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@ THIE PROGRAM IS LOCMTV GAUSSFRG DPR4.FRG @
@ THIS FROGREAM FPRODUCES SGENERALLZED LEAST-SGUARES ESTIMATES é
@ (IF THE MOUDEL WITH RAILFOAD EFIFECTS AND TIME EFFECTS. IT THEN @
@ COMFUTES RAILROAD- SFECIFIC VARIABLE COST RATIOS. @
@ IT PRODUCES THE FOLLOWING TABLES: @
@

@ TABRLE 1: SUMMARY STATISTICS FOR THE DATA @
@@
@ TARBLE ¥: SUMMARY OF GLS ESTIMATION @
@
@

TABLE 3: RATIOS @

(e e o e o o e s e e e e e o e DATA e s ane e are e s e S8 . o e e 2 e S e e e e e S T 2ot e T o = t}

OUTPUT FILE = LPT1 ON;
‘FDRMAT /M1 /FD 10,4;

@ NUMEBER OF RAILREOADS @ M
@ NUMRBRER OF YEARES @ T

1 =
- n
b 1]

NT = N¥T;

NAMES = GETNAME ("C:\\LCMTUA\DATA\ANDFR.DAT" 13
OFEN D1 = ©C:\LCMTY\DATA\NDFR.DAT VARINDXI;

D = READR(D1,135);

Fi = CLOSE(D1);

YI =  IGENADMN;

X11 =  ITRK;

X1 = TETM;
RRI IRRID;

YEARI = IYEAR;
YEAR = DC.,YEARII;
R = D[.,RRI1;
RE = PRISEOACL,T,N),.1;
Y = DC.,YI1;
X1 = DC.,X1I1;
Xz = DL[.,X2I1;
.YEAF: = DL.,YEARI1;
SEL1 = (YEAR .ED 1979);
SELZ = (YEAR .EQ@ YEARLNT,.1);



CLEAR Dj

IF
UNITSH
El.SE;
ENDIF;

IF
UNITSZ
EL.SEIF
UNITSZ
ELSEIF
UNITSZ
ENDIF;
IF

UNITS3
ELSEIF
UNITS3
ELSEIF
UNITS3
ELSEIF
UNITS3
ELSEIF
UNITS2
ELSEIF
UNITS3
ELSEIF
UNITS3
ENDIF;

MAMESLYI, .1 == "CAREXFS";
= "MILLIONS OF DOLLARS FPER YEAR";
UNITS1 = "MILILIONS OF DOLLAES FER YEAR";

NAMESLX1T, .3 $h== "TRK";

= "HUNDREDS OF MILES OF RUNNING TRACE";
NAMESTX1I,.1 $== "YET";

= "THOUSANDS (OF MILES OF YARD SWITCHINMG TRACK";
MAMESTIX1I,.1 == "SWT";

= "THOUSANDS OF MILES OF SWITTHING TRACE";

NAMESLXZ2I, .1 $== "GTM";

= "RILLIONS OF GROSS TON-MILES";

NAMESLXZ{,.1 $== "TMI";

= "MILLIONS OF TRAIN MILES FUNNING";
NAMESLXZI, .1 $== "LRM";

= "MILLIONS OF LOCOMOTIVE ROAD-MILES";

NAMESL X1, .1 $=-= "THY";

= "MILLLIONS OF TRAIN HOURS YARD SWITCHING!
NAMESLXZI, .1 $== "THS";

= "THOUSANDS OF TOTAL TRAIN HOURS SWITCHING";
NAMESCXZ2I, .1 $== "CMP";

= "MILLIONS OF CAR-MILES RR ODWNED AND | EASED";
NAMESLXZI, .1 $== "COR";

= "THOUSANDS OF CARLOADS ORIGINATED AND RIECEIVED";

@ e —— e CALCULATE AND FEFORT MEANS OF THE DA

TA
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A = ONES(1,T) ~ ZEROS(1,NT);

A =  RESHAFE (A, N,NT);

YM =  INV(TI®*A%Y;

X1M = INVIT)®A%*X1;

XM =  INVCT) ®A%X2;

XM = RR ™ YM ~ XIM ~ XPM;

n DFR4. FRE"
S R S R A A S TAGLE 1 S0 LSS L 4L ILLgL T

FORMAT

"3 $NAMESLYI,. 153" ACCOUNT

CONRATL

THE DATA &ARE GIVFN IN THE FOLLOWING UNITS:

/FD 8,8;
"y SNAMESLYI, . 153



FORMAT 40,8; " ";: $UNITSI;

FORMAT /ED 8,8;
" war SNAMESIX1I,.1;;
FORMAT 40,85 " "y: SUNITSS;

FORMAT /ED 8,8;

FORMAT 40,8; " "

;i SNAMESLXZI,. 135
3 SUNITSSE;

FORMAT /M1 /ED 17,43

n FEAILEOAD SFECIFIC MEANS OF THE DATA

FORMAT 12,8;
" EATILRDOAD "3 SNAMESLYI X1I X2I,.17;

LET MAGELL,«41 = 1 1 1 1;

LET FMTL4,31 =  “x,%1f" 20 O
"E.K1ET 16 4
"k 1" 14 4
"E,lf" 14 45

FRo= FRINTFMOXM, MASK, FMTa;

XM = MEANCC(XM)?;

" OVERALLL MEANS OF THE DATA

" "y FORMAT /M1 /RD 17,45 XMC.,215;
FORMAT /M1 /RD 13,4; XML.,2315;
FORMAT /M1 /ED 13,45 XML.,41;

"\f"l,!

CLEAR A, YM, PR, MaASE, FMT;

= DUMMY(R,RR);
DUMR: = DUMRC.,1:N1;

= DUMMYC(YEAR, SEQAC1973,1,T1);
DUMT = DUMTLC.,=2:T1;
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Y5
X1 ™~ Xz
X0 ™~ DUME ~ DUMT;
COLSCX);
INVEXP X XYY
Y — X¥Bj;
DELIF{E,SEI_1);
DELIF(E, SELZ)
INVCEZTEZ)*E]1TEZ;

STEF TWO UF GLS e
FRAIS—-WINSTEN TRANSFOFMATION

DUMMIES NOT TRANSFOREMED

SORT(l - RHO®*RHO);
ONES(1,1) ~ ZEROS(1,T-1)

o

~FHO;
FESHAFE(FPL,T,TH;
Fl1;

EYE(NY . %.
X0.,1:23;

o

F®*Ys;
FaXs;

N

X ™~ DUMRE DUMT 3
INVIXT X %XTYs
Y — X¥R;

ESHAPE(E, N, T);
ExE’
INV(T)*DIAGCRS)
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SORT (RS);
1 ./RS;
W .%. ONES(T,10;

Y ¥ W
XL.,1:21;
X #®v W

DFE4. FREE"

CONREAIL INCLUDED "j

w3 WEm GE W3 €3 wn \wR wn

X = X ™~ DUMR ~ DUMT;

E = INVCX?TX)xX'Y;

E = Y - X#E;

53 E'E;

g = INV(NT)I*83;

Cov =  INV(X?X)#5;

TSTAT = E./ SPRT(DIAGCCOVI);

RSE = 1 - §3/C(NT - 1)#STDCCY) "2); @ RSO IN TRANSFORMED DATA @

E1 = DELIF(FE,SEL1);

EZ DELIF(E,SELZ);

DE = E1l - EZ;

RO = INV(EDPEZI*E1'ED;

DW = Z%(1 - FHODY;

X0 = X0 ™ DUMR ~ DUMT;

E0 = YO - XO®E;

530 = E0'ED;

50 = INV(NT)*830;

RSE0 = 1 - 530/CCNT — 1)#STDCCYO)~2); @ KSR IN ORIGINAL DATA @

FORMAT /M1 /RD 1%,4;

M EREREEY AR IERE RIS, TABLE 10 LS L AN L0 LA LLLLLLm

FORMAT 1,8;

" "ew SNAMESLYI,.1;;" ACCOUNT

FORMAT /M1 /RD 12,4

n GENERAL [ZED LEAST-SOUARES ESTIMATES OF FIXED-EFFECTS MODEL

n COEFFICIENT ESTIMATE  ASY Z-RATIO

FORMAT 1,8;

" ne o SNAMESLCX1I,.1;; FORMAT /M1 /RD 12, 4;
BL1,.1;; TSTATL1,.1;

FOFMAT 1,8;

" nes SNAMESLXZI, . 1575 FORMAT /M1 /ED 12, 4;

BLZ, .

153

TSTATLZ, . 1;




DO WHILE I <= N;
FRT = RRCI,.1 ~ BLI+2,.1 ~ TSTATLI+Z,.1;
@.c7 mask1,31 = 11 1
LET FMTEZ,31 = "s.%1f" 26 O
"k.xlf" 14 4

"w.wlf" 13 <4y

FR = FRINTFM(PRT, MASE, FMTay " "

" 1978 1S THE BASE YEAR";

I = 13
DO WHILE I <= T -- 13

PRT = YEARCI,.] ™~ BL17+I,.1 ™~ TSTATC17+1,.1;

FF = FPRINTFM(FRT, MASK,FMT)>; " "

"'I = 1 + 13

¥y

ENDO;

" ERROR VARIANCE "j
RSR ";
n MODIFIED DW ";
L MODIFIED RHQ "3

53
R&R;
DW;
REHQO;

@

@

@ - Cal CULATION OF RATIOS e e e o 1
@ AND THEIR STANDARD ERROES
@

@
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COVEl:s2, 13213

DEN = (BC1,.I1%X1M + BLZ, . 1%X2M);

51 = —(R[Z,.1%XZM .% XiM) ./ (DEN"Z);
G2 = —(BL1,.] ./ BLZ,.1) %51

G = Gl v G2;



SE = SERT(DIAG( G*V#E’ ));

R2 = B[Z,.1*XZM ./ DEN;

.F::: = RR ™~ RZ ™~ 5E;

FORMAT /M1 /FD 10,4;
"DATE:";; DATESTRC(O);
DFF4. PRE"
MEREERAETIFERRI BN R TABLE 11 <4040 Ivaddiaddddddd”

CONRAIL INCLUDED
roORMAT 1,8;

5: $NAMESLYI,.1;; " ACCOUNT "
FORMAT /M1 /RD 12,4;

" FEALLFDAD FATTO 5E "

LET MAS l[l,a] =11 1;

LET FMTL3,31 = "*.¥1f" 29 O
"E.RLTY 13 2
"k.ELFY 12 45

FF = FRINTFM(EZ, MASK,FMT);

DEN

5l
@::

(BL1,.1#XML1,371 + BL2, . 1#XME1,410;
—(BLE, . J®XMEL1,43 .% XML1,31) ./ (DEN™2);
-(BL1,.1 ./ BLZ,.1)%GE1;

Li H1o™~ 52
=13 SORT (G%VEE? ) ;

RM BLZ,.1%XML1,43 ./ DEN;

R = MEANC(RZC.,21);

" MEAN OF RATIOS:";; R2;

" RATIO AT OVERALL. MEAN:";; RM;; " SE:";;SF;
CLEAR X, Y, X0, YO, RS, W, E, DE, Ei, EZ, E, TSTAT;

AN AU
OuTRUT FILE = LFT1 OFF;
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