJSI(UARB(I.JIrJ-i-K!
1105 FONMATL40X,31F16,S,10X)/7)
1406 CodTuNU_
HRITe (69 1037)NCOR; NINCUR
1.07 FOIMAT(20X,%2HNUM:RO DC CASOS CLASIFICADOS CORRECTAMEKTE,3X.I&/20X




1ya+HNIMond D. CASCS CLASIFICADCS INCURFLCTAHLNTL.I!X:I&H
STup

LD
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