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C‘. -------------- - e . e e s e e P e P R e D e e P D R DGR R A e e
C REGRESSION ANALYSIS WITH CENSCRED DATA
Commmmmm—m == — - . o e B . 0 W 0
Cememememcccccccme - mmmememm e e e e mme e emmem e e ——es—se——o——ssssSosssosos
C DESCRIPTION CF VARIABLE
(5 = 1S SURVIVAL TIME OR UNCENSOFRED DATA
C C 1S CENSCRED JIME OR CENSORED DATA
[ Y 1S TH THAT WANT TG OESERVE
c Y .
€ CELTA LES WITH ASSOCIATE Y
. C C : (UNCENSORED DATA)
€ : (CENSCRED DATA)
Cc X ke s R,
¢ N T1CON
- : : DATA SOREC CATA) 3
G, ; ; " RWANE QRED C ATA ;
€ i - 4 " 0 .‘ \ ‘N"j\_m ATA
Cmmmmsmcmcmcccen=s - o3 - S e mmemmmm——————
g R . iﬁ\ \\\\ﬂ : 45 B, ety
£ DIMENSION X1 (200 "y2 0= (200 00)s YU(200), ' '
= xgilfzogh', =3 ' AA(3), BB(3), AMSEA(3),
= Amsegt 208 T Al JAMSEB(3), V(2C0), VU(200), VC(200C)
DIMENSION UC (D) WAy C S
COMMON x4 vyygécgh , ¥tzoe -1y 08) ,» CEL(200), E(2C0),
£ , RA(200) Fﬁ.@z 200 zco), vU(200), WC(200)
D6 111 I=1,10, g : e :
READ(S,3333 ULt e
333 ° FORMAT(FS. 1) 7
111 COMTINUE
IX o~ =
AVER = O
N = 1
CEN =0
kKC = @O
KU < 4= 0D
DO 222 111=143
AACITII) R4 0.0
BE(ITID) =ﬂfan :
; 'TAP"SEC(II = C.0
222 com v uﬂ’;ﬂ Hnjw H/]ﬂ‘j
P°IN s (o)
.1c ¥1=1,10
AR IR MM TN TR
CALL FANDU (T TY RN
X1(1) = :
5 CONTINUE
B ;

po IS J2=1,10C
. C ==z%3 GENERATE UNCENSORED CATA rsen
DO 20 J3=14N .
CALL NORMAL(AMEAN,SIGMA,EI)
TCJ3y = ALPHA + BETA = X1(J3) + EIl
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20 CONTINUZ
€l L i , _
. C #%%%x3% GENERATE CENSCFED. DATA FROM UNIFCRM DISTFIBUTUION =#2xxx
' DO . 25 Ju=1,N 5 :
Al = PETA = X1 (J4)
. Bl = BETA # X1(J4) + UC(J]) |
CALL UNIFCOR (Al1,B1,C(J4))
25 CONTINUT
€ . ; :
C sess% SELECT UNCEH.ORED DATA CENSORED DATA =zz%xx% ;
DO 30 JZI=1,N ’
IF
40
30 CONTINUE
¢ .. e : ; !
‘C 2#%¢3 COUNT KNUMBEZ F| T4'0 £-:C DATA sszz=z
CE ‘ F
AVER
CEN
C
C - ———- - e ————————— B
C =% L2 5
[ T RO M S cm—————- ———
CALL LS(n,
AACL)Y = AR C1)
BB(1) =. y (1) + B8(1)
ANSEA(I) = 1)-ALFHA)#¢2
AMSE ) = EETA)##Z
TAM,
TAMS
(&
(e
C mmemcmeecmcemccc— e m e c e e e c e m e S e e e e — e -———--
“*Q:W]ﬁﬁﬂ‘iﬂmm V]Eﬂ iJ
% SRR T I LT, N A R Rk L = ettt

ALL LS (KU, YU ,XUA(2), EC€Z))

c
c
B2 = 0.0 :
0O 70 MI=1,18 )
JB = 0 ) : : =

CALL WEIGHT(B(2),N,JB)
XBARM = CeU ; A
SuMl 0.0

SUM2 . = . 0.0

DO 75 HN1=1,KU %



-,
\ 3
c
- 5
c
c
c
)

75

120

70
101
1 3%

CALL LS (KU, YUSXU JR(3) E;ﬁg,;
- ¥ s,

A ‘Mﬁﬂﬁﬁm NW’W’JWEﬂﬂ B

140

145

XBARM = XEARM =+ WU(N1)=2XU(N1)
- CONTINUE = S

DO 10C

SUMI
SuM2 -
CONTINUE

B(Z
IF
IF
B2
CONTINUE

1,KU
SUM1 + WU(N2)&YU(N2)&(XU(NZ2)=XEARM)
SUM2 + WUIN2)%((XU(N2)-XBAFM)2=2)

N2

} = SUMI / SuM2
(B(2).EG.B2) GOTO 105

AM1<ZQ.15) GOTO 101
= B(2) )

Bi2) = (B(2) .+ B2}

XBARM = C.

YEARM = O.
DO 110 N3=
XBARM
YBARM
CONTINUE
AC2)
BE(2)
AAC2)
AMSEA(2)
AMSEB (2)
TAMSEA(2)
TAMSEB(2)

283 = 0.0

DO 130 M2=1,15

0

o

l,K

2 XN 3)
Y )

o,

KLEY

Jaidinis < 27

B = 0 Zh 0
CALL WEIGHTLS ufsvw%-ﬁv
XEARB (=)0 :

SuMl " =

[ 4

SuUM2

SUMXX
SUMBW
SUMBU
SUMBC

n
(=18 » &
-

o

U

?J’J NUNTNYINT

‘
(Ll)‘ = vth)

CALL WEICPT (B(3),N JE)
CO 140 LZ=1,N

wiL2)
CCNTINUE

= VILZ) /7 S(L2)

DO 145 L3=1,MN
IF (DEL(L2).EG.G.3) GOTO 145

KKU
SuUMBW
CCNTINUE.

= KKU + 1
= SUMBW + W(L3) # (YU(KKU)=B(3)2XUC(KKY))
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C
C

IR EANIGY

DO 150 L4=1,KC :
. YC(LY) = B(3)sXC(L4) + SUMEBW
150 CONTINUE e ;
DO 155 LE=1,HN .
SUMXX = SUMXX + X(LE)
155 CCNTINUE ) s
XEARB = SUMXX / N
DO 160 Lé6=1,KU

114

SUMBU = SUKFEU + YU(Lb)#(*U(Lb)-XBARB)

. 160 CONTINUE
DO 170 L7=1,KC
SUMBC = SUMBC

DO 175 L&=1,
SUM2 = Su# & - X
175 CONTINUE . '
B(3) =
IF (B3
L IE M
B3 -
130 CONTINUE ;
20% B(3) = (B¢
200 DO 210 LI
SUMY U
210 C€ONTINUE'
DO 215 L11
, "SUMYC
215 CONTINUE
AL3) =
AAC3) -
EB(3)

AMSEA(3)
AMSEB (3)
TAMSEA(
TAMSEB (3!

KU = ad

sae

KC =0pA™
15 CONTINUE _

{ - B \)

)

4

L7)=-XBARB)

170 CONTINUE ; ,
~ suMl = Suw A

BARE

Fxw® AVERAGE qu' R FERCENT CF,GENSCRED DATA FRC! 100 LCOP s%=zs
H
/

LR Aﬁ E
Co hll

(11 1) = AACIII)/1CC.0
EB(II1) = EEW11)/100.0 g

o A O

TRGE)

WRITE (6,Z0CQIAVER, AA(l1), BB(l), TAMSEA(Il), TAMSEE(1),
* B 3 AA(2), BE(2), IAﬁSEA(Z),-TANSEB(Z);
L 3 AA(3 Y, BB(3), TAMSEA(3), TAMSEEB(23)
‘2000 FORMAT(/ZX,"AVERAGE 8 CEN " ,FBe3/

N3

AVER = 0.0
DO 123 I1l=1,23
AACIID) = C.0

TALIY' 3 F15e3,"B1'yF 1563, "AMSEAL",F15e3, "AMSEB]',F15.3/
TA2' FIE.3,'B2",F15:.3, '"AMSEA2",F15.3, 'AMSEB2"',F15.3/
TA3',F15.3,"B3"',F15.3, "AMSEA3"',F15.2, "FMSEB3',F15.2)
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[sXaNaNaNaNal

‘123 CONTINUE

T2 B “

BE(IIID) = 0.0
TAMSEEB(II1) = 0.0
TAMSEA(III) = 0.0
AMSEA(IIT) = 0.0
AMSEE(III) = 0.0

10 CONTINUE

sTOP
END

SUBROUTINE LS (N
DIMENSICN
~ SUM1
.- suM2
SUMXX
SUMNTT =
DO 50 L=1,N
SSUMXX =
. SUMTT =
50 CONTINUE
XBAR . =
TEAR =
DO 60 K=1,N
SumMl =
: suM2 . =
60 CONTINUE |
B = SUM1 / SUM2
A = TBAR
RETURN
END |

nonon

oo

. .
o

YL e — o 0 13 14 0 8 £ @ S

ORI = R
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222 THIS =ueso. INE ; IMATCP AND WEIGHT 23%s

.

SUBRCUTIKE \ XCHT(BETA NC, JB)

COMVCN IX, ’0), X(ZOO) ELTA(2C0), CEL(200), E(200),
) (200) wU(ZCC), WC(200)
= AEFT) ﬂ -

BEEER COh E ERRCR #t##t
DC 10 I=1,N0

immmm‘umfmmaa

z+sx% COMPUTE RANK OF ERRCR =s&xx
I1 = NO - |
DC 20 1=1,11 g \
KK. = NO -~ 1
DO 30 K=1,7%K
IF (E(K).LT.E(K+1)) GO T0 30

SE = E(K)
E(K) = E(K+1)
E(K+1) = . SE

SK = DEL(K)



45

B

© GOTO 20CC

“10C0

43

q41°

2000

DEL (K) = DEL(K+1)
A BpELAES LT =, 8K
CONTINUE
CONTINUE

IF (JB«EGel) .ZCOTC 1060

DO 40.1=1,NO
1F (DEL(I),EQ 0.0) GOTC 4t
AARA = NOC=1
BBB = NO=-1+1
RA(I) = AAA / BEB
GC TO 40
PPP = NO

©GGQ = NO+1

RA(I) = P

CONTINUE -

RACI).
CONTINUE
S€1)

DO 50 I1=2,K

o2

ﬁ'ﬁ“ﬁﬁﬂrﬂ mum'mma B

100

ES

3000

.D0 75 1=1,NO

CIF (DEL('ﬂ ey

S(I1) =
CONTINUE

P(1) = 1.0
CONTINUE -
1F (JUBeEG1

Wl
D0 &8C %

WL S
CONTINU

i

DO 102 1 sNC
lF (DEL(I)IFG .0.C) GOTC l

;ﬁ?wﬂﬂ§W81ﬂi

~(1) (l) / cU

1€ = IC .+

WC(IC) = w(x)

GOTO &S5

IU = 1U + 1

VULIVY = WLT)
CONTINUE

‘lc = 0

1Y =0
RETURN
END
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c

G rmEE e o et i e e o

L C ezmes 2 g R ANDOM NUMBER : : renes

SUBROUTINE RANDU(IXs 1Y, RN)
1Y = IX % 2&2147
IF- (1Y) S43646b
5 1Y = 1Y + 39159738367 +
6 RN Y o
RN RM/343E9738:
X ty :
RETURN
END

sue ROUTH‘.E

_CoMMON DEL (2000, E(200),

v'U(2gg), Wclzon) .

A=0.‘ E 2 L

bo 131 =

CALL RANDU
. A = A + RN
13 CONTINUE

XN = (A=6.)

RETURN

END

OO0 0N
#
L3
i*
i
#*

SUBRCUTIN
COMMON %4 Y(200), X(200), DELT, A 200 “JOFL(200), E(200),
* z T - WU(200), WC(2060)
LCALL RANc ‘V» "
XU = A + (B
RETURN _ ,'

END

S8
o
<.
=
-
R
%
- Lol
ﬁ
e
RS
)
? b

SUBROU NE GAMMA(ALPHAC cETAC,XG)
COMMCN IX, Y(2p0), X(200), DELEAL2C00), CEL (8000, £(200),

iﬁ’tﬂ\ﬂﬂ JWHARTINYTREY ™

LL RANCUCIX,IY,RN)
V=V % FEN i
P YTE (EETAG..EC 100 GOTD ‘1@
BETAG = BETAG = 1.0
GeTo 5 -
10 XG = = ALPHAG* ALCG (V)
©  RETURN
END
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