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1. TCe CI

S Adge] HAE Y3 AJAAAFY AZXAEE AT 270 A EE o] £31d
7HE& A
91 30

CIE AU AP A= 70.1 % ’90.6 7k AlAIE &, A=Y
‘1158 790.674Ae] AALE ol &stn AxANFEAFE AR S

<
T

AR zAAA} AHZAAARE Aggh

TC 9]

(TCe CIS d&4 CIE A A== szid CI ® DI F4Jl=9 MTY-

PEZtE 22 &)

G CLED

//C0O7GILO3 JOB CLASS=A,MSGCLASS=X,REGION=2048K

//JOBLIB DD DSNAME=SYS1.VFORTLIB,DISP=SHR

/! DD DSNAME=CO7.GI.LOADLIB,DISP= SHR

//STEPO EXEC PGM=IEFBR14 ’

//DD1 DD DSN=CI.ALL.COIN,VOL=SER=ANALO1,UNIT=3380, DISP=(OLD, DELETE)
//SYSPRINT DD SYSOUT=Z

//SYSIN DD DUMMY

//STEP1 EXEC PGM=HCIALL,PARM="LANGLVL (77)"

//%0.FTOBF001 DD SYSOUT=x »

//GO.FTO6F001 DD DSN=CI.ALL.COIN,VOL=SER=ANALO1,UNIT=3380,

/! DCB=(RECFM=FB,LRECL=132,BLKSIZE=13200),
!/ SPACE=(CYL, (1,1)),DISP=(NEW,KEEP)
//GO.FTO5F001 DD

COIN 00190068540

COMA 00000 0110 :
TSTAN 170018912
PATP 0000000050153 2 0.00619553 9004

GNP1 17089000001006881018
GNP2 70019008 6070
(8X,12F6.0) METHOD JAPAN

1970 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971 1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934
1972 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934
1973 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934
1974 © 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934
1975 0.934 0.933 0.927 0.898 0.890 0.882 0.894 0.913 0.932 0.953 0.963 0.965
1976 0.994 1.017 1.027 1.029 1.013 1.030 1.072 1.111 1.137 1.149 1.148 1.158
1977 1.155 1.170 1.165 1.169 1.168 1.189 1.173 1.176 1.153 1.164 1.147 1.150
1978 1.155 1.157 1.154 1.156 1.167 1.163 1.146 1.123 1.085 1.054 1.030 1.033
1979 1.013 1.001 0.999 0.993 0.991 0.951 0.916 0.898 0.926 0.940 0.934 0.885
1980  0.854 0.832 0.816 0.804 0.768 0.746 0.721 0.696 0.651 0.616 0.600 0.604
1981  0.589 0.566 0.557 0.554 0.555 0.538 0.486 0.469 0.450 0.456 0.437 0.427
1982 0.402 0.383 0.362 0.340 0.323 0.284 0.292 0.272 0.296 0.258 0.260 0.235
1983 0.219 0.210 0.198 0.187 0.170 0.181 0.192 0.193 0.194 0.200 0.212 0.208
1984 0.220 0.233 0.249 0.259 0.270 0.301 0.321 0.358 0.345 0.357 0.358 0.391
1985 0.383 0.374 0.384 0.420 0.464 0.482 0.494 0.496 0.508 0.518 0.514 0.513
1986 0.516 0.530 0.528 0.530 0.537 0.550 0.572 0.570 0.584 0.597 0.613 0.630
1987 0.660 0.692 0.727 0.744 0.764 0.777 0.776 0.734 0.714 0.714 0.751 0.756
1988  0.755 0.765 0.760 0.729 0.679 0.644 0.640 0.655 0.655 0.648 0.629 0.618
1989 0.588 0.555 0.537 0.523.0.519 0.511 0.522 0.539 0.555 0.556 0.552 0.541
1990  0.558 0.590 0.614 0.615 0.588 0.584



COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS

105
123
131
174
240
277
361
420
539
646
620
670
704
788
949
994
1162
1421
1657
1694
1863

104
122
130
172
236
272
353
409
524
629
606
658
695
779
937
977
1137
1385
1612
1648
1812

108
126
136
178
245
277
361
438
539
632
612
691
724
809
972
1010
1202
1440
1553
1584
1804

106
124
134
175
242
273
356
432
531
621
601
677
708
789
947
984
1172
14038
1525
1561
1784

113
134
148
193
254
294
376
450
575
666
626
711
137
842
1002
1026
1237
1492
1585
1683
1788

105
125
138
180
238
276
354
424

544

632
596
630
706
807
960
983
1189
1440
1537
1639
1746

T OPERATING RATE INDEX(MANUFACTURE)

MBO
STAND 170018912
T PRODUCTION INDEX
(8X,12F6.1)
1970 94 89
1971 107 110
1972 122 114
1973 161 146
1974 212 219
1975 257 239
1976 316 319
1977 389 370
1978 483 449
1979 573 580
1980 577 553
1981 615 563 .
1982 639 643
1983 742 692
1984 859 832
1985 918 3872
1986 1073 1014
1987 1223 1250
10838 1574 1491
1989 1604 1470
1990 1599 1684
(8X,12F6.1)
1970 99 102
1971 117 121
1972 128 129
1973 167 167
1974 228 239
1975 267 268
1976 339 346
1977 405 413
1978 500 505
1979 620 627
1980 605 6138
1981 640 635
1982 694 697
1983 781 774
1984 895 937
1985 962 970
1986 1112 1135
1987 1316 1341
1988 1637 1650
1989 1651 1642
1990 1717 1808
MBO
STAND 171018912
(8X,12F6.1)
1971 721 707
1972 746 691
1973 847 780
1974 876 3818
1975 811 761
1976 869 3846
['%

814
788
858
912
840
931

800
801
865
882
813
923

850
861
896
964
838
940

70019006 00001 0011013 3 3 01057 0

111
131
148
185
261
286
390
474
572
639
609
719
730
863
1002
1003

1229,

1516
1606
1691
1823

106
125
142
177
251
275
377
459
554
620
591
697
707
836
974
979
1207
1497
1591
1678
1810

71019006 00110 1011013 3 3 00877 0

839
361
882
905
825
975

111
126
143
189
257
286
396
451
546
618
609
693
722
848
977
1014
1235
1493
1659
1714

111
126
143
190
258
287
398
453
548
620
609
691
718
341
966
1002
1218
1472
1635
1690

799
846
364
907
847
997

109
126
143
201
237
291
393
466
575
602
602
708
707
862
991
1004
1219
1278
1665
1757

110
127
144
202
238
291
392
464
572
599
600
706
705
861
993
1009
1228
1289
1680
1771

CcC17

776
847
882
833
342
960

CC12
CC12

108
128
144
201
243
299
379
460
560
629
582
691
740
852
927
1003
1224
1490
1624
1668

111
128
148
208
243
308
393
460
575
626
595
709
732
869
952
996
1253
1480
1659
1713

CC17

788
861
371
793
842
937

116
122
157
220
243
318
405
484
586
597
629
727
734
883
989

1027

1279

1458

1714

1733

113
123
154
214
246

313
397.

493
579
608

620 -

712
745
870
972
1048
1266
1485
1692
1698

738
876
927
819
902
993

114

129

160
218
243
314
404
482
600
612
629
708
766
900
988
10338
1280
1565
1728
1779

113
128
160
218
244
315
406
483
599

- 609

624
701
758
390
977
1026
1260
1534
1686
1730

922
907
913
837
365
952

120
133
168
223
266
338
415
524
624
629
649
725
789
914
1008
1092
1335
1610
1719
1765

116
128
162
215
257
328
403
509
605
610
630
704
768
891
983
1064
1300
1565
1670
1711

774
949
923
900
865
990



//

1977 911
1978 1003
1979 980
1980 886
1981 837
1982 810
1983 882
1984 974
1985 934
1986 960
1987 984
1988 1042
1989 987
1990 964
(8X,12F6.1)
1971 979
1972 1001
1973 1007
1974 979
1975 1001
1976 979
1977 1001
1978 1007
1979 979
1980 1001
1981 1007
1982 979
1983 1001
1984 1007
1985 1001
1986 1007
1987 979
1988 1001
1989 1007
1990 979
(8X,12F6.2)
1971 9573
1972 9590
1973 9622
1974 9646
1975 9662
1976 9662
1977 9660
1978 9644
1979 9628
1980 9607
1981 9593
1982 9564
1983 9537
1984 9502
1985 9491
1986 9489
1987 9503
1088 9520
1989 9547
1990 9564
Z
/%

857
922
958
817
780
822
318
942
901
916
1004
1000
900
1004

1021
999
993

1021
999

1021
999
993

1021
999
993

1021
999
993
999
993

1021
999
993

1021

88381
8902
8950
9008
9043
9064
9064
9054
9035
9022
9019
9011
9012
9021
9041
9046
9050
9046
9045
9037

946
1068
1044

937

907

868

945
1033
1028
1055
1127
1114
1048
1093

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

10057
10071
10082
10104
10137
10178
10205
10221
10235
10242
10238
10235
10239
10255
10283
10317
10342
10358
10361
10361

987
1050
1001

894

918

384

961
1044
1025
1062
1123
1042

980
1060

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

9954
9945
9936
9935
9938
9947
9967
10009
10063
10116
10173
10225
10262
10279
10274
10248
10196
10142
10093
10063

981
1091
1043

917

942

912

992
1047
1050
1085
1126
1046
1043
1030

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

10474
10455
10423
10376
10346
10330
10349
10382
10432
10470
10489
10491
10479
10464
10434
10404
10366
10332
10298
10282

1031
1086
1013

887

939

886

985
1030
1015
1076
1136
1068
1025
1045

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

10326
10314
10290
10263
10256
10258
10268
10273
10272
10266
10254
10243
10232
10223
10204
10174
10154
10137
10128
10115

966
1069
958
890
378
879
971
1008
1011
1057
1101
1067
1026

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

10014
10030
10053
10073
10094
10105
10105
10091
10082
10077
10072
10066
10061
10056
10052
10054
10060
10067
10070
10073

991
1090
951
853
889
858
968
1023
986
1016
915
1052
1036

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

9926
9923
9933
9963
9992
10016
10022
10018
9986
9949
9914
9892
9863
9831
9802
9786
9777
9779
9790
9805

989
1034
998
803
863
881
957
976
976
1039
1088
1028
998

1023
996
990

1023

996
990
1023
996
1023
996
990
1023
996
990
1023

096

1023 .-

996
990
1023

9941
9932
9923
9905
9880
9854
9834
9317
9801
9795
9790
9784
9783
9784
9786
9790
9803
9814
9822
9822

1007

1078
926
880
912
886
995

1047

1005

1085

1069

1084

1056

977
1004
1010

977
1004
1010

977
1004

977
1004
1010

977
1004
1010

977
1004

977
1004
1010

977

10176
10178

10184

10217
10230
10243
10226
10214
10191
10177
10177
10185
10197
10196
10207
10215
10229
10233
10243
10248

976
1045
931
858
383
899
993
1025
1025
1060
1105
1074
1070

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
.1000

10257
10223
10168
10088
10011

9949

9926

9928

9951

9978
10009
10037
10063
10094
10134
10191
10245
10293
10325
10345

1047
1096
940
905
891
929
1009
1054
1044
1096
1113
1058
1055

1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000
1000

10397
10392
10383
10367
10365
10354
10350
10325
10311
10287
102385
10282
10295
10303
10311
10308
10303
10301
10299
10296
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#3533%  OPTIONS INFORMATION #3ss2s

THE PROPERTY OF COMPOSITE INDEX(BOSS) = COIN INDEX

THE NUMBER OF COMPONENT SERIES(NID) =
THE PERIOD OF COMPOSITE INDEX(KFYR,KFMO,KEYR,KEMO) = 70. 1 - 90. 6
THE BASE YEAR = 85 YEAR

4

2 INPUT SERIES

3 AEI ZYE

THE OPTION OF CALCULATING MONTH TO MONTH AND YEAR TO YEAR (LRATIO) 0(0:NO 1:YES)

THE NUMBER OF FLOATING POINT ABOVE SERIES(LRATIO)
THE OPTION OF THE SMOOTHED GROWTH RATE FOR A.0,E.O0,3MA SERIES(KSGR) =

= 1

0(0:NO 1:YES)

THE TYPE OF CALCULATING THE COMPOSITE INDEX = COMA ( IF COMA=THE CI OF TC, COMB=THE CI OF C, COMC=12MS CI °
DIFA=THE CDI ROUTINE, DIFB=THE DI OF C, DIFC=THE DI OF 12MS)

THE OPTION OF NEV METHOD OF CALCULATING THE CI(NADJ) = 0 (2:YES, OTHERS : NO)

THE OPTION OF CALCULATING THE PAT IN CI(NPAT1) =

THE PERIODICITY OF THE DATA(NFORP) = 0 (0 OR 1:MONTHLY -2:QUARTERLY)
THE INVERSION OPTION(INVP) = 0 (0:NO 1:YE

THE DEVIATION FR. TREND OPTION(IRDP)
DETRENDING OPTION = 0 (0:YES 1:NO)

LOG. OPTION = 0- (0:YES 1:NO)
HCD VALUE = 0( IF O THEN MCD IS COMPUTED BY THE PROGRAM)
THE NB. OF TERMS FOR THE MOV.AVG. COMPUTING THE FIRST TREND(ITERMP) = 50
THE NUMBER OF PHASE AVERAGE (LTPP) = 3 (2:DOUBLE 3:TRIPLET)

MINMAL NB. OF MONTHS BETVEEN TWO SAME TURING POINT(NDIFFP) = 15

THE PERIOD NUMBER OF GNP ADJUST. (NGNP) = 1

’

2(IF 0 : NO X>=1 :
THE OPTION OF CALCULATING THE PAT IN COMPONENT SERIES(NPAT2) = 0 (0 OR 1 : NO2 : YES )
THE STANDARDIZATION FACTOR OF CI = 0.000

1:YES)
= 0 (0:RATIO 1:DIFFERENCE)

THE PERIOD OF GNP ADJUST. (I1FGYR - I2EGYR) =70 - 89 0 - 0
THE 1ST VALUE OF GNP (GOOT1) = 1.00688101
THE 2ND VALUE OF GNP(GOOT2) = #sssssssss

THE PERIOD OF COIN. ADJUSTED TREND (IGFYR - IGEWO) = 70. 1 - 90. 6
THE PERIOD OF HOV. AVG. (MOVNUM) = 0

(2) MEAFE

@ A=

4

Ay g2l

T PRODUCTION INDEX
A.0 : ORIGINAL SERIES ( REAL )

JAN
9.4
10.7
12.2
161
21.2
25.7
31.6
38.9
48.3
57.3
57.7
61.5
63.9
74.2
85.9
91.8
107.3
122.3
157.4
160.4
159.9

FEB

8.9
11.0
11.4
14.6
21.9
23.9
31.9
37.0
44.9
58.0
55.3
56.3
64.3
69.2

83.2.

87.2
101.4
125.0
149.1
147.0
168.4

e

HAR
10.5
12.3.
13.1
17.4
24.0
27.7
36.1
42.9
53.9
64.8
62.0
87.0
70.4
78.8
04.9
99.4

118.2
142.1
185.7
169.4
186.3

APR
10.8
12.8
13.6
17.8
24.5
27.7
36.1
43.8

53.9

63.2
61.2
69.1
72.4
30.9
97.2
101.0
120.2
144.0
155.3
158.4
180.4

AERRSED

MAY
11.3
13.4
14.8
19.3
25.4
29.4
37.8
45.0
57.5

82.8
711

73.7 -

84.2
100.2
102.8
123.7
149.2
158.5
188.3
178.8

YES)

dA Lol .
cc12
JUN JUL AUG SEP ocT NOV DEC
11.1 11.1 10.9 10.8 11.6 11.4 12.0
13.1 12.6 12.8 12.8 12.2 12.9 13.3
14.8 14.3 14.3 14.4 15.7 16.0 -16.8
18.5 18.9 20.1 20.1 22.0 21.8 22.3
26.1 25.7 23.7 24.3 24.3 24.3 26.6
28.6 28.8 29.1 29.9 31.8 31.4 33.8
39.0 39.8 39.3 37.9 40.5 40.4 41.5
47.4 45.1 46.6 46.0 48.4 48.2 52.4
57.2 54.8 57.5 56.0 68.68 60.0 62.4
63.9 61.8 '60.2 62.9 59.7 81.2 62.9
60.9 60.9 60.2 58.2 62.9 62.9 64.9
71.9 69.3 70.8 69.1 72.7 70.8 72.5
73.0 72.2 70.7 74.0 73.4 76.6 - 78.8
86.3 84.8 86.2 85.2 88.3 90.0 91.4
100.2 97.7 99.1 92.7 98.9 98.8 100.8
100.3 101.4 100.4 100.3 102.7 103.8 109.2
122.9 123.5 121.9 122.4 127.9 128.0 133.5
151.6 149.3 127.8 149.0 145.8 156.5 161.0
160.6 165.9 166.5  162.4 171.4 172.8 171.9
169.1 171.4 175.7 166.8 ~ 173.3. 177.9 176.5
3 2 $3




® Ad =FEd AABIAF dPA Lo

T PRODUCTION INDEX cc12

D.11 : SEASONAL ADJUSTED SERIES
YEAR JAN FEB MAR APR HAY JUN JuL AUG SEP ocT NOY DEC
1970 9.9 10.2 10.4 10.6 10.5 10.68 11.1 11.0 11.1 11.3 11.3 11.8
1971 11.7 12.1 12.2 12.4 12.5 12.5 12.8 12.7 12.8 12.3 12.8 12.8
1972 12.8 12.9 13.0 13.4 13.8 14.2 14.3 14.4 14.8 15.4 16.0 16.2
1973 18.7 18.7 17.2 17.5 18.0 17.7 19.0 20.2 20.8 21.4 21.8 21.5
1974 22.8 23.9 23.6 24.2 23.8 25.1 25.8 23.8 24.3 24.8 24.4 25.7
1975 26.7 26.8 27.2 27.3 27.8 21.5 28.7 29.1 30.8 31.3 31.5 .32.8
1976 33.9 34.6 35.3 35.8 35.4 31.7 39.8 39.2 39.3 39.7 40.8 40.3
1977 40.5. 41.3 40.9 43.2 42.4 45.9 45.3 46.4 46.0 49.3 48.3 50.9
1978 50.0 50.5 52.4 53.1 54.4 65.4 54.8 57.2 57.5 57.9 59.9 80.5
1979 62.0 62.7 62.9 82.1 83.2 62.0 82.0 59.9 82.8 60.8 60.9 81.0
1980 60.5 61.8 60.8 60.1 59.6 59.1 60.9 60.0 59.5 82.0 62.4 63.0
1981 64.0 63.5 ° 65.8 67.7 88.0 69.7 69.1 70.8 70.9 n.2 70.1 70.4
1982 69.4 69.7 89.5 70.8 70.8 70.7 71.8 70.5 3.2 74.5 5.8 76.8
1983 78.1 77.4 77.9 78.9 80.7 83.8 84.1 86.1 86.9 87.0 89.0 89.1
1984 89.5 93.7 93.7 94.7 96.0 97.4 96.8 9.3 95.2 97.2 97.7 98.3
1085 96.2 97.0 7.7 98.4 98.3 97.9 100.2 100.9 99.6 104.8 102.8 108.4
1986 111.2 113.5 113.7 117.2 118.9 120.7 121.8 122.8 125.3 126.6 126.0 130.0
1087 131.6 134.1 138.5 140.8 144.0 149.7 147.2 128.9 148.0 148.5 153.4 158.5
1988 183.7 185.0 161.2 152.5 153.7 159.1 163.5 168.0 165.9 169.2 168.6 167.0
1989 185.1 164.2 164.8 156.1 163.9 167.8 169.0 177.1 171.3 169.8 173.0 171.1
1990 171.7 180.8 181.2 178.4 174.8 181.0 3

@ FHA 4dYARA AP EE AFY dAEE I

T OPERATING RATE INDEX(MANUFACTURE) cc17

A.0 : ORIGINAL SERIES ( REAL )
YEAR JAN FEB HAR APR HAY Ju
1970 PITTITTTAR 22 TELS TS P TS $83 W uw s AUE SeP ot nov DEE
1971 72.1 70.7 81.4 80.0 85.0 83.9 79.9 71.8 78.8 73.8 92.2. 11.
1972 74.8 69.1 78.8 80.1 86.1 86.1 84.68 84.7 86.1 87.6 90.7 94.;‘
1973 84.7 78.0 85.8 86.5 89.8 88.2 86.4 88.2 87.1 92.7 1.3 - 92.3
1974 87.6 81.8 91.2 88.2 96.4 90.5 90.7 83.3 79.3 81.9 83.7 80.0
1975 81.1 76.1 84.0 81.3 83.8 82.5 84.7 84.2 84.2 90.2 868.5 86.5
1978+ 86.9 84.8 93.1 92.3 94.0 ' 97.5 99.7 98.0 93.7 99.3 95.2 99.0
1977 91.1 85.7 94.6 98.7 98.1 103.1 96.6 99.1 98.9 100.7 97.6 104.7
1978 100.3 92.2 106.8 105.0 109.1 108.6 108.9 109.0 103.4 107.8 104.5 109.8
1979 98.0 95.8 104.4 100.1 104.3 101.3 95.8 95.1 99.8 92.6 93.1 94.0
1980 88.68 81.7 . 93.7 89.4 91.7 88.7 89.0 85.3 80.3 88.0 85.8 - 90.5
1981 83.7 78.0 90.7 91.8 94.2 93.9 87.8 88.9 86.3 91.2 88.3 89.1
1982 81.0 82.2 86.8 88.4 91.2 88.6 87.9 85.8 88.1 88.6 . 89.9 92.9
1983 88.2 81.8 94.5 96.1 99.2 98.5 97.1 96.8 95.7 99.5 99.3°  100.9
1984 97.4 94.2 103.3 104.4 104.7 103.0 100.8 102.3 97.8 104.7 102.5 105.4
1985 93.4 90.1 102.8 102.5 105.0 101.5 101.1 98.6 97.6 100.5 102.5 104.4
1088 . 96.0 91.68 105.5 108.2 108.5 107.8 105.7 101.8 103.9 108.5 108.0 109.8
1987 98.4 100.4 112.7 112.3 112.6  113.8 110.1 91.5 108.8 106.9 110.5 111.3
o WTORE NG WSS Mt imd ot wms ey e o

. . : . . . . . . 99.8 105.6 107.0

1990 96.4 100.4 109.3 108.0 103.0 104.5 338 $ i

® Y¥89& AdzY AxE TAst

T OPERATING RATE INDEX (NANUFACTURE) - cC17

A.3 : THE PRIOR FACTOR
YE;; JAN FEB HAR APR MAY JUN JuL AUG SEP ocT NOV DEC
19
1971 97.9 i02.1 100.0 100.0 100.0 100.0 100.0 100.0 102.3 97.7 100.0 100.0
1972 100.1 99.9 100.0 100.0 100.0 100.0 100.0 100.0 99.8 100.4 100.0 100.0
1973 100.7 99.3 100.0 100.0 100.0 100.0 100.0 100.0 99.0 101.0 100.0 100.0
1974 . 97.9 102.1 100.0 100.0 100.0 100.0 100.0 100.0 102.3 7.7 100.0 100.0
1975 100.1 99.9 100.0 100.0 100.0 100.0 100.0 100.0 99.8 100.4 100.0 100.0
1878 87.9 102.1 100.0 100.0 100.0 100.0 100.0 100.0 99.0 101.0 100.0 100.0
1977 100.1 99.9 100.0 100.0 100.0 100.0 100.0 100.0 102.3 87.7 100.0 .100.0
1978 100.7  99.3 100.0 100.0 100.0 100.0 100.0 100.0 99.8 100.4 100.0 100.0
1979 97.9 102.1 100.0 100.0 100.0 100.0 100.0 100.0 102.3 97.7 100.0 100.0
1980 . 100.1 99.9 100.0 100.0 100.0 100.0 100.0 100.0 09.6 100.4 100.0 100.0
1981 100.7 99.3 100.0 100.0 100.0 100.0 100.0 100.0 99.0 101.0 100.0 100.0
1982 97.9 102.1 100.0 100.0 100.0 ' 100.0 100.0 100.0 102.3 97.7 100.0 100.0
1983 100.1 99.9 100.0 100.0 100.0 100.0 100.0 100.0 99.6 100.4 100.0 100.0
1984 100.7 99.3 100.0 100.0 100.0 100.0 ~ 100.0 100.0 99.0 101.0 100.0 100.0
1985 100.1 99.9 100.0 100.0 100.0 100.0 100.0 100.0 102.3 97.7 100.0 100.0
1986 100.7 99.3 100.0 100.0 100.0 100.0 100.0 100.0 09.8 100.4 100.0 100.0
1987 97.9 ° 102.1 100.0 100.0 100.0 100.0 100.0 100.0 102.3: 97.7 100.0 100.0
1988 100.1 99.9 100.0 100.0 100.0 100.0 100.0 100.0 99.68 100.4 100.0 100.0
1989 100.7 99.3 100.0 100.0 100.0 100.0 100.0 100.0 ©~  99.0 101.0 100.0 100.0
1990 97.9 102.1 100.0 100.0 100.0 100.0

—
o
=4

WO+ RO CON O o>

HEAN
0.0
79.4

87.6
87.0
83.8
94.3
97.4
105.3

87.7
88.7
87.8
95.6
101.7
100.0
104.2
107.4
105.6
101.9
103.3

NEAH

100 0
100.9
100.0
100.0
100.0
100.0

100.0 .

100.0
100.0
100.0
100.0
100.0
100.0
100.0

100.0 -

100.0
100.0
100.0
100.0
100.0



® MHzALAZ =FE Azxd JHEE AFE Jepth
T OPERATING RATE INDEX (MANUFACTURE) cer
P.0 : THE SERIES ADJUSTED BY PRIOR FACTOR
{g;g JAN FEB NAR APR HAY JUN JuL AUG SEP. oCcT NOV DEC
1971 r"/73.%> 69.2 81.4° 80.0 85.0 83.9 79.9 77.8 77.0 78.5 92.2 77.4
1972 T, 69.2 78.8 80.1 86.1 86.1 84.6 84.7 86.4 87.3 90.7 94.9
© 1973 84.1 78.5 85.8 86.5 89.6 88.2 86.4 88.2 83.0 91.8 91.3 92.3
1974 89.5 80.1 91.2  88.2 96.4 90.5 90.7 83.3 71.5 83.8 83.7 90.0
1975 81.0 76.2 84.0 81.3 83.8 82.5 84.7 84.2 84.5 89.8 86.5 86.5
1976 88.8 82.9 93.1 . 92.3 94.0 97.5 99.7 96.0 94.6 98.3 95.2 99.0
1977 91.0 85.8 94.6 98.7 98.1 103.1 96.6 99.1 96.7 103.1 97.8 104.7
1978 99.6 92.3 108.8 105.0 109.1 108.6 106.9 109.0 103.8 107.4 104.§ 109.6
1079 100.1 93.8  104.4  100.1 104.3 101.3 95.8 95.1 97. 94.8 93. 94.0
1080 83.5 81.8 93.7 89.4 81.7 88.7 89.0 85.3 80.6 87.6 85.8 90.
1981 83.1 78.5 90.7 91.8 94.2 93.9 87.8 88.9 87.2 $0.3 83.3 89.1
1082 -82.7 80.5 86.8 83.4 91.2 88.6 87.9 85.8 86.1 80.7 89.9 92.9
1083 88.1 81.9 94.5 96.1 99.2 98.5 97.1 96.8 96.1 99.1 99.3 100.9
1084 96.7 94.9 103.3 104.4 104.7 103.0 100.8 102.3 98.6 103.7 102.5 105.4
1935 93.3 90.2 102.8 102.5 105.0 101.5 101.1 98.6 95.4 102.9 102.5 104.4
1936 95.3 92.2 105.5 108.2 108.5 107.6 105.7 101.6 104.3 108.1 106.0 109.6
1087 100.5 98.3 112.7 112.3 112.6 113.6  .110.1 91.5 106.4 109.4 110.5 111.3
1088 104.1 100.1 111.4 104.2 104.6 106.8 108.7 105.2 103.2 108.0 107.4 105.8
.1089 98.0 90.6 104.8 98.0 104.3 102.5 102.8 103.6 100.8  104.6 - 107.0 105.5
1990 93.5 98.3 109.3 108.0 103.0 104.5 sse3338s sas33383
@ AFdAFE Y AXA/MsEAFE U
T OPERATING RATE INDEX (MANUFACTURE) cc1?
D.11 : SEASONAL ADJUSTED SERIES( BY JUST BEFORE SERIES )
YEAR JAN FEB MAR APR HAY JUN JuL AUG SEP 0CT NOV DEC
1970 3% 33 $3553388 ST SBBILEs
1971 - 76.9 78.0 80.9 80.4 81.2 81.3 79.8 78.2 77.5 4.2 890.9 4.4
1972 Ay 7.7 78.2 80.5 82.4 83.5 84.3 85.4 87.0 85.7 8.7 , 901.3
1973 87.4 87.8 85.1 87.1 86.0 85.7 85.9 88.8 88.7 90.1 89.8 88.¢
1974 92.8 88.9 90.3 88.8 92.9 88.2 90.0 83.6 78.3 82.0 83.0 86.8
1975 83.9 84.2 82.9 81.8 81.0 80.4 83.9 84.3 85.8 87.8 86.4 83.5
1976 91.9 91.4 91.5 92.8 91.0 85.0 98.7 95.8 96.0 96.0 85.7 95.6 -
1977 94.2 94.6 ,92.7 99.0 94.8 100.4 95.6 98.9 98.3 100.8 98.3 101.2
1978 103.3 102.8 104.5 104.9 105.1 105.7 105.9 108.8 105.8 105.1 105.3 108.2
1979 104.0 103.9 102.0 99.5 100.0 08.6 95.0 95.2 99.5 93.0 93.6 91.2
1980 92.1 90.6 91.5 83.4 87.6 86.4 88.3 85.7 82.3 86.1 86.0 88.0
1981 86.6 87.1 83.6 90.2 89.8 91.8 87.2 89.7 89.0 88.7 88.2 86.6
1982 86.5 89.3 84.8 86.5 86.9 86.5 87.3 86.7 = 838.0 89.0 89.6 " 90.4
1983 92.4 90.9 92.3 93.6 94.7 . 96.3 96.5 08.1 98.2 97.2 98.7 98.0
1984 101.8 105.2 100.7 101.6 100.1 100.8 100.2 104.1 100.8 101.7 101.5  -102.3 -
1085 98.3 99.8 100.0 99.8 ° 100.6 99.5 100.6 ° 100.6 97.5 100.8 101.1 101.3
1986 100.5 102.0 102.3 103.8 104.3 105.8 105.1 103.8 106.6 105.8 104.0 108.3
1987 "105.8 108.7 109.0 110.1 108.6 111.9 109.4 , 93.8 108.5 107.0 107.9 - 108.0
1988 109.3 110.7. 107.5 102.7 101.2 105.4 106.0 107.6 105.2 105.5 104.3 102.7
1089 102.7 100.2 101.1 97.1 101.3 101.2 101.9 105.8 102.6 102.1 103.6 102.4
1990 103.0 108.8 105.5 105.3 100.2 103.3

4899 AdErt 2F 2A9e e

##w THE END OF THE DATA INPUT 1!}
INPUT DATA NUMBER : 2

(3) MEAES EH 29 AA Z dAA}L AN
®@ AFAAA Tl HEHE FAE YeEhad

T PRODUCTION INDEX cCc12

*% OPTIONS INFORMATION OF COMPONENT SERIES #%

THE OPTION OF INVERSE(INV) = 0 (0:NO 1:YES)

THE MONTH NUMBER OF SYMHETRIC "CHANGE PERCENT (NPCD) =

THE NB. OF FLOAT PO INT =

THE OPTION OF MOVE AVER AGE(HYES) =1 ( 1:YES 0:NOT MOVING AVERAGE )

THE POSITION OF THE MOV. AVG. VALUE(MPOS) = 3 (1:FIRST  2:CENTER 3:LAST)
THE NUMBER OF MOV. AVG. (MOVE) = 3

THE OPTION OF RATIO(KRATE) = 0 (0:NO 1:YES)

NCD VALUE (MCD) = .

THE VEIGHT OF COMPONENT SERIES(SVWGT) = 1.057

THE PERIOD OF COMPONENT SERIES(LFYR - LEMO) = 70. 1 - 90. 6
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T PRODUCTION INDEX
2.0TC

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1081
1082
1983
1084
1085
1986
1087
1988
1989
1990

o] 5% 7d

t 3 HOVING-AVERAGED SERIES

JAN

9.8
11.5
12.8
18.3
22.0
25.8
32.7

40.5 -

49.7
60.8
80.8
83.1
70.0
76.9

89.2 -

97.4
108.7
129.2
187.9
166.9
171.9

FEB HAR
10.0 10.2
11.8 12.0
12.8 12.9
18.5 16.9
22.7 23.4

.28.4- 26.9
33.8 34.6
40.7 40,9
50.5 51.0
61.7 82.5
61.1 61.0
83.5 64.4
69.8 69.5
77.4 71.8
90.8 = 92.3
97.2 97.0

110.4 112.8

131.9  134.7

161.7 163.3

165.4 164.7
174.5  177.9

AGY A S

APR
10.4
12.2
13.1

.17
23.9
27.1

- 35.2
41.8
52.0
62.6
80.8
85.7
70.0
78.1
94.0
97.7

114.8
137.8
159.6
161.7
180.1

42.2
§3.3
82.7
60.1
87.2
70.3
79.2
94.8
98.1
116.6
141.1
155.8
161.6
178.1

UrERA T,

® HIBAAFe] AN ES e

T PRODUCTION INDEX
THE SYNMETIC. CHAKGE RATE OF COMPONENT SER IES

3.0

YEAR
1970
1971

T PRODUCTION INDEX

JAN
3883888
1.163
1.311
2.694
2.141

3.262
-+ -0.818
0.369

AFA A e AR EE S

A7 AFZ2AAAE

.~ FEB
1.940 1.611
2.286 1.681
0.260  0.518
1.421 1.996
3.127 3.032
3.077 1.878
3.108  2.438
0.575  0.490
1.464 0.986
1.623 1.288
0.492 -0.218
0.579 1.459
-0.181  -0.431
0.691 0.472
1.741 1.875
-0.240 -0.208
3.347 2.181
2,068  2.125
2.420  0.964
-0.883 -0.444
1.501 1.911

HAR

APR MAY
2.269 0.957
1.928 1.084
1.538 2.264
1.569 2.498
1.972  -0.140
0.741 0.979
1.624 0.755
2.1m 0.873
2.007 2.469
0.053 0.266

-0.219 -1.213
1.898 2.258
0.669 0.428
0.342 1.399
1.860 0.812
0.753 0.443
1.757, 1.556
2.250 2.368

-2.313  -2.389

-1.838 -0.062
1.248 -1.154

2
1.433 9]
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3.1 THE STANDARD. OF THE SYMM. CHANGE RATE OF COMPONENT SERIES

JAN

b2 22222
0.812
0.915
1.881
1.494
.935
1.873
0.462
0.328
. 1.587
-0.115
0.741
-0.5968
1.008
0.655
-0.238
1.409
0.906
2.2717
-0.569
0.258

FEB MAR
1.354 1.125
1.506 | 1.173
0.182  0.362
0.992 1.393
2.183  2.117
2.148 1.310
2.169 1.702
0.401 0.342
1.022  0.688
1.0863  0.899
0.344 -0.152
0.404 1.019
-0.133  -0.301
0.482  0.330

. 1215 1.169
©=0,187 -0.144
2.337 1.522
1.444 1.484
1.889  0.673
-0.616 -0.310
1.048 1.334

THE SECTION OF STANT. = 1

APR
1.584
1.344
1.074
1.095
1.376
0.517
1.134
1.519
1.401
0.037

-0.153
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cc12

JUN JUL AUG SEP 0CcT NOY DEC
10.8 10.7 10.9 1.1 11.1 11.2 11.4
12.5 12.5 12.8 12.7 12.68 12.6 12.6
13.8 14.1 14.3 14.5 14.9 15.4 15.9
17.7 18.2 1.0 20.0 20.8 21.3 21.6
24.4 24.9 24.9 24.8 24.2 24.4 24.9
21.5 27.9 28.4 29.5 30.4 31.2 31.9
36.2 37.8 38.9 39.4 39.4 39.9 40.2
43.8 44.5 45.9 45.9 47.2 47.9 49.5
54.3 54.9 55.8 56.5 §7.5 58.4 59.4
62.4 62.4 61.3 61.5 61.1 81.4 80.9
59.8 59.9 80.0 80.1 80.5 61.3 62.5
88.5 68.9 69.8 70.2 70.9 70.7 70.8
70.7 71.0 71.0 71.8 72.7 74.5 5.7
81.1 82.8 84.6 85.7 86.7 87.8 88.4
96.0 96.7 97.8 97.0 97.2 96.7 07.7
98.2 98.8 99.7 100.2 101.8 102.3 104.6
118.9 120.5 121.8 123.3 124.9 126.0 127.5
144.8 147.0 141.9 141.4 141.8 150.0 ©  152.8
165.1 158.8 163.5 165.8 167.7 167.9 168.3
162.6 166.9  °171.3 172.5 172.7 171.4 171.3
178.0 :

cc12

JUN JUL AUG SEP ocT NOV DEC
0.833 1.565 1.541 1.517 0.601 0.894 1.473

.805 0.533 0.531 0.791  -0.791 0.264 0.000
2.941 2.151 1.408 1.389 2.497.  3.524 2.985
0.944 2.780 3.943 5.304 3.922 2.532 1.088
2.073 2.165 0.000 -1.077 -1.837 0.822 1.892
0.365 1.885 1.774 3.795 2.892 2.597  2.114
2.233 3.791 3.310 1.362 -0.085 1.177 0.833
3.876 1.584 2.950 0.073 2.883 1.332 3.355
1.859 1.038 1.887 1.247 1.812 1.552 1.697

-0.479 -0.053 -1.779 0.326 -0.653 0.544 -0.872
-0.835 0.4486 0.222 0.222 0.608 1.314 1.885
1.917 0.679 1.249 0.571 0.692 -0.235 -0.236
0.567 0.470 ° -0.047 1.167 1.245 2.400 1.508
2.372 2.116 2.151 1.202 1.122 1.100  0.833
1.203 0.657 1.131  -0.753 0.206 -0.550 1.083
0.088 0.609 0.873 0.567 1.518 0.555 2.191
1.981 1.281 1.073 1.261 1.289 6.850 1.236
2.611 1.462 -3.484 -0.400 0.308 5.508 1.872
~0.450 2.336 2.958 1.3717 1.139 0.119 0.218
0.617 2.610 2.602 0.879- 0.154 -0.794 -0.039
-0.037
zAQsta FSAE FAIF gl
7}eA e 1.057 otk
cc12
1ST STAN. FACTOR= 1.433 (70. 1. - 89.12.)
2ND STAN. FACTOR= 0.000 ( 0. 0. - 0. 0.)

JUN JUL AUG SEP 0CT NOV DEC
0.442 1.092 1.076 1.059 0.419 0.624 1.028
0.562 0.372 0.370 0.552 -0.552  0.184 0.000
2.053 1.501 0.983 0.970 1.743 2.460 2.084
0.659 1.941 2.752 3.702 2.73; b.;g: 2.;3?
1.447 1.511 0.000 -0.752 -1.14 . .
0.255 1.176 1.238 2.649 2.019 1.813 1.476
1.558 2.646 2.311 0.951 -0.059 0.822.  0.581
2.708 1.108 2.059  0.051 1.999 0.930 2.342
1.298 0.725 1177 0.870 1.265 1.083 1.184

-0.335 -0.037 -1.242 0.227 -0.455 0.380 -0.609
-0.583 0.312 0.155 0.155 0.424 0.917 1.316
1.338 0.474 0.872 0.399 0.683 -0.164 -0.185
0.396 0.328 -0.033 0.815 0.869 1.6875 1.116
1.855 1.477 1.501 0.902 0.783 0.774 0.582
0.902 0.459 0.790 -0.526 0.144 -0.384 0.742
0.047 0.425 0.610 0.396 1.060 0,388 1.529
1.383 0.894 0.749 0.874  0.900 0.594 0.863
1.823 1.021  -2.432 -0.279 0.214 3.908 . 1.307
-0.314 1.631 2.0685 0.961 0.795 0.083 0.152
0.431 1.822 1.816 0.474 0.108 -0.554 -0.027
-0.026

NEAN
10.7
12.3
14.0
18.8
24.0
28.3
36.9
4.2
54.4
81.8
60.6
67.8
71.4

95.0

99.4
118.7
141.2
162.1
167.4/
176.



3.2 THE VEIGHTED. OF THE SYNM. CHANGE RATE OF CONPONENT SERIES

THE SECTION OF STANT. = 1 VEIGHT = 1.057 1ST STAN. FACTOR= 1.433 (70. 1. - 89.12.)

2ND STAN. FACTOR= 0.000 ( 0. 0. - 0. 0.)

1ST AVE. CHG. = 1.355 '

2ND AVG. CHG. = 0.000
YEAR FEB HAR APR MHAY JUN JuL AUG SEP ocT NOV DEC
1970 1.431+  1.189 1.074 0.708 0.4067 1.155 1.137 1.120 0.443 0.660 1.087
1971 “1.887 1.240 1.421 0.800 0.594 0.394 0.391 0.583 -0.583 0.195 0.000
1972 0.192 0.382 1.135 1.871 2.170 1.587 1.039 1.025 1.843 2.600 2.203
1973 1.049 1.473 1,157 1.843 0.697 2.051 2.909 3.913 2.894 1.868 0.803
1974 2.307 2.238 1.455 -0.103 1.530 1.597 0.000 -0.794 -1.208 0.606 1.398
1975 2.270 1.384  0.547 0.722 0.269 1.243 1.309 2.800 2.134 1.916 1.560
1978 2.293 1.799 1.199 0.557 1.647 2.797 2.442 1.005 -0.082 0.869 0.614
1977 0.424 0.362 1.608 0.644 2.860 1.189 2.111 0.054 2.113 0.983 2.475
1978 0.347 1.080 0.727 1.481 1.822 1.31 0.766 1.245 0.920 1.337 1.145 1.252
1979 1.877 1.124 0.950 0.039 0.196 -0.354 -0.039 ~-1.312 0.240 -0.481 0.401 . -0.643
1980 -0.121 0.363 -0.161 -0.162 -0.895 -0.616 0.329 0.164 0.164 0.449 0.969 1.391
1981 0.783 0.427 1.077 1.399 1.668 1.414 0.501 0.922 0.422 0.732 -0.174 -0.174
1982 -0.630 -0.141 -0.318 0.494 0.318 0.419 0.347 -0.035 0.861 0.919 1.7711 1.179
1983 1.160 0.510 0.349 0.252 1.032 1.750 1.561 1.587 0.953 0.828 0.818 0.615
1984 0.693 1.285 1.236 1.373 0.599 0.954 0.485 0.835 -0.556 0.152 -0.408 0.784
1985 -0.252 -0.177 -0.152 0.556 0.327 0.050 0.449 0.644 0.418 1.120 0.410 1.618
1986 1.490 2.470 1.809 1.297 1.148 1.462 0.945 0.792 0.923 0.951 0.627 0.912
1987 0.958 1.526 1.568 1.661 1.746 1.927 1.079 -2.571 -0.295 0.228 4.131 1.381
1988 2.407 1.785 0.711 -1.706 -1.763 -0.332 1.724 2.182 1.016 0.841 0.088 0.161
1989 -0.602 -0.851 -0.328 -1.356 -0.046 0.455 1.926 1.920 0.501 0.114 -0.586 -0.029
1990 0.272 1.107 1.410 0.921 -0.851 -0.028 ¥

B AxH 71s& A FE&dHes 4L Yehdd,
T OPERATING RATE INDEX (MANUFACTURE) cc17
%% OPTIONS INFORMATION OF COMPONENT SERIES *#
THE OPTION OF INVERSE(INV) = 0 (0:NO 1:YES)
THE MONTH NUMBER OF SYMMETRIC CHANGE PERCENT(NPCD) = 1
THE NB. OF FLOAT PO INT = 1
THE OPTION OF MOVE AVER AGE(MYES) = 1 ( 1:YES 0:NOT MOVING AVERAGE )
THE POSITION OF THE MOV. AVG. VALUE(MPOS) = 3 (1:FIRST 2:CENTER  3:LAST)
THE NUMBER OF MOV. AVG. (MOVE) = 3
THE OPTION OF RATIO(KRATE) = 1 (0:NO 1:YES)
MCD VALUE (MCD) -= 3
THE VEIGHT OF COMPONENT SERIES (SWGT) = 0.877
THE PERIOD OF COMPONENT SERIES(LFYR - LEMO) = 71. 1 - 90. 6
@ 3/Me olEHTE AxY 7/5E AFE Ut

T OPERATING RATE INDEX(MANUFACTURE) cc17
2.0 TC : 3 MQVING-AVERAGED SERIES
YEAR JAN FEB MAR APR MAY JUN JuL AUG SEP ocT NOV DEC
1970 $32% 383338 % 3 $3%3s
1971 76.4 71.5 78.8 79.8 80.8 80.9 80.7 19.7 78.5 76.8 80.5 79.5
1972 80.7 76.8 77.9 78.8 '80.4 82.1 83.4 84.4 85.6 86.0 87.2 88.6
1973 89.2 88.8 86.8 86.6 86.0 86.2 85.9 86.8 87.8 89.2 89.5 89.6
1974 90.5 90.2 90.7 89.3 90.6 90.0. 90.4 87.3 84.0 81.3 81.1 83.9
1975 84.5 85.0 . 83.7 83.0 81.9 81.1 81.8 82.9 84.68 85.9 86.6 85.9
1976 87.2 88.9 91.8 91.9 91.8 92.9 94.9 96.5 96.9 96.0 95.9 95.8
1977 95.2 94.8 93.9 95.5 95.5 98:1 96.9 98.3 97.8 99.3 99.1 100.1
1978 100.9 102.3 103.4 104.0 104.8 105.2 105.8 108.8 106.8 106.6 105.4 105.5
1979 105.1 104.7 103.3 101.8 100.5 99.4 97.9 96.3 96.6 95.9 95.4 92.6
1980 . 92.3 91.3 91.4 90.2 89.1 87.5 87.4 86.8 85.5 - 84.7 84.8 86.7
1981 - 86.9 87.2 87.4 88.8 89.5 90.5 89.5 89.5 88.6 89.1 88.7 87.9
1982 87.1 87.5 86.9 86.9 86.1 86.8 86.9 86.9 87.4 87.9 88.9 89.7
1983 90.8 91.2 91.8 92.3 93.5 04.9 95.8 97.0 97.68 97.8 98.0 98.0
1984 99.5 101.7 102.6 102.5 100.8 100.8 100.3 101.7 101.7 102.2 © 101.3 101.8
1985 100.7 100.1 99.3 99.8 100.1 100.0 100.2 100.2 - 99.8 99.6 99.8 101.1
1986 101.0 101.2 101.6  102.6 103.4 104.6 105.1 104.9 105.2 105.4-  105.5 105.4
1987 105.4 106.9 107.8 109.3 109.2 110.2 110.0 105.0 103.8 103.0 107.8 107.6
1988 108.4 109.3 109.2 107.0 103.8 103.1 104.2 108.3 106.2 106.1 105.0 104.2
1989 103.2 101.9 101.3 99.5 99.8 99.9 101.5 103.0 103.4 103.5 102.8 33312§¥1

1990 103.0  104.7 105.8  106.5 103.7  102.9 xs :

OCOO OCOOOOOC rirs b
©
(3
—



® Azxd 715E& AFd yywzdes Yehag
T OPERATING RATE INDEX (HANUFACTURE) cc17
3.0 THE SYNMETIC. CHANGE RATE OF COMPONENT SER IES

{ggg JAN FEB MAR APR MAY JUN JuL AUG SEP oCT NOV DEC *
1971 3828828 1.090 1.081 1.148 1.061 0.104 -0.194 -0.992 -1.255 -1.852 3.904 -1.014
1972 1.160 -4.083 1.287 0.944 1.551 1.745 1.268 1.001 1.186 0.459 1.121 1.428
1973 0.563 -0.319 -2,073 -0.119 -0.600 0.204 -0.371 0.944 0.983 1.393 0.332 0.078
1974 0.880 -0.284 0.455  -1.329 1.322 -0.693  0.422 -3.099 -3.307 -2.665 -0.213 2.851
1975 0.802  0.423 -1.3168 -0.682 -1,080 -0.308 0.701 1.080 1.708 1.303 0.713  -0.704
1978 1.349 1.671 2.673 0.308 -0.140 1.192 1.957 1.817 0.334 -0.893 -0.053 -0.145
1977 -0.591 -0.348 ~ -0.972 1.605 0.049 2.570  -1.144 1.364  -0.700 .1.732 -0.185 0.950
1978 0.82¢9 1.408 1.110  0.542 0.845 0.408 0.343 1.239 0.012 -0.272 -1.182 0.133
1979 -0.384 -0.469 -1.382 -1.499 -1.200 -1.128 -1.484 -1.582 0.308 -0.872 -0.558 -2.791
1980 -0.290 -0.970 0.107 -1.252 -1.021 -1.695 -0.018 -0.615 -1.364 -0.732 0.084 1.888
1981 0.173 0.368 0.205 1.198 0.905 0.994 -1.022 -0.046 -0.844  0.518 -0.484 -0.804
1982 -0.739 0.375 -0.608" -0.018 -0.805 0.564 0.290 -0.065 0.507 0.572 0.944 0.7717
1083 1.117 0.430 0.647.  0.419 1.289 1.324 0.955 1.180 0.650 0.226 0.178  -0.089
1984 1.534 2.160 0.908 -0.075 -1.701 0.007 -0.443 1.334 0.003 0.477 -0.838 0.513
1985 -1.120 -0.598 -0.776 0.485 0.292 -0.187 0.270 -0.014 -0.660  0.068 0.184 1.253
1988 -0.104 0.276 0.336 1.054 0.77 1.187 0.501 -0.155 0.265 0.220 0.064 -0.077
1987 -0.009 1.548 0.883 1.458  -0.011 0.968 -0.233 -5.012 -1.129 -0.825 4.757 -0.155
1988 0.792 0.933 -0.159 -2.201 -3.139 -0.731 1.083 2.113  -0.063 -0.160 -1.078 -0.820
1989 -0.948 -1.380 -0.520 -1.856 0.359 0.019 1.597 1.514 0.477 0.082 -0.730 -0.066
1990 0.294 1.727 1.018 0.793 -2.880 -0.727
® Azd 7beee dIREE AExAFsn FANE BAS ol
7M. A FZZAAE 0911018 7AFX &= 0.877 o]tk
T OPERATING RATE INDEX (MANUFACTURE) cc1?
3.1 THE STANDARD. OF THE SYMN. CHANGE RATE OF COMPONENT SERIES
THE SECTION OF STANT. = 1 IST STAN. FACTOR= 0.911 (71. 1. - 89.12.)
2ND STAN. FACTOR= 0.000 ( 0. 0. - 0. 0.)
}ggg JAN FEB . MAR' APR MAY JUN JUL - AUG SEP OCT NOV DEC
1971 $3588888 1.198 1.186 1.257 1.164 0.114 -0.213 -1.088 -1.377 -2.033 4.283 -1.112
1972 1.273  -4.458 1.390 1.036 1.702 1.914 1.301 1.099 1.302 0.504 1.230 1.568
1973 0.618 -0.350 -2.274 -0.131 -0.859 0.224 -0.407 1.035 1.078 1.529 0.364 0.085
1974 0.965 -0.311 0.500 -1.458 1.451  -0.761 0.463 -3.400 -3.628 -2.924 -0.234 3.128
1975 0.660  0.464 -1.444 -0.748 -1.185 -0.887 0.770 1.196 1.874 1.430 0.782 -0.772
1976 1.481 1.833 2.932 0.337 -0.153 1.308 2.148 1.774 0.366 -0.980 -0.058 -0.159
1977 -0.648 -0.382 -1.066 1.761 0.054 2.820 -1.255 1.498  -0.768 1.901  -0.203 1.043
1978 0.910 1.545 1.218 0.595  0.927 0.447 0.377 1.360 0.013 -0.298 -1.297 0.146
1979 -0.421 -0.514 -1.517 , -1.845 -1.418 -1.238 -1.628 -1.736 0.336 -0.738 -0.613 -3.082
1980 -0.319 -1.085 0.117 ° -1.374 -1.120 -1.860 -0.020 -0.675 -1.497 -0.803. 0.092 2.072
1981 0.190  0.404 0.225 1.315 0.993 1.091 -1.122 -0.050 -0.926 0.568 ~ -0.531 -0.882.
1982 ~0.811 0.411 -0.887 -0.020 -0.383 0.618 0.318 -0.071 0.557 0.627 1.038 0.853
1983 1.228 0.472  0.710 0.460 1.392 1.453 1.048 1.272 0.713 0.248 0.195 -0.076
1084 1.684 2.370  0.996 -0.083 -1.366 0.008 -0.486 1.463 0.003 0.524 -0.919 0.563
1985 -1.229 -0.654 -0.852 0.532 0.320 -0.183 0.296 -0.015 -0.724 0.074 0.202 1.375
1986 -0.115 0.303 0.368 1.157 0.846 1.281 0.549  -0.170 0.291 0.242 0.070 -0.084
1987 -0.009 1.699 ° 0.968 1.600 -0.012 1.082 -0.255 -5.500  -1.238 -0.908 5.219 -0.170
1988 0.870 1.024  -0.175 -2.415 -3.445 -0.802 1.188 2,318 -0.089 -0.176 -1.183 -0.900
1989 -1.041 -1.514 -0.571 -2.036°  0.394 0.021 1.752 1.661 0.523 0.068 -0.801 -0.072
1990 0.323 1.895 1.117 0.870 -3.160 -0.797
T OPERATING RATE INDEX (MANUFACTURE) cc17
3.2 THE VEIGHTED. OF THE SYNM. CHANGE RATE OF COMPONENT SERIES
THE SECTION OF STANT. # 1 VEIGHT = 0.877  1ST STAN. FACTOR= 0.911 (71. 1. - 89.12.)
2ND STAN. FACTOR= 0.000 ( 0. 0. - 0. 0.)
1ST AVE. CHG. = 1.039
o 2ND AVG. CHG. = 0,000
YEAR JAN FEB NAR APR NHAY JUN JuL AUG SEP -~ OCT NOV DEC
1970
1971 3238888 1.049 1.040 1.103 1.021 0.100 -0.186 -0.954 -1.208 ~-1.783 3.756  -0.975
1972 1.116 -3.910 1.219 0.908 1.492 1.679 1.220 0.964 1.142  0.442 1.079 1.374
1973 0.542 -0.307 -1.994 -0.115 -0.578 0.198 -0,357 0.908 0.946 1.341 0.320 0.075
1974 0.846 -0.273 0.438 -1.278 1.272  -0.667 0.406 -2.982 -3.182 -2.564 -0.205 2.744
1975 0.579  0.407 -1.287 -0.656 -1.039 -0.778 0.875 1.049 1.6844 1.254 0.688 -0.877
1976 1.299 ' 1.807 2.572 0.208 -0.135 1.147 1.884 1.556 0.321 -0.860 -0.051 -0.139
1977 -0.568 -0.335 -0.935 1.544 0.047 2.473  -1.100 1.312  -0.874 1.687 -0.178 0.914
1978 0.798 1.355 1.089 . 0.522 0.813 0.392 0.331 1.193 0.012 -0.261 -1.138 0.128
1979 -0.369 -0.451 -1.330 -1.442 -1.241 -1.086 -1.428 -1.523 0.205 -0.647 -0.537 -2.685
1080 -0.279  -0.934  0.103 -1.205 -0.983 -1.831 -0.018 -0.502 ~-1.312 -0.704 0.081 1.817
1981 0.1687 0.354 0.198 1.153 0.871 0.957 -0.984 -0.044 -0.812 0.499 -0.485 -0.773
1982 -0.711 0.361 -0.585 -0.017 -0.774 0.542 0.279 -0.063 0.438 0.550 0.908 0.748
1983 1.075 0.414 0.623 0.403 1.221 1.274 0.919 1.116 0.625 0.217 0.171  -0.066
1984 1.476 2.079 0.873 -0.072 -1.838 0.007 -0.426 1.283 0.003 0.459  -0.808 0.493
1985 -1.078 -0.574 -0.747 0.467 0.281 -0.160 0.260 -0.013 -0.835 0.0685 0.177 1.208
1986 -0.100 0.266 0.323 1.015 0.742 1.123 0.482 -0.149 0.255 0.212 0.061 -0.074
1087 -0.008 1.490 0.849 1.403 -0.011 0.931 -0.224 -4.823 -1.086 -0.794 4.577 -0.149
1988 0.763 0.898 -0.153 -2.118 -3.021 -0.703 1.042 2.033 -0.080 -0.154 -1.038 -0.789
1989 -0.913 -1.328 -0.500 -1.786 0.348 0.018 1.536 1.456 0.459 0.060 -0.703 -0.083
1990 0.283 1.662 0.980 0.763 -2.771  -0.699

MEAN
0.000
0.280
0.758
0.085

-0.472
0.162
0.822
0.361
0.451

-1.078

=0.490
0.097
0.149

HEAN
0.000
0.269
0.727
-0.081
=0.454
0.158
0.791
0.347
0.434
-1.037
-0.471
0.093
0.144
0.666
0.311
-0.063
0.346
0.180
-0.275
-0.118
0.036
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COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
4.0 THE SUMN OF PCHG

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
' 1986
1987
1988
1089
1990

JAN
3383833
0.858
2.084
2.530
2.426

FEB
1.431
2.735

2.736
3.016
2.683
-1.979
2.770

1.932
2.417
0.558
-0.828
2.389

APR
1.674
2.524
2.043
1.042
0.176

-0.110
1.495
3.150
2.003

-1.403

-1.367 .

1 2.552
0.476
0.656
1.300
1.023
2.311
3.063

-3.824

-3.142
1.684
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COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
4.1 THE NUMBER OF PCHG

YEAR
1970
1971
1972
1973

1074
1975
1976
1971
1978
1979
1980
1981
1982
1983
1984
1085
1986
1987
1988
1989
1990

®

JAN
3288338

e
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FEB
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o
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a ds$de

MAY JUN JUL AUG SEP ocT NOV DEC
0.708 0.467 1.155 1.137 1.120 0.443 0.660 1.087
1.821 0.694 0.207 -0.563 -0.625 -2.366 3.951 -0.975
3.163 3.849 2.807 2.003 2.168 2.285 3.679 3.576
1.285 0.893 1.695 3.817 4.859 4.234 2.188 0.877
1.169 0.862 2.003 -2.982 -3.976 -3.772 0.401 4.139

-0.317 -0.508 1.918 2.358 4.444 3.388 2.602 0.883
0.423 2.794 4.680 3.998 1.326 -0.922 0.818 0.475
0.692 5.333 0.069 3.489 -0.620 3.779 0.805 3.390
2.635 1.764 1.097 2.437 0.932 1.076 0.008 1.380

-1.045 -1.440 -1.468 -2.835 0.535 -1.129 -0.136 -3.329
-1.877 -2.247 0.312 -0.428 -1.149 -0.255 1.050 3.208
2.537 2.371  -0.482 0.878 -0.391 1.231 -0.839 -0.947
-0.459 0.961 0.626 -0.097 1.349 1.469 2.879 1.927
2.253 3.024 2.480 2.703 1.578 1.045 0.990 0.549
-1.037 0.961 0.059 2.118  -0.553 0.611 -1.212 1.278
0.607 -0.110 0.709 0.631 -0.216 1.185 0.587 2.822
1.890 2.585 1.427 0.643 1.178 1.163 0.689 0.838
1.735 2.858 0.855 -7.394 -1.381 -0.588 8.708 1.232

-4.783 -1.038 2.766 4.216 0.956 0.687 -0.950 -0.628
0.300 0.473 3.462 3.378 0.960 0.174 -1.289 -0.092
-3.622 -0.727 33
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COKPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS

4.2 THE AVERAGE OF PCHG

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1083
1984
1985
1986
1987
1988
1989
1990

JAN
$3383388
0.858
1.042
1.265
1.213
1.312

FEB
1.431
1.368

-1.859
0.371
1.017
1.339
1.950

0.045 -

1.217
0.336
-0.285
0.391
0.110
0.462
1.682
-0.375
1.3068
1.508
1.342
-0.989
1.385
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JUN JuL AUG SEP 0cT NOV DEC
0.467 1.155 1.137 1.120 0.443 0.660 1.087
0.347 0.104 -0.281 -0.312 -1.183 1.976  -0.488
1.925 1.403 1.001 1.083 1.142 1.840 1.788
0.447+  0.847 1.909 2.429 2.117 1.094 0.439
. 0.431 1.002 -1.491 -1.988 -1.888 0.201 2.070
-0.254 0.959 1.179 2.222 1.694 1.301 0.441
1.307 2.340 1.999 0.683 -0.461 0.409 0.238
2.666 0.034 1.744  -0.310 1.890 0.402 1.695
0.882 0.548 1.219 0.466 0.538 0.004 0.690
-0.720 -0.734 -1.418 0.268 -0.564 -0.068 -1.664
-1.124 0.156 -0.214 -0.574 -0.128 0.525 1.604
1.186 -0.241 0.439 -0.195 0.615 -0.319 -0.474
0.481 0.313  -0.049 0.675 0.734 1.340 0.963
1.512 . 1.240 1.351 0.789 0.522 0.495 0.274
0.480 0.030 1.059 -0.278 0.308 -0.608 0.639
-0.055 0.355 0.318 -0.108 0.593 0.294 1.411
1.292 0.714 0.321 0.589 0.582 0.344 0.419
1.429 0.428 -3.697 -0.601 -0.284 4.354 0.618
-0.518 1.383 2.108 0.478 0.343 -0.475 -0.314
0.237 1.731 1.688 0.480 0.087 -0.844 -0.046
-0.363
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COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
5.0 THE STANDARD. OF THE SYMM. CHANGE RATE OF COMPONENT SERIES !

THE SECTION OF STANT. = 1 VEIGHT = 0.875 1ST STAN. FACTOR= 0.875 (70. 1. - 89. 0.)
. 2ND STAN. FACTOR= 0.000 ( 0. 0. - 0. 0.)
' IST AVE. CHG. = 1.000
2ND AVG. CHG. = 0.000
YEAR JAN FEB NAR APR NAY JUN JuL AUG SEP oCcT NOV DEC HEAN
1970 s2seseee 1.431 1.189 1.674 0.708 0.467 1.155 1.137 1.120 0.443 0.6860 1.087 1.008
1971 0.858 1.368 1.140 1.262 0.910 0.347 0.104 -0.281 -0.312 -1.183 1.976  -0.488 0.475
1972 1.042 -1.859  0.801 1.022 1.581 1.925 1.403 1.001 1.083 1.142 1.840 1.788 1.064
1073 1.265 0.371 -0.261 0.521 0.633 0.447 = 0.847 1.909 2.429 2.117 1.094 0.439 0.984
1974 1.213 1.017 1.338  0.088  0.585 0.431 1.002 -1.491 -1.988 -1.886 0.201 2.070 0.215
1975 1.312 1.339 0.059 -0.055 -0.158 -0.254 0.959 1.179  2.222 1.694 1.301 0.441 0.837
1976 ©1.639 1.950 2.185 0.747 0.211 1.397 2.340 1.999 0.663 -0.461 0.409 0.238 1.110
1977 -0.040 0.045 -0.287 1.575 0.346 2.666  0.034 1.744 -0.310 1.890 0.402 1.695 0.813
1978 0.572 1.217 0.898 1.001 1.317 0.882 0.548 1.219 0.466 0.538  0.004 0.690 0.779
1979 0.854 0.336 -0.190 -0.701 -0.523 -0.720 -0.734 -1.418 0.268 -0.564 -0.088 -1.884 -0.444
1980 -0.200 -0.285 -0.029 -0.683 -0.939 -1.124 0.156 -0.214 -0.574 -0.128 0.525 1.604 -0.158
1081 0.475 0.391 0.837 1.278 1.269 1.188 -0.241 0.439 -0.195 0.615 -0.319 -0.474 0.421
1082 -0.671 0.110  -0.451 0.238 -0.229 0.481 0.313 -0.049 0.675  0.734 1.340 0.963 0.288
1983 1.118 0.462 0.486 0.328 1.127 1.512 1.240 1.351 0.789 0.522 0.495 0.274 0.809
1984 1.085 1.882 1.055 0.650 -0.519 0.480 0.030 1.059  -0.276 0.306 -0.608 0.639 0.465
1985 . -0.885 -0.375 -0.450 0.511 0.304 -0.055 0.355 0,316 -0.108 0.593 0.294 1.411 0.177
1986 0.695 1.368 0.966 1.156 0.945 1.292 0.714 0.321 0.589 0.582 0.344 0.419 0.783
1087 0.475 1.508 1.209 1.532 0.868 1.429 0.428 -3.697 -0.891 -0.284 4.354 0.816 0.645
1088 1.585 1.342 0.279 -1.912 -2.392 -0.518 1.383 2.108 0.478 0.343 -0.475 -0.314 0.159
1089 -0.757 -0.980 -0.414 -1.571 0.150 0.237 1.731 1.688 0.480 0.087 -0.644 -0.048 -0.004
1990 0.278 1.385 1.195 0.842 -1.811 -0.363 0.254
(6) CIN=
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COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS ’
6.0.R RAV CI VEIGHT : 0.875
6.0.R RAV CI------ REBASED (YEAR= 8S)

YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC HEAN
1970 35.8 36.3 36.7 37.4 37.8 37.8 38.2 38.7 39.1 39.3 39.6 40.0 38.0
1971 40.3 40.9 . 41.4 41.9 42.3 42.4 42.4 42.3 42.2 41.7 42.5 42.3 41.9
1972 42.8 42.0 42.3 42.8 43.4 44.3 44.9 45.4 45.9 46.4 47.2 48.1 44.6
1973 48.7 48.9 48.8 49.0 49.3 ° 49.5 50.0 50.9 52.2 §3.3 53.9 54.1 50.7
1974 54.8 85.3 56.1 56.1 56.5 56.7 57.3 56.4 85.3 54.3 54.4 85.5 §5.7
1975 56.3  57.0 57.1 57.0 56.9 56.8 57.3 -  58.0 59.3 80.3 61.1 81.4 58.2
1978 82.4 83.6 65.1- 85.5 85.7 66.6 68.2 89.6 70.0 89.7 70.0 70.1 87.2
1977 70.1 70.2 89.9 71.1 7.3 73.2 73.3 74.5 74.3 75.7 76.0 77.3 13.1
1978 178 78.7 79.4 80.2 81.3 82.0 82.5 83.5 83.9 84.3 84.3 84.9 81.9
1979 85.5 85.8 85.6 85.0 84.6 84.0 83.3 82.2 82.4 81.9 81.9 80.5 83.5
1080 80.4 . 80.1 80.1 79.8 78.8 71.9 78.1 77.9 77.4 71.3 77.8 79.0 78.7
1081 79.4 79.7 80.2 81.2 82.3 83.3 83.1 83.4 83.3 83.8 83.5 83.1 82.2
1982 82.6 82.8 82.3 82.5 82.3 82.7 82.9 82.9 83.5 84.1 85.2 86.0 83.3
1983 87.0 87.4 87.8 -88.1 89.1 90.5 91.6 92.8 93.6 94.1 94.5 94.8 90.9
1084 95.8 = 97.5 98.5 99.1 . 98.8 99.1 99.1 100.2 99.9 100.2 99.8 100.2 99.0
1985 99.6 99.2 98.8 99.3 99.6 99.5 99.9 100.2 100.1 100.7 101.0 102.4 100.0
1986 103.1 104.5 105.5 106.8 107.8 109.2 110.0 110.3 111.0 111.6 112.0 112.5 108.7
1087 113.0 114.7 116.1 117.9 118.9 120.7 121.2 116.8 116.0 115.6 120.8 121.5 117.8
1988 123.5 125.1 125.5 123.1 120.2 119.8 121.3 123.8 124.4 124.9 124.3 123.9 123.3
1989 122.9 121.7 121.2 119.3 119.5 119.8 121.9 124.0 124.6 124.7 123.9 123.8 122.3
1990 124.2 125.9 127.4 128.5 126.2 125.7 126.3

—40—-
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COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
5.1 STANDARDIAED VEIGHTED CHANGES ADJUSTED BY GNP TREND 1985 = 100

ADJUSTED COMPOSITE INDEX INDICATORS
TREND VALUE : 1ST-GNP = 1.00888101  1ST-SELF = 1.00513406 1ST-TRADJ. = 0.1747
2ND-GNP = ss3sss333s  2ND-SELF = 0.00000000  2ND-TRADJ. = 0.0000
YEAR JAN FEB NAR APR HAY JUN JuL AUG SEP ocT NOV DEC MEAN
1970 3383388 .1.606 1.363 1.849 0.381 0.642 1.329 1.312 1.204 0.618 0.834 1.261 1.181
1971 1.033 1.542 1.315 1.437 1,085 0.522 0.278 -0.107 -0.138 -1.008 2.150 -0.313 0.650
1972 1.216 -1.684 0.975 1.198 1.756 2.099 1.578 1.176 1.258 1.317 2.014 1.963 1.239
1973 1.440  0.546 -0.086 0.696 0.807 0.621 1.022 2.083 2.604 2.292 1.2689 0.613 1.159
1974 1.388 1.192 1.513 0.263 0.759 0.608 1.176 -1.316 -1.814 -1.711 0.375 2.244 0.390
1975 1.487 1.513 0.234 0.120 0.018 -0.080 1.134 1.354 2.397 1.869 1.478 0.616 1.011
1976 1.814 2.125 2.360  0.922 0.386 1.572 2.515 2.174 0.838 -0.286  0.584 0.412 1.285
1977 0.134 0.219 -0.112 - 1.750 0.521 2.841 0.209 1.919  -0.135 2.064 0.577 1.870 0.988
1978 0.747 1.392 1.073 . 1.176 1.492 1.057 0.723 1.393 0.640 0.713 0.179 0.865  0.954
1979 0.829 0.511 -0.015 -0.527 -0.348 -0.545 -0.559 -1.243 0.442  -0.390 0.107 -1.490 -0.269
1980 -0.026 -0.111 0.146 -0.509 -0.764 -0.949 0.331 -0.039 -0.400 0.047 0.700 1.779 0.017
1981 0.650 0.565  0.812 1.451 1.443 1.360 -0.0687 0.614 -0.021 0.790 -0.145 -0.299  0.596
1982 -0.496  0.285 -0.277 0.413 -0.055 0.6855 0.488 0.126 0.849 0.909 1.514 1.138 0.462
1983 1.292 0.637 0.660 0.503 1.301 1.687 1.415 - 1.526 0.964 - 0.697 0.670 .  0.449 0.983
1984 1.259 1.856 1.229 0.825 -0.344 0.655 0.204 1.234 -0.102 0.480 -0.431 0.813 0.640
, 1085 -0.400 -0.201 -0.275 0.638 0.478 0.120 0.529 0.490 0.087 0.767 0.468 1.586 0.352

1086 0.869 1.543 1.141 1.330 1.120 1.467 0.838 0.496 0.764 0.756 0.519 0.504 0.957
1987 0.650 1.683 1.383 1.708 1.042 1.604 0.802 -3.522 -0.516 -0.110 4.529 0.791 0.820
1988 1.759 1.516 0.454 -1.737 -2.217 -0.343 1.568 2.283 0.652 0.518 -0.300 = -0.139 0.334
1089 -0.582 -0.815 -0.239 -1.398 0.325 0.411 1.908 1.863 0.855 0.262 -0.470 0.129 0.171
1990 0.452  1.559 1.369 1.017 -1.836 -0.189 0.429

® @< GNP 2d EUSPLES 70.1S 10002 s FEa grolch

COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
8.1 CI -- NON-REBASED

YEAR JAN FEB MAR APR MAY JUN JuL AUG SEP ocT NOV DEC MEAN
1970 100.0 101.8 103.0 104.9 105.9 106.5 108.0 109.4 110.8 111.5 112.4 113.9 107.3
1971 115.1 116.8 118.4 120.1 121.4 122.0 122.4 122.3 122.1 120.9 123.5 123.1 120.7
1972 124.6 122.5 123.7 125.2 127.4 130.1 132.2 133.8 135.5 137.3 140.1 142.8 131.3
1973 144.9 145.7 145.6 146.8 147.8 148.7 150.2 153.4 157.4 161.1 183.1 184.1 152.4
1974 166.4 168.4 171.0 171.5 172.8 173.8 175.9 173.6 170.4 167.8 168.2 172.0 171.0
1975 174.8 177.2 177.7 177.9 177.9 177.8 179.8 182.2 186.7 180.2 193.0 104.2 182.4
1978 107.7 202.0 208.8 208.7 209.5 212.9 218.3 223.1 225.0 224.3 225.6 226.6 215.0
1977 226.9 227.4 2217.1 231.1 232.3  239.0 239.5 244.2 243.8 248.9 250.4 255.1 238.8
1978 257.0 260.6 263.4 266.5 270.5 273.4 275.4 279.2 281.0 283.1 283.6 286.0  273.3
1979 288.4 289.9 289.8 288.3 287.3 285.7 284.2 280.8 281.9 280.8 281.1 ~ 276.9 284.6
1980 276.9 276.6 211.0 275.8 273.5 270.9 271.8 2Nn.17 270.6 270.7 .. 272.8 271.5 273.8
1081 - 279.3 280.9 283.2 287.3 291.5 205.5 295.3 297.1 297.0 299.4 299.0 298.1. 202.0
1082 206.6 297.5 206.6 - 297.9 297.7 299.8 301.1 301.5 304.1 308.8 311.5 315.1 302.2
1983 319.2- - 321.2 ~-323.4 325.0 320.2 334.8 339.8 344.8 348.2 350.6 353.0 354.5 337.0
1984 359.0 365.8 370.3 373.4 372.1 374.5 375.3 379.9 379.6 381.4 379.7 382.8 374.5
1985 © 381.0  380.2 379.2 381.8 383.6 384.1 386.1 388.0 388.3 391.3 303.1 399.4 386.3
1988 402.9  409.1 413.8 . 419.4 424.1 430.3 434.2 436.3 439.7 443.0 445.3 448.0 428.8
1987 450.9 - 458.6 464.9 472.9 471.9 485.8 488.8 471.8 469.2 468.7 490.4 494.3 . 474.5
1088 503.1 510.8 513.1 504.3 493.2 491.5 499.2 510.8 514.1 516.8 515.2 614.5 507.2
1989 511.5 507.4 508.1 499.1 500.8 502.8 512.5 522.1 525.8 626.9 524.5 525.1 513.7
1990 5217.5 535.8 543.2 548.7 539.8 538.8 539.0

@ 9 Ade ‘859 BEE ez Assd CIgold,

COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS \
6.1.A CONPOSITE IKDEX ADJUSTED TO GNP TREND  85=100
YEAR JAK FEB NAR APR HAY JUN JUL AUG SEP ocT NOY DEC NEAN
1970 25.9 26.3 26.7 21.2 27.4 27.6 27.9 28.3 28.7 28.9 29.1 29.5 21.8
1971 29.8 30.2 30.6 31.1 31.4 31.6 31.7 31.6 31.6 31.3 32.0 31.9 31.2
1972 32.3 31.7 32.0 32.4 33.0 33.7 34.2 34.6 35.1 35.5 36.3 37.0 34.0
1973 37.5 31.7 37.7 37.9 38.3 38.5 38.9 39.7 40.8 41.7 42.2 42.5 39.4
1974 43.1 43.8 44.3 44.4 44.7 45.0 45.5 44.9 44.1 43.4 43.5 44.5 44.3
1975 45.2 45.9 46.0 46.0 48.0 48.0 48.5 47.2 48.3 49.2 50.0 50.3 47.2
1976 51.2 52.3 §3.5 54.0 54.2 55.1 56.5 §7.7 68.2 58.1 58.4 58.8 §5.7
1977 §8.7 58.9 58.8 59.8 60.1 61.9 62.0 63.2 63.1 64.4 64.8 66.0 61.8
1978 66.5 87.5 68.2 89.0 70.0 70.8 71.3 72.3 72.7 73.3 73.4 74.0 70.7
1979 4.7 75.0 75.0 74.8 74.4 74.0 73.8 72.8 73.0 72.7 72.8 71.7 73.7
© 1980 71.7 71.8 71.7 71.3 70.8 70.1 70.3 70.3 70.0 70.1 70.8 71.8 70.9
1981 72.3 12.7 73.3 74.4 75.5 76.5 76.4 76.9 78.9 71.5 77.4 17.2 75.6
1982 76.8 77.0 76.8 77.1 77.1 77.6 77.9 78.0 78.7 79.4 80.6 81.6 78.2
1083 82.6 83.1 83.7 84.1 85.2 86.7 87.9 89.3 90.1 90.8 91.4 91.8 87.2
1984 92.9 04.7 95.9 96.6 96.3 96.9 97.1 98.3 98.2 98.7 . 98.3 99.1 96.9
1985 98.6 98.4 98.1 98.8 99.3 99.4 99.9 100.4 100.5 101.3 101.8 103.4 100.0
1086 104.3 105.9 107.1 108.6 109.8 111.4 112.4 112.9 113.8 114.7 115.3 118.0 111.0
1087 1168.7 118.7 120.3 122.4 123.7 125.7 128.5 122.1  121.5 121.3 126.9 128.0 122.8
1988 130.2 132.2 132.8 130.5 127.7 127.2 129.2 132.2 . 133.1 133.8 133.4 133.2 131.3
1989 132.4 131.3 131.0 129.2 129.6 130.2 132.7 135.2.  136.0 136.4" 135.8 135.9 133.0
1990 136.5 138.7 140.6  "42.0 139.7 139.5 139.5
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6.4.A 12 MONTH SMOOTHED CHANGE IN ADJUSTED INDEX, PERCENT
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2. R4 CI
JEA CIE AW CI % DI FAJ=
o) Rre TCo CIe APARY FY
e AR Ud¥E F, TCY CI AR F
s 1 RARERH JHEEARE
(YExE)

COIN 2700190068540

COMA 1200000 0110

TSTAN 170018912

PATP 00300000000050153 1 0.00819553 9004

GNP1 17089000001006881018

GNP2 70019006 8070

"(8X,12F6.0)
1970

METHOD JAPAN :
1.122 1.122 1.122 1.122 1.122 1.122

Z9] MTYPEZS
48 3t

12 3z
A& o
O~@7A AFA YrH CI Aze

a9

Amprg g

1.122 1.122 1.122 1.122 1.122 1.122

1971 1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934
(ol 3 & )
(AtEEn)
(3) AR o] AWt A AF Wstge HFE A
® AJAAF] FHEHE IFAS e
T PRODUCTION INDEX cc12
%% OPTIONS INFORMATION OF COMPONENT SERIES =
THE OPTION OF INVERSE(INV) = 0 (0:NO 1:YES)
THE MONTH NUMBER OF SYMMETRIC CHANGE PERCENT(NPCD) = 1
THE NB. OF FLOAT PO INT = 1
THE OPTION OF MOVE AVER AGE(MYES) = 1 ( 1:YES 0:NOT MOVING AVERAGE )
THE POSITION OF THE MOV. AVG. VALUE(MPOS) = 3 (1:FIRST 2:CENTER  3:LAST)
THE NUMBER OF MOV. AVG. (MOVE) = 3
THE OPTION OF RATIO(KRATE) = 0 (0:NO 1:YES)
MCD VALUE(MCD) = 3
THE VEIGHT OF COMPONENT SERIES(SWGT) = 1.057
THE PERIOD OF COMPONENT SERIES(LFYR - LEMO) = 70. 1 - 90. 6
©® 3/MY oFHTE AJAAIAFE dENH
T PRODUCTION INDEX cc12
2.0 TC : 3 MOVING-AVERAGED SERIES ‘
YEAR JAN FEB MAR APR HAY JUN JuL AUG SEP oCT NOV DEC MEAN
1970 9.8 10.0 10.2 10.4 10.5 10.6 10.7 10.9 11.1 1.1 11.2 11.4 10.7
1971 11.5 11.8 12.0 12.2 12.4 12.5 12.5 12.8 12.7 12.8 12.8 12.6 12.3
1972 12.8 12.8 12.9 13.1 13.4 13.8 14.1 14.3 14.5 14.9 15.4 15.9 14.0
1973 18.3 18.5 16.9 17.1 17.6 17.7 18.2 19.0 20.0 20.8 21.3 21.6 18.6
1974 22.0 22.7 . 23.4 23.9 23.9 24.4 - 24.9 24.9 24.8 24.2 24.4 24.9 24.0
1975 25.8 26.4 26.9 27.1 27.4 27.5 27.9 28.4 29.5 30.4 31.2 31.9 28.3
1976 32.7 33.8 34.8 35.2 35.4 36.2 37.6 38.9 39.4 39.4 39.9 40.2 36.9
1977 40.5 40.7 40.9 41.8 42.2 43.8 44.5 45.9 45.9 47.2 47.9 49.5 44.2
1978 49.7 50.5 51.0 52.0 63.3 64.3 54.9 65.8 56.5 57.5 58.4 59.4 54.4
1979 60.8 81.7 62.5 62.6 62.7 62.4 62.4 61.3 61.5 61.1 61.4 60.9 61.8
1980 60.8 61.1 61.0 60.8 60.1 59.6 59.9 60.0 60.1 60.5 61.3 62.5 60.6
1981 83.1 83.5 64.4 65.7 67.2 68.5 68.9 69.8 70.2 70.9 70.7 70.6 67.8
1982 70.0 69.8 89.5 70.0 70.3 70.7 71.0 71.0 71.8 72.7 74.5 75.7 71.4
1933 76.9 7.4 7.8 78.1 79.2 81.1 82.8 84.6 85.7 86.7 87.6 88.4 82.2
1984 89.2 90.8 92.3 94.0 94.8 96.0 96.7 97.8 97.0 97.2 96.7 97.7 95.0
1985 97.4 97.2 97.0 97.7 98.1 08.2 08.8 99.7 100.2 101.8 102.3 104.6 99.4
1986 106.7 110.4 112.8 114.8 116.6 118.9 120.5 121.8 123.3 124.9 126.0 127.5 118.7
1087 129.2 131.9 134.7 137.8 141.1 144.8 147.0 141.9 141.4 141.8 150.0 152.8 141.2
1988 157.9 161.7 163.3 159.6 155.8 156.1 158.8 163.5 165.8 167.7 167.9 168.3 162.1
1989 166.9 165.4 164.7 161.7 161.6 162.6 166.9 171.3 172.5 172.7 171.4 171.3 167.4
1990 171.9 174.5 177.9 180.1 178.1 178.0 s3msssss s¥dssss FREIESS 176.8




@ AdBIAs] dAAEE S vEdo

T PRODUCTION INDEX cci2

3.0 THE SYMMETIC. CHANGE RATE OF COMPONENT SER IES
YEAR JAN FEB HAR APR MAY JUN JUL AUG SEP oCT NOV DEC
1970 3888388 1.940 1.611 2.269 0.957 0.633 1.565 1.541 1.517 0.601 0.894 1.473
1971 1.163 2.286 1.681 1.920 1.084 0.805 0.533 0.531 0.791 -0.791 0.264 0.000
1972 1.311 0.260 0.518 1.538 2.264 2.941 2.151 1.408 1.389 2.497 3.524 2.985
1973 2.694 1.421 1.996 1.569 2.498 0.944 2.780 3.943 5.304 3.922 2.532 1.088
1974 2.141 3.127 3.032 1.972  -0.140 2.073 2.165 0.000 -1.077 ~-1.637 0.822 1.892
1975 2.772 3.077 1.876  .0.741 0.979 0.365 1.885 1.774 3.795 2.892 2.597 2.114
1976 2.683 .3.108 2.438 1.624 0.755 2.233 3.791 3.310 1.362  -0.085 1.177 0.833
1977 0.661 0.575 0.490 2.177 0.873 3.876 - 1.584 2.950 0.073 2.863 1.332 3.355
1978 0.470 1.464 0.986 2,007 2.409 1.859 1.038 1.087 1.247 1.812 1.552 1.697
1979 - 2.273 1.523 1.288 0.053 0.266 -0.479 -0.053 -1.779 0.326 -0.653 ,0.544 -0.872
1980 -0.164 0.492 -0.218 -0.219 -1.213 -0.835 0.446 0.222 0.222 0.608 1.314 1.885
1981 1.082 0.579 1.459 1.896 2.258 1.917 0.679 1.249 0.571 0.992 -0.235 = -0.236
1982 -0.854 -0.191 -0.431 0.669 0.428 0.567 0.470  -0.047 1.167 1.245 2.400 1.598
1983 1.573 0.691 0.472 0.342 1.399 2.372 2.116 2.151 1.292 1.122 1.109 0.833
1984 0.939 1.741 1.875 1.860 0.812 1.293 0.657 1.131  -0.753 0.206 -0.550 1.063
1985 -0.342 -0.240 -0.208 0.753 0.443 0.068 0.609 0.873 0.567 1.518 0.555 2.191
1986 2.019 3.347 2.181 1.757 1.556 1.981 1.281 1.073 1.251 1.289 0.850 1.236
1087 1.298 2.068 2.125 2.250 2.360 2.611 1.462° -3.484  -0.400 0.306 5.598 1.872
1988 3.262 2.420 0.964 -2.313 -2.3890 -0.450 2.336 2.958 - 1.377 1.139 0.119 0.218
1989 + -0.816 -0.883 -0.444 -1.838 -0.062 . 0.817 2.610 2.602 0.679  0.154 -0.794 -0.039
1890 0.369 1.501 1.911 1.248  -1.154  -0.037 ssssss3s sEEEpiis s3EEIR s

®@ AAAAAT HEE YEd RAow tAWELe A 5437 FNE F
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T PRODUCTION INDEX } cC12
3.1 THE STANDARDIZATION CHANGE RATE OF COMPONENT SERIES(LAST 60 MONTHS)
1) AVERAGE OF UNIT COMPONENT SERIES
YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP oCT NOV DEC
1970 2328332 1.598 1.598 1.598 1.598 1.598 1.598 1.598 | 1.598 1.598 1.598  1.598
1971 1.598 1.598 1.598 1.598 1.598 1.508 1.598 1.598 1.598 1.598 1.598 1.598
1972 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598
1973 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598
1974 1.598 1.598 1.598 1.598 . 1.598 1.598 1.598 1.598 1.598 1.598 1.598 1.598
1975 1.598 1.817 1.822 1.596 1.596 1.592 1.594 1.598 1.636 1.674 1.702 1.713
1976 1.738 1.752 1.765 1.760 1.754 . 1.778 1.832 1.879 1.888 1.900 1.915 1.929
1977 1.918 1.923 1.923 1.934 1.910 1.926 1.917 1.942 1.920 1.926 1.890 1.896
1978 1.859 1.860 1.843 1.850 1.850 1.865 . 1.836 1.798 1.731 1.696 1.679 1.689
1979 1.692 1.685 1.636 1.604 1.611 1.568 1.531 1.501 1.525 1.541 1.537 1.491
1980 1.442 1.398 1.364 1.348 1.311 1.291 1.270 1.245 1.185 1.147 .. 1.126 1.122
1981 1.095 1.053 1.036 1.041 1.006 1.061 1.009 0.974 0.961 0.979 0.956 0.938
1082 0.913 0.900 0.884 0.859 0.852 0.797 0.778 0.728 0.746 0.719 0.737 0.708
1983 0.726 0.713 0.705 0.677 0.659 0.608 0.086 0.0694 0.694 0.0683 0.675 0.661
1984 0.639 0.642 0.649 0.679 0.688 0.718  0.729 0.778 0.760 0.774 0.756 0.788
1985 0.785 0.773 0.773 0.790 0.817 0.832  0.835 0.846 0.852 0.867 -- 0.854 0.859
1986 0.875 0.921 0.933 0.931 0.919 0.920 - 0.930 0.927 0.939 0.944 0.962  0.986
1987 1.022 1.060 1.102 1.129 1.161 1.195 ~ 1.212 1.154 1.128 1.113 1.166 1.170
1988 1.199 1.227 1.236 1.191 1.128 1.081 1.085 1.098 1.100 1.100 1.084 1.073
1989 1.044 1.000 0.965 0.903 0.889 0.878 0.910 0.935 0.958 0.958 0.954 0.935
1990 0.947 0.976 1.011 1.020 0.993 - 0.991 & $ & s
B IR o] FFUAE JEHIT
T PRODUCTION INDEX ) cc12
2) STAN.DEVIATION OF UNIT COMPONENT SERIES
YEAR JAN FEB HAR APR MAY -JUN JUL AUG SEP ocT NOV DEC
1970 PR 22T 2 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229
1971 1.220 ° 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229
1972 1.229 1.229 1,229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229
1973 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 | 1.229 1.229 1.229 1.229
1974 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229 1.229
1975 1.229 1.243 1.243 1.245 1.245 1.249 1.249 1.249 1.280" 1.283 1.284 1.285
1976 1.289 1.299 1.302 1.302 1.305 1.301 1.316 1.318 1.312 1.291 1.277 1.261
1977 1.269 1.262 1.263 1.262 1.269 1.287 1.287 1.292 1.313 1.316 1.302 1.308
1978 1.316 1.316 1.320 1.320 1.320 1.314 1.313 1.284 1.202 1.168 1.163 1.160
1979 1.161 1.146 1.133 1.150 1.141 1.170 1.186 1.245 1.209 1.172 1.175 1.214
1980 1.220 1.207 1.223 1.237 1.279 1.303 1.307 1.312 1.275 1.258 1.244 1.241
1981 1.224 1.197 1.185 1.188 1.197 1.193: 1.139 1.100 1.100 1.091 1.102 1.113
1082 1.136 1.144 1.155 1.143 1.144 1.075 1.071 1.038 1.036 1.001 1.021 0.969
1983 0.975 0.970 0.970 0.956 0.932 0.945 0.962 0.972 0.972 0.963 0.958 0.949
1984 0.926 0.930 0.936 0.945 0.944 0,935 0.929 0.871 0.891 0.875 0.8901 0.866
1985 0.870 0.879 0.879 0.8069 0.831 0.809 0.807 0.804 0.800 0.804 0.803 0.810
1986 0.824 0.881 0.893 0.891 0.878 0.879 0.880 0.879 0.879 0.880 0.867 0.853
1987 0.820 0.815 0.802 0.814 0.824 - 0.840 0.836 1.018 1.037 1.043 1.180 1.182
1988 1.211 1.219 1.216 1.293 1.372 1.376 1.380 1.394 1.394 1.394 1.400 1.404
1989 1.424 1.442 1.451 1.490 1.495 1.495 1.511 1.526 1.510 1.511 1.515 1.520
1.503 1.527 1.528 A A ADAL AhdAhddd Abdddbdd SAbdddid ddhhbbds T 33333

1990 1.513  1.507  1.504
' —45—

C O OO IO OO m it s N) 4t
2.
&
o

(=4
(=3
[}
©w

ok

P

MEAN
1.229
1.229
1.229
1.229
1.229
1.257

- 1.298

1.286
1.266
1.175
1.259
1.152
1.078
0.960
0.912
0.830
0.874
0.934
1.338
1.491
1.514



@

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1087
1988
1989
1890

®

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1934
1085
1086
1987
1988
1939

QB AA G WA1Es wWstee dehdT
T PRODUCTION INDEX cC12
3) STANDARDIZATION CHANGE RATE
. JAN FEB NAR APR MAY JUN JUL AUG SEP’ ocT NOV DEC
$8838883 0.278  0.010 0.546 -0.522 -0.786 -0.027 -0.047 -0.066 -0.812 -0.573 -0.102
-0.354 0.559 0.087 0.267 -0.418 -0.645 -0.867 -0.869 -0.857 -1.944 -1.086 -1.301
-0.234 -1.089 -0.879 -0.049 0.542 1.093 0.449 -0.154 -0.170 0.732 1.567 1.129
0.892 -0.144 0.324 -0.024 0.732 -0.532 0.962  1.908 3.015 1.891 0.7860 -0.415
0.441 1.244 1.167 0.304 -1.414 0.387 0.461 -1.301 -2.177 -2.633 -0.632 0.239
0.955 1.175 0.205 -0.687 -0.496 -0.983 0.073 0.141 1.887 0.949 0.697 0.312
0.733 1.044 0.517 -0.104 -0.765 0.349 1.488 1.086 -0.401 -1.537 -0.578 -0.870
-0.991 -1.088 -1.135 0.192 -0.817 1.515 -0.258 0.780 -1.408 0.712 -0.429 “ 1.118
-1.055 -0.301 -0.6849 0.119 0.469 -0.005 -0.608 -0.087 -0.403 0.100 -0.109 0.006
0.501 -0.123 -0.307 -1.348 -1.178 -1.749 -1.336 -2.635 -0.992 -1.872 -0.845 -1.946
-1.316 -0,751 -1.293 -1.266 -1.973 -1.632 -0.631 -0.779 -0.755 -0.429 0.151 0.615
-0.027 -0.395 0.357 0.720 0.9968 0.718 -0.289 0.250 -0.354 0.012 -1.081 -1,055
-1.556 -0.954 -1.138 -0.167 -0.371 -0.213 -0.287 ~ -0.747 0.408 0.525 1.629 0.918
0.868 -0.023 -0.240 -0.350 0.794 1.803 1.486 1.499 0.614 0.456 0.453 0.182
0.324 1.181 1.008 1.250 0.131 0.615 -0.078 0.406 -1.697 -0.649 -1.465 0.317
-1.205 -1.152 -1.114 -0.042 -0.451 -0.945 -0.280 0.034 -0.356 0.810 -0.372 1.643
1.389 2.753 1.396 0.928 0.725 1.207  0.399 0.1086 0.356 0.393 -0.129 0.293
0.337 1.238 1.275 1.379 1.463 1.0685 0.300 -4.557 -1.473 -0.774 3.757 0.593
1.704 0.978 -0.223 -2.710 -2.564 -1.113 0.907 1.334 0.199 0.028 -0.689 -0.609
-1.306 -1.308 -0.971 -1.840 -0.636 -0.174 1.125 1.093 -0.185 -0.532 -1.154 -0.641
-0.382 0.348 0.598 0.152 -1.406 -0.673
@ Az e A5 uAAsed AN 2F Asg PFL A4S
® 715eAFd HeggEe ML Ushan
T OPERATING RATE INDEX (MANUFACTURE) cc17
3% OPTIONS INFORMATION OF COMPONENT SERIES *%
THE OPTION OF INVERSE(INV) = 0 (0:NO 1:YES)
THE MONTH NUMBER OF SYMMETRIC CHANGE PERCENT(NPCD) = 1
THE NB. OF FLOAT PO INT =1
THE OPTION OF MOVE AVER AGE(MYES) = 1 ( 1:YES 0:NOT MOVING AVERAGE )
THE POSITION OF THE MOV. AVG. VALUE(MPOS) = 3 (1:FIRST 2:CENTER 3:LAST)
THE NUMBER OF MOV. AVG. (MOVE) = 3
THE OPTION OF RATIO(KRATE) = 1 (0:NO 1:YES)
MCD VALUE (MCD) = 3
THE VEIGHT OF COMPONENT SERIES (SVGT) = 0.877
THE PERIOD OF COMPONENT SERIES(LFYR - LEMO) = 71. 1 - 90. 6
3709 ol5¥EE HEENSE e
T OPERATING RATE INDEX(MANUFACTURE) cC17
2.0 TC : 3 MOVING-AVERAGED SERIES
JAN FEB NAR APR MAY JUN JUL AUG SEP ocT NOV DEC
76.4 77.5 78.6 79.8 - 80.8 80.9 80.7 79.7 78.5 76.8 80.5 79.5
80.7 76.6 77.9 78.8 80.4 82.1 83.4 84.4 85.6 86.0 87.2 88.6
89.2 88.8 86.8 86.6 86.0 86.2 85.9 86.8 87.8 89.2 89.5 89.6
90.5 90.2 0.7 89.3 . 90.0 90.0 90.4 87.3 84.0 81.3 81.1 83.9
84.5 85.0 83.7 83.0 81.9 81.1 81.8 82.9 84.6 85.9 86.6 85.9
87.2 88.9 91.6 91.9 91.8 92.9 94.9 98.5 96.9 96.0 95.9 95.8
95.2 94.8 " 93.9 95.5 05.5 08.1 06.9 08.3 97.8 99.3 99.1 100.1
100.9 102.3 103.4 104.0 104.8 105.2 105.6 106.8 106.8 106.6 105.4 105.5
105.1 104.7 103.3 101.8 100.5 99.4 97.9 96.3 96.6 95.9 95.4 92.6
92.3 91.3 | 91.4 90.2 89.1 87.5 87.4 86.8 85.5 84.7 84.8 86.7
86.9 87.2 87.4 88.0 89.5 90.5 89.5 89.5 88.6 89.1 88.7 87.9
87.1 87.5 86.9 86.9 86.1 86.6 86.9 86.9 87.4 87.9 88.9 89.7
90.8 91.2 91.8 92.3 03.5 94.9 95.8 97.0 97.6 97.8 98.0 . 98.0
99.5 101.7 102.6 102.5 100.8 100.8 }100.3 101.7 101.7 102.2 101.3 101.8
100.7 100.1 99.3 99.8 100.1 100.0 100.2 100.2 99.6 90.6 -. 99.8 101.1
101.0 101.2 101.6 102.6 103.4 104.6 105.1 104.9 105.2 105.4 - 105.5 105.4
105.4 106.9 107.8 109.3 109.2 110.2 110.0 105.0 103.8 103.0 107.8 107.6
108.4 109.3 109.2 107.0 . 103.8 103.1 104.2 106.3 106.2 108.1 105.0 104.2
103.2 101.9 101.3 99.5 99.8 99.9 101.5 103.0 103.4 103.5 102.8 102.7
103.0 104.7 105.8 106.5 103.7 102.9

1990

NEAN

79.1
82.6
87.7
87.4
83.9
93.4
97.0
104.8
99.1
88.1
88.6
87.4
94.9
101.4
100.0
103.8
107.2
106.1
101.9
104.4
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T OPERATING RATE INDEX(MANUFACTURE) cc17

3.0 THE SYMMETIC. CHANGE RATE OF COMPONENT SERIES

YEAR JAN FEB HAR APR MAY JUN JUL AUG SEP ocT Nov DEC
1970 s 353338 $228520 33842842 $¢ ss83sss

1971 23333833 1.090 1.081 1.146 1.061 0.104 -0.194 -0.992 -1.255 ~-1.852 3.904 -1.014
1972 1.160 -4.063 1.267 0.944 1.551 1.745 1.268 1.001 1.186 0.459 1.121 1.428
1973 0.563 -0.319 -2.073 -0.119 -0.600 0.204 -0.371 0.944 0.983 1.393 0.332 0.078
1974 ©0.880 -0.284 0.455 -1.329 1.322  -0.693 0.422 -3.099 -3.307 -2.665 -0.213 2.851
1975 0.802 0.423 -1.318 -0.682 -1.080 -0.808 0.701 1.090 1.708 1.303 0.713  -0.704
1976 ©1.349 1.671 2.673 0.308 -0.140 1.192 1.957 1.617 0.33¢ -0.893 -0.053 -0.145
1977 -0.591 -0.348 ° -0.972 1.605 0.049 2.570  -1.144 1.364 -0.700 1.732  -0.185 0.950 -
1078 0.829 1.408 © 1.110 0.542 0.845 0.408 0.343 1.239 0.012 -0.272 -1.182 0.133
1979 -0.384 -0.469 -1.382 --1.499 -1.200 -1.128 -1.484 -1.582 0.306 -0.872 -0.558 -2.791
1980 -0.290 -0.970 0.107 -1.252° -1.021 -1.695 -0.018 -0.615 -1.364 -0.732 0.084 1.888
1981 0.173 0.368 0.205 1.198 0.905 0.994 -1.022 -0.046 -0.844 0.518 -0.484 -0.804-
1982 -0.739 0.375 -0.608 -0.018 -0.305 0.564 0.290 -0.065 0.507 0.572 0.944 0.777
1983 1.117 0.430 0.847 0.419 1.269 1.324 0.955 1.160 0.650 0.226 0.178  £0.069
1984 1.534 2.160° 0.908 -0.075 -1.701 0.007 -0.443 1.334 0.003 0.477 -0.838 0.513
1985 -1.120 -0.596 -0.776 0.485 0.292 ° -0.167 0.270 -0.014 -0.660 0.068 0.184 1.253
1986 -0.104 0.276 0.336 1.054 0.771 1.167 0.501 -0.155 0.265 0.220 0.084 -0.077
1987 -0.009 1.548 0.883 1.458 -0.011 0.968 -0.233 -5.012 -1.120 -0.825 4.757 -0.155
1088 0.792 0.933 -0.159 -2.201 -3.139 -0.731 1.083 -2.113 -0.063 -0.160 -1.078 -0.820
1989 -0.948 -1.380 -0.520 -1.850 0.359 0.019 1.597 1.514 0.477 0.082 -0.730 -0.066
1990 - 0.294 1.727 1.018 0.793 -2.880 -0.727

® 71sE& A HIFES Yo,
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3.1 THE STANDARDIZATION CHANGE RATE OF COMPONENT SERIES(LAST 60 MONTHS)
1) AVERAGE OF UNIT COMPONENT SERIES

YEAR JAN FEB MAR APR MAY JUN JuL AUG SEP ocT NOV DEC
1970 sae as

1971 $3333833 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180
1072 0.180 0.180 0.180 0.180 0.180 0.180 0.180  0.180 0.180 0.180 0.180 0.180
1973 0.180 0.180 0.180 0.180 0.130 0.180 0.180 0.180 0.180 0.180 0.180 0.180
1974 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180 0.180
1975 0.180 0.180 0.180 0.180 0.180° 0.180 0.180 0.180 0.180 0.180 0.180 0.180
1076 0.180 0.190 0.218 0.202 0.182 0.200 0.236 0.280 0.308 0.322 0.256 0.271
1077 0.241 0.303 0.266 0.277 0.252 0.266 0.226 - 0.232 0.200 0.221 0.200 0.192
1978 0.198 0.225 0.278 0.289 0.313 0.316 0.328 0.333 0.317 0.289 0.264 0.265
1979 0.244 0.241 0.210 0.207 0.164 0.157 0.125  0.150 0.210 0.244 0.238 0.144
1080 0.129 0.108 0.129 0.120 0.121 0.106 0.094 0.066 0.015 -0.019 -0.030 0.013
1981 ~0.008 -0.028 -0.069 -0.054 -0.037 -0.040 -0.090 -0.117 -0.137 -0.114 -0.121 -0.132
1982 -0.134  -0.122 -0.116 -0.143 -0.157 -0.191 -0.167 -0.191 -0.171 -0.190 -0.171 -0.174
1983 -0.169  -0.185 ' -0.193 -0.195 -0.188 -0.173 -0.163 -0.164 =-0.153 -0.145 -0.122 -0.126
1084 -0.094 -0.050 -0.012 0.012 0.005 0.024 0.041 0.090 0.085 0.104 0.099 0.154
1985 0.141 ° 0.147 0.132 ° 0.161 0.183 0.208 0.213 0.223 0.235 0.248 0.250 0.239
1986 0.235 0.233 0.235 0.233 0.231 0.234 0.259 0.257 0.278 0.271 0.280 0.292
1987 0.304 0.324 0. 349 0.373 0.3386 0.393 0.384 0.302 0.275 0.251 0.315 0.299
1088 - 0.294 0.302 0.289 0.245 0.172 0.138 0.140 0.156 0.144 0.137 0.116 0.104
1089 0.062 0.003 -0.020 -0.050 -0.016 -0.010 0.018 0.021 0.029 0.022 0.024 0.015
1990 0.038 0.077 0.107 0.112 0.059 0.050 sxs3ssee se3sese

® 7HsE ALY FFUAE Yehdo
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2) STAN.DEVIATIQN OF UNIT COMPONENT SERIES

¥g;g JAN FEB MAR APR MAY £ JUN JuL AUG SEP oCT NOV DEC
1971 3333338 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428
1072 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428
1973 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428
1974 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428
1975 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428 1.428°  1.428 1.428 1.428
1976 1.428 1.436 1.467 1.462 1.458 1.464 1.480 1.482 1.468 1.450 1.373 1.364
1977 1.3684 1.246 1.250 1.259 1.248 1.269 1.275 1.279 1.279 1.293 1.289 1.283
1978 1.285 1.292 1.262 1.261 1.258 1.258 1.254 1.257 1.255 1.249 1.263 1.2063
1979 1.263 1.265 1.282 1.285 1.291 1.297 1.313 1.265 1.182 1.127 1.131 1.144
1980 1.144 1.152 1.137 1.146 1.145 1.162 1.160 1.156 1.150 1.141 1.138 1.160
1981 1.147 1.127 1.072 1.083 1.090- 1,086 1.062 1.038 1.041 1.039 1.040 1.044
1082 1.045 1.047 1.043 1.019 1.022 0.963 0.957 0.936 " 0.938 0.910 0.922 0.919
1983 0.925 0.905 - 0.896 0.894 0.904 0.922 0.931 0.929 0.934 0.935 0.926 0.926
1984 . 0,949 0.991 0.983 0.964 0.974.  0.9063 0.945 0.935 0.935 0.931 0.935 0.857
1985 0.871 0.864 0.872 0.854 0.840 0.805 0.805 0.798 0.780 0.770 0.770 0.751
1986 0.752 0.752 0.752 0.749 0.748 0.751 0.734 0.734 0.720 0.720 0.714 0.701
1987 0.689 0.707 0.700 0.713 0.698 0.702 0.708 0.987 1.003 1.012 1.162 1.162
1988 1.159 1.162 1.163 1.205 1.273 1.269 1.271 1.289 1.288 1.288  1.298 1.303
1989 1.2986 | 1.280 1.278 1.298 1.281 1.281 1.296 1.299 1.301 1.299 1.298 1,297
1990 1.289 1.304 1.304 1.307 1.361 1.365 :
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YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1933
1984
1085
1086
1987
-1988
1989
1990
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3) STANDARDIZATION CHANGE RATE
JAN FEB HAR APR HAY JUN JuL AUG SEP ocT NOV DEC
sssassss 0,637  0.631  0.676  0.617 -0.053 ~ -0.262 -0.820 -1.005 -1.423  2.807 -0.836
. 0.686 -2.971  0.761  0.535  0.960  1.006  0.762  0.575  0.705 0.198  0.659  0.873
0.260 -0.340 -1.577 -0.210 -0.546  0.017 -0.386  0.535  0.562  0.849  0.107 -0.072
0.490 -0.325 0.193 -1.056  0.800 -0.612  0.169 -2.206 -2.441 -1.992 -0.275  1.870
0.295 0.170 -1.048 -0.604 -0.882 -0.692 0.365 . 0.637 1.070  0.786  0.373 -0.819
0.819 1.031  1.675 0.072 -0.221 0.677 1.163  0.902  0.019 -0.838 -0.225 -0.304
-0.610 -0.523 -0.990  1.055 -0.163  1.815 -1.074  0.885 -0.704  1.168 =-0.208  0.501
0.493 0.918  0.660  0.201  0.423  0.073  0.012  0.721 -0.243 -0.449 -1.145 -0.104
-0.497 -0.561 -1.243 -1.328 -1.126 -0.991 -1.225 ~-1.370  0.081 -0.813 -0.704 -2.565
-0.367 -0.935 -0.020 ~-1.108 -0.998 -1.550 -0.097 -0.589 -1.199 -0.624  0.100  1.618
0.156  0.351 0.256 1.156  0.864 .0.952 -0.878  0.089 -0.679  0.608 -0.349 -0.843
-0.579  0.475 -0.472  0.123 -0.633  0.783  0.477  0.134  0.723  0.837 1.210 1,035
1.391 0.680 _0.938  0.687 1.612 1.624 1.201  1.425 0.860 0.397  0.324 0’061
1.715  2.231 ~0.936 -0.090 -1.751 -0.017 -0.512  1.330 -0.087  0.401 -1.003  0.418
-1.448 -0.860 -1.042  0.380  0.130 -0.466  0.071 -0.207- -1.147 -0.235 -0.085  1.349
-0.451  0.058  0.133  1.086 0.722 1.243  0.330 -0.561 -0.015 -0.070 -0.303 -0.526
-0.454  1.731 - 0.763  1.522 -0.569  0.819 -0.874 -5.385 -1.399 ~-1.084  3.821 -0.361
0.430  0.543 -0.385 -2.030 -2.601 -0.684  0.742 {.518 -0.160 =-0.231 -0.020 ~ -0.709
-0.780 -1.080 -0.391 -1.301  0.203  0.027 1.218 1.148  0.344  0.031 . -0.581 -0.062
0.199 1.266 0.899  0.521 -2.150 -0.569
(5) =g FAusle A=
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3.2 THE COMPOSITE. CHANGE RATE OF AVG,STD,Z
. 1) AVERAGE OF COMPOSITE INDEX : U(T)
IMN FEB AR APR MAY  CJUN JuL AUG SEP ocT NOV DEC
ssssssss  1.508  1.508 1.598  1.508 1,508  1.508  1.508 . 1.598  1.508  1.508  1.508
1.508 0.889 0.889  0.830  0.889  0.889  0.889  0.880 0.880  0.889  0.380  0.889
0.889  0.889  0.880 0.889  0.889  0.889  0.389  0.880  0.830  0.889  0.889  0.889
0.889  0.889  0.889 0.889  0.889  0.889  0.889  0.830  0.880  0.888  0.389 . 0.889
0.880  0.883  0.889 0.889 0.889  0.889  0.889  0.380  0.889  0.389  0.889  0.889
0.880 0.899 0.901 0.888  0.888  0.886  0.887  0.839  0.908  0.627  0.041 ' 0.94%
0.959 0.971 0.990 0.981 0.968  0.989  1.034  1.079  1.097 1.111 1,086  1.100
1,080 1.113  1.085 1.105 1.081 1.096 1.071  1.087  1.080  1.074 ~ 1.045  1.044.
1.028 1.042 1.080 1.070  1.081  1.091 1.082  1.066 1.024  0.992  0.872  0.877
0.968 0.953  0.923 0.906  0.387 0.362 0.828  0.826  0.868  0.392 - 0.387  0.817
0.785  0.752 0.747 0.734 0.718 ° 0.699  0.682  0.655  0.600  0.564  0.548  0.568
0544 0.512 0.484  0.403  0.515 0.510 0.450  0.428 0.412  0.433  0.417  0.403
0.380 0.389 0.384 0.358 0.347 0.303 0.306 0.260 0.288  0.265  0.283 - 0.267
0.279 0.264  0.256  0.241  0.236  0.247  0.262  0.265  0.270  0.260  0.276  0.268
0.272 ¢ 0.296  0.318 0.345  0.347  0.371  0.385  0.434  0.422 . 0.439 0.428  0.471
0.463 0.460 0.453 0.475 0.500  0.520 0.524  0.534  0.543  0.557  0.552  0.549
0.555 0.577 0.584  0.582  0.575  0.577  0.595 0.502  0.807  0.607  0.621  0.639
0.863 0.692 0.725 0.751 0.774 0.794 0.798  0.728  0.701  0.882  0.740  0.735
0.748  0.765 0.762 0.718 0.650 0.609  0.612  0.627  0.622  0.619 .0.600  0.589
0.553 0.502 0.472 0.427  0.437. 0.431 0.484  0.478  0.494  0.490  0.489  0.475
0.493  0.526  0.550. 0.506  0.526  0.520 sssssess sssssss s
5 Ade BFHAE il FAE T
AN
2) STAN.DEVIATION OF COMPOSITE INDEX : SIGMA(T)
JAN FEB NAR APR HAY Jun JuL AUG SEP ocT NOV DEC
sessessr 1,220 1.220  1.220  1.229 1220 1.229 1.229  1.220 1.229 1.229  1.229
1.220  1.329 1.329 1.320 1.320 1.328  1.329 1.329 1.329 1.320 1.320  1.329
1.320  1.320 1.320 1.320 _ 1.320 1.320  1.329 1.329  1.320 1.320 1.329  1.329
1.320 1.320 1.320 1,320 1.320 1.328 1.329 1.320 1.320 1.320 1.329 1,329
1,320 1:329 1.329 1.329 1.320 1.328  1.329 1.329 1.320  1.320  1.328  1.329
1.329 1.335 1.336  1.337 1.337 1.339 1.339 1.339  1.354 1.356  1.356  1.357
1,359  1.368 1.384 1.382 1.382 1.382 1.398 1.400 1.380 1.370  1.325 1.312
1.316  1.254 1.257 1.261 1.259 1.278  1.281 1.286  1.296 1.305 1.205 1.295
1.300 1.304 1.201 1.200 1.280  1.286  1.284  1.271 1.220 1,200 1.213 1.212
1.212 1,208 1.207 1.218 1.216 1.234  1.250 1.255 1.195 = 1.150 1.153  1.179
1,182 1.179 1.180 1.192 1.212 1.233  1.233 1.234 1.213  1.200 1.191  1.201
1.18 1.162 1.128 1.135 1.144  1.140 1.101  1.069  1.070  1.065 1.071  1.078
1.090 1.005 1.099  1.081 . 1.083 1.019  1.014  0.987  0.987  0.955 . 0.971  0.944
0,050 0.938 0.933 0.925 0.918 0.933  0.046  0.950  0.953 - 0.949  0.942  0.938
0.038° 0.961 0.959 0.955 0.959 0.940  0.937  0.903  0.913  0.903  0.913  0.862
0.870 0.871 0.875 0.862 0.835 0.807 0.806  0.801  0.790  0.787 . 0.788  0.781
0.788 0.817 0.823  0.820 0.813  0.815  0.807  0.807  0.800  0.800  0.790  0.777
0.754 0.761 0.751 0.763 0.761 0.771  0.771  1.003  1.020  1.027 1.171  1.172
1.185 1,101 1.189  1.249 1.322 1.323 1.325 1.341  1.341  1.341 1.349 1.353
1.360 1.361 -1.3864 1.394 1.388  1.388  1.403  1.413  1.405 1.405 1.407  1.409
1,401 1,405  1.404  1.405  1.444  1.447
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3) STANDARDIZATION CHANGE RATE : Z(T)
YEAR JAN FEB HAR APR MAY JUN Jul. AUG SEP oCT NOV DEC MEAN
1970 s388828¢ 0.278 0.010 0.546 -0.522 -0.786 -0.027 -0.047 -0.066 -0.812 -0.573 -0.102 -0.191
1971 -0.354 0.598 0.349. 0.471 0.099 -0.349 -0.564 -0.845 -0.831 -1.683 0.761 -1.068 -0.285
1972 0.226 -2.030 -0.059 0.243 0.751 1.094 0.606 0.210 0.267 0.464 1.113 1.001 0.324
1973 0.580 -0.247 -0.627 -0.117 0.093 -0.258 0.288 1.221 1.789 1.370 0.433  -0.244 0.357
1974 0.460 0.460 0.680 -0.376 -0.307 -0.112 0.315 -1.798 -2.309 -2.312 -0.454 1.055 ~-0.391
1975 0.825 0.672 -0.421 -0.645 -0.680 -0.837 0.219 0.389 1.378 0.868 0.535 -0.153 0.162
1976 0.776 1.037 1.096 -0.016 -0.493 0.513 1.326 0.994 -0.191 -1.188 -0.401 -0.587 0.239
1977 -0.801 -0.795 -1.062 0.623 -0.490 1.665 -0.666 0.832 -1.056 0.940 -0.364 0.854 -0.027
1978 -0.281 0.307 0.005 0.160 0.440 0.034 -0.298 0.317 -0.323 -0.175 -0.627 -0.049 -0.040
1979 0.002 -0.342 -0.775 -1.338 -1.152 -1.370 -1.281 -2.003 -0.455 ~-1.342 -0.774 -2.256 -1.091
1980 -0.841 -0.843 -0.657 -1.232 -1.485 -1.501 -0.364 -0.684 -0.977 -0.526 0.126 1.118 -0.663
1981 0.085 -0.022 0.306 0.938 0.930 0.835 -0.584 0.160 -0.517 0.310 -0.715 -0.849 0.071
1982 -1.067 -0.239 -0.805 -0.022 -0.502 0.285 0.095 -0.306 0.5064 0.681 1.419 0.977 0.090
1983 1.130 0.329 0.349 0.168 1.203 1.7113 1.343 1.462 0.737 0.426 0.388 0.122 0.781
1984 1.019 1.706 1.016 0.580 -0.810 0.299 -0.295 0.868 -0.892 -0.124 -1.234 0.368 0.208
1985 -1.372 -1.006 -1.078 0.169 -0.161 -0.706 -0.104 -0.131 -0.751 0.288 -0.229 1.496 -0.299
1086 0.469 1.405 0.765 1.012 0.724 1.225 0.364 -0.198 0.171 0.161 -0.216 -0.116 0.480
1987 -0.058 1.484 1.019 1.450 0.447 1.252 -0.287 -4.971 -1.436 -0.919 3.789 0.101 0.156
1988 1.0087 0.760 -0.304 -2.370 -2.583 -0.898 0.825 1.426 0.019 -0.101 -0.805 -0.659 -0.302
1089 -1.043 -1.193 -0.881 -1.616 -0.172 -0.074 1.7 1.121 0.079 -0.250 -0.867 -0.351 -0.323
1990 -0.092 0.807 0.648 0.337 -1.782 -0.621 ¥ L FILEIILT FIIITEST I -0.117
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4.0 COMPOSED CHANGE RATE
YEAR JAN FEB MAR APR MAY + JUN JUL AUG SEP ocT NOV DEC MEAN
1970 28858888 1.940 1.611 2.269 0.957 0.633 1.565 1.541 1.517 0.6Q1 0.894 1.473 1.364°
1971 1.163 1.684 1.353 1.515 1.021 . 0.425 0.140 -0.233 -0.215 -1.347 1.000° -0.530 0.573
1972 1.190 -1.808 0.811 1.212 1.887 2.343 1.694 1.169 1.244 1.505 2.368 2.219 1.319
1973 1.660 0.582 0.056 0.734 1.012 0.547 1.272 . 2.512 3.265 2.709 1.464 0.566 1.363
1974 1.508 1.500 1.792 0.389 0.481 0.740 1.308 -1.500 -2.179 © -2.183 0.287 2.290 0.369
1975 1.720 1.798 0.338 0.026 -0.033 -0.235 1.180 1.410 2.714 2.104 1.667 0.739 1.124
1976 2.013 2.390 2.508 0.959 0.287 1.099 2.887 2.471 0.831 -0.517 0.554 0.329 1.368
1977 + 0,028 0.1168 -0.240 1.891 0.465 3.224 0.218 2.157  -0.308 2.300 0.574 2.149 1.048
1978 . 0.662 1.443 1.087 1.276 1.656 1.134 0.700 1.469 0.627 0.782 0.211 © 0.918 0.995
1979 - . 0970 0.540 -0.013 -0.723 -0.514 -0.828 -0.772 -1.687 0.323 -0.851 -0.0068 -1.842 -0.433
1980 - -0,209 -0.242 -0.028 -0.734 -1.084 -1.262 0.234 -0.189 -0.585 -0.068 0.697 1.907 -0.130
1981 0.621 0.487 0.829 1.558 1.578 1.462 -0.183 0.599 -0.141 0.763 . -0.348 -0.513 0.559
1982 -0.774 0.127  -0.501 0.334 -0.197 0.593 0.402 -0.034 0.845 0.915 1.662 1.189. 0.380
1983 1.351 0.572 0.582 0.397 1.340 1.847 1.533 1.654 0.973 0.673 0.643 0.381 0.995
1984 1.229 1.935 1.293 0.899 -0.430 0.654 0.109 1.218 -0.392 0.327 -0.699 0.788 0.578
1985 -0.731 -0.417 -0.491 0.621 0.366 -0.049 0.440 0.429 -0.050 0.784 0.372 . 1.718 0.249
1986 0.925 1.725 1.214 1.412 1.163 1.575 0.888 0.433 0.744 0.736 0.450 0.549 0.984
1987 0.819 1.821 1.491 1.858 1.114 1.760 0.577 -4.255 -0.764 -0.262 5.178 0.854 0.833
1988 2.011 1.670 0.400 -2.242 -2.765 -0.579° 1.705 2.540 0.647 0.483 -0.485 -0.304 0.257
1989 -0.865 -1.122 -0.457 -1.825 0.198 0.329 2.108 2.081 0.6068 0.138 -0.731  -0.020 0.035
1990 0.384 1.661 1.469 1.039  -2.048  -0.378 #:ss:s 8¢ 3 0.351
. . s _
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6.J. RAY CI (NON REBASED)
YEAR JAN FEB HAR APR MAY . _JUN JUL AUG SEP 0CT NOV DEC MEAN
1970 100.0° 102.0 103.6 106.0 107.0 107.7 109.4 111.1 112.8 113.5 114.5 116.2 108.6
1971 117.5 119.5 121.2 123.0 124.3 124.8 125.0 124.7 124.4 122.8 125.1 124.5 123.1
1972 125.9 123.7 124.7 126.2 128.6 131.7 133.9 135.5 137.2 139.3 142.8 145.8 132.9
1973 148.2 149.1 149.2 150.3 151.8 152.6 154.6 158.5 163.8 168.3 170.7 1711.7 157.4
1974 174.3 177.0 180.2 180.9 181.7 183.1 185.5 182.7 178.8 174.9 175.4 179.5 179.5
1975 182.6 185.9 186.6 186.6 186.5 186.1 188.3 101.0 196.4 200.5 203.9 205.4 191.7
1976 209.6 214.7 220.1 222.2 222.9 2206.7 233.3 239.2 241.2 239.9 241.3 242.1 229.4
1977 242.1 242.4 241.8 246.4 247.6 255.7 256.3 261.8 261.0 267.1 268.6 274.5 255.4
1978 276.3 280.3 283.3 287.0 291.8 295.1 297.2 301.6 303.5 305.8 308.5 309.3 294.8
1979 312.3 314.0 314.0 311.7 310.1 307.6 305.2 300.1 301.1 299.1 299.1 293.8 305.6
1980 293.0 292.3 292.2 290.1 287.0 283.4 284.0 283.5 281.8 281.6 283.8 289.1 286.8
1981 290.9 292.3 204.7 299.4 304.1 308.8 308.0 309.9 309.4 311.8 310.7 309.1 304.1
1082 306.8 307.1 305.6 306.6 306.0 307.8 309.1 309.0 311.8 314.5 319.7 323.6 310.6
1983 328.0 329.8 331.8 333.1 337.6 343.9 349.2 355.0 358.5 360.9 363.2 364.6 348.3
1084 369.1 376.3 381.2 384.7 383.0 385.5 386.0 390.7 389.2 300.4 ., 387.7 390.8 384.6
1985 387.9 386.3 384.4 386.8 388.2 388.0 389.8 391.4 391.2 394.3 395.8 402.6 390.6
1986 406.4 413.5 418.5 424.5 429.4 436.2 440.1 442.0 445.3 448.6 450.7 453.1 434.0
1987 455.9 464.3 471.3 480.1 485.5 494.1 497.0 476.3 472.7 471.4 496.5 500.7 480.5
1988 510.9 519.5 521.8 510.0 496.1 493.3 501.7 514.6 518.0 520.5 518.0 516.4 511.7
1989 512.0 '508.2 503.9 494.8 495.8 497.4 508.0 518.8 521.8 522.5 518.7 518.6 509.9
1990 620.5 529.2 §37.0 542.6 531.6 520.06 #3sssiss sisess 33333 $ 531.8



8.J.R RAV CI
YEAR JAN
1970 25.8
1971 30.1
1972 32.2
1973 38.0
1974 44.6
1975 46.8
1976 83.7
1977 62.0
1978 70.7
1979 80.0
1080 75.0
1081 74.5
1932 78.5
1983 84.0
1984 94.5
1985 99.3
1986 104.0
1987 118.7
1088 130.8
1989 131.1
- 1990 133.3

® TR A%

FEB
26.1
30.8
31.7
38.2
45.3
47.8
§5.0
62.1
71.8
80.4
74.8

3t

=

REBASED (YEAR=85)

HAR
26.5

129.0
137.5

A%5E

APR
27.1
31.5
32.3
38.5

17.8
66.9
63.1
13.5
79.8
74.3
76.8
78.5
85.3
98.5
99.0
108.7
122.9
130.6
126.7
138.9

— 0 00~~~
S DB %D N ®

wmsN OO~ o
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——
N
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SEP

HEAN
27.8
31.5
34.0
40.3
46.0
19.1
58.7
65.4
75.5
78.3
73.4
11.9
79.5
88.7
98.5
100.0
111.1
123.0
131.0
130.5
136.1



8. Cof CI
co CIAME =ZA @A Ae 9m AEe Zzagedd cg Add BE AR
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A ols@@sel HEH FANe o8l ANE Cgoz YMste] F¥sh: 5 PAT
A2 REe RESAT(olAe e CIgadosz PATE ANY doz FEHos
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QI =)

COIN 2700190068540

COMB 2200000 0110

TSTAN 170018912

PATP 00300000000050153 1 0.00619553 9004
GNP1 17089000001006881018

GNP2 70019006 6070

(8X,12F6.0) METHOD JAPAN
1970 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.12
1971 1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.93

.
.

1.1 22 1.122
0.9 3

2 22 1.1
4 34 0.934 0.934

1990 0.558 0.590 0.614 0.615 0.588 0.584
(ol & & 4D

(AHBED}) ’
1) |¥48Fn =ZIE
@ dAHoz HeFge SN BV s ZJdEd

s23%2%  OPTIONS INFORMATION ss3s%

THE 'PROPERTY OF COMPOSITE INDEX(BOSS) = COIN INDEX

THE NUMBER OF COMPONENT SERIES(NID) = 2 INPUT SERIES

THE PERIOD OF COMPOSITE INDEX (KFYR,KFMO,KEYR,KEMO) = 70. 1 - 90. 8

THE BASE YEAR = 85 YEAR

THE OPTION OF CALCULATING MONTH TO MONTH AND YEAR TO YEAR (LRATIO) 0(0:NO 1:YES)

THE NUMBER OF FLOATING POINT ABOVE SERIES(LRATIO) = 1

THE OPTION OF THE SMOOTHED GROWTH RATE FOR A.0,E.0,3MA SERIES(KSGR) = 0(0:NO 1:YES)

THE TYPE OF CALCULATING THE COMPOSITE INDEX = COMB ( IF COMA=THE CI OF TC, COMB=THE CI OF C, COMC=12MS CI
DIFA=THE CDI ROUTINE, DIFB=THE DI OF C, DIFC=THE DI OF 12MS)

THE OPTION OF NEV METHOD OF CALCULATING THE CI(NADJ) = 0 (2:YES, OTHERS : NO)

THE OPTION OF CALCULATING THE PAT IN CI(NPAT1) = 2(IF 0 : NO X>=1 : YES)

THE OPTION OF CALCULATING THE PAT IN COMPONENT SERIES(NPAT2) = 0 (0 OR 1 : NO2 : YES )

THE STANDARDIZATION FACTOR OF CI = 0.000

THE PERIODICITY OF THE DATA(NFORP) = O (0 OR 1:MONTHLY 2:QUARTERLY)
- THE INVERSION OPTION(INVP) = 0 (0:NO 1:YES)
THE DEVIATION FR. TREND OPTION(IRDP) = O (0:RATIO 1:DIFFERENCE)
DETRENDING OPTION = 0 (0:YES 1:NO)
LOG. OPTION = 0 (0:YES 1:NO)
MCD VALUE = 0( IF O THEN MCD IS COMPUTED BY THE PROGRAM)
THE NB. OF TERMS FOR THE MOV.AVG. COMPUTING THE FIRST TREND(ITERMP) = 50
THE NUMBER OF PHASE AVERAGE(LTPP) = 3 (2:DOUBLE 3:TRIPLET)
MINMAL NB. OF MONTHS BETWEEN TWO SAME TURING POINT(NDIFFP) = 15

THE PERIOD NUMBER OF GNP ADJUST. (NGNP) = 1

THE PERIOD OF GNP ADJUST. (I1FGYR - I2EGYR) = 70 - 89 0 - 0
THE 1ST VALUE OF GNP(GOOT1) = 1.00688101

THE 2ND VALUE OF GNP(GOOT2) = sssssssiis

THE PERIOD OF COIN. ADJUSTED TREND(IGFYR - IGEMO) = 70. 1 - 90. 6
THE PERIOD OF MOV. AVG.(MOVNUN) = O



(2) MIA =%

® A5

T PRODUCTION INDEX

YEAR
1970
1971
1072
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1936
1987
1938
1989
1990

T PRODUCTION INDEX

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980

AR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981

cC12
A.0 : ORIGINAL SERIES ( REAL )

JAN FEB MAR APR MAY JUN JuL AUG SEP ocT NOY DEC
8.4 8.9 10.5 10.8 11.3 11.1 11.1 10.9 10.8 11.6 11.4 12.0
10.7 11.0 12.3 12.8 13.4 13.1 12.8 12.8 12.8 12.2 12.9 13.3
12.2 11.4 13.1 13.6 14.8 14.8 14.3 14.3 14.4 15.7 16.0 16.8
16.1 14.8 17.4 17.8 19.3 18.5 18.9 20.1 20.1 22.0 21.8 22.3
21.2 21.9 24.0 24.5 25.4 26.1 25.7 23.7 24.3 24.3 24.3 26.6
25.7 23.9 . 27.7 21.17 29.4 28.8 28.6 29.1 29.9 31.8 31.4 33.8
31.6 31.9 36.1 36.1 37.6 39.0 39.6 39.3 37.9 40.5 . 41.5
38.9 37.0 42.0 43.8 45.0 47.4 45.1 48.6 46.0 48.4 48.2 52.4
48.3 44.9 53.9 53.9 57.5 57.2 54.6 57.5 56.0 58.6 60.0 62.4
57.3 58.0 64.6 63.2 66.6 63.9 61.8 60.2 62.9 59.7 81.2 62.9
57.7 §5.3 82.0 61.2 62.0 60.9 60.9 80.2 58.2 62.9 62.9 64.9°
61.5 56.3 87.0 69.1 7.1 71.9 69.3 70.8 69.1 72.7 70.8 72.5
63.9 64.3 . 70.4 72.4 3.7 73.0 72.2 70.7 74.0 73.4 76.6 78.9
4.2 69.2 78.8 80.9 84.2  86.3 84.8 86.2 85.2 88.3 90.0 91.4
85.9 83.2 94.9 97.2 100.2 100.2 97.7 99.1 92.7 98.9 98.8 100.8
91.8 87.2 99.4 101.0 102.6 100.3 101.4 100.4 100.3 102.7 103.8 109.2
107.3 101.4 118.2 120.2 123.7 122.9 123.5 121.9 122.4 127.9 128.0 133.5
122.3 125.0 142.1 144.0 149.2 151.68 149.3 127.8 149.0 145.8 156.5 161.0
157.4 149.1 165.7 155.3 158.5 160.6 165.9 166.5 162.4 171.4 172.8 171.9
160.4 147.0 169.4 158.4 168.3 169.1 171.4 175.7 166.8 173.3 177.9 176.5
159.9 168.4 186.3 180.4 178.8 182.3 $333855% 8383838

® AFAFz Zd AJAARAF] A ZAAFE Uehdch
cci2
D.11 : SEASONAL ADJUSTED SERIES

JAN FEB NAR APR MAY JUN JUL AUG SEP oCT NOV DEC
‘9.9 10.2 10.4 10.8 10.5 10.68 1.1 11.0 11.1 11.3 11.3 11.6
11.7 12.1 12.2 12.4 12.5 ©12.5 12.6 12.7 12.8 12.3 12.8 12.8
12.8 12.9 13.0 13.4 13.8 14.2 14.3 14.4 14.8 15.4 16.0 16.2
16.7 16.7 19.2 17.5 18.0 17.7 19.0 20.2 20.8 21.4 21.8 21.5
22.8 23.9 23.8 24.2 23.8 25.1 25.8 23.8 24.3 24.8 24.4 25.7
26.7 26.8 27.2 27.3 27.8 21.5 28.7 29.1 30.8 31.3 31.5 32.8
33.9 34.6 35.3 35.8 35.4 37.17 39.8 39.2 39.3 39.7 40.6 40.3
40.5 41.3 40.9 43.2 42.4 45.9 45.3 46.4 46.0 49.3 48.3 50.9
-50.0 50.5 52.4 53.1 54.4 55.4 54.8 57.2 57.5 57.9 59.9 60.5
62.0 62.7 82.9 62.1 63.2 62.0 62.0 59.9 62.6 60.8 60.9 81.0
60.5 61.8 60.6 60.1 59.6 59.1 60.9 60.0 59.5 62.0 .. 62.4 83.0
64.0 83.5 85.8 87.7 68.0 69.7 69.1 70.8 70.9 71.2 70.1 70.4 -
69.4 69.7 69.5 70.8 70.6 70.7 71.8 70.5 73.2 74.5 75.8 . 76.8
»78.1 77.4 77.9 78.9 80.7 83.6 84.1 86.1 86.9 87.0 89.0 89.1
89.5 93.7 93.7 94.7 96.0 97.4 96.6 9.3 95.2 97.2 7.7 98.3
96.2 97.0 97.7 98.4 98.3 97.9 100.2 100.9 99.8 104.8 102.68 106.4
111.2 113.5  113.7 117.2 118.9 120.7 121.8 122.8 125.3 126.6 126.0 130.0
131.8 134.1 138.5 140.8 144.0 149.7 147.2 128.9 148.0 148.5 153.4 156.5
183.7 165.0 161.2 152.5 153.7 159.1 163.5 168.0 165.9 169.2 168.6 167.0
165.1 164.2 164.8 156.1 163.9 167.8 169.0 177.1 171.3 169.8 173.0 171.1

1707 180.8 181.2 178.4 174.8 181.0 !
@ FHA g9"¥" Axd e AT Ao
T OPERATING RATE INDEX (MANUFACTURE) cc17
A.0 : ORIGINAL SERIES ( REAL ) ,

JAN FEB MAR * APR HAY  _ JUN JUL AUG SEP oCcT NOV DEC
72.1 70.7 81.4 80.0 85.0 83.9 79.9 71.8 78.8 73.8 92.2 77.4
74.6 69.1 78.8 80.1 86.1 86.1 84.6 84.7 86.1 87.6 90.7 984.9
84.7 78.0 85.8 86.5 89.6 88.2 86.4 88.2 87.1 92.7 01.3 92.3
87.6 81.8 91.2 88.2 96.4 90.5 90.7 83.3 79.3 81.9 83.7 90.0
81.1 76.1 84.0 81.3 83.8 82.5 84.7 84.2 84.2 90.2 86.5 86.5
86.9 84.6 93.1 92.3 94.0 97.5 99.7 96.0 93.7 99.3 95.2 99.0
91.1 85.7 94.6 98.7 98.1 103.1 96.6 99.1 98.9 100.7 87.8 104.7
100.3 92.2 106.8 105.0 109.1 108.6 106.9 109.0 103.4 107.8  104.5 109.6
98.0 95.8 104.4 100.1 104.3 101.3 95.8 95.1 99.8 92.6 93.1 94.0
88.6 81.7 93.7 89.4 91.7 88.7 89.0 85.3 80.3 88.0 85.8 90.5
83.7 78.0 90.7 91.8 94.2 93.9 87.8 88.9 86.3 91.2 88.3 89.1
81.0 82.2 36.8 88.4 91.2 88.6 87.9 85.8 88.1 88.6 89.9 92.9
88.2 81.8 . 94,5 96.1 99.2 98.5 97.1 96.8 95.7 99.5 - 09.3 100.9
97.4 94.2 103.3 104.4 104.7 103.0 100.8 102.3 97.6 104.7 102.5 105.4
93.4 90.1 102.8 102.5 105.0 101.5 101.1 98.8 97.6 100.5 102.5 104.4
96.0 91.8 105.5 106.2 108.5 107.6 105.7 101.6 103.9 108.5 106.0 109.6
98.4 100.4 112.7 112.3 112.8 113.8 110.1 91.5 108.8 106.9 ~ 110.5 111.3
104.2 100.0 111.4 104.2 104.6 106.8 106.7 105.2 102.8 108.4 107.4 105.8
98.7 90.0 104.8 98.0 104.3 102.5 102.6 103.8 99.8 105.6 107.0 105.5
96.4 - 100.4 109.3 106.0 103.0 104.5

o4

2 z=A

AL ol o,

MEAN
10.8
12.5
14.3
19.1
24.3
29.0
37.6
45.1
55.4
61.9
60.8
68.5
72.0

95.8
100.0
120.7
143.8
163.1
167.8
176.0

MEAN
0.0
79.4
83.6
87.6
87.0
83.8
94.3
97.4
105.3
97.9
87.7
88.7
87.6
95.6
101.7
100.0
104.2
107.4
105.6
101.9
103.3



T OPERATING RATE INDEX (MANUFACTURE)

® AAzA

D.11 : SEASONAL ADJUSTED SERIES( BY JUST BEFORE SERIES )

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
- 1989
1990

THE C SERIES OF PAT

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1082
1983
1984
1985
1986
1987
1988
1989
1990

JAN FEB
EE 22232 2 224132 H]
76.9 78.0
77.7 77.7
87.4 87.8
92.8 88.9
83.9 84.2
91.9 91.4
94.2 94.6
103.3 102.8
104.0 103.9
92.1 90.6
86.6 87.1
86.5 89.3
92.4 90.9
101.8 105.2
98.3 99.8
100.5 102.0
J05.8 108.7
109.3  110.7
102.7 100.2
103.0 108.8

HAR
sE3Esdes
80.9
78.2

-Jd

o
P
HUIOWONIWRMO WL 3L

UEha

Az} ADArz 23" Axd NH5€ AFE
cc17

APR MAY JUN JuL AUG SEP ocT NOV DEC
% & £ *% FTEITRESE Sk
80.4 81.2 81.3 79.8 78.2 77.5 74.2 89.9 74.4
80.5 82.4 83.5 84.3 85.4 87.0 85.7 88.7 91.3
87.1 86.0 85.7 85.9 88.8 88.7 90.1 89.8 83.9
88.8 92.9 88.2 90.0 83.6 78.3 82.0 83.0 86.8
81.8 81.0 80.4 83.9 84.3 85.8 87.8 86.4 83.5
92.8 91.0 95.0 98.7 95.8 96.0 96.0 95.7 95.6
99.0 94.8 100.4 95.6 98.9 98.3 100.8 98.3 101.2
104.9 105.1 105.7 105.9 108.8 105.8 105.1 105.3 106.2
99.5 100.0 98.6 95.0 95.2 99.5 93.0 93.6 91.2
88.4 87.6 86.4 88.3 85.7 82.3 86.1 86.0 88.0
90.2 89.8 91.6 87.2 89.7 89.0 88.7 88.2 86.6
86.5 86.9 86.5 87.3 86.7 88.0 89.0 89.6 90.4
93.6 94.7 96.3 96.5 98.1 98.2 97.2 98.7 98.0
101.6 100.1 100.8 100.2 104.1 100.8 101.7 101.5 102.3
99.8 100.6 99.5 100.6 100.6 97.5  100.8 101.1 101.3
103.6 104.3 105.8 105.1 103.8 106.6 105.8 104.0 106.3
110.1 108.6 111.9 109.4 93.6 108.5 107.0 107.9 108.0
102.7 101.2 105.4 106.0 107.6 105.2 105.5 104.3 102.7
97.1 101.3 101.2 101.9 . 105.8 102.6 102.1 103.6 102.4

105.3 100.2 103.3 * * =

—
(=3
o
.

(3,

® Jd™¥E AdF 2%

#e® THE END OF THE DATA INPUT !!1!

INPUT DATA NUMBER : 2

2AYE Yvehdh

2,

(3) 7AgzEe] PAT 2 HF Co CIFE

@ ANA T

Lided

JAN
108.9
104.5

92.5
97.7
107.9
101.7
101.4
95.8
99.0
109.8
100.3
99.4
99.1
100.0
101.9
97.3
103.6
113.8
" 131.5
123.1
118.8

FEB
110.3
108.2

91.6
95.9
111.1
100.1
101.4
95.9
08.9

- 110.0

102.2
98.0
08.7
98.2

105.6
97.3

105.1

115.3

131.7

121.7

124.4

AHALE = 3sle PAT

Dll "%

MAR APR
110.6 110.8
105.2 105.0
90.7 91.8
97.1 97.1
107.8 108.6
99.7 98.2
101.4 100.2
93.3 96.9
101.6 101.9
109.4 107.0
99.9 98.8
101.0 103.2
97.5 98.5
97.9 98.3
104.5 104.5
97.2 97.1
104.6 107.2
118.3 119.6
127.9 120.2
121.4 114.2
123.9 121.2

A4 ol

JUN JUL AUG SEP
107.1 110.2 107.3 106.4
102.2 101.2 100.2 99.3

94.0 93.0 92.0 92.9
94.8 99.9 104.4 105.6
108.7 109.7 99.4 99.6
95.2 97.3 96.6 100.1
102.0 105.8 102.1 100.3
99.5 96.6 97.7 85.6
104.3 102.2 105.8 105.5
105.7 - 105.2 101.2 105.3
95.9 98.2 96.1 94.8
104.9 103.4 104.9 104.8
96.6 97.2 94.5 97.2
102.1 101.7 103.1 103.1
105.3 103.4 105.2 99.8
95.3 96.9 97.0 95.1
109.0 109.3 109.6 111.1
125.5 122.7 106.8 121.8
123.9 126.5 129.2 126.8
121.3 121.4 126.4 121.5

121.4 $824skss sssssnss sesssues

111.
121.

119.
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T PRODUCTION INDEX

3.1 THE STANDARD. OF THE SYMN. CHANGE RATE OF COMPONENT SERIES
THE SECTION OF STANT. = 1 VEIGHT = 1.057

cc12

1ST STAN. FACTOR= 6.930 (70. 1. - 89.12.)

2ND STAN. FACTOR=$ss33% ( 0. 0. - 0. 0.)
YEAR JAN FEB MAR APR HAY JUN JuL AUG SEP ocT NOV DEC
1970 0.621 0.839  0.881 0.915 0.471 0.342 - 0.817 0.374 0.234 0.238 -0.046  0.091
1971 -0.054 0.203  0.051 0.029 -0.124 -0.402 -0.552 -0.701 -0.850 -1.696 -1.375 -1.831
1972 -1.882 -2.020 -2.158 -1.982 -1.816 -1.660 -1.812 -1.962 -1.825 ~-1.508 -1.207 ~-1.284
1973 -1.085 -1.355 -1.181 -1.186 -1.029 -1,536 -0.746 -0.066  0.120  0.295 0.309 -0.198
1974 0.466  0.958  0.453 0.575  0.013 0.588  0.745 -0.830 -0.782 -0.834 -1.282. -0.784
1975 -0.485 -0.718 -0.781 -1.012 -1.132 -1.465 ~-1.150 -1.258 -0.721 -0.794 -1.012 -0.712
1976 -0.520 -0.520 -0.524 -0.704 -1.091 -0.438 0.145 -0.418 -0.688 -0.832 -0.784 -1.179
1977 -1.379  -1.358 -1.756 -1.215 -1.734 -0.812 -1.253 -1.002 -1.414 -0.572 -1.081 -0.455
1978 -0.895 -0.905 -0.499 -0.448 -0.221 -0.081 -0.385 0.146 .094 0.075  0.501 0.510
1979 0.762  0.762  0.680  0.323  0.527 0.135  0.080  -0.552  0.077 -0.447 -0.470 -0.508
1980 -0.685 -0.404 -0.750 -0.915 -1.139 -1.361 -1.016 -1.327 -1.538 ~-1.023 -1.019 -0.968
1981 -0.824 -1.036 -0.591 -0.246 -0.276 0.016 -0.223  0.008 -0.035 -0.094 -0.465 -0.526
1982 -0.874 -0.938 -~-1.112 -0.968 -1.145 ~-1,261 ~-1.172 -1.579 -1.172 -1.043 -0.918 -0.855
1083 -0.737 -1.012 -1.085 -1.004 -0.808 -0.413 -0.472 -0.259 . -0.270 -0.410 . -0.214 -0.358
1984 -0.450  0.113 -0.053 -0.048 0.005 0.071 -0.225 0.050 -0.765 -0.595 -0.8659 -0.702
1085 -1.157 -1.156 -1.187 -1.174 -1.205 -1.455 -1.211 -1.200 -1.480 -0.817 -1.227 -0.775
- 1986 -0.187 0.041 -0.030  0.359  0.494 0.640  0.088  0.721 0.956 1.026 - 0.841 1.268
1987 1.373 1.593 2.058 2.245  2.544 3.159 2.722  0.295 2.593  2.540 3.033  3.208
1088 4.081 4.095 3.512 2.345 2,375  2.903 3.306 3.714 3.348 3.611 3.421 3.118
1989 2.784  2.568  2.519 1.434 2.191 2.509  2.526  3.294 2.547  2.2n 2.501 2.185
1990 2,136 2.978  2.903 2.495 1.989  2.533
® Azxd 7M€ AL cHFS T Aot
THE C SERIES OF PAT
" YEAR JAN FEB NAR APR HAY JUN JuL AUG SEP oCT NOV DEC
1970 ¥ ¥
1971 97.0 98.1 101.7 100.8 101.5 101.5 . 99.4 97.2 98.2 91.9 11.1 91.8
1972 95.7 95.5 96.0 98.6 100.6 101.8 102.6 103.6 105.5 103.7 107.1 110.0
1973 105.1 105.3 101.9 104.0 102.5 102.0 102.1 105.3 104.9 106.4 105.8 104.5
1974 - 108.9 104.2 105.7 104.0 108.9 103.4 105.5 98.0 91.7 96.2 97.3 101.8
1975 98.3 98.7 96.9 95.4 94.2 93.4 96.8 96,6 97.4 99.4 97.1 93.1
1976 101.8 100.5 99.9.  100.5 97.8 101.4 104.5 100.8 100.3 99.6 98.7 98.0
1977 96.0 95.9 93.4 99.3 94.8 99.7 94.7 97.8 97.1 99.6 97.2 100.1
1978 102.3 101.7 103.8 104.4 104.8 105.7 106.3 109.5 106.8 106.3 108.7 107.7
1979 105.7 105.8 104.5 102.5 103.7 102.9 99.8 100.7 105.9 99.7 100.9 99.0
1980 100.8 99.9 101.1 98.0 97.4 96.3 08.8 96.1 92.5 87.1 97.1 99.6
1081 98.2 98.9 100.8 102.8 102.4 104.5 99.6 102.3 101.3 100.7 99.9 97.8
1082 97.3 100.1 94.7 96.1 96.2 95.2 95.6 04.7 95.8 96.6  96.9 97.4
1983 99.1 97.1 98.3 99.3 100.0 101.3 101.1 102.4 102.1 100.8 101.7 100.7
1984 104,3, 107.4 102.68 103.1 101.3 101.7 100.9 104.4 100.8 101.5 101.1 101.6
1985, 97.4 08.6 98.6 08.2 98.8 97.5 08.4 98.2 95.0 98.0 98.1 98.1
1986 97.1 98.4 98.4 99.5 99.9 101.0  100.0 98.4 100.6 99.4 97.3 99.0
1987 97.9°  100.0 99.7 100.1 98.1 100.4 97.8 83.0 95.6 93.7 93.9 93.4
1988 94.0 94.5 91.3 86.7 84.9 87.8 . 87.8 88.6 86.0 85.8 84.3 82.5
1989 81.9 79.5 79.7 76.1 78.9 78.3 78.3 80.9 ' 77.9 77.0 7.7 76.4
1990 76.3 80.1 17.2 76.6 72.4 74.2 3332
® Azxd 7HEEe WA Lo
T OPERATING RATE INDEX(MANUFACTURE) cc17
3.1 THE STANDARD. OF THE SYMM. CHANGE RATE OF COMPONENT SERIES
THE SECTION OF STANT. = 1 VEIGHT = 0.877  1ST STAN. FACTOR= 4.677 (71. 1. - 89.12.)
. 2ND STAN. FACTOR=ssssss ( 0, 0. - 0. 0.
YEAR JAN FEB MAR APR HAY JUN JuL AUG SEP ocT NOV DEC
1970 E22 222324
1971 -0.121 0.089  0.751 0.579  0.728 0.711 0.331 -0.082 -0.279 -1.071 2.524 -1.091
1972 -0.371 -0.409 -0.320 0.172 0.550 0.769  0.929 1.121 1.464 1.127 1.766  2.313
1973 1.392 1.431 0.794 1.194  0.910  0.8316  0.830 1.425 1.358 1.641 1.527 1.200
1974 2.102 1.222 1.516 1.193 2.104 1.067 1.478 0.065 -1.111 -0.27¢ -0.077  0.766
1975 0.113  0.185 -0.150 -0.425 -0.644 -0.808 -0.164 -0.201 -0.040  0.318 -0.107 -0.851
1976 0.773  0.541 0.412  0.537  0.029 0.692 1.274 0.583  0.496  0.361 0.186 . 0.060
1977 -0.315 -0.334 -0.798 0.301 -0.583 0.378 -0.540 0.029 -0.110  0.356 -0.090  0.450
1978 0.866  0.758 1.152 1.208 1.347 1.516 1.615  2.219 1.712 1.628 1.686 - 1.889
1979 1.507 1.518 1.283  0.914 1.132 0.989 0.404 0.569 1.553  0.375  0.815 0.259
1980 0.588  0.417  0.645 0.054 -0.057 -0.248 0.208 -0.285 -0.961 -0.113 -0.101 0.358
1981 0.110  0.237 0.584  0.962  0.892 1.286  0.359 0.860  0.688  0.573  0.414 0.020
1982 -0.067  0.462 -0.563 -0.297 -0.281 -0.460 -0.385 -0.559 -0.350 -0.197 -0.144 -0.058
1083 0.279 -0.103  0.111 0.306  0.434 0.674 0.646 0.890  0.827 0.551 0.764 0.577
1984 1.247 1.833 0.927 1.028  0.683  0.757  0.0604 1.269  0.597 0.718  0.644 - 0.737
1985 -0.050  0.175 0.173  0.096  0.217 -0.034 0.133 0.099 -0.504. 0.060 0.090  0.073
1986 -0.1068  0.130 0.145 0.349 . 0.418 0.623 0.447  0.144 0.553  0.335 -0.087  0.243
1987 0.045  0.438  0.375 0.459  0.086  0.520 -0.004 -2.753 -0.386 -0.747 -0.711 -0.792
1988 -0.688 -0.586 -1.100 -2.057 -2.393 -1.848 -1.851 -1.708 -2.180 -2.228 -2.504 -2.847
1089 -2.950 -3.410 -3.363 -4.050 -3.527 -3.630 -3.622 -3,149 -3.606 -3.866 -3.7368 -3.903
1990 -4.009 -3.289 -3.838 -3.949 -4.737 -4.399



@ F Ad dANMsge] Folth(®+®)

4.0 THE SUN OF PCHG

YEAR JAN FEB MAR . APR - MAY JUN JuL AUG SEP ocT NOV DEC MEAN
1970 0.621 0.839 0.831 0.915 0.471 0.342 0.817 0.374 0.234 0.238 -0.046 0.091 0.481
1971 -0.174 0.291 0.802 0.608 0.601 0.309 -0.221 -0.783 -1.130 -2.768 1.149 -2.721 -0.338
1972 -2.253 -2.429 -2.478 -1.810 -1.266 -0.391 -0.882 -0.841 -0.361 -0.381 0.559 1.028  -1.000
1973 0.297 0.076  -0.387 0.008 -0.119 -0.720 0.084 1.359 1.476 1.935 1.838 1.094 0.578
1974 2.568 2.180 1.969 1.768 2.117 1.6855 2.223 -0.765 -1.902 -1.163 -1.359 -0.018 0.773
1975 -0.372  -0.523 -0.831 -1.437 -1.777 -2.273 -1.314 -1.459 -0.782 _-0.477 -1.118 -1.563 -1.187
1978 0.253 0.021 -0.112 -0.166 -1.062 0.257 1.419 0.165 -0.192 -0.471 -0.598 -1.119 -0.134
1977 -1.694 -1.692 -2.554 -0.914 -2.317 -0.434 -1.802 -1.063 -1.523 -0.216 -1.172 -0.004 -1.282
1978 -0.030 -0.148 0.653 0.821 1.126 1.435 1.220 2.365 1.806 1.701 2.186 2.400 1.295
1979 2.269 2.311 1.971 1.237 1.660 1.124 0.465 0.017 1.630 -0.072 0.138  -0.249 1.041
1980 -0.097 0.013 -0.104 -0.860 -1.196 -1.609 -0.808 -1.611 -2.498 -1.138 -1.120 =-0.611 -0.970
1981 -0.714  -0.800 -0.007 0.718 0.617 1.301 . 0.136 0.868 0.651 0.479  -0.051 -0.506 0.224
1982 -0.941  -0.478 -1.675 -1.264 -1.427 -1.721 -1.557 -2.133 -1.522 -1.240 -1.062 -0.913 ~-1.328
1983 -0.459 -1.115 -0.943 -0.698 -0.374 0.261 0.175 0.631 0.557 0.141 0.550 0.219 -0.088
1934 0.797 1.946 0.874 0.979 0.687 | 0.828 0.380 1.319 -0.169 0.122 -~ -0.015 0.035 0.649
1985 -1.207 -0.981 -0.994 -1.078 -1.078 -1.489 -1.078 -1.101 -1.984 -0.757 -1.137 -0.702 -1.132
1936 -0.293 0.171 0.114 0.708 0.910 1.264 1.135 0.865 1.509 1.361 0.775 1.511 0.836
1987 1.418 2.030 2.433 2.703 2.630 3.678 2.719 -2.458 2.208 1.793 2.323 2.508 1.998
1938 3.373 3.509 2.321 0.288 -0.018 1.055 1.454 2,008 1.168 1.383 0.917 0.270 1.477
1989 -0.166 -0.844 -0.844 -2.616 -1.336 -1.121 -1.096 0.145 -1.149 -1.595 -1.235 -1.808 ~-1.139
1990 -1.874 -0.311 -0.935 -1.453 -2.748 -1.867 -1.531

@ HF Cceo CI A&EZAFo|t

6.0 THE CI OF C --ADJUSTED BY T TREND
YEAR JAN FEB MAR APR MAY JUN JuL AUG SEP OCT KOV DEC MEAN

1970 28.0 28.2 28.4 28.6 28.8 29.0 29.2 29.4 29.6 29.8 30.0 30.2 29.1
1971 - 30.4 30.8 30.8 31.1 31.3 31.5 31.7 31.9 32.1 32.4 32.8 32.8 31.6
1972 33.0 33.3 33.5 33.7 33.9 34.2 34.4 34.7 34.9 35.1 35.4 35.6 34.3
1973 . 35.9 38.1 36.4 36.6 36.9 37.1 37.4 37.6 37.9 38.1 33.4 38.7 37.3
1974 38.9 39.2 39.5 39.7 40.0 40.3 40.6 40.9 41.1 41.4 41.7 42.0 40.4
1975 42.3 42.8 42.9 °  43.2 43.5 43.8 44.1 44.4 44.7 45.0 45.3 45.68 43.9
1976 45.9 46.2 46.5 46.9 47.2 47.5 47.8 48.2 48.5 48.8 49.2 49.5 47.7
1977 49.8 50.2 50.5 50.9 51.2 51.8 51.9 52.3 52.7 53.0 53.4 53.7 51.8
1978 54.1 54.5 54.9 55.2 ° 55.8 56.0 56.4 56.8 57.2 57.8 58.0 58.4 56.2
1979 58.8 59.2 59.6 60.0 60.4 60.8 61.2 61.8 62.1 62.5 62.9 63.4 61.0
1980 63.8 64.2 64.7 65.1 65.6 66.0 66.5 66.9 67.4 67.9 68.3 68.8 86.3
1981 69.3 89.7 70.2 70.7 71.2 n.7 72.2 72.7 73.2 73.7 "74.2 74.17 72.0
1982 75.2 75.7 76.3 76.8 77.3 77.8 78.4 78.9 79.5 80.0 80.8 81.1 78.1
1083 81.7 82.2 82.8 . 83.4 83.9 84.5 85.1 85.7 86.3 86.9. 87.5 88.1 84.38
1984 88.7 89.3 89.9 90.5 91.1 91.8 92.4 93.0 93.7 94.3 95.0 - 95.6 92.1
1985 96.3 96.9 97.8 98.3 08.9 99.6 100.3 101.0 101.7 102.4 103.1 103.8 100.0
1936 104.5 105.2. 108.0 106.7 107.4 108.2 108.9 109.7 110.4 111.2 111.9 112.7 108.6
1987 113.5 114.3 115.1 115.9 116.7 117.5 118.3 119.1 119.9 120.7 121.5 © - 122.4 117.9
1988 123.2 124.1 124.9 125.8 126.7 127.5 128.4 129.3 130.2 131.1 132.0°  ,132. 128.0
1989 133.8 134.7 135.6 136.8 137.5 138.5 139.4 140.4 141.3 142.3 143.3 .144.3 139.0
1990 145.3 146.3 147.3 148.3 149.3

150.3 3 147.8



4. 12MSe CI

CLExRE)
COIN 2700190088540
COMC - 2200000 0110

TSTAN 170018912

PATP 00300000000050153 1 0.00619553 9004

GNP1 17089000001006881018 -

GNP2 70019006 6070

(8X,12F6.0) METHOD JAPAN
1970 1.122 1,122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971  1.122 0. 934 0.934 0.934 0,934 0.934 0.934 0 934 0.934 0.934 0.934 0.934

1990  0.558 0.590 0.614 0.615 0.588 0.584
COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS

MBO 70019006 01001 0011013 3 3 01057 0 | cCi2

STAND 170018912 -

T PRODUCTION INDEX ~ . CC12

(8X,12F6.1)

1970 . 94 89 105 108 113 111 111 109 108 116 114 120
MBO 71019006 01110 1011013 3 3 00877 0 cC17

STAND 171018912

T OPERATING RATE INDEX (MANUFACTURE) CC17

(8X,12F6.1)

1971 721 707 814 800 850 839 799 776 788 738 922 774
1972 746 .691 788 801 861 861 846 847 861 876 907 949
(ol & 5 9D

CAHEEI)

1) ¥84R =ZdEe
® dAHez HEHA= FH #F AR/} TJEdn

sss083  OPTIONS INFORMATION ssssss

" THE PROPERTY OF COMPOSITE INDEX(BOSS) = COIN INDEX

THE NUMBER OF COMPONENT SERIES(NID) = 2 INPUT IES

THE PERIOD OF COMPOSITE INDEX(KFYR,KFHO,KEYR, KEMO) =70.1-90.86

THE BASE YEAR = 85 YEAR

THE OPTION OF CALCULATING MONTH TO MONTH AND YEAR TO YEAR (LRATIO) 0(0:NO 1:YES)
THE NUMBER OF FLOATING POINT ABOVE SERIES (LRATIO) 1

THE OPTION OF THE SMOOTHED GROWTH RATE FOR A.0,E.0, 3HA SERIES(KSGR) = 0(0:NO 1:YES)

THE TYPE OF CALCULATING THE COMPOSITE INDEX = COMC (IF COMA=THE CI OF TC, COMB=THE CI OF C, COMC=THE CI OF 12MS
DIFA=THE DI OF TCI, DIFB=THE DI OF C, DIFC=THE DI OF 12KS)
THE OPTION OF NEV METHOD OF CALCULATING THE CI(MTYPE)= 2(0: THE METHOD OF KOREA 1: THE HETHOD OF JAPAN 2: THE NETHOD OF ALL)
THE OPTION OF CALCULATING THE PAT IN CI(NPAT1) = 2(IF 0 : NO X>=1 : YES)
THE OPTION OF CALCULATING THE PAT IN COMPONENT SERIES(NPAT2) = 0 (D OR 1:NO 2:YES )
THE STANDARDIZATION FACTOR OF Cl = 0.000

THE PERIODICITY OF THE DATA(NFORP) = 0 (0 OR 1:MONTHLY 2: OUARTERLY)
THE INVERSION OPTION(INVP) = 0 (0:NO- 1:YES)

THE DEVIATION FR. TREND OPTION(IRDP) = O (0:RATIO 1=DIFFERENCE)
DETRENDING OPTION.= 0 (0:YES 1:NO)

LOG. OPTION = 0 (0:YES 1:K0) °

MCD VALUE = 0( IF O THEN MCD IS COMPUTED BY THE PROGRAM)

THE NB. OF TERMS FOR THE MOV.AVG. COMPUTING THE FIRST TREND(ITERMP) = 50
THE NUMBER OF PHASE AVERAGE(LTPP) = 3 (2:DOUBLE 3:TRIPLET)

NINMAL NB. OF MONTHS BETVEEN TVO SAME TURING POINT(NDIFFP) = 15

THE PERIOD NUMBER OF GNP ADJUST. (NGNP) = 1

THE PERIOD OF GNP ADJUST. (I1FGYR - I2EGYR) = 70 - 89 0 - 0
THE 1ST VALUE OF GNP(GOOT1) = 1.00888101

THE 2KD VALUE OF GNP (GOOT2) = ssssssssss

THE PERIOD OF COIN. ADJUSTED TREND (IGFYR - IGEMO) = 70. 1-- 90. 6
THE PERIOD OF MOV. AVG. (MOVNUM) = 0
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@ A% YHARYA BAYIATe] Aol
T PRODUCTION INDEX cCc12
A.0 : ORIGINAL SERIES ( REAL )
YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP ocT NOV DEC
1970 . 9.4 8.9 10.5 10.8 11.3 11.1 11.1 10.9 10.8 11.6 11.4 12.0
© 1971 10.7 11.0 12.3 12.8 13.4 13.1 12.8 12.6 12.8 12.2 12.9 13.3
1972 12.2 11.4 13.1 13.6 14.8 14.8 14.3 14.3 14.4 15.7 16.0 16.8
1973 16.1 14.8 17.4 17.8 19.3 18.5 18.9 20.1 20.1 22.0 21.8 22.3
1974 21.2 21.9 24.0 24.5 25.4 26.1 25.7 23.7 24.3 24.3 24.3 26.8
1975 25.7 23.9 21.7 27.7 29.4 28.8 28.8 29.1 29.9 31.8 31.4 33.8
19768 31.6 31.9 36.1 36.1 37.8 39.0 39.8 39.3 37.9 40.5 40.4 41.5
1977 33.9 37.0 42.0 43.8 45.0 47.4 45.1 46.6 46.0 48.4 . 48.2 52.4
1978 48.3 4.9 53.9 53.9 57.5 §7.2 64.8 57.5 56.0 58.6 60.0 62.4
1979 §7.3 58.0 84.6 83.2 66.8 83.9 61.8 60.2 62.9 59.7 81.2 62.9
1980 §7.7 §5.3 62.0 61.2 62.8 60.9 60.9 60.2 58.2 62.9 62.9 °  64.9
1981 61.5 56.3 87.0 69.1 71.1 71.9 69.3 70.8 69.1 72.7 70.8 72.5
1982 83.9 64.3 70.4 72.4 73.7 73.0 72.2 70.7 74.0 73.4 76.6 “18.9
1983 74.2 69.2 78.8 80.9 84.2 86.3 84.8 86.2 85.2 88.3 90.0 91.4
1084 85.9 83.2 94.9 97.2 100.2 100.2 97.7 99.1 92.7 98.9 98.8 100.8
1985 91.8 87.2 99.4 101.0 102.8 100.3 101.4 100.4 100.3 102.7 103.8 109.2
1086 107.3 101.4 116.2 120.2 123.7 122.9 123.5 121.9 122.4 127.9 128.0 133.5
1987 122.3 125.0 142.1  144.0 149.2 151.6 149.3 127.8 149.0 145.8 156.5 . 161.0
1088 157.4 149.1 185.7 155.3 158.5 160.8 165.9 166.5 162.4 171.4 172.8 171.9
1989 160.4 147.0 169.4 158.4 168.3 169.1 171.4 175.7 166.8 173.3 177.9 176.5
1990 159.9 168.4 186.3 180.4 178.8 182.3
® AYYAAF] AEELH Aol
T PRODUCTION INDEX CC12
C.0 : THE ADJ. SERIES BY YEAR TO YEAR CHANGE
YEgk JAN FEB MAR APR NAY JUN JUL AUG SEP ocT NOV DEC
1970
1971 . 113.8 123.6 117.1 1168.7 118.8 118.0 113.5 115.8 118.5 105.2 113.2 110.8
1972 114.0 103.6 108.5 107.9 110.4 113.0 113.5 113.5 112.5 128.7 124.0 126.3
1973 132.0 128.1 132.8 130.9 130.4 125.0 132.2 140.6  '139.6 140.1 136.3 132.7
1974 131.7 150.0 137.9 137.6 131.8 141.1 136.0 117.9 120.9 110.5 111.5 119.3
1975 121.2 109.1 115.4 113.1 115.7 109.8 111.3 122.8 123.0 130.9 129.2 127.1
1976 123.0 133.5 130.3 130.3 127.9 136.4 138.5 135.1 126.8 127.4 128.7 122.8
1977 123.1 118.0 116.3 121.3 119.7 121.5 113.9 118.8 121.4 119.5 119.3 126.3
1978 124.2 121.4 128.3 123.1 127.8 120.7 121.1 123.4 121.7 121.1 124.5 119.1
1979 118.6 129.2 119.9 117.3 115.8 111.7 113.2 104.7 112.3 101.9 102.0 100.8
1980 100.7 95.3 96.0 96.8 94.0 95.3 98.5 100.0 92.5 105.4 102.8 103.2
1981 106.6 101.8 108.1 112.9 113.8 118.1 113.8 117.6 118.7 115.6 112.8 111.7
1082 .103.9 114.2 105.1 104.8 103.7 101.5 104.2 99.9 107.1 101.0 108.2 108.8
1983 118.1 107.8 111.9 111.7 114.2  -118.2 117.5 121.9 115.1 120.3 117.5 115.8
1984 115.8 120.2 120.4 120.1 119.0 116.1 115.2 115.0 108.8 112.0 109.8 110.3
1985 106.9 104.8 104.7 103.9 102.4 100.1 103.8 101.3 108.2 103.8 105.1 108.3
1986 116.9 118.3 116.9 118.0 120.6 122.5 121.8 121.4 122.0 124.5 123.3 122.3
1987 114.0 123.3 122.3 119.8 120.6 123.4 120.9 104.8 121.7 114.0 122.3 120.6
1088 128.7 119.3 118.6 107.8 108.2 105.9 111.1 130.3 109.0 117.8 110.4 106.8
1089 -101.9 98.6 102.2 102.0 108.2 105.3 103.3 105.5 102.7 101.1 103.0 102.7
1990 99.7 114.6 110.0 113.9 106.2 107.8
@ FHA QAL Azd e Asoln.
T OPERATING RATE INDEX (MANUFACTURE) cc1r
0 : ORIGINAL SERIES (.REAL ) .
YEA% JAN FEB NAR APR HAY “€ JuN JUL AUG SEP oCT NOV DEC
197 33 $
1971 72.1 70.7 81.4 80.0 85.0 83.9 79.9 77.8 78.8 73.8 92.2 77.4
1972 74.8 69.1 78.8 80.1 . 86.1 86.1 84.8 84.7 86.1 87.6 90.7 94.9
1973 84.7 78.0 85.8 86.5 89.6 88.2 86.4 88.2 87.1 82.7 91.3 92.3
1974 87.6 81.8 91.2 88.2 96.4 90.5 90.7 83.3 79.3 81.9 83.7 90.0
1975 81.1 76.1 84.0 81.3 83.8 82.5 84.7 84.2 84.2 90.2 86.5 86.5
1976 86.9 84.6 93.1 92.3 94.0 97.5 99.7 96.0 93.7 99.3 95.2 99.0
1977 91.1 85.7 94.8 98.7 98.1 103.1 96.8 99.1 98.9 100.7 97.6 104.7
1978 100.3 92.2 106.8 105.0 109.1 108.8 106.9 109.0 103.4 107.8 104.5 109.6
1979 98.0 95.8 104.4 100.1 104.3 101.3 95.8 95.1 99.8 92.6 93.1 94.0
1980 88.6 81.7 93.7 89.4 91.7 88.7 89.0 85.3 80.3 88.0 85.8 90.5
1981 83.7 78.0 90.7 91.8 94.2 93.9 87.8 88.9 86.3 91.2 88.3 89.1
1982 81.0 82.2 86.8 88.4 91.2 88.6 87.9 85.8 88.1 88.8 89.9 92.9
1983 88.2 81.8 94.5 96.1 99.2 98.5 97.1 96.8 95.7 99.5 99.3 100,9
1984 97.4 94.2 103.3 104.4 104.7 103.0 100.8 102.3 97.6 104.7 102.5 105.4
1985 93.4 90.1 102.8 102.5 105.0 101.5 101.1 98.8 97.8 100.5 102.5 104.4
1936 96.0 91.8 105.5 106.2 108.5 107.8 105.7 101.8 103.9 108.5 108.0 109.6
1987 98.4 100.4 112.7 112.3 112.8 113.8 110.1 91.5 108.8 108.9 110.5 111.3
1988 104.2 100.0 111.4 104.2 104.6 106.8 106.7 105.2 102.8 108.4 107.4 105.8
1989 98.7 , 90.0 104.8 98.0 104.3 102.5 102.6 103.6 99.8 105.8 107.0 105.5
1990 96.4 100.4 109.3 106.0 103.0 104.5

HEAN
10.8
12.5
14.3
19.1
24.3
29.0
31.6
45.1
§5.4
81.9
60.8
88.5
72.0
83.3
95.8
100.0
120.7
143.6
163.1
167.8

176.0
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T OPERATING RATE INDEX (MANUFACTURE) ) cc17
C.0 : THE ADJ. SERIES BY YEAR TO YEAR CHANGE
Yg;l JAN FEB NAR APR MHAY JUN JUL AUG SEP ocT NOV DEC
1970 .
1971 :
1972 103.5 97.7 96.8 100.1 101.3 102.6 105.9 109.1 109.3 118.7 98.4 122.68
1973 “113.5 112.9 108.9 108.0 104.1 102.4 102.1 104.1 101.2 105.8 100.7 97.3
1974 103.4 104.9 106.3 102.0 107.8 102.6 105.0 94.4 91.0 88.3 91.7 97.5
1975 92.6 93.0 92.1 92.2 86.9 91.2 93.4 101.1 106.2 110.1 103.3 96.1
1976 107.2 111.2 110.8 113.5 112.2 118.2 117.7 114.0 111.3 110.1 110.1 114.5
1977 104.8 101.3 101.8 106.9 104.4 105.7 96.9 103.2 105.5 101.4 102.5 105.8
1978 110.1 107.6 112.9 106.4 111.2 105.3 110.7 110.0 104.5 107.1 107.1 104.7
1979 97.7 103.9 97.8 95.3 95.6 93.3 89.6 87.2 98.5 85.9 89.1 85.8
1980 90.4 85.3 89.8 89.3 87.9 87.6 92.9 89.7 80.5 95.0 92.2 . 96.3
1981 94.5 95.5 96.8 102.7 102.7 105.9 98.7 104.2 107.5 103.6 102.9 98.5
1982 96.8 105.4 95.7 96.3 96.8 94.4 100.1 96.5 102.1 97.1 101.8 104.3
1983 108.9 99.5 108.9 108.7 108.8 111.2 110.5 112.8 108.6 112.3 110.5 108.8
1984 110.4 115.2 109.3 108.8 105.5 104.8 103.8 105.7 102.0 105.2 103.2 104.5
1985 95.9 95.6 99.5 98.2 100.3 98.5 100.3 96.4 100.0 96.0 100.0 89.1
1988 102.8 101.7 102.6 103.8 103.3 106.0 104.5 103.0 106.5 108.0 103.4 105.0
1087 102.5 109.68 106.8 105.7 103.8 105.6 104.2 .90.1 104.7 08.5 104.2 101.8
1988 105.9 99.6 98.8 92.8 92.9 94.0 96.9 115.0 4.5 101.4 97.2 95.1
1989 94.7 90.0 94.1 94.0 99.7 96.0 98.2 98.5 97.1 97.4 - 99.8 99.7
1990 97.7 111.6 104.3 108.2 8.8 102.0
(8) o]a TCel CIS} e wWHoz CIAS
= . 3
- _ ]
® 5 Addl o8 Az® HAE cIgold
COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
6.1.A COMPOSITE INDEX ADJUSTED TO GNP TREND  85=100
YEAR JAN FEB NAR APR HAY JUN JUL AUG SEP oCcT NOV DEC
1970 27.9 28.1 28.4 28.6 28.8 29.0 29.2 29.4 29.8 29.8 30.0 30.2
1971 30.5 30.7 30.9 31.3 31.2 31.5 31.5 31.8 31.8 31.5 31.8 31.4
1972 32.2 32.0 32.1 32.1 32.8 33.2 33.9 34.4 34.9 36.1 36.3 37.5
1973 37.7 38.8 38.6 38.7 38.7 38.5 38.8 39.3 40.0 40.6 40.7 40.68
1974 40.5 41.4 42.3 42.7 42.5 42.8 43.1 42.4 41.6 40.3 40.2 40.7
1975 41.5 41.8 41.7 41.7 42.0 42.1 42.3 43.5 45.0 46.8 47.6 47.8
19768 47.5 48.4 49.5 50.5 50.7 51.6 52.6 53.4 63.0 52.5 52.4 52.7
1977 52.7 52.0 51.5 51.9 52.8 53.4 52.9 53.2 53.8 54.5 549 55.5
19078 56.68 57.4 58.3 58.4 59.4 59.0 59.6 59.7 60.1 60.4 80.7 61.0
1979 60.8 61.3 61.4 61.8 80.8 60.6 80.4 59.7 80.4 59.9 60.3 59.4
1980 80.0 59.7 60.1 60.2 ° 60.7 60.9 61.7 62.7 82.5 63.8 " 64.4 66.6
1981 67.1 67.7 68.6 70.1 71.9 73.8 74.1 75.0 5.7 76.7 76.8 76.2
1982 75.4 76.3 76.1 76.7 75.8 75.9 78.7 78.9 78.5 8.6 80.3 81.1
1983 83.9 84.3 85.5 85.8 87.7 89.1 90.3 92.0 92.2 93.2 93.3 94.1
1984 94.2 95.5 96.7 97.6 97.3 97.2 97.0 97.4 97.1 97.7 97.6 98.7
1985 - 98.1 97.8 97.3 97.9 98.8 98.9 99.8 100.0 101.8 102.1 103.8 104.3
1986 - 107.1 109.3 111.3 112.4 113.9 115.7 116.9 117.8 118.7 120.2 121.3 122.0
1987 121.1 122.7 123.8 125.7 125.7 126.5 127.4 124.9 125.5 124.9 129.6 130.0
1988 133.6 133.6 133.8 130.5 129.0 127.9  129.8 136.8 138.1 140.5 136.6 137.4
1989 135.3 133.7 133.9 134.8 138.1 139.8 141.3 142.0 142.8 143.7 144.5 145.9
1990 146.7 151.3 154.2 159.1 157.0 157.5
@ #% cyclesl golth
COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
8.0.A CYCLE IF 6.1 CI (ADDED)
YEAR JAN FEB NAR APR MAY JUN JUL AUG SEP oCT NOV DEC
1970 99.9 99.9 99.9 99.9 99.9 99.9 99.9 99.9 99.9 99.9 99.9 99.9
1971 99.9 100.1 99.8 100.4 99.4 99.8 98.0 08.4 98.5 96.9 98.5 95.0
1972 96.7 95.8 95.2 94.3 95.3 96.4 97.5 98.5 99.0 101.8 101.8 104.4
1973 104.3 106.1 105.4 104.8 104.2 102.9 102.5 103.4 104.5 105.5 104.7 103.8
1974 102.8 104.1 105.3 105.7 104.4 104.3 104.4 102.0 99.2 95.4 94.6 95.1
1975 98.5 96.5 95.8 94.8 94.9 94.3 94.0 95.7 98.1 101.2 101.8 101.0
1976 99.8 100.7 102.2 103.2 102.6 103.68 104.7 105.4 103.9 102.2 101.3 101.3
1977 100.5 98.8 97.0 97.1 97.9 08.9 97.4 97.4 97.8 98.7 8.9 99.7
1978 101.3 102.4 103.7 103.7 105.0 104.0 104.7 104.6 105.0 105.1 105.4 105.3
1979 104.4 104.7 104.3 104.2 102.4 101.4 100.8 99.0 99.5 98.2 98.3 96.3
1980 96.7 95.8 95.8 95.4 95.6 95.5 96.1 96.8 95.8 96.6 96.9 99.3
1981 99.2 99.2 998.5 100.7 102.3 103.9 103.3 103.7 103.8 104.4 103.8 101.9
1982 99.9 100.2 99.1 99.0 97.0 96.4 96.5 98.0 97.1 96.4 97.7 98.0
1983 100.5 100.1 100.9 100.4 102.0 102.8 103.6 104.7 104.2 104.6 104.0 104.1
1984 103.5 104.2 104.7 104.8 103.7 102.8 101.8 101.4 100.4 100.1 99.4 99.7
1985 98.3 97.1 96.1 96.0 96.2 95.7 95.9 95.4 96.4 96.1 96.8 96.8
1986 98.7 100.0 101.2 101.5 102.1 103.1 103.5 103.6 103.7 104.3 104.68 104.6
1987 103.2 . 103.9 © 104.1 105.1 104.4 104.5 104.5 101.8 101.7 100.8 103.7 . 103.4
1988 105.6 105.0 104.5 101.3 99.5 98.1 08.9 103.5 103.9 105.1 101.5 101.5
1989 99.3 97.5 97.1 97.1 98.9 99.5 99.9 99.8 99.8 99.8 99.7 100.0
1990 100.0 102.5 103.8 106.4 104.0 B sk

HEAN

NEAN

98.6
98.0
104.3
101.4
97.0
102.6

104.2
101.1

96.4
102.1

102.7
102.2

96.4
102.6
103.4
102.4

99.0
103.5
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(YERE)
COIN 2700190068540
DIFA 2200000 0110
TSTAN 170018912 -
PATP 00300000000050153 1 0.00619553 9004
GNP1  17089000001006881018
GNPZ 70019006 6070
(8X,12F6.0)  METHOD JAPAN :
1970 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971 1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934
.
. .
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@ AJBAAFY TCIALS Yerat
T PRODUCTION INDEX ) CC12
YEAR ~JAI FEB NAR APR MAY JUN JuL - AUG SEP ocT NOV . DEC KEAN
1970 9.8 10.1 10.3 10.8 10.5 10.8 11.1 11.0 11.1 11.3 11.3 11.8 10.8
1971 11.8 12.1 12.1 12.3 12.5 12.5 12.8 12.8 12.8 12.3 12.8 12.8 12.4
1972 12.8 12.8 13.0 13.3 13.8 14.1 14.3 14.3 14.8 15.3 18.0 16.1 14.2
1973 16.6 16.8 17.1 17.5 18.0 17.8 19.0 20.1 20.8 21.3 21.8 21.5 19.0
1974 22.8 23.8 23.8 24.1 23.8 25.1 25.8 - 23.8 24.3 24.6 24.3 25.8 24.3
1975 ‘ 26.6 26.8 27.1 27.3 27.8 27.5 28.68 29.1 30.8 31.3 31.5 32.8 28.9
1976 33.8 34.6 35.3 35.8 35.3 37.8 39.8 39.1 39.3 -39.8 40.6 40.3 37.8
1977 40.5 41.3 40.8 43.1 42.3 45.8  45.3 46.3 468.0 49.3 48:3 50.8 45.0
1978 50.0 50.5 52.3 63.1 54.3 55.3 54.8 57.1 57.5 57.8 59.8 60.5 55.2
1979 62.0 62.6 62.8 82.1 63.1 62.0 62.0 59.8 62.6 60.8 60.8 61.0 61.8
1980 80.5 61.8 60.6 60.1 59.6 59.1 60.8 60.0 59.5 62.0 62.3 63.0 . 60.8
1981 64.0 63.5 65.8 67.6 68.0 69.6 69.1 70.8 70.8 71.1 70.1 70.3 68.4
1982 69.3 69.6 69.5 - 70.8 70.6 70.8 71.8 70.5 73.1 74.5 75.8 76.8 71.9
1983 78.1 7.3 77.8 78.8 80.6 83.8 84.1 86.1 86.8 87.0 89.0 89.1 83.2
1984 89.5 93.6 93.6 94.6 96.0 97.3 96.6 99.3 95.1 97.1 97.6 98.3 95.7
1985 968.1 97.0 97.6 98.3 98.3 97.8 100.1 100.8 99.8 104.8 102.6 106.3 99.9
1988 111.1 113.5 113.6 117.1 118.8 120.6 121.8 122.8 125.3 126.6 126.0 130.0. 120.8
1987 131.8 134.1 138.5 140.8 144.0 149.6 .  147.1 128.8 148.0 148.5 153.3 156.5 143.4
1988 163.8 185.0 181.1 152.5 153.8 159.1 163.5 - 168.0 165.8 169.1 168.8 167.0 163.1
1989 165.1 164.1 164.8 156.1 163.8 167.8 169.0 177.1 171.3 169.8 173.0 171.1 167.7
1990 171.8 180.8 181.1 178.3 174.86 181.0 $ 177.9
@ 9 Age WA dulg Abske golo
3.0 THE MCD CHANGE RATE OF COMPONENT SERIES MCD VALUE = 3
YEAR JAN FEB HAR APR MAY JUN ~JuL AUG SEP oCcT KOV DEC MEAN
1970 8.163 3.960 2.913 4.117 4.762 4.717 1.802 2.727 4.505 4.252
1971 2.655 7.080 4.310 6.034 3.308 3.308 2.439 0.800 2.400 -2.381 1.587 0.000 2.828
1972 4.065 0.000 1.563 3.908 7.813 - 8.462 7.519 3.623 4.965 6.993 11.888 8.784 5.798
1973 8.497 3.750 6.211 5.422 8.434 2.924 8.571 11.667 18.182 12.105 8.458 3.365 8.132
1974 7.042 9.174 9.767 5.702 -0.000 6.356 7.054 0.000 -3.187 -4.651 2.101 5.350 3.726
1975 8.130 10.288 5.859 2.632 2.985 1.4768 4.762 5.435 12.000 9.441 8.247 6.494 6.479
1976 7.987 9.841 7.622 5.325 2.023 6.516 11.798 10.765 4.521 -0.503 3.836 2.545 6.023
1977 2.273 1.724 1.241 6.420 2.421 12.255 5.104 9.458 0.437 8.830 4.320 10.435 5.410
1978 1.420 4.555 . 2,953 6.200 7.525 5.736 3.202 5.157 3.978 5.474 4.729 5.217 4.679
1979 7.288 4.682 3.802 0.161 0.799 -1.274 -0.161 -5.230 0.968 -1.936 1.672 -2.558 0.683
1980 -0.493 1.645 -0.856 -0.661 -3.560 -2.475 1.165 0.871 0.677 1.974 3.833 5.882 0.667
1981 3.226 1.926 4.444 5.6825 7.087 5.775 2.219 3.824 1.724 2.894 -0.708 -0.708 3.111
1982 -2.532 -0.713 -1.138 2.165 1.437 1.583 1.412  -0.142 3.541 3.760 7.518 5.062 1.829
1983 4.832 © 1.979° 1.302 0.8968 4.269 7.455 8.728 6.824 3.828 3.448 3.368 2.650 3.965
1984 2.874 5.169 5.051 5.698 2.564 3.953 2.114 3.437 -2.261 0.518 -1.712 3.365 2,564
1985 -1.030 -0.615 -0.712 2.289 1.340 0.205 1.831 2.543 1.840 4.695 1.788 8.727 1.742
19868 6.011 10.624 6.867 5.401 4.870 6.162 4.014 3.367 3.897 3.941 2.608 3.751 5.109
1987 3.949 6.429 6.538 6.991 7.383 8.014 4.474 -10.556 -1.070 0.952 19.022 5.743 4.823
1988 10.168 7.632 2.939 -6.785 -61909 -1.241 7.213 9.375 4.211 3.425 0.357 0.724 2.592
1989 -2.385 -2.660 -1.317 -5.451 ~ -0.183 1.820 8.264 8.120 2.086 0.473 -2.315 -0.117 ?-g%g

1990 1.060  4.509  5.845  3.904 -3.429 -0.055
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3.1 THE SCORE OF COMPONENT SERIES BY MCD CHANGE RATE
YEAR JAN FEB NAR APR HAY JUN JuL AUG SEP 0CT ROV DEC HEAN

1970 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
1971 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 '1.00 0.00 1.00 0.50 0.88
1972 1.00 0.50 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.98
1973 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
1074 1.00 1.00 1.00 1.00 0.50 1.00 1.00 0.50 0.00 0.00 1.00 1.00 - 0.75
1975 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
1976 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00 1.00 1.00 0.92
1977 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
1978 1.00 1.00.  -1.00 1.00 1.00 1.00 1.00 1.00 1.00 - 1.00 1.00 1.00 1.00
1979 1.00 1.00 "1.00 1.00 1.00 0.00 0.00 0.00 1.00 0.00 1.00 0.00 0.58
1980 0.00 1.00 0.00 0.00 0.00 0.00 1.00 1.00 1.00 1.00 1.00 1.00 0.58
1981 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00 - 0.00 0.83
1982 0.00 0.00 0.00 1.00 1.00 1.00 1.00 0.00 1.00 1.00 1.00 1.00 0.67
1083 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.06 1.00
1984 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00 1.00 0.00 1.00 0.83
1985 0.00 0.00 0.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.75
1986 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
1087 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00 0.00 1.00 1.00 1.00 0.83
1988 1.00 1.00 1.00 0.00 0.00 0.00 1.00 1.00 1.00 1.00 1.00 1.00 0.75
1989 0.00 0.00 0.00 0.00 0.00 1.00 1.00  1.00 1.00 1.00 0.00 0.00 0.42
1990 1.00 1.00 1.00° 1.00 0.00 0.00 0.67
@ Azxd 71EEAFe] TCIAEo|t
T OPERATING RATE INDEX(NANUFACTURE) cc17
{g#g JAN FEB MAR APR NAY JUN JUL AUG SEP ocT NOv DEC KEAN
0.0
1971 76.9 77.9 80.9 80.3 81.1 81.2 79.7 °18.1 77.4 74.2 89,8 144 79.3
1972 7.7 1.7 78.2 80.5 82.3 83.4 84.3 85.3 87.0 85.7 88.7 91.3 83.5
1973 87.4 87.7 85.1 87.0 85.9 85.7 85.9 88.7 88.6 90.1° 89.7 88.8 87.5
1974 92.7 88.9 90.2 88.7 - 92.9 88.1 90.0 83.6 78.2 82.0 82.9 86.8 87.1
1975 83.8  84.2 82.8 81.8 80.9 80.4 83.9 84.2 85.5 87.8 86.4 83.4 83.8
1978 91.8 91.4 91.4 92.7 0.9 - 95.0 08.8 95.8 96.0 95.9 95.6 95.8 94.2
1077 04.2 94.6 92.8 99.0 04.7 100.4 95.5  98.8 98.3 100.7 98.3 101.1 97.3
1978 103.2 102.5 104.4 104.9 105.0 105.7 105.9 108.8 105.7 105.1 105.2 108.1 105.2
1979 103.9 103.8 102.0 99.4 99.9 98.6 95.0 95.2 99.5 93.0 - 93.5 81.1 97.9
1980 92.1 90.8 91.4 83.3 87.5 86.4 88.3 85.7 82.3 86.1 85.9 87.9 87.7
1981 86.6 87.0 ~ 88.5 90.2 89.8 91.5 87.1 89.6° 89.0 88.7 88.2 6.6 88.6
1082 86.5 89.3 84.8 86.4 86.9 86.4 87.3 86.7 88.0 89.0 - 89.5 90.3 87.8
1983 92.3 90.8 92.2 93.8 04.8 96.2 96.5  ©8.1 98.2 07.1 98.8 98.0 85.5
1984 101.7 105.1 100.7 101.5 100.0 100.7 100.2 104.0 100.7 101.8 101.5 102.3 101.7
1985 98.3 99.7 99.9 99.7 100.6 99.4 100.5 100.5 97.4 100.7 101.1 101.2 99.9
1986 100.4 101.9 102.2 103.6 104.2  105.7 105.1 103.8 108.5 105.7 104.0 106.3 104.1
1087 105.7 108.6 108.9 110.1 108.68 111.8 109.4 93.5 108.4 106.9 107.8 -108.0 107.3
1088 109.3 110.6 107.5 102.7 101.2 105.3 105.9 107.5 105.1 105.5 104.3 102.7 105.6
1989 102.6 100.2 101.1 97.0 101.2 101.2 101.8 105.8 102.6 102.0 - 103.8 102.4 101.8
1990 102.9 108.8 105.4 105.3 100.1 103.3 . 104.3

® A AL HmAHH d6g wskg ol

3.0. THE MCD CHANGE RATE OF COMPONENT SERIES HCD VALUE = 3

YEAR-~ " JAN FEB NAR APR HAY JUN JUL AUG SEP ocT NOV DEC HEAN
1970 : s 3 * 3 0.000
1971 3.400 3.200 0.300 -0.600 -3.000 -3.800 -5.500 11.700 -3.000 0.300
1972 3.500 -12.100 3.800 2.800 4.600 5.200 3.800 3.000  3.600 1.400 3.400 4.300 2.275
1973 1.700 -1.000 -8.200 -0.400 -1.800 0.800 -1.100 2.800 2.900 4.200 1.000 0.200 0.242
1974 . 2.600 -0.800 1.400 -4.000 4.000 -2.100 1.300 -9.300 -9.900 -8.000 -0.700 8.600 -1.408
1975 1.800 1.300 -4.000 -2.000 -3.300 -2.400 2.100 3.300 5.100 3.900 2.200 -2.100 0.492
1976 4.000 5.000 8.000 0.900 -0.500 3.600 5.900 4.900 1.000 -2.700 -0.200 -0.400 2.458
1977 -1.700 -1.000 -3.000 4.800 0.100 7.800 -3.500 4.100 -2.100 5.200 -0.500 2.800 1.083
1978 2.500 4.200 - 3.300 1.700 2.500 1.300 1.000 3.800 0.000 -0.800 -3.600  0.400 1.358
1979 -1.200 -1.400 -4.100 -4.500 -3.900 -3.400 -4.400 -4.700 0.900 -2.000 -1.700 -8.400 -3.233
1980 -0.900 -2.900 0.300 -3.800 -3.100 -5.000 0.000 -1.800 -4.100 -2.200 0.200 5.600 -1.475
1081 0.500 1.100 0.600 3.800- 2.800 3.000 -3.100 -0.200 -2.500 1.600 -1.400 -2.400 0.300
1982 =2.200 + 1.100 -1.800 -0.100 -2.400- 1.600 0.800 -0.200 1.600 1.700 2.800 2.300 0.442
1933 3.300 1.300 1.900 1.300 3.800 4.000 2.900 3.500 2.000 0.600 0.500 -0.200 2.075
1984 4.800 8.500 2,700 -0.200 -5.100 0.000 -1.300 4.000 0.000 1.400 -2.500 1.600 0.975
1985 -3.300 -1.800 -2.400 1.400 0.900  -0.500 0.800 -0.100 -2.000 0.200 0.600 3.800 -0.200
1986 -0.300 0.800 1.000 3.200 2.300 .3.500 1.500 -0.400 0.800 0.600 0.200 -0.200 1.083
1987 0.000 4.600 2.600. 4.400 0.000 2.900 -0.700 -15.100 -3.400 ~ -2.500 14.300 -0.400 0.558
1988 2.400 2.800 -0.500 -6.600 -9.400 -2.200 3.200 6.300 -0.200 -0.400 -3.200 -2.400 -0.850
© 1989 -2.900 -4.100° -1.800 -5.600 1.000 0.100 4.800 4.600 1.400 0.200 -2.200 -0.200 -0.375

1990 0.900 5.200 3.000 2.400  -8.700 -2.100 3233333 3523383 $S235% S3358353% $3533482 S8 0.117
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3.1 THE SCORE OF COMPONENT SERIES BY MCD CHANGE RATE

EO CNONDOEORODRWNWNRONDOMNO =
SSIcRThol~SNBBINACAMBO
....................
focododocccoccscoccccococo O 46 O D > 0 e O $7 00 W 40 &) ot O 200000000000 0000000909
........................
mL1111L111001111111101 ) grmcaccNNN NN N NN NN NN
. i .
§3833388328388838588383
CE2 I o o o s s o e o s e o s s s e e e o o ’
Ldalaial 4 Shinhdab dal dalal d dod 4 POMOOO OOOCO00O0O0O0OOOO0 O 8O0 eC0S00 S SR 20909
....................
B CNNN R~ NNCNC NN N~ S BecdnddccdaN e N NN NN
£383383838383833388838
.
ghececeeacassceeceesces
O OO00 OO O MmO O >00000 0000000900300 C zeeeoeeeel’eeeesessss
...................
mlzzzlz‘llllzozzozzz‘lo “12222222222222222222
£323282338382388833838
SPio--c~cHissSAtAiass : Leeceee9esecececaca0 S Keceeeecesee a8 eee999S
BroNNSO NCN~C —a NN N NN e~ BraaaNNNNN NN NN NN NNNNN
523533883235838583388
N e~ C n~CC OO~ mO OO O m— 500000 000NO0000WOS 0SS 520800690003 858999992
...................
“112202211211220‘2012 512222222222222222222
C# 0000000000000 OOOOO
Bi88888885383885888388s88
- P B T - FR T PLOS I LY O OO OCO0CO000C0OCOOO O . 820900690902 85065959038
R NS NNNNG i NN SN N SN NNNNNNN NN NN NN N NNNN
N7 O0000000 00000 OO
S88858338we8383883888 .
S8 SIS E2 3238832332322 299999 9909one90009090 299999990002 980009099
ememmrmermesenmemmen= e e L T PR NP PN ShndaNN NN NN NN NS N NN
=#9888S888S88888888888¢8 .
R A A S A D Z00000 0000000000 O0S OO Z00©0909090S9 89059599999
s =Eeecesegcefeescesesgnresesetes BRSSO S LT
0000000000000 00000 O p
F e e e e A A A i O OOCONMOCO000CCOCOONO OO ) 200009990909 8996S898S99
O~ OO~ OORNO O ~=O O~ e NNt e NN O N —N NN S —O ¢. T NNNNNNNN NN NNNNNNNNNN
"
"
* [ -/h
P R T - - -T2 =
e esocececeseseeeses a2 KO OCOCOOOCOOOOOO0OCOOOOOO OO ROOOOOOJO&O&O&O&&&J&J&
................. . >eeesegeteceeseeteess eeaeeaeseassas
At OOO M r OO O riO et rt i O O ﬂ ”122‘“112221.02121222002 .md. N NNNNNNNNN N NNNNNNNNN
g 3,
g . 3
=
- Z-3-4 :
< 888888888888888888¢8 . B 2200000905000 595020999 o o 00000000000000000000
.................................
= - Ot OO O e Ol OO u m ER et Nt NNt Nt " NN ONNO NN~ ON = — I NI NN O N NN NN NN NN N
2 8 =
0 =
W 8 B
ggzssss8s3s883888388s8s S ggewmesssescescessecscs ggocececcsceacacceasas
| C OO riC OO mir pirt © vl vt 4 O ﬂﬂ o < B e NN NN —~NNONNNON o NN NN NN NN N NN NN NN
W T E
=
n © g L
=1
= 888888888 888838888 h B EROOCOOOOOOOOOOOOOONO OO W E m20000000000000080S39SS,
= 22 2-R-2-2-2-2 88 SowSoeo S, o €# .t s e NG it S B SR aaaaNaN NN N NN NN NN
............... -
s @
.ﬂ‘ o
H @ 2 5 =2
ot -< m
[a] - m |~
® z @ =
8 CNODPO = NI T O VRS
N W O 00 N wn 0 ®» O N o CrtNMTNOVRO =~ NN T INDN0RO o © = N WD
SSCSESESE55885238858888 § I ZSESESE5EE5852238583888 ~ ES5ESSESEEE85888883582
S e m HR R REERRZZIEIRZEZER v B R R R R R R R -



YEAR
1970
1971
1972
1973
1974
1975
1976
1977

4.3

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987

1988,

1989
1990

4.4

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
1989
1990

® 4+&" DI gelth

4.2 MEAN SCORE

JAN FEB MAR
S22 S0 LEE Sk
100.0 100.0 100.0
100.0 25.0 100.0
100.0 50.0 50.0
100.0 50.0 100.0
100.0 100.0 50.0
100.0 100.0 100.0
50.0 50.0 50.0
100.0 100.0 100.0
50.0 50.0 50.0
0.0 50.0 50.0
100.0 100.0 100.0
0.0 50.0 0.0
100.0 100.0 100.0
100.0 100.0 100.0
0.0 0.0 0.0
50.0 100.0 100.0
75.0 100.0 100.0
100.0 100.0 50.0
0.0 0.0 0.0
100.0 100.0 100.0
® ¥3 DIgolth
ROV CDI
JAN FEB HAR
P332 23 2 243312 21331
500.0 550.0 600.0
775.0 750.0 800.0
1300.0  1300.0 1300.0
1650.0 1650.0 1700.0
1750.0 1800.0 1800.0
2100.0  2150.0  2200.0
2400.0  2400.0  2400.0
2750.0  2800.0 2850.0
3175.0 3175.0 3175.0
2925.0 2925.0 2925.0
2950.0  3000.0 3050.0
3100.0 3100.0  3050.0
3350.0 3400.0 3450.0
3900.0  3950.0  4000.0
4050.0  4000.0  3950.0
4250.0 4300.0 4350.0
4725.0 4775.0  4825.0
4950.0  5000.0 5000.0
4900.0 4850.0  4300.0
4850.0  5000.0 5050.0
® ¥4 DIg( 854
CDI------ REBASED (YEAR=85)
JAN FEB MAR
FEELIXE S22 % STk
12.2 13.5 14.7
19.0 18.4 19.6
31.8 31.8 31.8
40.4 40.4 41.6
42.9 44.1 44.1
51.4 52.7 = 53.9
58.8 58.8 58.8
67.3 68.6 69.8
77.8 77.8 77.8
71.8 71.6 71.6
72.2 73.5 74.7
75.9 75.9 74.7
82.0 83.3 - 84.5
95.5 96.7 98.0
99.2 98.0 96.7
104.1 105.3 106.5
115.7 116.9 118.2
121.2 122.4 122.4
120.0 118.8 117.6
121.2 122.4 123.7

100.
100.

o
COOOCTOCOOCOOOOOOCOCCOCOO O

100.

APR

650.

850.
1300.
1700.
1800.
2250.
2450.
2800.
3175.
2875.
3100.
3050.
3500.0
4000.0
4000.0
4400.0
4875.0
4950.0
4750.0
5100.0

QOO OCOD OO

>
-l
-l

-
e . . . .
OWN OOV VNDO RO = DX O N

HAY JUN JuL AUG SEP oCT NOV DEC
100.0 100.0 100.0 100.0 100.0 100.0 100.0 100.0
100.0 100.0 50.0 50.0 50.0 0.0 100.0 25.0
100.0 100.0 100.0 100.0 100.0 100.0 100.0 100.0

50.0 100.0 50.0 100.0 100.0 100.0 100.0 100.0
75.0 50.0 100.0 25.0 0.0 0.0 50.0 100.0
50.0 50.0 100.0 100.0 100.0 100.0 100.0 . 50.0
50.0 100.0 100.0 100.0 100.0 0.0 50.0 50.0
100.0 100.0 50.0 100.0 50.0 100.0 50.0 100.0
100.0 100.0 100.0 100.0 75.0 50.0 50.0 100.0
50.0 0.0 0.0 0.0 100.0 0.0 50.0 0.0

0.0 0.0 75.0 50.0 50.0 50.0 100.0 100.0

100.0 100.0 50.0 50.0 50.0 100.0 0.0 0.0
50.0 100.0 100.0 0.0 100.0 100.0 100.0 100.0
100.0 100.0 100.0 100.0 100.0 100.0 100.0 50.0
50.0 75.0 50.0 100.0 25.0 100.0 0.0 100.0
100.0 50.0 100.0 50.0 50.0 100.0 100.0 100.0
100.0 100.0 100.0 50.0 100.0 100.0 100.0 50.0
75.0 100.0 50.0 0.0 0.0 50.0 100.0 50.0

0.0 0.0 100.0 100.0 50.0 50.0 50.0 50.0
50.0 100.0 100.0 100.0 100.0 100.0 . 0.0 0.0

0.0 0.0 xxx2kd SEEEEEE TEEIXEEE TEEREEE 2SS S2sLsass

MAY JUN JUL AUG SEP ocT NOV DEC
100.0 150.0 200.0 250.0 300.0 350.0 400.0 450.0
700.0 750.0 750.0 750.0 750.0 700.0 750.0 725.0
900.0 950.0 . 1000.0 1050.0 1100.0 1150.0 1200.Q 1250.0

1300.0  1350.0 1350.0 1400.0 1450.0 1500.0 1560.0 1600.0
1725.0 1726.0 1775.0 1750.0 1700.0 1650.0 1650.0 = 1700.0
1800.0 1800.0 1850.0 1900.0 1950.0 2000.0 2050.0 2050.0
2250.0 2300.0 2350.0 2400.0 2450.0 2400.0 2400.0 2400.0
2500.0  2550.0 2550.0 2600.0 2600.0 2650.0 2650.0 2700.0
2950.0  3000.0 3050.0 3100.0  3125.0 3125.0 3125.0 3175.0
3175.0  3125.0 3075.0 3025.0 3075.0 3025.0 3025.0 2975.0
2825.0  2775.0 2800.0 2800.0 2800.0 2800.0. -2850.0  2800.0
3150.0  3200.0 3200.0 3200.0 3200.0 3250.0 3200.0 3150.0
3050.0  3100.0  3150.0  3100.0 3150.0  3200.0 3250.0 3300.0
3550.0 3600.0 3650.0 3700.0 3750.0 3800.0 - 3850.0 3850.0
4000.0  4025.0 4025.0 4075.0 4050.0 4100.0  4050.0  4100.0
4050.0  4050.0  4100.0 4100.0 4100.0 4150.0 4200.0  4250.0
4450.0  4500.0 4550.0 4550.0 4600.0 4650.0 4700.0  4700.0
4900.0  4950.0 4950.0 4900.0 4850.0 4850.0  4900.0  4900.0
4900.0  4850.0 4900.0 4950.0 4950.0 4950.0 4950.0° 4950.0
4750.0  4800.0  4850.0 4900.0 4950.0 5000.0 4950.0  4900.0
5050.0 5000,0 xsssdds eeddss L2 FEILEIT FEEREESE Sk
1002 =448 g )olth

HAY JUN JUL AUG SEP oCT L} DEC

2.4 3.7 4.9 6.1 7.3 8.6 9.8 11.0

17.1 18.4 18.4 18.4 18.4 17.1 18.4 17.8

22.0 23.3 24.5 25.7 26.9 28.2 29.4 30.6

31.8 33.1 33.1 34.3 35.5 36.7 38.0 39.2

42.2 42.2 43.5 42.9 41.6 40.4 40.4 41.6

44.1 4.1 45.3 46.5 47.8 49.0 .50.2 50.2

55.1 56.3 57.6 58.8 60.0 58.8 58.8 58.8

61.2 62.4 62.4 63.7 63.7 64.9 64.9 66.1

72.2 73.5 74.7 75.9 76.5 76.5 76.5 -11.8

77.8 76.5 75.3 74.1 75.3 74.1 74.1 72.9

69.2 68.0 68.6 68.6 68.6 68.6 69.8 71.0

77.1 78.4 78.4 78.4 78.4 79.8 78.4 77.1
. 74.7 75.9 77.1 75.9 7.1 78.4 79.6 80.8

86.9 88.2 89.4 90.6 91.8 93.1 84.3° 94.3

98.0 98.6 98.6 99.8 99.2 100.4 99.2 100.4

99.2 99.2 100.4 100.4 100.4 101.8 102.9 104.1
109.0 110.2 111.4 111.4 112.7 113.9 115.1 115.1
120.0 121.2 121.2 120.0 118.8 118.8°  120.0 120.0
120.0 118.8 120.0 121.2 121.2 121.2 121.2 121.2
116.3 117.6 118.8 120.0 121.2 122.4 121.2 120.0
123.7 122.4 ssxxxess ¥ * k% ¥

~...6‘?__.

LNON;\?OW\I\IOOOOOAH&OO}—'ONIM



6. Co DI

(L™RZ)
COIN " 2700190068540
DIFB 2200000 0110
TSTAN 170018912
PATP 00300000000050153 1 0.00619553 9004
GNZ1 17089000001006881018
GNP2 70019006 6070

(8X,12F6.0)

THE

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982

1983 -

1984
1985
1986
1987
1988
1989
1990

THE

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
1989
1990

METHOD JAPAN

108.
119.
126.
120.
121.

WO R = et O NN =Y I aDBWOO

=
m
>
=

—
O W
-0 O

104.
102.

96.
100.

97.
105.
102.

100.
96.
100.
102.
97.
99.

87.
78.

1970 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971 1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.924 0.934
(el 3 & ¥)
(ArEEIDD
(1) MEAEY Ccg 4= =L MCD wWslgs 3
© AP cg ALe ugdh
<
C SERIES OF PAT
JAN FEB MAR APR MAY JUN JUL AUG SEP oCT NO DEC
108.9 110.3 110.6 110.8 107.9 107.1 110.2 107.3 106.4 106.4 104.5 105.4
104.5 108.2 105.2 105.0 104.0 102.2 101.2 100.2 99.3 93.7 95.8 94.1
92.5 91.8 90.7 91.8 92.9 94.0 93.0 92.0 92.9 94.9 96.9 96.4
97.7 95.9 97.1 97.1 98.1 94.8 99.9 104.4 105.6 106.8 108.9 103.5
107.9 111.1 107.8 108.6 104.9 108.7 109.7 99.4 99.6 99.0 96.4 99.7
101.7 100.1 99.7 98.2 97.4 95.2 97.3 96.6 100.1 99.6 98.2 100.2
101.4 101.4 101.4 100.2 97.7 102.0 105.8 102.1 100.3 99.4 99.7 97.1
95.8 95.9 93.3 96.9 93.5 99.5 96.6 97.7 95.8 101.1 97.7 101.9
99.0 98.9 101.6 101.9 103.4 104.3 102.2 105.8 105.5 105.3 108.1 108.2
109.8 110.0 109.4 107.0 108.3 105.7 105.2 101.2 105.3 101.9 101.7 101.5
100.3 102.2 99.9 98.8 97.4 95.9 98.2 96.1 94.8 98.1 | 98.2 98.5
99.4 98.0 101.0 103.2 103.0 104.9 103.4 104.9 104.6 104.2 © 101.8 101.4
99.1 98.7 97.5 98.5 97.3 96.6 97.2 94.5 97.2 98.0 98.8 99.2
100.0 98.2 97.9 98.3 99.5 102.1 101.7 103.1 103.1 10211 103.4 102.5
101.9 105.6 104.5 104.5 104.9 105.3 103.4 105.2 99.8 100.9 100.5 100.2
97.3 97.3 97.2 97.1 96.3 95.3 96.9 97.0 95.1 99.5-. 96.8 99.8
103.6 105.1 104.6 107.2 108.1 109.0 109.3 109.6 111.1 111.6 110.4 113.2
113.8 115.3 118.3 119.6 121.5 125.5 122.7 106.8 121.8 121.5 124.7 126.5
131.5 131.7 127.9 120.2 120.4 123.9 126.5 129.2 126.8 128.5 127.3~ 125.3
123.1 121.7 121.4 114.2 119.2 121.3 121.4 126.4 121.5 119.7 121.2 119.2
118.8 124.4 123.9 121.2 117.9 121.4 sasdisxs $% ] EE i A T T ]
%
@ Azd 7H5& AFel cg ALL uvEanh
C SERIES OF PAT
JAN FEB MAR APR MAY JUN JUL AUG SEP oCT NOV DEC
ERER2LLE SAIBLXXE FEBIREEY SXIXLLLL SLILLAES SEILLEEE 38 % % dxk2d *% $588888
97.0 98.1 101.7 100.8 101.5 101.5 99.4 97.2 96.2 91.9 111.1 91.8
95.7 95.5 96.0 98.6 100.6 101.8 102.6 103.6 105.5 103.7 107.1 110.0
105.1 105.3 101.9 104.0 102.5 102.0 102.1 105.3 104.9 106.4 105.8 104.5
108.9 104.2 105.7 104.0 108.9 103.4 105.5 98.0 91.7 96.2 97.3 101.8
98.3 98.7 96.9 95.4 94.2 93.4 96.8 96.6 97.4 99.4 97.1 93.1
101.8 100.5 99.9 100.5 97.8 101.4 104.5 100.8 100.3 99.6 98.7 98.0
96.0 95.9 93.4 99.3 94.6 99.7 94.7 97.8 97.1 99.6 97.2 100.1
102.3 101.7 103.8 104.4 104.8 105.7 106.3 109.5 106.8 106.3 106.7 107.7
105.7 105.8 - 104.5 102.5 103.7 102.9 99.8 100.7 105.9 99.7 100.9 99.0
100.8 99.9 101.1 98.0 97.4 96.3 98.8 96.1 92.5 97.1° 97.1 99.6
98.2 98.9 100.8 102.8 102.4 104.5 99.6 102.3 101.3 100.7 99.9 97.8
97.3 100.1 94.7 96.1 96.2 95.2 95.6 94.7 95.8 96.6 96.9 97.4
99.1 97.1 98.3 99.3 100.0 101.3 101.1 102.4 102.1 100.6 101.7 100.7
104.3 107.4 102.6 103.1 101.3 101.7 100.9 104.4 100.8 101.5 101.1 101.6
97.4 98.8 98.6 98.2 98.8 97.5 98.4 98.2 95.0 98.0 98.1 98.1
97.1 98.4 98.4 99.5 99.9 101.0 100.0 98.4 100.6 99.4 97.3 99.0
97.9 100.0 99.7 100.1 98.1 100.4 97.6 83.0 95.6 93.7 93.9 93.4
84.0 94.5 91.3 86.7 84.9 87.8 87.8 88.6 86.0 85.8 84.3 82.5
81.9 79.5 79.7 76.1 78.9 78.3 78.3 80.9 77.9 77.0 77.1 76.4
76.3 80.1 77.2 76.6 72.4 74.2 LR *% " ¥ EIIIXERX

76.
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YEAR
1970
1971
1972
1973
1974
1975

1976

1977
1978
1979
1980
1981
1082
1983
1984
1985
1986
1987

1988 -

1089
1990

3.0

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
1089
1990

3.1

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1082
1983
1984
1985
1986
1987
1088
1989
1990

® AgBaA Sl

THE C SERIES OF PAT

123.
118.

—
>

WWN=OOOODOAN = = NNNY

PN OB DLDO i 2 00O 00 ~3 D~ NN

@ @9 Ade HIAPIH du

115.
131.
121.
124.

—
[=3
R .
c e e e e e e e e e ee e e
NN W =W AN OO O Wi e ODND W

10

118.

12
12
12

4.

7.
1.
3.9

—
e e e e e e e e ee e
BOWANNOUITO O & DWH ~Joor—

cCae

107.
118,
120.
114.
121.

©
(=]
DRI =MW NN O DO~ 00O

THE MCD CHANGE RATE OF COMPONENT SERIES

JAN
]
-1.787
-1.387
2.845

1.031.

2.626
1.807
-3.625
-2.079
4.274
-1.570
1.325
-4.894
2.145
-0,294
-3.687
4.225
2.063
8.237
-4.280
-0.752

'® @ A" wWslg gl

THE SCORE OF COMPONENT SERIES BY MCD CHANGE RATE

JAN

P22 2323 34
0.00
0.00

- 1.00
1.00
1.00
1.00
0.00
0.00
1.00

ek ok DD b O b
NI
(=4
o

co
oo
eSS

FEB
b33 433
1.531
-4.489
-1.032
4.028
3.838
3.259
-3.715
1.126
1.758
0.492
-0.102
-3.048
-0.607
2.031
-3.284
8.687
4.442
5.533
-4.403
2.558

FEB
xseses

et Ot et b D Pt D O D bt b et Dk b et OO
o e e v e e e e e e e e e e e e e
(=4
(=]

L2423
-0.
-3.

0.
4,
0.
1.
-3.
-0.
1.
-1.
2.
-3.
-1.
1.
-3.
4.
4.
1.
-3.
3.

E2 2233

st Dt et et D Pt D O Dt OOt 4 it b O O
MRS

MAR
%%
285
719
622
155
100
299
913
295
110
576
541
751
310
953
094
915
598
108
115
948

MAR
£33
.00
.00
.00
.00
.00
.00
.00
.00
.00

APR
1.745
0.575

-0.649
-0.615
0.742
-3.346
-1.183
1.149
3.033
-2.641
-1.496
3.823
-0.708
-1.800
2.652
-0.103
3.378
5.009
-8.524
-7.154
1.936

OO T it Ot O O OO e OOt OO b pst
S
(=]

o] &3 DI <AHALIH.

MAY JUN JUL AUG SEP 0CT NOV DEC
107.9 107.1 110.2 107.3 106.4 106.4 104.5 105.4
104.0 °  102.2 101.2 100.2 99.3 93.7 95.8 94.1

92.9 94.0 93.0 92.0 92.9 94.9 96.9 96.4
08.1 94.8 99.9 104.4 105.6 106.8 106.9 103.5
104.9 108.7 109.7 99.4 99.6 99.0 96.4 99.7
97.4 95.2 97.3 96.6 100.1 99.6 98.2 100.2
97.7 102.0 105.8 102.1 100.3 99.4 99.7 97.1
93.5 99.5 96.6 97.7 95.6 101.1 97.7°  101.9
103.4 104.3 102.2 105.8 105.5 105.3 108.1 108.2
108.3 105.7 105.2 101.2 105.3 101.9 101.7 101.5
97.4 95.9 98.2 96.1 94.8 98.1 98.2 98.5
103.0 104.9 103.4 104.9 104.8 104.2 101.8 101.4
97.3 96.6 97.2 94.5 97.2 98.0 98.8 99.2
99.5 102.1 101.7 103.1 103.1 102.1 103.4 102.5
104.9 105.3 103.4 105.2 99.8 100.9 100.5 100.2
96.3 95.3 96.9 97.0 95.1 99.5 96.8 99.8
108.1 109.0 109.3 109.6 111.1 111.6 110.4 113.2
121.5 125.5 122.7 106.8 121.8 121.5 124.7 126.5
120.4 123.9 126.5 129.2 126.8 128.5 127.3 125.3
119.2 121.3  121.4 - 126.4 121.5 119.7 121.2 119.2
117.9 121.4 * L2 SEEzsEss
HeE  golth
MCD VALUE = 3
MAY JUN JuL AUG SEP oCT NOV DEC
-2.176  -3.255 -0.832 -0.649 -0.654 -3.451 -2.519 -0.847
-1.979 -2.759 -3.619 -3.854 -2.935 -7.411 -4.391 -5.141
1.530 3.642 1.198  -1.076 -1.171 2.153 5.441 3.879
2.190 -2.371 2.990 6.531 11.510 6.807 2.299 -1.989
-5.581 0.742 1.013 -5.338 -8.287 -9.754 -2.920 0.000
-2.697 -4.514 -1.018 -0.924 5.147 2.469 1.762 0.000
-3.748 0.493 5.489 4.508 -1.570 -6.055 -2.353 -3.190
-2.607 6.645 -0.207 4.497 -4.020 4.555 0.102 6.597
4.555 2.759 0.294 2.323 1.055 3.033 2.271 2.562
-1.636 -3.204 -1.590 -6.469 -0.378 -3.137 0.395 -3.609
-4.701 -4.004- -0.708 -1.233 -1.251 0.000  2.081 3.907
5.102 3.964 0.097 1.748 -0.288 0.871 ~ -2.958 -3.155
-1.318 -1.026 -1.321 -2.980 0.622 0.824 4.661 2.163
1.324 4.290 3.564 3.618 0.881 0.393 0.291 -0.583
-0.604 0.862 -1.148 0.286 -5.223 -2.323 -4.377 0.401
-0.926 -1.957 -0.309 0.623 -0.105 2.686  -0.206 4.837
2.759 4.207 2.054 1.389 1.927 2.013 0.731 1.800
5.469 6.086 2.594 -12.181 -2.948 -0.979 16.870 3.717
-8.511  -3.130 5.241 7.226 2.342 1.581 -1.472- -1.184
-1.974  -0.082 6.217 6.040 0.248 - -1.319 -4.114 -1.975
_5.229 _1 .939 AAAALAAE LA S ALAAL - -3-3 d hdd A A A ogq‘-&*:
g HIFE FASE golth
MAY JUN JUL AUG SEP ocT NOV DEC
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
1.00 1.00 1.00 0.00 0.00 1.00 1.00 1.00
1.00 0.00 1.00 1.00 1.00 1.00 1.00 ~ 0.00
0.00 1.00 1.00 0.00 0.00 0.00 0.00 0.50
0.00 0.00 0.00 0.00 1.00 1.00 1.00 0.50
0.00 1.00 1.00 1.00 0.00 0.00 0.00 0.00
0.00 1.00 0.00 1.00 0.00 1.00 1.00 1.00
1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
0.00 0.00 0.00 0.00 0.00 0.00 1.00 0.00
0.00 0.00 0.00 0.00 0.00 0.50 1.00 1.00
1.00 1.00 1.00 1.00 0.00 1.00 0.00 0.00
-0.00 0.00 0.00 0.00 1.00 1.00 1.00 1.00
1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00
0.00 1.00 0.00 1.00 0.00 0.00 0.00 1.00
0.00 0.00 0.00 1.00 0.00 1.00 0.00 1.00
1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
1.00 1.00 1.00 0.00 0.00 0.00 1.00 1.00
0.00 0.00 1.00 1.00 1.00 1.00 0.00 0.00
0.00 0.00 1.00 1.00 1.00 0.00 0.00 0.00
0.00 0.00 %= % axs ¥ k%

108.
119.

120.
121.

©
[~
WO RXRR = et O I D Y] J B DWOO

-MEAN
-1.382
-2.655

0.448

2.482
-1.681

0.287
-0.104

0.455

1.720
-1.268-
-0.838

1.081
-0.898

1.017
-0.487
-0.459

3.174

2.900

0.704
-1.326
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YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
1989
1990

3.0
YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1936
1987
1988
1989
1990

3.1

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
1989

® AzF 7HEe AF Cc@pe oL

DI <UHPALolth
T OPERATING RATE INDEX (MANUFACTURE) cc17
JAN FEB MAR APR MAY JUN JUL AUG SEP ocT NOV DEC
22585485 S5 ET AIFLEET SRLIRLLL Sesk2Lax % % 3 % & 288 Py
97.0 98.1 101.6 100.7 101.5 101.4 99.4 97.2 96.1 91.9 111.1 91.8
95.6 95.4 95.9 98.5 100.5 101.7 102.6 103.6 105.4 103.8 107.0 110.0
105.0 105.2 101.8 104.0 102.5 102.0 102.0 105.2 104.8 106.4 105.8 104.5
108.8 104.1 105.7 104.0 108.8 103.3 105.5 98.0 91.7 96.1 97.2 101.7
98.2 98.7 96.8 95.3 94.2 93.3 96.7 96.5 97.4 99.3 97.0 93.1
101.7 100.5 99.8 100.5 97.8 101.3 104.4 100.7 100.3 99.5 98.8 97.9
95.9 95.8 93.4 99.2 94.5 99.8 94.7 97.8 97.0 99.5 97.1 100.0
102.2 101.7 103.8 104.4 104.8 105.7 106.2 109.4 106.7 106.3 106.6 107.7
105.7 105.7 104.5 102.5 103.7 102.9 99.8 100.6 105.9 99.6 100.9 99.0
100.8 99.8 101.1 97.9 97.3 96.3 98.7 96.1 92.5 97.0 97.1 99.5
98.2 98.9 100.7 102.7 102.4 104.5 99.5 102.2 101.3 100.7 -~ 99.8 97.7
97.3 100.1 94.6 96.0 96.1 95.2 95.6 94.6 95.7 96.6 96.8 97.3
99.1  97.1 98.2 99.2 99.9 101.2 101.1 102.4 102.0 100.6 101.7 100.7
104.3 107.4 102.6 103.1 101.3 101.7 100.8 104.4 100.8 101.4 101.0 101.5
97.3 98.5 98.5 98.1 98.8 97.4 98.3 98.1 94.9 97.9 98.1 98.0
97.0 98.3 98.4 99.5 99.8 100.9 100.0 98.4 100.8 99.4 97.3 98.9
97.9 99.9 99.6 100.1 98.1 100.4 97.6 82.9 95.6 93.6 93.8 93.4
93.9 94.5 91.3 86.6 84.8 87.8 87.7 88.5 86.0 85.7 84.3 82.4
81.9 79.4 79.7 76.0 78.8 78.3 78.3 80.8 77.9 77.0 71.7 76.3
76.2 80.1 77.1 76.6 72.3 T4.2 ssskiss 54 £%
@ ©®3 ALe PlaANdD gulg wske golo.
THE NCD CHANGE RATE OF COMPONENT SERIES MCD VALUE = 3
JAN FEB HAR APR MAY JUN JUL AUG SEP ocT NOV DEC
FEELLRET ATLREREE FESIIXIT FSIEERLE STILRLEE LRLLERT % 3 % &% SRESSFEE SEREI2T KHFIRke
SERE$558 SEIELE KEERXFLE 3.700 3.400 -0.200 -1.300 -4.300 -5.300 -7.500 13.900 -4.300
3.700 -15.700 4.100 2.900 5.100 5.800 4,100 3.100 3.700 1.000 3.400 4.600
1.400 -1.800 -8.200 -1.000 -2.700 0.200 -2.000 2.700 2.800 4.400 0800 -0.300
2.400 -1.700 1.200 -4.800 4,700 -2.400 1.500 -10.800 -11.600 -9.400 -0.800 10.000
2.100 1.500 -4.900 -2.900 -4.500 -3.500 1.400 2.300 4.100 2.600 0.500 -4.300
2.400 3.500 8.700 -1.200 -2.700 1.500 3.900 2.900 -1.000 -4.900 -2.100 -2.400
-3.600 -2.800 -4.500 3.300 -1.300 6.200 -4.500 3.300 -2.600 4.800 -0.700 3.000
2.700 4.600 3.800 2.200 3.100 1.900 1.800 4.600 1.000 0.100 -2.800 1.000
-0.600 -0.900 -3.200 -3.200 -2.000 -1.600 -2.700 -3.100 3.000 -0.200 0.300 -6.900
1.200 -1.100 2.100 -2.900 -2.500 -4.800 0.800 -1.200 -3.800 " -1.700 _ 1.000 7.000
1.200 1.800 1.200 4.500 3.500 3.800 -3.200 -0.200 -3.200 1.200 * -2.400 -3.600
-3.400 0.300, -3.100 -1.300 -4.000 0.600 -0.400 -1.500 0.500 1.000 2.200 1.600
2.500 0.300 0.900 0.100 2.800 3.000 1.900 2.500 0.800 -0.500 -0.700 -1.300
3.700 5.700 1.900 -1.200 -6.100 -0.900 -2.300 3.100 -0.900 0.600 -3.400 0.700
-4.100 -2.500 -3.000 0.800 0.300 -1.100 0.200 -0.700 -2.500 -0.400 0.000 3.100
-0.900 0.200 0.400 2.500 1.500 2.500 0.500 -1.400 -0.300 -0.600 -1.100 -1.700
-1.500 2.600 0.700 2.200 -1.800 0.800 -2.500 -15.200 -4.800 -4.000 10.900 -2.200
0.300 0.700 -2.100 -7.300 -9.700 -3.500 1.100 3.700 -1.800 -2.000 -4.200-~ -3.600
© -3.800 -4.900 -2.700 -5.900 -0.600 -1.400 2.300 2.000 -0.400 -1.300 -3.160 -1.600
-0.800 2.400 0.800 0.400 -7.800 -2.900 ] FXEXEET FREETHEX
® @ AL wsg o e WIWFLS FHIE goltt
THE SCORE OF COMPONENT SERIES BY MCD CHANGE RATE
JAN FEB HAR APR MAY JUN JUL AUG SEP ocT NOV DEC
32425 E ILTRSEEE FASSLRL SXLI2LL kg % % xk% EEEEAEE SEEIREEE SREEEET F2ESSELX
ST SERLH52 kBB 1.00 1.00 0.00 0.00 0.00 0.00 0.00 1.00 0.00
" 1.00 0.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00
1.00 0.00 0.00 0.00 0.00  1.00 0.00 1.00 1.00 1.00 1.00 0.00
1.00 0.00 1.00 0.00 1.00 0.00 1.00 0.00 0.00 0.00 0.00 1.00
1.00 1.00 0.00 0.00 0.00 0.00 1.00 1.00 1.00 1.00 1.00 . 0.00
1.00 1.00 1.00 0.00 0.00 1.00 1.00 1.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 1.00 0.00 1.00 0.00 1.00 0.00 1.00 0.00 1.00
1.00 1.00 1.00 1.00 1.00 ©1.00 1.00 1.00 1.00 1.00 0.00 1.00
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 1.00 0.00 1.00 0.00
1.00 0.00 1.00 0.00 0.00 0.00 1.00 0.00 0.00 0.00 1.00 1.00
1.00 1.00 1.00 1.00 1.00 1.00 ~ 0.00 0.00 0.00 1.00 0.00 0.00
0.00 1.00 0.00 0.00 0.00 1.00 0.00 0.00 1.00 1.00 1.00 1.00
1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00 0.00 0.00
1.00 1.00 1.00 0.00 0.00 0.00 0.00 1.00 0.00 1.00 0.00 1.00
0.00 0.00 0.00 1.00 1.00 0.00 1.00 0.00 0.00 0.00 0.50 1.00
0.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00 0.00 0.00 0.00 0.00
0.00 1.00 1.00 1.00 0.00 1.00 0.00 0.00 0.00 0.00 1.00 0.00
1.00 1.00 0.00 0.00 0.00 0.00 1.00 1.00 0.00 0.00 0.00 0.00
0.00 0.00 0.00 0.00 0.00 0.00 1.00 1.00 0.00 0.00 0.00 0.00
0.00 1.00 1. 1.00 0.00 0.00 *xidssss b EEEEEE IREEXEET TTEEE2ET TEEERX

1990
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@ %3 DIagolth

4.3 ROV CDI

YEAR JAN FEB MAR
1970 h

1971 -400.0 -350.0 -400.0
1972 -650.0 -700.0 -700.0
1973 -350.0 -400.0 -400.0-
1974 -250.0 -250.0 -200.0
1975 -275.0 -225.0 -225.0-
1976 -200.0 -150.0 -100.0
1977 -300.0 -350.0 -400.0
1978 -300.0 -250.0 -250.0
1979 150.0 150.0 150.0
1980 -150.0 -150.0 -150.0
1981 -275.0  -275.0 -225.0
1982 -225.0 -225.0 -275.0
1983 -225.0 -225.0 -225.0
1984 -25.0 25.0 75.0
1985 -76.0 -125.0 -175.0
1088 -250.0 -200.0 -150.0
1987 50.0 100.0 150.0
1988 200.0  250.0 250.0
1989 50.0 0.0 -50.0
1990 -300.0 -250.0 -200.0

® ¥3 DIg( ‘85

4.4 CDI------ REBASED (YEAR=85)

YEAR JAN FEB HAR
1970 - £3
1971 192.0 188.0 102.0
1972 312.0 336.0 336.0
1973 168.0 192.0 192.0
1974 120.0 120.0 96.0
1975 132.0 108.0 108.0
1976 6.0 ° 72.0 48.0
1977 144.0 188.0 192.0
1978 144.0 120.0 120.0
1979 -72.0 -72.0 -72.0
1980 72.0 72.0 72.0
1081 132.0 132.0 108.0
1982 108:0 - 108.0 132.0
1983 108.0 108.0 108.0
1984 12.0 -12.0 -36.0
1985 36.0 °  680.0 84.0
1986 120.0 96.0 72.0
1087 .-24.0 -48.0 -72.0
1988 -96.0 - -120.0 -120.0
1939 -24.0 " 0.0 24.0

1990 144.0  120.0  96.0

APR
50.0
-350.0
-700.0
-450.0

=200.0

-275.0
-150.0
-350.0
-200.0
100.0
-200.0
-175.0
-325.0
-225.0
75.0
-175.0
~100.0
200.0
200.0
-100.0
-150.0

S: Ry

HAY
0.0
-350.0
-650.0
-450.0
-200.0
-325.0
-200.0
-400.0
-150.0
50.0
-250.0
-125.0
-375.0
-175.0
25.0
-175.0
-50.0
200.0
150.0
-150.0
-200.0

JUN
-50.0
-400.0
-600.0
-450.0
~200.0
-375.0
-150.0
-350.0
-100.0
© 0.0
-300.0
=75.0
-375.0
-125.0
25.0
-225.0
0.0
250.0
100.0
-200.0
-250.0

10002 =AHH

NAY
0.0
168.0
312.0
216.0
96.0
156.0
96.0
192.0

60.0
180.0
84.0
-12.0
84.0
24.0
-96.0
-72.0
72.0
96.0

JUN
24.0

102.0 -

288.0
216.0
96.0
180.0
72.0
168.0
48.0
0.0
144.0
36.0
180.0
60.0
-12.0
108.0
0.0
-120.0

-48.0.

96.0
120.0

‘JUL. AUG SEP ocT NOV DEC
-100.0 -150.0 -200.0 -250.0 -300.0 -350.0
-450.0 -500.0 -550.0 -600.0 -600.0 -650.0
-550.0 -550.0 -550.0 -500.0 -450.0 -400.0
-450.0 -400.0 -350.0 -300.0 -250.0 -300.0
-150.0 -200.0 -250.0 -300.0 -350.0 -325.0
-375.0 -375.0 -325.0 -275.0 -225.0 -250.0
-100.0 -50.0 -100.0 -150.0 -200.0 -250.0
-400.0 -350.0 -400.0 -350.0 -350.0 -300.0

-50.0 0.0 50.0 100.0 100.0 150.0
-50.0 -100.0 -100.0 -150.0  -100.0. - -150.0
-300.0 -350.0 -400.0 -425.0 -376.0 -325.0
-75.0 -75.0 -125.0 -75.0 -125.0 -175.0
-425.0 -475.0 ~ -425.0 -375.0 " -326.0 -275.0
-75.0 -25.0 25.0 25.0 25.0 -25.0
-25.0 25.0 -25.0 -25.0 -75.0 -25.0
-225.0  -225. -275.0  -275.0  -300.0 -250.0
50.0 50.0 50.0 50.0 50.0 50.0
250.0 200.0 150.0 100.0 150.0 150.0
150.0 200.0 200.0 200.0 150.0 100.0
-150.0 -100.0 -100.0 -150.0 -200.0 -250.0
el

JUL AUG " SEP ocT NOV DEC

48.0 72.0 96.0 120.0 144.0 168.0

216.0 240.0 264.0 288.0 288.0 312.0
264.0 204.0 264.0 240.0 216.0 192.0
216.0 192.0 168.0 144.0 120.0 144.0
72.0 96.0 120.0 144.0 168.0 156.0
180.0 180.0 156.0 132.0 108.0 120.0
48.0 24.0 48.0 72.0 96.0 120.0
192.0 168.0 192.0 168.0 168.0 144.0
24.0 0.0 -24.0 -48.0 -48.0 -72.0
24.0 48.0 48.0 72.0 48.0 72.0
144.0 168.0 192.0 204.0 180.0 156.0
36.0 36.0 60.0 36.0 60.0 84.0
204.0 228.0 204.0 180.0 156.:0 132.0
36.0 12.0 -12.0 -12.0 -12.0 12.0
12.0 -12.0 12.0 12.0 . 36.0 12.0
108.0 108.0 132.0 132.0 144.0 120.0
-24.0 -24.0 -24.0 -24.0 -24.0 -24.0
-120.0 -96.0 -72.0 -48.0 =72.0 -72.0
-72.0 -96.0 -96.0 -96.0 -72.0 -48.0
48.0 72.0 96.0 120.0

48.0

’



7. 12MS9 DI

(Lx=z )

COIN 2700180068540

DIFC . 2200000 0110

TSTAN 170018912 ,

PATP ~ 00300000000050153 1 0.00619553 9004
GNP1 17089000001006881018

GNP2 70019006 6070

(8X,12F6.0) METHOD JAPAN
1970 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971 1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934

] e

1989 0.588 0.555 0.537 0.523 0.519 0.511 0.522 0.539 0.555 0.556- 0.552 0.541
. 1990 0.558 0.590 0.614 0.615 0.588 0.584 '
COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS

MBO 70019006 01001 0011013 3 3 01057 0 cc12

STAND - 170018912

T PRODUCTION INDEX CC12
- (8X,12F6.1) '

1970 94 g 105 108 113 111 111 109 108 116 114 120
1971 107 110 123 126 134 131 126 126 128 122 129 133
1990 1599 1684 1863 1804 1788 1823 ‘

MBO 71019006 01110 1011013 3 3 00877 0 cC17

STAND 171018912

T OPERATING RATE INDEX (MANUFACTURE) CC17

(8X,12F6.1)

1971 721 707 814 800 850 839 799 776 788 738, 922 774
1990 - 9564 9037 10361 10063 10282 10115 10073 9805 9822 16248 10345 10296
A ’ :

/%

//

(dEga)

(1) 7AEAEe] 12709 H¥] A& g MCD WHIEE T
@ AdAAAF 1270E Hy] Ade Ygdnh

C.0 : THE ADJ. SERIES BY YEAR TO YEAR CHANGE

¥595 JAN . FEB HAR APR  MAY JUN JUL AUG SEP oCT NOV DEC H%Ag
1971 113.8 123.6 117.1 116.7 118.8 118.0 113.5 115.8 118.5 105.2 113.2 110.8 115.4
1972 114.0 103.6 108.5 107.9 110.4 113.0 113.5 113.5 112.5 128.7 124.0 126.3 114.5
1973 132.0 128.1 132.8 130.9 130.4 125.0 132.2 140.68 139.8 140.1 136.3 132.7 133.4
1974 131.7 150.0 137.9 137.6 131.8 141.1 136.00  117.9 120.9 110.5 111.5 119.3 128.8
1975 121.2 109.1 115.4 113.1 115.7 109.8 111.3 122.8 123.0 130.9 129.2 127.1 119.0
1978 123.0 133.5 130.3 130.3 127.9 136.4 138.5 135.1 126.8 127.4 128.7 122.8 130.0
1977 123.1 118.0 118.3 121.3 119.7 121.5 113.9 118.8 121.4 119.5 118.3 126.3 119.7
1978 124.2 121.4 128.3 123.1 127.8 120.7 121.1 123.4 121.7 121.1 124.5° 119.1 123.0
1979 118.8 129.2 119.9 117.3 115.8 111.7 113.2 104.7 112.3 101.9 102.0 100.8 112.3
1980 100.7 95.3 96.0 96.8 94.0 85.3 98.5 100.0 92.5 105.4 102.8 103.2 98.4
1081 106.6 101.8 108.1 112.9 113.8 118.1 113.8 117.6  118.7 115.6 112.8 111.7  112.6
1082 103.9 114.2 105.1 104.8 103.7 101.5 104.2 99.9 107.1 101.0 ., 108.2 108.8 105.2
1083 118.1 107.8 111.9 111.7 114.2 118.2 117.5 121.9 115.1 120.3 117.5 115.8 115.7
1084 115.8 120.2 120.4 120.1 . 119.0 116.1 115.2 115.0 108.8 112.0 109.8 110.3 115.2
1985 108.9 104.8 104.7 103.9 102.4 100.1 103.8 101.3 108.2 103.8 105.1 108.3 104.4
1986 116.9 116.3 118.9 119.0 120.6 122.5 121.8 121.4 122.0 124.5 123.3 122.3 120.6
1087 114.0 © 123.3 122.3 119.8 120.6 123.4  120.9 104.8 121.7 114.0 122.3 120.6 119.0
1988 128.7 119.3 118.6 107.8 106.2 105.9 111.1 130.3 109.0 117.8 110.4 106.8 114.1
1089 101.9 98.6 102.2 102.0 108.2 105.3 103.3 105.5 102.7 101.1 103.0 102.7 102.9
1990 99.7 114.8 110.0 113.9 108.2 107.8 33338383 33538888 108.7
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C.0 : THE ADJ. SERIES BY YEAR TO YEAR CHANGE
YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP 0CT NOV DEC
1970 $ E3 233333 2 1 % =% FEEXTEET ITHIXIEE TSI LIS oL Ess
1971 233X LEXET SEELLLET S22 S38s $ 3 33353358 $3383888 8888888
1972 103.5 97.7 96.8 100.1 101.3 102.6 105.9 109.1 109.3 118.7 98.4 122.6
1973 113.5 112.9 108.9 108.0 104.1 102.4 102.1 104.1 101.2 105.8 100.7 97.3
1974 103.4 104.9 106.3 102.0 107.6 102.6 .105.0 94.4 91.0 88.3 91.7 97.5
1975 92.6 93.0 92.1 92.2 86.9 91.2 93.4 101.1 106.2 110.1 103.3 86.1
1976 107.2 111.2 110.8 113.5 112.2 118.2 117.7 114.0 111.3 110.1 110.1 114.5
1977 104.8 101.3 101.8 106.9 104.4 105.7 96.9 103.2 105.5 101.4 102.5 105.8
1978 110.1 107.6 112.9 106.4 111.2 105.3 110.7 110.0 104.5 107.1 107.1 104.7
1979 97.7 103.9- 97.8 95.3 95.6 93.3 89.8 87.2 98.5 85.9 89.1 85.8
1980 90.4 85.3 89.8 89.3 87.9 87.6 92.9 89.7 80.5 95.0 92.2 96.3
1981 94.5 95.5 96.8 102.7 102.7 105.9 98.7 104.2 107.5 103.6 102.9 98.5
1982 96.8 105.4 95.7 96.3 96.8 94.4 100.1 96.5 102.1 97.1 101.8 104.3
1983 108.9 99.5 108.9 108.7 108.8 111.2 110.5 112.8 108.6 - 112.3 110.5 108.6
1984 110.4 115.2 109.3 108.6 105.5 104.6 103.8 105.7 102.0 105.2 103.2 104.5
1985 95.9 95.6 99.5 98.2 100.3 98.5 100.3 96.4 100.0 96.0 100.0 99.1
1986 102.8 101.7 102.8 103.6 103.3 106.0 104.5 103.0 106.5 108.0 103.4 105.0
1987 102.5 109.6 108.8 105.7 103.8 105.6 104.2 90.1 104.7 98.5 104.2 101.8
1988 - 105.9 99.6 98.8 92.8 92.9 94.0 96.9 115.0 94.5 101.4 97.2 95.1
1989 94.7 90.0 94.1 94.0 99.7 96.0 96.2 .98.5 97.1 97.4 99.6 99.7
1990 97.7 111.8 104.3 108.2 98.8 102.0 $ssssss S522es% SX2EE3E X% ] s335%
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T PRODUCTION INDEX cC12
YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP. ocT NoV DEC
1970 &% 2% % SEEEE FEELEASE EATELEEL FRIILLTE AELL23T SIS SIS SS288E
1971 113.8 123.5 117.1 116.6 118.5 118.0 113.5 115.5 118.5 105.1 113.1 110.8
1972 114.0 103.8 106.5 .107.9 110.4 112.9 113.4 113.4 112.4 128.6 124.0 126.3
1973 131.9 128.0 132.8 130.8 130.4 124.9 132.1 140.5 139.5 140.1 136.2 132.7
1974 131.6 149.9 137.9 137.6 131.6 141.0 135.9 117.9 120.8 110.4 111.4 119.2
1975 121.2 109.1 115.4 113.0 115.7 109.5 111.2 122.7 123.0 130.8 129.2 127.0
1976 122.9 133.4 130.3 130.3 127.8 136.3 138.4 135.0 126.7 127.3 128.6 122.7
1977 123.1 115.9 116.3 121.3 119.6 121.5 113.8 118.5 121.3 119.5 119.3 126.2
1978 124.1 121.3 128.3 123.0 127.7 120.6 121.0 123.3 121.7 121.0 124.4 119.0
1979 118.6 129.1 119.8 117.2 115.8 111.7 113.1 104.8 112.3 101.8  _101.9 100.8
1980 100.6 95.3 95.9 96.8 93.9 95.3 98.5 100.0 92.5 105.3 ~ 102.7 103.1
1981 . 106.5 101.8 108.0 112.9 113.5 118.0 113.7 117.6 118.7 115.5 112.5 111.7
1982 103.9 114.2 105.0 104.7 103.6 101.5 104.1 99.8 107.0 100.9 108.1 108.8
1983 116.1 107.6 111.9 111.7 114.2 118.2 117.4 121.9 115.1 120.2 117.4 115.8
1984 115.7 120.2 120.4 120.1 119.0 116.1 115.2 114.9 108.8 112.0 109.7 110.2
1985 106.8 104.8 104.7 103.9 102.3 100.0 103.7 101.3 108.1 . 103.8 105.0 108.3
1986 116.8 116.2 116.9 119.0 120.5 122.5 121.7 121.4 122.0 124.5 123.3 122.2
1987 113.9 123.2 122.2 119.8 120.6 123.3 120.8 104.8 121.7 113.9 122.2- 120.5
1988 128.68 119.2 116.6 107.8 108.2 105.9 111.1 130.2 108.9 117.5 110.4 106.7
1989 101.9 98.5 102.2 101.9 106.1 105.2 103.3 105.5 102.7 101.1 102.9 102.6
1990 99.6 114.5 109.9 113.8 106.2 107.8 % %
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3.0 THE MCD CHANGE RATE OF COMPONENT SERIES MCD VALUE = 3
YEAR JAN FEB MAR APR HAY JUN JUL AUG SEP 0oCT NOV DEC
1970 SEETEEEE SEIEEEEE SLLALEEE SEELELRE RRLLLILL ITLILILT S2E00EE FRETEEEE %
1971 $35885%% $$2%%S F32LksS 2.460 -4.049 0.769 -2.659 -2.532 0.424 -7.401 -2.078 -6.498
1972 8.468 -8.400 -3.881 -5.351 6.564 6.009 5.097 2.717 -0.443 13.404 9.347 12.367
1973 2.566 3.226 5.146 -0.834 1.875 -5.949 0.994 7.745 11.689 6.056 -3.061 -4.875
1974 -6.067 10.059 3.919 4,559 -12.208 2.248 -1.235 -10.410 -14.326 -18.764 -5.513 . -1.324
1975 9.783 -2.065 -3.188 -6.766 6.050 -5.113 -1.593 6.050 12,329 17.626 5.297 3.252
1976 -6.040 3.251 2.598 6.021 -4.198 4.605 6.216. 5.634 -7.043 -8.020 -4.741 -3.157
1977 -3.209 -9.876 -5.218 -1.462 3.192 4.471 -6.183 -0.920 -0.185 5.009 0.875 4.040
1978 - 3.849 1.676 1.664 -0.886 5.276 -6.002 -1.626 -3.446 0.912 0.000 0.892 -2.219
1979 -1.983 3.778 0.672 -1.180 -10.302 -6.761 -3.498 -9.872 0.537 -9.991 -2.581 -10.240
1980 -1.179 -6.477 -4.861 -3.777 -1.469 -0.626 1.756 6.496 -2.938 6.904 2.700  11.459
1981 1.140 -0.876 4.753 6.009 11.493 9.259 0.709 3.6812 0.593 1.583 -4.337 -5.807
1982 -10.043 1.511 -5.998 0.770 -9.282 -3.333 -0.573 -3.668 5.419 -3.074 8.317 1.682
1983 15.084 -0.463 2.849 -3.790 6.134 5.630 5.103 6.743 -2.823 2.385 -3.692 0.608
1984 -3.744 2.385 3.972 3.803 -0.998 -3.571 -4.080 -3.445 -6.288 -2.778 -4.526 1.287
1985 -4.643 -4.467 -4.991 -2.715 -2.385 -4.489 -0.192 -0.978 8.100 0.096 3.653 0.185
1986 12.524 10.667 7.941 1.884 3.701 4.790 2.269 0.747 -0.408 2.301 1.565 0.164
1987 ~-8.514 -0.081 0.000 5.180 -2.110 0.900 0.835 -13.101 -1.298 -5.712 16.603 -0.986
1988 12.906 -2.455 -3.237 -16.174 -10.906 -9.177 3.061 22.599 2.833 5.761 -15.207 -2.020
1989 -13.277 -10.779 -4.217 0.000 7.718 2.935 1.374 -0.565 -2.376 -2.130 -2.484 -0.097
1990 -1.484 11.273 7.115° 14.257 -7.249 -1.911 % %%
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NEAN

115.3
114.4
133.3
128.8
119.0
130.0
119.7
122.9
112.2

98.3
112.5
105.1
115.8
115.2
104.4
120.6
118.9
114.1
102.8
108.6

MEAN
0.000
-2.396
3.825
2.048
-4.089
3.472
-0.406
-0.811
0.008
-4.269
0.666
2.337
-1.523
2.829
-1.499
-1.069
4.012
-0.690
-1.001
-1.990
3.667
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3.1 THE SCORE OF COMPONENT SERIES BY MCD CHANGE RATE

YEAR JAN FEB HAR APR HAY JUN JUL AUG SEP oCT NOV DEC
1970 SESE2RXT SESLLALE TRLILTLE SLINRALL SLTIEILX SISLLLEY SXESTEEE TEEILIEX SIXSILES SLEEI2EE SEESLLTL EESSSS
1971 1.00 0.00 1.00 0.00 0.00 1.00 0.00 0.00 0.00
1972 1.00 0.00 0.00 0.00 1.00 1.00 1.00 1.00 0.00 1.00 1.00 1.00
1973 1.00 1.00 1.00 0.00 1.00 0.00 1.00 1.00 1.00 1.00 0.00 0.00
1974 0.00 1.00 1.00 1.00 0.00 1.00 0.00 0.00 0.00 0.00 0.00 0.00
1975 1,00 0.00 0.00 0.00 1.00 0.00 0.00 1.00 1.00 1.00 1.00 1.00
1976 0.00 1.00 1.00 1.00 0.00 1.00 1.00 1.00 0.00 0.00 0.00 0.00
1977 . 0.00 0.00 0.00 0.00 1.00 1.00 0.00 0.00 0.00 1.00 1.00 1.00
1978 ., 1.00 1.00 1.00 0.00 1.00 0.00 0.00 0.00 1.00 0.50 1.00 0.00
1979 0.00 1.00 1.00 0.00 0.00 0.00 0.00 0.00 1.00 0.00 0.00 0.00
1980 0.00 0.00 0.00 0.00 0.00 0.00 1.00 1.00 0.00 . 1.00 1.00 1.00
1981 1.00 0.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00 0.00
1982 0.00 1.00 0.00 1.00 0.00 0.00 0.00 0.00 1.00 0.00 1.00 1.00
1983 1.00 0.00 1.00 0.00 1.00 1.00 1.00 1.00 0.00 1.00 0.00 1.00
1984 0.00 1.00 1.00 1.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 1.00
1985 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 1.00 1.00 1.00 1.00
1986 1.00 1.00 1.00 1.00 1.00 1.00 1.00 1.00 0.00 1.00 1.00 1.00
1987 0.00 0.00 0.50 1.00 0.00 1.00 1.00 0.00 0.00 0.00 1.00 0.00
1988, 1.00 0.00 0.00 0.00 0.00 0.00 1.00 1.00 1.00 1.00 0.00 0.00
1989 0.00 0.00 0.00 0.50 1.00 1.00 1.00 0.00 0.00 0.00 0.00 0.00
1990 0.00 1.00 1.00 1.00 0.00 0.00 *3xx$k% xkdkdss 3% % PE2 e
® AZRY 715& ASF9 12MsgE o]&3F DI AFY Aot
T OPERATING RATE INDEX (MANUFACTURE) - ca?
YEAR JAN FEB MAR APR MAY JUN JuL AUG SEP oCT NOV DEC
1970 2% 2% XESIREER SEBXERE IR ES SRXSHESX XSk 2%S P2 134 5
1971 $2222%S SREXRLEE ESLRERE ISRTEEL FIXERLX STXERREE SERTLEE TE2XEES *%%
1972 103.4 97.7 96.8 100.1 101.2 102.6 105.8 109.1 109.2 118.6 98.3 122.8
1973 113.5 112.8 108.8 107.9 104.0 102.4 102.1 104.1 101.1 105.8 100.6 97.2
1974 103.4 104.8 106.2 101.9 107.5 102.6 104.9 94.4 91.0 88.3 91.6 97.5
1975 92.5 93.0 92.1 92.1 86.9 91.1 93.3 101.0 106.1 110.1 103.3 96.1
1976 107.1 111.1 110.8 113.5 112.1 118.1 117.7 114.0 111.2 110.0 110.0 114.4
1977 104.8 101.3 101.86 106.9 104.3 105.7 96.8 103.2 105.5 101.4 102.5 105.7
1978 110.0 107.5 112.8 106.3 111.2 105.3 110.6 109.9 104.5 107.0 107.0 104.68
1979 97.7 103.9 97.7 95.3 95.6 93.2 89.6 87.2 96.5 85.8 89.0 85.7
1980 90.4 85.2 89.7 89.3 87.9 87.5 92.9 89.6 80.4 95.0. - 92.1 96.2
1981 94.4 95.4 96.7 102.6 102.7 105.8 98.6 104.2 107.4 103.6 102.9 98.4
1982 96.7 105.3 95.7 96.2 96.8 94.3 100.1 96.5 102.0 9.1 101.8 104.2
1983 108.8 99.5 108.8 108.7 108.7 111.1 110.4 112.8 108.6 112.3 110.4 108.6
1984 110.4 115.1 109.3 108.6 105.5 104.5 103.8 105.6 101.9 105.2 103.2 104.4
1985 95.8 95.6 99.5 98.1 100.2 98.5 100.2 96.3 100.0 95.9 100.0 99.0
1986 102.7 101.6 102.6 103.6 103.3 106.0 104.5 103.0 106.4 107.9 103.4 104.9
1987 102.4 109.6 106.8 105.7 103.7 105.5 104.1 90.0 104.7 98.5 104.2 101.5
1988 105.8 - 99.8 98.8 92.7 92.8 94.0 96.9 114.9 94.4 101.4 97.1 95.0
1989 94.7 89.9 94.0 94.0 99.7 95.9 96.1 98.4 97.0 97.4 99.6 99.7
1990 97.6 111.5 104.2 108.1 98.7 101.9 *sxxss3k 2 232 ¥ LRt
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3.0 THE MCD CHANGE RATE OF COMPONENT SERIES MCD VALUE = 3
YEAR JAN FEB MAR APR NAY JUN JUL AUG SEP oCT NOV DEC
1970 SEEEISLE SESSLEE TEERXEES XSLEEX FAXEIELE SXEXSLEE SREREEE RS2 AE %3
1971 E3 32333 % P332 2224 £33 % %3
1972 % ¥ -3.300 3.500 5.800 5.700 7.900 6.600 12.800 -10.800 13.400
1973 -5.100 14.500 -13.800 -5.800 -8.800 -6.400 -5.800 0.100 -1.300 3.700 -3.500 -3.900
1974 -2.400 4,200 9.000 -1.500 2.700 -3.600 3.000 -13.100 -11.600 -16.600 -2.800 6.500
1975 4.200 1.400 -5.400 -0.400 -6.100 -1.000 1.200 14.100 15.000 16.800 2.300 -10.000
1976 -3.000 7.800 14.700 8.400 1.000 7.300 4.200 1.900 -6.900 -7.700 -4.000 . 3.200
1977 -5.200 -8.700 -12.800 2.100 3.000 4.100 -10.100 -1.100 -0.200 4,600 -0.700 0.200
1978 8.600 5.000 7.100 -3.700 3.700 -7.500 4.300 -1.300 -0.800 -3.600 -2.900 0.100
1979 -9.300 -3.100 -6.900 -2.400 -8.300 -4.500 -5.700 -8.400 3.300 -3.800 1.800 -10.800
1980 4.600 -3.800 4.000 -1.100 2.700 -2.200 3.600 1.700 -7.100 2.100 2.500 15.800
1981 -0.600 3.300 0.500 8.200 7.300 9.100 -4.000 1.500 1.600 5.000 -1.300 -9.000
1982 -8.900 2.400 -2.700 -0.500 -8.500 -1.400 3.900 -0.300 7.700 -3.000 5.300 2.200
1983 11.700 -2.300 4.600 -0.100 9.200 2.300 1.700 4.100 -2.500 1.900  -2.400 0.000
1984 -1.900 4.700 0.700 -1.800 -9.600 -4.800 -4.800 0.100 -2.600 - 1.400 -2.400 2.500
1985 -9.400 -7.800 -4.900 2.300 4.600 -1.000 2.100 -3.900 1.500 -4.300 3.700 -1.000
1986 6.800 1.600 3.600 0.900 1.700 3.400 0.900 -0.300 0.400 3.400 0.400 -1.500
1987 -5.500 6.200 1.900 3.300 -5.900 -1.300 -1.600 -13.700 -0.800 -5.800 14.200 -3.200
1988 7.300 -4.600 -2.700 -13.100 -6.800 -4.800 4.200 22,100 0.400 4,500 -17.800 0.600
1989 - -8.700 -7.200 -1.000 -0.700 9.800 1.900 2.100 -1.300 1.100 1.300 1.200 2.700
1990 0.200 11.900 4,500 10.500 -12,800 -2.300 £33 233 SE$SEXEE SEIEEEES
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MEAN
0.000
0.000
4.622

-2.992
-2.183
2.875
2.075
-2.087
0.750
-4.842
1.900
1.800
-0.150
2.350
-1.542
-1.492
1.775
-1.000
-0.892
0.267
2.000
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4.2 MEAN SCORE

1990

@ 4&d DIgolth

|
4
T

YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP oCcT NOV DEC
1970 SEEEEEEE SEEELEE ELLLELE $R22Le $5% 2T
1971 100.0 0.0 100.0 0.0 0.0 100.0 0.0 0.0 0.0
1972 100.0 0.0 0.0 0.0 100.0 100.0 100.0 100.0 50.0 100.0 50.0 100.0
1973 50.0 100.0 50.0 0.0 50.0 0.0 50.0 100.0 50.0 100.0 0.0 0.0
1974 0.0 100.0 100.0 50.0 50.0 50.0 50.0 0.0 0.0 0.0 0.0 50.0
1975 100.0 50.0 0.0 0.0 50.0 0.0 50.0 100.0 100.0 100.0 100.0 50.0
1976 0.0 100.0 100.0 100.0 50.0 100.0 100.0  100.0 0.0 0.0 0.0 50.0
1977 0.0 0.0 0.0 50.0 100.0 100.0 0.0 0.0 0.0 - 100.0 50.0 100.0
1978 100.0 100.0 100.0 0.0 100.0 0.0 50.0 0.0 50.0 25.0 50.0 50.0
1979 0.0 50.0 50.0 0.0 0.0 0.0 0.0 0.0 100.0 0.0 50.0 0.0
1980 50.0 0.0 50.0 0.0 50.0 0.0 100.0 100.0 0.0 100.0 100.0 100.0
1981 50.0 50.0 100.0 100.0 100.0 100.0 50.0 100.0 100.0 100.0 0.0 0.0
1982 0.0 100.0 0.0 50.0 0.0 0.0 50.0 0.0 100.0 0.0 100.0 100.0
1983 100.0 0.0 100.0 0.0 100.0 100.0 100.0 100.0 0.0 100.0 0.0 75.0
1984 0.0 100.0 100.0 50.0 0.0 0.0 0.0 50.0 0.0 50.0 0.0 100.0
1985 0.0 0.0 0.0 50.0 50.0 0.0 50.0 0.0 100.0 50.0 100.0 50.0
1986 100.0 100.0 100.0 100.0 100.0 100.0 100.0 50.0 50.0 100.0 100.0 50.0
1987 0.0 50.0 75.0 100.0 0.0 50.0 50.0 0.0 0.0 0.0 100.0 0.0
1988 100.0 0.0 0.0 0.0 0.0 0.0 100.0 100.0 100.0 100.0 0.0 50.0
1989 ° 0.0 0.0 - 0.0. 25.0 100.0 100.0 100.0 0.0 50.0 50.0 50.0 50.0
1990 50.0 100.0 100.0 100.0 0.0 0.0 $$$xx&Es TEEEXEEE
@ ¥4 DIgolth
4.3 ROV CDI
YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP ocT NOV DEC
1970 SEE88E% SERALLE FRLLLEET 22333388
1971 SEEESESE EEIRLLLE FEIEXL2S 50.0 0.0 50.0 0.0 -50.0 0.0 . -50.0 -100.0 -150.0
1972 -100.0 -150.0 -200.0 -250.0 -200.0 -150.0 -100.0 -50.0  -50.0 0.0 «0.0 50.0
1973 50.0 100.0 100.0 50.0 50.0 0.0 0.0 50.0 50.0 100.0 50.0 0.0
1974 -50.0 0.0 50.0 50.0 50.0 50.0 50.0 0.0 -50.0 -100.0 -150.0. -150.0
1975 -100.0 -100.0 -150.0 -200.0 -200.0 -250.0 -250.0 -200.0 -150.0 -100.0 -50.0 -50.0
1976 -100.0 -50.0 0.0 50.0 50.0 100.0 150.0 200.0 150.0 100.0 50.0 50.0
1977 0.0 -50.0 -100.0 -100.0 -50.0 0.0 -50.0 -100.0 -150.0 -100.0 -100.0 -50.0
1978 0.0 50.0 100.0 50.0 100.0 50.0 50.0 0.0 0.0 -25.0 -25.0 -25.0
1979 -75.0 -75.0 -75.0 -125.0 -175.0 -225.0 -275.0 -325.0 -275.0 -325.0 -325.0 -375.0
1980 -375.0 -425.0 -425.0 -475.0 -475.0 -525.0 -475.0 -425.0 -475.0 -4256.0 ' -375.0 -325.0
1981 -325.0 -325.0 -275.0 -225.0 -175.0 -125.0 -125.0 -75.0 -25.0 25.0 .. -25.0 -75.0
1982 -125.0 -75.0 -125.0 -125.0 . ~-175.0 -225.0 -225.0 -275.0 -225.0 -275'0 -225.0 -175.0
1983 -125.0 -175.0 -125.0 -175.0 -125.0 -75.0 -25.0 25.0 -25.0 25.0 -25.0 0.0
1984 -50.0 0.0 50.0 50.0 0.0 -50.0 -100.0 -100.0 -150.0 -150.0 -200.0 -150.0
1985 -200.0 -250.0 -300.0 -300.0 -300.0 -350.0 -350.0 -400.0 -350.0 -350.0 -300.0 -300.0
1986 -250.0 -200.0 -150.0 -100.0 -50.0 0.0 50.0 50.0 50.0 100.0 150.0 150.0
1987 100.0 100.0 125.0 175.0 125.0 125.0 125.0 75.0 25.0 -25.0 25.0- '-25.0
1988 25.0 -25.0 -75.0 -125.0 -175.0 -225.0 ~-175.0 -125.0 -75.0 -25.0 -75.0 -75.0
1989 -125.0 -175.0 -225.0 -250.0 -200.0 -150.0 -100.0 -150.0 -150.0 -150.0 -150.0 -150.0
1990 -150.0 -100.0 -50.0 0.0 -50.0 -100.0 #sxssxsx
@ ¥& DIgt(’85d HFE 10002 ZFAHY )olth
4.4 CDI------ REBASED (YEAR=85)
YEAR JAN FEB MAR APR MAY JUN JUL AUG SEP ocT NOV DEC
1970 £33 S2EE22% SEXE2RS 31 f2222 2333
1871 -16.0 0.0 -16.0 0.0 16.0 0.0 16.0 32.0 48.0
1972 32.0 48.0 64.0 80.0 64.0 48.0 32.0 16.0 16.0 0.0 0.0 -16.0
1973 -16.0 -32.0 -32.0 -16.0 -16.0 0.0 0.0 -16.0 -16.0 -32.0 -18.0 0.0
1974 16.0 0.0 -16.0 -16.0 -16.0 -16.0 -16.0 0.0 16.0 32.0 48.0 48.0
1975 32.0 32.0 48.0 64.0 64.0 80.0 80.0 84.0 48.0 32.0 16.0 16.0
1976 32.0 16.0 0.0 -16.0 -16.0 -32.0 -48.0 -64.0 -48.0 -32.0 -16.0 -16.0
1977 0.0 16.0 32.0 32.0 16.0 0.0 18.0 32.0 48.0 32.0 32.0 16.0
1978 0.0 -16.0 -32.0 -16.0 -32.0 -16.0 -16.0 0.0 0.0 8.0 8.0 8.0
1079 24.0 24.0 24.0 40.0 56.0 72.0 88.0 104.0 88.0 104.0 104.0 120.0
1980 120.0 136.0 136.0 152.0 152.0 168.0 152.0 136.0 152.0 136.0 120.0 104.0
1981 104.0 104.0 88.0 72.0 56.0 40.0 40.0 24.0 8.0 -8.0 8.0 24.0
1982 40.0 24.0 40.0 40.0 56.0 72.0 72.0 88.0 72.0 88.0 72.0 56.0
1983 40.0 56.0 40.0 56.0 40.0 24.0 8.0 -8.0 8.0 -8.0 8.0 0.0
1984 18.0 0.0 -18.0 -16.0 0.0 16.0 32.0 32.0 48.0 48.0 64.0 48.0
1985 84.0 80.0 96.0 96.0 96.0 112.0 112.0 128.0 112.0 112.0 96.0 96.0
1986 80.0 64.0 48.0 32.0 16.0 0.0 -16.0 -16.0 -16.0 -32.0 -48.0 -48.0
1087 -32.0 -32.0 -40.0 -56.0 -40.0 -40.0 -40.0 -24.0 -8.0 8.0 -8.0 8.0
1988 -8.0 8.0 24.0 40.0 56.0 72.0 56.0 40.0 24.0 8.0 24.0 24.0
1989 40.0 56.0 72.0 80.0 84.0 48.0 32.0 48.0 48.0 48.0 48.0 48.0
48.0 32.0 16.0 0.0 16.0 32.0 sxxdass 3% %%

MEAN

0.0
33.3
66.7
45.8
37.5
58.3
58.3
41.7
52.1
20.8
54.2
70.8
41.7
64.6

37.5
- 87.5
35.4
45.8
43.8
58.3

MEAN

-27.8
-100.0
50.0
-20.8
-150.0
62.5
-70.8
27.1
-220.8
-433.3
-145.8
-187.5
-68.8
~70.8
-312.5
-16.7
79.2
-95.8
~164.6
-75.0
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8. 2 FE ( PAT)
Azel Zzade A2 ANA @A PATSHO AEATANA FFS uHeut Al
2¢ Zzade RFANE-AUAE 2P usl §Me] AgHel =S Hol sUch
dANME AAAE WAL PATHHE HASsA @m AAMAE dsidw PAT
g Agslz sm 197 ASPUA AN PEe Ad e A4E ARE wos

3t

(YRR

(1) original PAT /|
COIN 2700190068540
COMA 2200000 0110
TSTAN 170018912 ,
PATP 00300000000050153 0
GNP1 . 17089000001006881018
GNP2 70019006 6070 -

(8X,12F6.0) METHOD JAPAN
1970  1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971  1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934

(ol & % U)
2 ZAYHE 4FA

" COIN 2700190068540

COMA - 2200000 0110

TSTAN 170018912

PATP 00300000000050153 1 0.00619553

GNP1 17089000001006831018

GNP2 70019006 6070

(8X,12F6.0)  METHOD JAPAN | | )
1970 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971 1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934

(el 3 & ¥)

3 mTﬂA“%(?ﬁﬂa %) dFA

COIN 2700190068540
COMA 2200000 0110

TSTAN 170018912

PATP 00300000000050153 (2)-
GNP1 .17089000001006881018
GNP2 70019006 6070

(8X,12F6.0) METHOD JAPAN
1970 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971  1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934

(o]. 8t & 9)



@) HEAMPIE (72 48 -¥F, 971 903 497X ) 9P A

T
86
29,
53
70
37

.23
.08
.43
.27
.68

NOV
29.11
31.97
36.25
42.23
43.53
49.96
58.40
64.80
73.40
72.76
70.56
77.39
80.64

91.36 -

98.30

" 101.75

115.27
126.95
133.36
135.76

DEC
29.48
31.87
36.97
42.49
44.52
50.27
58.64
66.03
74.04
71.88
71.83
77.16
81.56
91.78
99.10

103.38
115.96
127.95
133.18
135.93

COIN 2700190068540
COMA 2200000 0110
TSTAN 170018912
PATP 00300000000050153 3 9004
GNP1 - 17089000001006881018
GNP2 . 70019006 6070
(8X,12F6.0) METHOD JAPAN , .
1970 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122 1.122
1971 1.122 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934 0.934
(el 3 & ¥)
(Mg
(1) original PATH}
® 93A8E et
NBER GROWTH CYCLE PROGRAM
TIME SERIES DATA
YEAR JAN FEB MAR APR MAY JUNE JULY AUG
1970 25.89 26.30 26.67 27.16 27.40 27.58 27.95 28.
1971 29.78 30.24 30.64 31.09 31.43 31.59 31.68 31.
1972 32.26 31.72 32.03 32.41 32.99 33.69 34.22 34,
1973 -37.51°  37.71 37.68 37.94 38.25 38.49 38.89 39.
1974 43.08 43.60 44.26 44.38 44.72 44,99 45.52 44,
1975 45.19 45.88 - 45.99 46.04 46.05 46.01 46.54 47.
1976 51.19 52.29 53.54 54.03 54.24 55.10 56.50 57.
1977 58.72 58.85 58.79 59.82 60.14 61.87 62.00 63.
1978 86.52 87.46 68.18 68.99 70.03 70.77 71.28 72.
1979 74.85 75.04 75.02 74.63 74.37 73.97 73.55 72.
1980 71.67 71.59 71.69 71.33 70.78 70.12 70.35 70.
1981 72.30 72.71 73.30 74.37 75.45 76.49 76.44 76.
1982 76.78 71.00 76.78 77.10 77.06 77.56 77.94 78.
1983 82.62 83.15 83.70 84.12 85.22 86.67 87.91 89.
1984 92.94 94.68 95.85 96.64 96.31 96.95 97.14 98.
1985 98.62 98.42 98.15 98.82 99.30 99.42 99.94  100.
1986 104.28 105.90 107.12 108.55 109.77 111.39 112.39 112
1987 116.72 118.70 120.35 122.42 123.70 125.70 126.46 122
1988 130.22 132.21 132.82 130.53 127.67 127.23 129.23 132
1989 132.40 131.33 131.02 129.20 129.62 130.15 132.66 135
1990 136.55° 138.69 140.61 142.04 139.74 139.47
@ & BANFAEH S YEAG(FH AL ZIUEES

TURNING POINTS OF THE RATIO TO FIRST TREND

TROUGHS PEAKS

YEAR M VALUE YEAR

1971
1972 3 94.51 1974
1975 6 94.04 1976
1977 3 97.82 1979
1980 10 94.41 1981
1982 8 95.54 1984
1985 11 95.72 1988
1989 6 95.14

~N - >R N [~ w (4]

SEPT oc
32 28.69 ' 28.
85  31.60  31.
63  35.07  35.
70 40.75  41.
93 44.12 43,
17 48.32 49
74  58.23 58
20 63.12 64
28 72.75 13
85  72.97 72
32 70.04 70
91  76.80 77
04 78.71 79
26 90.12 90
35  908.25  98.
43 100.50 101.
95 113.81 114
09 121.46 121
21 133.07 133.
15 136.04 136.
A g3t a )
VALUE
100.82
105.21
103.19
108.12
101.02
104.58
105.74



LOG OF INPUT DATA

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
1989
1990

® YHA=e] dFs(logfd® Fe Yehdth

JAN
.2537
.3939
4737
.6246
.7631
.8109
.9355
0728
.1975
3128
2720
2808
.3409

.5319
.5912
.6471
.7597
.8693
. 8859
.9167

o P o B B B B P B B B e e LD W WL

® 2 Fuo WY BTGl ANsE Woln,

PHASE AVERAGE

3.352692

3.457335

3.631294

3.805537

3.938434

4.068234

4.211118

4.279689

4.289831

4.345421

4.482715.

4.592998

4.759013

4.875935

.4143

FEB
. 2697
4093
.4568
6300
L7750
8260
.9567
.0750
2115
.3180
L2709
2865
.3437
4206
.5505
5892
.6625
7766
.8844
8777
.9323

P O ol al Rl O )

VEIGHT

.81
10.526
24.511
15.517
14.519

7.538

23.511

20.513

8.533

14.519

20.513

19.514

27.509

16.516

. 9460

BEGIN
(70 .T‘B“)}‘

841
857
867
‘891
908
920
927
950
970
~978
992
1012
1031

1058

END

857
867
891
906
920
927
950
970
978
992
1912
1031
1058

1074

MAY
.3107
4477
.4961
6442
.8004
8297
.9934
.0966
. 2489
.3091
.2596
3235
.3446
4453
.5676
5981
.6984
8179
.8494
. 8646
.9398

N N T O i et et el

LENGTH

16.000
10.000

24.000

’ 15.000

14.000

7.000

23.000

20.000

8.000

14.000

20.000

19.000

27.000

16.000

B e D W W W W
¢ w

S

@

&

9.000
22.000
39.000
58.500
73.000
83.500
98.500

120.000

134.000

' 145.000

" 162.000

181.500

204.500

226.0090

JULY

3.3304
.4557
.5329
.6606
.8182
.8402
0343
1271
. 2667
2980
.2535
3365
.3560
L4763
.5762
.6046
L7220
.8399
.8616
.8878

W b B B e B e D B B 2 P e WL W

PHASE MIDPOINT

AUG

SEPT

oCT

VEIGHT= (2.3DVsDV)/ (2.3DV-1.)

NOV

DEC
3.3836
3.4615
3.6102



® FANE FaA P AN@Solth

SPA SPH SMN

PRELIMINARY STEPS FOR COMPUTING THE FINAL TREND
SHD SHV

SC Ss

10.4413 70.0 243.6308 247.8560 2086.00
10.8942 119.5 433.9509 440.3057 5427.25
11.3753 170.5 646.4941 651.7500 10272.25
11.8122 215.0 846.5413 849.8269 15723.50
12.2184 255.0 1038.5627 1042.0571 22003.50
12.5596 302.0 1264.3372 1268.1140 31074.50
12.7812 352.5 1501.7942 1503.2537 42058.25
12.9149 399.0 1717.6860 1718.4856 53381.00
13.0980 441.0 1925.4009 1927.8828 65225.00
13.4011 488.5 2182.1497 2186.6743 80211.25

13.8147 548.0 2523.4883 2520.8064 #sssxsss
14.2279 812.0 2902.5000 2908.8079 $ssssss

SLOPE
(SC-SMN)/ (SS-S MD)

0.0093342
0.0095249
0.0090281
0.0104251
0.0108374
0.0056106
0.0022822
0.002;464
0.0062360
0.0067817
0.0069799

0.0083684

® 3=d HIgy 33d FE adx

PHASE: FROM YEAR

1970
1971
1972
1974
1975
1976
1977
1979
1980
10 1981
1 1982
12 1984
13 1985
14 1988

WO ~IDM U LN -

VTD.

1633.33
4760.08
9690.08
15408.33
21675.00
30401.33
41418.75
53067.00
64827.00

SLOPE

51.
50.
54.

67.
63.

SPAV
5531 180.7718
5542 184.4497
5464 205.2370

.5742 146.8999
.5681 186.8706
.5624 217.4788
.5573 223.4172
.5647 187.4841
.5647 191.2385
.5448 244.2573

5358 312.0859
5391 -301.0747

(SCW-SMNW) / (SSW-SMDW)

0.0093597

0.00

0.00

0.01

94581

90200

01950

0.0106214

0.00

0.00

0.00

48632

25225

25066

0.0063702

0.00

67765

0.0069905

0.00

64047

2R3

SPHV
1336.1384
2095.2520
2923.5249
2597.0718
4005.1572
5406.8398
5920.8437
5710.1875
6571.7266
8969.9570

NEAA 2

Scv SHNW

4770.21

7726.36
11099.87
10189.45
16488.62
22849.09
25193.57
24587.80
28883.13
40244.87
57869.62
61239.81

PRELIMINARY STEPS FOR COMPUTING THE FINAL TREND

M TO YEAR

1971
1972
1974
1975
1976
1977
1979
1980
1981
1982
1984
1985
1 1988
2 1989

—
DN = OO NLWOD WL =

—
O NON WO RW WO

—

AVG. ANTILOG

28.
31.
37.
44,
51.
58.
67.

58
73
76
95

45

TRIPLETS AVG.

MIDPOINTS :

4685.19

7644.64
11000.09
10153.49
16424.78
22804.86
25169.09
24574.26
28848.29
40168.37
57718.97
61125.69

YEAR N
1971 10
1973 3
1974 10
1976 1
1976 11
1978 2
1979 12
1981 2
1082 1
1983 6
1985 1
1986 12

SMDV Ssv

34629.65 43713.20
86839.12 95479.25
156692.25 167753.62
179505.62 183032.94
352028.87 358039.75
566961.87 576055.19
667013.25 676719.69
748456.31 753860.87
991344.25 996814.69

BEAALL LN, KbpAAA L s

SELAASLLE ShAL A LS LA

YERd o



LW W W W W W W L LD I W W W

o W W W

o

L E - - P S ]

E N e

o

1ST PHASE

3.
3.

70 171 5
.253664 3.262812 3.271959 3.281107 3
.363436 3.372583 3.381731 3.390879 3
-473207 3.482355 3.491503 3.500850 3
.582979 3.592127 3.601274
.271276 3.280424 3.289572 3.298719
.3831048 3.390196 3.399343 3.408491 3.
.490820 3.499968 3.509115 3.518263
.600592 3.609739 3.613887
71 572 3
.271278 3.280424 3.289572 3.208719 3
.381048 3.390196 3.399343 3.408491 3
.490820 3.499968 3.509115 3.518263 3
.800592 3.609739 3.618387 3.628320 3
.713215 3.722648 3.732080 3.741513 3
.281815 3.290962 3.300110 3.309258 3
.391586 3.400734 3.409882 3.419029 3
.501358 3.510506 3.519653 3.528301 3
.611130 3.620277 3.629425 3.638858 3
723753 3.733186 3.742619 3.752051 3
72 374 3
.638858 3.648291 3.657723 3.667156 3
. 752051 3.761484 3.770917 3.780350 3
.8368327 3.878145 3.887963 3.897781 3
.634018 3.643446 3.652882 3.662314 3
.747210 3.756642 3.766075 3.775508 3
.863485 3.873303 3.883121 3.892940 3
74 375 8
.794759 3.804577 3.814305 3.824213 3
912576 3.922394 3.932212 3.942366 3
.033750 4.043803 4.054057 4.064211 4
.780952 3.790771 3.800589 3.810407 3
.308769 3.908587 3.918406 3.928559 3
.019943 4.030097 4.040251 4.050405 4
75 676 8
.928559 3.938713 3.948867 3.959021 3
.050405 4.0680558 4.087819 4.075079 4
.140422 4.147682 4.154943 4.162203 4
.955427 3.965581 3.975735 3.985838 3
.077272 4.087426 4.094687 4.101947 4
.167290 4.174550 4.181810 4.189071 4
7 877 3
.0946887 4.101947 4.109207 4.116467 4
.181810 4.189071 4.196331 4.200719 4
.240210 4.244597 4.248985 4.253373 4
.127986 4.135246 4.142507 4.149767 4
.215110 4.222370 4.229630 4.234018 4
.273509 4.277897 4.282285 4.286673 -4
’ 7 379 2
.234018 4.238406 4.242794 4.247182 4
.286873 4.291080 4.295448 4.299836 4.
327227 4.330102 4.332977 4.335853 4
.216008 4.220396 4.224784 4.229172 4
.268662 4.273050 4.277438 4.281826 4
.309216 4.312092 4.314967 4.317842 4
79 28010
.289089 4.291965 4.294840 4.297715 4.
.323593 4.326468 4.320344 4.332219 4.
371435 4.375793 4.380150 4.384507 4.
.249708 4.252584 4.255459 4.258334 4.
.284212 4.287087 4.289963 4.292838 4.
.332054 4.336411 4.340769 4.345126 4.
) 80 10 81 6
.297195 4.301553 4.305910 4.310267 4.
3490483 4.353841 4.380223 4.366605 4.
424043 4.430425 4.436307 4.443189 4.

LAST PHASE

72 374 3 71

.290255 3.299402 3.
.400026 3.409174 3.
.509798 3.518946 3.

307867 3.317015 3.
417639 3.426786 3.
527411 3.536558 3.

74 375 8 73

.307867 3.317015 3.
.417639 3.426786 3.
.527411 3.536558 3.
.837753 3.647185 3.
.750946 3.760379 3.

.318405 3.327553 3.
428177 3.437325 3.
.537949 3.547096 3.
.648291 3.657723 3.
761484 3.770917 3.

7 876 8 74

.676589 3.686022 3.
.789783 3.799601 3.
.807599 3.917418 3.

.671747 3.681180 3.

. 784941 3.794759 3.
.902758 3.912576 3.

7 877 3 78

.834031 3.843849 3.
.952519 3.962673 3.
.074365

.820225 3.830043 3.
.933713 3.948867 3.
.060558

77 379 2 76

.969174 3.979328 3.
.082339 4.089600 4.
.169463

.996042 4.006196 4.
.109207 4.116467 4.
.196331

79 28010 78

.123728 4.130988 4.
.205107 4.209495 4.
.257761 4.262149 4.

.157027 4.164288 4.
.238406 4.242794 4.
.291080 4.205448 4.

80 1081 68 79

.251570 4.255958 4.
304224 4.307099 4.
.338728 4.341603 4.

.233560 4.237947 4.
.286214 4.289089 4.
.320718 4.323593 4.

81 682 8 81

300591 4.303466 4.
336576 4.340934 4.

388865 4.393222

261209 4.264085 4.
297195 4.301553 4.

349483 4.353841
82 8384 4 82

314625 4.3189082 4.
372987 4.379369 4.

449571

MIDPOINT

10

SLOPE

0.00933
0.00915

VTD. SLOPE LEVEL ADJMT.

0.00936

308550 3.317698 3.326845 3.335993 3.
418322 3.427469 3.436617 3.445765 3.454912 3.464060

528093

326162
435934
545706

3

326162
435934
545708
656618
769812

336700
446472
556244
667156

780350
1038

695455
809419
927236

690613

804577

922394
1

853667
972827

839861
959021

1

089482
096860

016350
123728

2

138248
213882
266537

171548

247182

299836
12

260345
309975
344479

242335

291965

326468
2

306341

345291

266960

305910
1

323339
385751

3.

3.
.445082 3.
.554853 3.

LI W W [FURX RN RY

LI W w

3.
3.

3.
4.

4

4.
4.

4.
4.

537241 3.

335310 3.

0.00952
0.00943

.335310 3.
.445082 3.
.554853 3.
.866051 3.675484 3.684916
.779244

.345848 3.
.455620 3.
.565392 3.
.676589 3.
.789783

0.00903
0.00982

.704887 3.
.819237 3.
.937054

.700046 3.

.814395 3.
.932212

0.01043
0.01015
863485 3.
982981 3.

.849679 3.
3.

969174 3.

0.01064
0.00726
999636 4.
104120 4.

.026504 4.
.130988 4.

0.00561
0.00439

.145509 4.
.218270 4.
.270925

.178808 4.
.251570 4.
. 304224

0.00228
0.00288

.264733 4.
.312850 4.
.347354 4.

.246723 4.
.294840 4.
.329344 4.

0.00255
0.00436

.309216 4.
4.

349648 4.

269835 4.
310267 4.

0.00624
0.00638
327697 4.
392133 4.

546389 3.555536

344458 3.353605

3.

3.

345140 3.354288
564684 3.573832

0.01761
362753 3.371901

454229 3.463377 3.472525 3.481672

564001 3.573149
0.00946
344458 3.353605

454229 3.463377
564001 3.573149

354996 3.364143
464767 3.473915
574539 3.583687
686022 3.695455

0.00902
714320 3.723753
820055 3.838873

709478 3.718911
824213 3.834031

0.01019

873303 3.883121
993134 4.003288

859497 3.869315
979328 3.989482

0.01082

009789 4.019943
111381 4.118641

036657 4.046811
138248 4.145509
0.00486
152769 4.160029
222658 4.227046
136069 4.193329
255958 4.260345
0.00252
269121 4.273509
315725 4.318601
350229
251111 4.255499

297715 4.300591
332219

0.00251
312092 4.314967
354006 4.358363
272711 4.275586
314625 4.318982

0.00837

332054 4.336411
398515 4.404897

3.

3.
3.
3.
3.

I Wt

3.

3.

3.
4.

3.

3.

4.
4.

4,
4.

4.
4.

4.
4.

4.
4.

4.
4.

4.
4.

4.
4.

4.
4.

582296 3.591444

362753 3.371901
472525 3.481672
582296 3.591444
694349 3.703782

0.01054

.373291 3.382439
.483063 3.492210
.592834 3.601982
.704887 3.714320

.733186 3.742619

848691 3.858509
-0.00484

728344 3.737777

843849 3.853667

892940 3.902758
013442 4.023596

-0.01381
879133 3.888951
999636 4.009789

030097 4.040251
125901 4.133162

0.02687
056965 4.067119
152769 _4.160029

167290 4.174550
231434 4.235822

0.03330
200589 4.207850
264733 4.269121

277897 4.282285
321476 4.324351

-0.01801
259887 4.264275
303466 4.306341

317842 4.320718
362720 4.367078

-0.03938
278461 4.281337
323339 4.327697

340769 4.345126
411279 4.417661



4.293742 4.298100
4.346030 4.350388
4.420589 4.426971
4.356770 4.363152
4.433353 4.439735
4.515621 4.522572
4.372844 4.379226
4.449428 4.455810
4.531695 4.538646
4.469142 4.476092
4.552547 4.559497
4.633481 4.639937
4.710958 4.717414
4.471614 4.478564
4.555018 4.561969
4.635953 4.642409
4.713429 4.719836
4.751513 4.757316
4.821139 4.826941
4.890765 4.896567
4.960391

4

4

4
4
4

4
4
4
4
4
4

4

.302457 4.308814

.358770 4.383152

.433353 4.439735
81 6 82

.369534 4.375916
.446117 4.453068
.529522 4.536472

. 385608 4.391990

.462192 4.469142

.545596 4.552547
82 8 84

.483043 4.489993
.566447 4.573398
.646394 4.652850
. 723870 4.730327

+485515 4.492465
.568919 4.575870
.648866 4.655322
.7268342 4.732799

84
.763118 4.768920
.832744 4.838546
.902369 4.908172

@ HFFAA AEolth

YEAR
1970
26.519
27.493
28.515
1971
29.577
30.679
31.823
1972
33.009
34.239
35.515
1973
36.799
38.128
39.521
1974
41.024
42.508
43.965
1975
45.495
47.207
49.436
1976
51.911
54.533
57.0685
1977
59.801
62.615
65.046
1978
66.713
67.974
68.995
1979
70.022
71.019
71.208
1980
71.253
71.398
72.212
1981
73.089
74.123
75.333

4 85 11
4,
4.
4.
4.966193 4.971995 4.977798 4.

.499415 4.506366
.582820 4.589770
.661778 4.668235
. 739255 4.745711

88 280 6 86
774722 4.780524 4.

4
4
4
8
4
4
4
4
4
4,
4
4
4
4
4
4
4
4
4

.382298 4.388680 4.
.460018 4.466969 4.
.543423 4.550373 4.

.398372 4.404754 4.
.476092 4.483043 4.
559497 4.566447 4.

85 11 88 2 85

.496943 4.503894 4.
.580348 4.587298 4.
.659307 4.665763 4.
.736783 4.743239

4.
4.596721
4.

.311172 4.315529 4.319880
.369534 4.375916 4.
.446117

84 48511 83

382298
8

395061
473919
557323

411136

489993

573398
1

510844
594249
672219
513316
674691

12
786326

844348 4.850150 4.855952

913974 4.919776 4.

983600 4.989402

925578

COMPUTED FINAL TREND

JAN FEB HAR APR MAY JUNE
26.52 26.76 27.00 27.25 27.49 217.
268.758 27.000 27.245
27.744 27.998  28.255
28.777 20.041 29.308
29.58 29.85 30.12 30.40 30.68 30.
20.849 30.123  30.400
30.961 31.246 31.533
32.115 32.410 32.708
33.01 33.31 33.62 33.93 34.24 34.
33.312 33.618 33.927
34.553 34.871 35.101
35.841 36.157 36.476
36.80 37.13 37.46 37.79 38.13  38.
37.126  37.456 37.790
38.471 38.817 39.187
39.880 40.258 40.639
41.02 41.41 41.81 42.15 42.51 42.
41.413 41.805 42.154
42.865 43.227 43.594
44.340 44,720 45.105
45.49 45.89 46.29 46.75 47.21 47.
45.880 46.289 46.745
47.672 48.252 48.840
50.042 50.656 51.279
51.91 52.55 53.20 53.86 54.53 55.
52.552 53.203 53.863
55.213 55.777 56.348
57.780 58.489 59.193
59.89 80.58 81.27 61.95 62.62 63.
60.583 61.268 61.945
63.277 63.931 84.575
65.520 65.997 66.362
66.71 87.05 87.37 67.68 67.97 68.
67.051 67.373 67.681
68.253 68.515 68.763
69.210 69.410 69.716
70.02 70.33 70.64 70.95 71.02 71.
70.330 70.639 70.950
71.080 71.131 71.174
71.233 71.249 71.255
71.25 71.24 71.22 71.19 71.40 71.
71.242 71.222 71.193
71.604 71.810 72.018
72.417 72.631 72.855
73.09 73.33 73.59 73.85 74.12 74.
73.333 73.588 73.850
74.407 74.701 75.008
75.662 76.107 76.568

> e NN

4.
.861754 4.867557 4.873359
4.

0.00678
0.00695

0.00698
0.00646

0.00637
792129 4.797931 4.803733

.324244 4.328601 4.332958
.388680 4.395061 4.401443

0.00678

.401443 4.407825 4.414207

430869 4.487820 4.494770
.564274 4.571224 4.578175

.417518 4.423900 4.430282
.496943 4.
.580348 4.587298 4.594249

503894 4.510844
0.00699

517795 4.524745 4.531695
.601199 4.607656 4.614112
.678676 4.685132 4.691588

.520267 4.527217 4.534167
.803671 4.610127 4.616584
.681148 4.687604 4.694060

0.00640

931380 4.937182 4.942985

JULY
74 28.00
96 31.25
55 34.87
47 38.82
87 43.23
67 48.25
21 55.78
28‘ 63.93
25 68.52
08 71.13
60 71.81
41 74;70

AUG
28.

31.

35.

39.

43.

48.

56.

64,

68.

71.

72.

75.

SEPT ocT " NOV DEC
26 28.51 28.78 29.04 29.31
53 31.82 32.12  32.41 3é.71
19 35.51 | 35.84 38.16‘ 36.48
17 39.52 39.88 40.26 40.64
59 43.96 44.34 4;f72 45.11
84 49.44 50.04 50.66 51.28
35 57.07 57.78 58.49 59.19
58  65.05 65.52 66.00 66.36
76 68.99 69.21 69.41 69.72
17 71.21 71.23 71.25 71.26
02 72.?1 72.42 72.83 72.86
01 75.66 76.11 76.57

75.33

4.
4.

4.

4.
4.

-

4.
4.
4.

4.
4.
4.

4.

4
4

-0.00345
337316 4.341673
407825 4.414207

420589 4.426971
501720 4.508671
585125

0.01608
.436664 4.443046
.517795 4.524745
.601199

538646 4.545596

620568 4.627025
698045 4.704501

0.00247
541118 4.548068
623040 4.629497
700517 4.708973

809535 4.815337
.879161 4.884963
.948787 4.954589



1982
77.044
79.112
81.456

1083
83.674
85.948
88.352

1984
90.891
93.453
96.087

1985
98.755

101.430

104.108

1986

106.832

109.626

112.475

1987

115.304

118.100

120.879
‘1988

123.717
126.621
129.594
1989

132.636
135.749
138.936
1990

142.198
145.544

®

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
1989
1990

'@

YEAR
1970
97.611
99.673
100.602
1971
100.690
102.437
99.307
1972
97.718
96.345
98.737
1973
101.929
100.325
103.115

-

77.04
77.536
79.672
82.087

83.67
84.231
86.537
88.973

90.89
91.525
94.105
96.753

98.75

99.423

102.099
104.783

108.83
107.523
110.338
113.185

115.30
116.006
118.794
121.583

123.72
124.437
127.358
130.348

132.64

77.54 78.04 78.57 79.117" 79.87 80.25 80.84
78.045 78.570
80.248  80.843
82.613 83.142 : .
84.23 84.80 85.37 85.95 86.54 87.13 87.74
84.795 85.368
87.134 87.738
89.604 90.243
91.52 92.16 92.81 93.45 94.10 94.76 95.42
92.163  92.808
04.761  95.422
97.420 98.087
99.42 100.09 100.76 101.43 102.10 102.77  103.44
100.091 100.760

"102.769 103.439

105,481 108.144 :
107.52 108,22 108.92 109.63 110.34° 111.05 111.78
108.220 108.921

111.050 111.763

113.803 114.599

116.01 116.71 117.40 118.10 118.79 119.49 120.18
116.708 117.404

119.485 120.180

122,290 123.001

124.44 125,16 125.89 126.62 127.36 128.10 128.84
125.161 125.889

128.099  128.844

131.108 131.869

133.41 134.18 134.96 135.75 136.54 137.33 138.13
134.184° 134.964
137,334 138.132

140.557 141.375

143.03 143,86 144.70 145.54 146.40

143.859 144.699 , '

=MAe] APF Wb Folth

JAN

T s b bt b ok Pk ok

DU ST O D) et b b

e e e e e e e .
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101.324
102.036
97.416
97.72
95.211
07.493
99.135
101.93
101.585
100.052
104.557

PERCENT CHANGE IN FINAL TREND, ANNUAL RATE

FEB MAR APR HAY JUNE JULY AUG
11.4 11.4 11.4 11.5 11.5 11.5 1
11.6 11.8 11.6 11.8 11.6 11.8 11
11.8 11.8 11.6 11.6 11.6 11.8 1
11.2 11.2 11.3 11.3 11.3 , 11.3 1
12.0 12.0 10.5 10.5 10.6 10.8 10
10.9 11.0 12.5 12.5 12.5 15.6 15
15.9° 15.9 16.0 16.0 16.0 13.0 13
14.8 14.4 14.1 13.8 13.5 13.1 12

8.2 5.9 5.8 5.3 5.0 4.7 4.
5.4 5.4 5.4 . 1.2 1.0 0.9 0.
-0.2 -0.3 -0.5 3.5 3.5 3.5 3.
4.1 4.2 4.4 4.5 4.7 4.8 5.
7.9 8.2 8.4 8.6 8.8 9.0 9.
8.3 8.3 8.4 8.5 8.5 8.6 8.
8.7 8.7 8.7 8.7 8.7 8.7 8.
8.4 8.4 8.3 8.3 8.2 8.2 8.
8.1 8.1 8.1 8.1 8.1 8.1 8.
7.8 7.5 7.4 7.3 7.3 7.2 1.
7.2 7.2 7.2 7.2 7.2 7.2 7.
7.2 7.2 7.2 7.2 7.2 7.2 7.
7.2 7.2 7.2 7.2 7.2

3R] ( cycle ) golo.
TIME SERIES DATA OF THE RATIO TO FINAL TREND

FEB MAR APR HAY JUNE JULY AUG
98.30 98.76 99.70 - 99.67 99.41 . 99.82 100.22
98.759  99.698
99.824 100.221
100.224 100.572
101.32  101.73 102.26 102.44 102.04 101.39 100.36
101.730 102.263
101.388 100.358
98.627 97.424
95.21 95.27 95.54 96.34 97.49 98.14 98.40
96.269 - 95.537
03.142 - 98.399
100.269 101.362 .
101.59 100.60 100.41 100.32 100.05 100.18 101.37
100.602 100.409
100.178 101.373
104.898 104.553

NN NO= VY WOUTTIRO ORI R

81.46

88.35

96.09

104.11

112.47

120.88

129.59

1138.94

NNNOLQ\I(}I&NOM.—-‘&QQJ&GG

SEPT
100.60

99.31

98.74

103.11

82.09

88.97

" 96.75

104.78

113.18

121.58

130.35

139.74

;\,;vNoo»-caooﬂ.s-mAco--—‘qqa-ﬂo

ocT
100.30

97.42

99.14

104.56

82.61

89.60

97.42

105.46

113.89

122.29

131.11

140.56

——

-a-a-q-acnoocnoo-qa&§>b:¢>cncn
N[/ IRERT RPIT

NOV
100.22

98.63

100.27

1104.90

;\)NNM—‘OGO(&@(AU\H“@

83.14
90.24
98.09

106.14

114.60
123.00
131.87

141.38

NN T NOOUIO0 =00 000D

ﬂﬂﬂﬂoﬂ@@@ﬂ“?tﬂ@
P ) . .

DEC
100.57

97.42
101.36

104.55



1974
105.018
105.202
100,354
1975

99.329

97.547
97.732
1976
98.606
99.462
102.041
1977
08.051
96.042
97.032
1978
99.714
103.018
105.440
1979
108.613
104.719
102.470
1080
100.580
99.141
96.993
1981
98.920
101.798
102.068
1982
99.652
97.403
96.625
1983
98.742
99.157
102.006
1984
102.252
103.060
102.250
1985
99.859
07.898
96.535
1986
97.611
100.133
101,190
1987
101.225
104.745
100.478
1088
105.260
100.824
102.688
1089
99.826
95.484
97.915
1890
96.027
96.010

©

105.02
105.280
104.958

97.815

99.33

99.977

98.517

98.371

98.61

99.495

99.794
100.491

98.05

07.144

97.776

98.339

99.71
100.603
103.688
105.863

106.61
106.690
104.060
102.036

100.58
100.484

97.923

96.763

98.92

99.150
102.796
102.431

99.65

99.302

97.355

96.758

08.74

98.716
100.158
102.002

102.25
103. 447
103.019
102.035

99.86

98.989

97.372

96.653

97.61

98.491
100.959
101.319

101.23
102.319
105.816

99.787

105.26
106.250

99.898
102.622

99.83

08.443

95.323

97.604

96.03

96.971

95.272

HF

105.28
105. 881
105.311
97.349
99.98
99.346
96. 445
98.623
99.49
100.825
101.302
99.853
97.14
95.951
96.979
98.103
100.80
101.201
104.040
105.747
108. 69
108.207
103.405
102.122
100. 48
100.659
97.965
97.155
99.15
99.614
102.323
101.684
99.30
98.382
97.127
97.609
98.72
98.708
100.889
101.964
103.45
104.001
102.514
100,901
98.99
98.058
97.251
96. 482
98.49
98.980
101.205
101.213
102.32
103.122
105. 840
103.807
108.25
108.116
100.879
101.722
98. 44
97.840
96.595
96.585
96.97
97.739

BNAEH (T /PHE

105.88
105. 281
103. 060

98.709
99.35
98.493
96.583
98.027
100.82
100.312
102.482
99.074
95.95
96.577
97.871
99.496
101.20
101.932
105.120
106.198
108.21
105.186
102.086
100.603
100.66
100. 189
97.645
98.595
99.61
100.709
102.535
100.771
98.38
98.129
96.535
98.099
98.71
98.540
101.734
101.698
104.00
104.136
103.068
101.033
98.06
98.078
97.096
97.303 -
98.98
99.660
101.059
101.188
103.12
104.273
101.585
104.026
108.12
103.685
°102.611
100.993
97.64
95.729
97.842
96. 150
97.74
" 98.165

98.

100.

96.

101.

105.

100.

100.

98.

93.

104.

98.

99.

104.

103.

95.

98

.28

93

54

66

27

68

73

.18

105.

97.

99.

96.

103.

104,

99.

101.

97.

99.

103.

97.

100.

104.

100.

A

20

55

72

90

74

82

.48

104,

96.

99.

97.

103.

104.

97.

102.

97.

100.

103.

97.

100.

105.

99.

95.

95.

3ﬂ°

96

52

80

96

90
32

27

A28

105.

96.

101.

96.

104.

103.

97.

102.

97.

100.

102.

97.

101.

105.

100.

96.

31

30

98

32

20

84

60

FINAL TURNING POINTS OF THE RATIO TO FINAL TREND

YEAR

1972
1975
1977

TROUGHS
M

VALUE

95.
96.
95.

21
45
95

PEAKS

YEAR

1971
1974
1976
1979

N 0 W W»

103.06  100.35
-96.58 97.73
102.48 102.04
97.87 97.03
105.12  105.44
102.07 102.47
97.65 96.99 ’
102.54 102.07
96.53 96.63
101.73  102.01
103.07  102.25
97.10 96.54
101.06 101.19
101.59  100.48
102.61 102.69
97.84 97.92
VALUE
102.44
105.88
102.48
106.69

97.82

98.

100.

98.

105.

102.

96.

102.

96.

102,

102.

96.

101.

99

102.

97.

37
49
34

86

76

00

32

.19

62

80

9%.

98.

99.

98.

105.

102.

97.

101.

ToeT.

101.

100.

96.

101.

103.

101.

96.

35

62

85

19

75
12
16
68
61
96
90

48

21

81

58

98.71

98.

99.

99.

106.

100.

98.

100.

98.

101.

101.

97.

101.

104.

100.

96.

03

20

60

59

03

39

03

99

15



1080
1982
1985
1089

10
8
1
6

® 4% £¥ASN (@) &

96.76
96.53
96.48
95.32

1981 6 102.80
1984 4 104.14
1988 2 106. 25

F6.12 AZHEF Ao}

COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS

8.0.A CYCLE IF 6.1 CI (ADDED)

YEAR JAN FEB HAR APR HAY JUN JuL AUG SEP ocT Nov DEC  MEAN
1970 97.6  98.3  98.8  99.7  99.7  99.4  09.8  100.2 100.6  100.3  100.2  100.6  99.6
1971 100.7 1013 101.7  102.3  102.4  102.0 101.4 100.4  99.3  97.4  98.6  97.4  100.4
1972 97.7  95.2 953 955  96.3  97.5  98.1  98.4  98.7  09.1 100.3 101.4  97.8
1973 1o1.9  101.6  100.6  100.4  100.3  100.1  100.2  101.4  103.1 104.6 104.9 . 104.6  102.0
1974 105.0 1053 105.9  105.3  105.2 105.0  105.3 103.1 100.4  97.83  97.3  98.7 102.9
1975 99.3 100.0  99.3  98.5  97.5  96.5  96.4  96.6  97.7  98.4  98.6  08.0  98.1
1976 98.6  99.5 100.6  100.3  99.5  99.8 101.3  102.5 102.0  100.5  99.9  99.1  100.3
1977 98.1  97.1  98.0  96.6  96.0  97.8  07.0  97.9  97.0  98.3  98.2  99.5 7.5
1978 99.7 © 100.6  101.2  101.9  103.0  103.7  104.0  105.1  105.4  105.9 105.7  106.2  103.5
1979 106.6  106.7  106.2  105.2  104.7  104.1  103.4  102.1 102.5" 102.0 102.1  100.6  103.8
1980 100.6  100.5 100.7  100.2 ° 99.1  97.9  98.0  97.6  97.0  96.8  97.2  98.6  98.7
1981 88.9  99.2  99.6  100.7 101.8  102.8  102.3  102.5 102.1 102.4 101.7 100.8  101.2
1982 90.7  99.3  98.4  98.1 97.4 974  97.1  96.5 96.6  96.8  97.6  08.1  97.7
1983 98.7 - 98.7  98.7  98.5  09.2 100.2 100.9 101.7 102.0  102.0  102.0  101.7  100.4
1984 102.3  103.4  104.0  104.1  103.1  103.0  102:5 103.1  102.3  102.0  100.9  101.0  102.6
1985 9.9 99.0  98.1 981  97.9 974  97.3  97.1 96.5 96.7 96.5 97.4  97.8
1986 97.6  98.5  99.0  99.7 100.1 101.0  101.2  101.1  101.2 101.3 101.2  101.2  100.3
1987 lo1.2 102.3  103.1  104.3  104.7 - 105.8 105.8 101.6  100.5  99.8 103.8  104.0  103.1
1988 105.3 _ 106.2 106.1  103.7 100.8 ~ 99.9  100.9  102.6  102.7 102.6  101.7  101.0  102.8
10807 " "T998 984 T 976  95.7 955 953  96.6 - 97.8  97.9  97.6  96.6"  96.1  97.1
1990 9.0  97.0  97.7  98.2  96. 95.3 sasssass saseese 96.7
(2) A 4 Ay
®~®+= original PAT 9 %93}
® =9 BIFH 3:" IH axn FAN ATy e Jehdyg

PHASE: FROM YEAR M TO YEAR M AVG. ANTILOG TRIPLETS AVG. MIDPOINTS : YEAR M

1 1970 1 1971 5 28.58 -

2 1971 5 1972 3 31.73 32.47 1971 10

3 1972 3 1974 3 37.76 37.77 1973 3

4 1974 3 1975 6 44.95 44.33 1974 10

5 1975 6 1976 8 51.34 51.29 1976 1

6 1976 8 1977 3 58.45 58.72 1976 11

7 1977 3 1979 2 67.47 65.80 1978 2

8 1979 2 1980 10 72.22 70.84 1978 12

9 1980 10 1981 6 72.95 74.07 1981 2

10 1081 8 1082 8 77.12 78.73 1982 1

11 1082 8 1984 4 86.72 87.10 1983 6

12 1984 4 1985 11 98.79 99.97 1985 1

13 1985 11 1988 2 116.63 114.74 1986 12

14 1988 2 1989 6 131.10
1ST PHASE LAST PHASE  MIDPOINT SLOPE VTD. SLOPE LEVEL ADJNT.
70 171 5 72 374 3 71 10 0.00933 0.00936
0.00915

3.253664 3.262812 3.271959 3.281107 3.290255 3.299402 3.308550 3.
-363436 3.372583 3.381731 3.390879 3.400026 3.409174 3.418322 3.
3.473207 3.482355 3.491503 3.500650 3.509798 3.518946 3.528093 3.
.582979 3.592127 3.601274

3
3

3
3
3
3

.271276 3.280424 3.289572 3.208719 3.307867 3.317015 3.326162 3.
.381048 3.390196 3.399343 3.408491 3.417639 3.426786 3.435934 3.
-490820 3.499968 3.509115 3.518263 3.527411 3.536558 3.545706 3.
.600592 3.609739 3.618887

7 572 3

74 37 6 173

3

0.00952
0.00943

0.00946

317698 3.326345 3.335993 3.345140 3.354288
427469 3.436617 3.445765 3.454912 3.464060
537241 3.546389 3.555536 3.564684 3.573832

0.01761

335310 3.344458 3.353605 3.362753 3.371901
445082 3.454229 3.463377 3.472525 3.481872
554853 3.564001. 3.573149 3.582296 3.591444



b L R - ) L - ) W w LW W

L

NS EN NN Y-S N s e A~

L

-

.271276
.381048
. 490820
.600592
.713215

.281815
391586
.501358
.611130
723753

.638858
. 752051
.868327

.634016
. 747210
. 863485

. 794759
.912576
.033750

.780952
.893769
.019943

.928559
.050405
. 140422

.955427
077272
.167290

.094687
.181810
.240210

+ 127986
.215110
.273509

.234018
.286673
327227

.216008
.268662
.309216

. 289089
. 323593
.371435

.249708
.284212
. 332054

.297195
. 349483

. 424043

.293742
.346030
. 420589

. 356770
.433353
.515621

.372844

.449428
.531695

. 469142

3.280424
3.390196
.499968
.609739
. 722648

.290962
.400734
.510508
.620277
.733188

3.648291
3.761484
3.878145
3
3
3

.843449
. 756642
.873303

. 804577
.922394
.043903

.790771
.908587
.030097

.938713
.080558
. 147682

.965581
.087426
.174550

.101947
.189071
.244597

.135246
.222370
.277897

.238406
.291080
.330102

.220396
.273050
.312092

.291965
326468
.375793

.252584
287087
. 336411

B b B L

.301553
.353841
. 430425

.298100
.350388
.426971

L LK

.363152
.439735
.522572

.379226
.455810
.5386468
4.476092

o e S L )

4

. 289572
. 399343
.500115
.618887
. 732080

.300110
.409882
.519653
.629425
.742619 3.

3
3
3
3
3.
3
3
3
3

72

.857723 3.
.770917 3.
.887963 3.

.652882 3.
.768075 3.
.883121 3.

74

.814395 3.

932212 3.

.054057 4.

.800589 3.
.918406 3.
.040251 4.

75

.948867 3.
.087819 4.
.154943 4.

.875735 3.
.094687 4.
.181810 4.

76

.109207 4.
.196331 4.
.248985 4.

.142507 4.
.229630 4.
.282285 4.

"

.242794 4.
.295448 4.
332977 4.

.224784 4.
.277438 4.
.314967 4.

79

.294840 4.
.320344 4.
.380150 4.

.255459 4,
.289963 4.
.340769 4.

80

.305910 4.
.360223 4.
.436807 4.

.302457 4.
.358770 4.
.433353 4.

81

.369534 4.
.448117 4.
.529522 4.

.385608 4.
.462192 4.
.545596 4.

82

.483043 4.

.298719
. 408491
.518263
.628320

741513

.309258
. 419029
.528801
.638858

752051
374

667156
780350
897781

662314

775508

892940
3175

824213
942366
064211

810407
028559
050405
8 76

959021
075079
162203

985388

101947

189071
877

116467
200719
253373

149767

234018

286673
379

247182
299836
335853

220172
281826
317842

4.

2 80 10

297715
332219
384507

258334
292838
345126
10 81

310267
366605
443189

306814
363152
439735
6 82

375916
453068
536472

391990
469142
552547
8 84

489993

.307867 3.317015
.417639 3.426786
.527411 3.536558
.837753 3.647185
.750946 3.760379

.318405 3.327553
. 428177 3.437325
.537949 3.547096
.648291 3.657723
.761484 3.770917

75 676 8 74

3
3
3
3
3
3
3
3
3
3
3
3.676589 3.686022 3.
3.
3
3
3
3
6
3
3
4
3
3
4
8

789783 3.799601 3.

.907599 3.917418 3.

.671747 3.681180 3.
. 784941 3.794759 3.
.902758 3.912576 3.

6 877 3 76

.834031 3.843849 3.
.952519 3.962673 3.
.074365

.820225 3.830043 3.
.838713 3.948867 3.
.080558

77 379 2 76

.969174 3.979328 3.
.082339 4.089600 4.
.169463

.996042 4.006196 4.
.109207 4.116467 4.
.196331

79 28010 78

3
4
4
3
4
4
3
4.123728 4.130988 4.
4.205107 4.209495 4.
4.
4
4
4
2
4
4
4
4
4

257761 4.262149 4.

.157027 4.164288 4.
.238406 4.242794 4.
.291080 4.295448 4.

80 1081 6 79

251570 4.255958 4.
.304224 4.307099 4.
.338728 4.341603 4.

.233560 4.237947 4.
.286214 4.289089 4.
320718 4.323593 4.

81 68 8 81

.300591 4.303460 4.
.336576 4.340934 4.
.388865 4.393222

.261209 4.264085 4.
.297195 4.301553 4.
.349483 4.353841

82 884 4 82

.314625 4.318982 4.

372087 4.379369 4.

. 449571

.311172 4.315529 4.
.369534 4.375916 4.
446117

84 48511 83

.382298 4.388680 4.
.460018 4.466969 4.
.543423 4.550373 4.

.398372 4.404754 4.
.476092 4.483043 4.
.559497 4.566447 4.

85 11 88 2 85

.496943 4.503894 4.

.326162
.435934
.545706
.656618
. 769812

. 336700
. 446472
.556244
.667156
. 780350

10

695455
809419
927236

690613

804577

922394
1

853667
972827

839861
959021

11

989482
096360

016350
123728

2

138248
213882
266537

171548

247182

299836
12

260345
309975
344479

242335

291965

326468
2

306341
345291
266960
305910
1
323339
385751
319886
382298
6
395001
473919
557323
411136
489993
573398
1

510844

3.
3.

3.
4.

4.
4.

-

4.
4.
4.

4,
4.
4.

B B

4,
4.

4.
4.

4.
4.
4.

4.

4.
4,

4.

.335310
. 445082
.554853
.666051
.779244

.345848
.455620
.565392
.676589
. 789783

LW W

3
3.
3
3

0.00903
0.00982

.704887 3.
.819237 3.
.937054

.700046 3.
.814395 3.
.932212

0.01043
0.01015

.863485 3.
.982081 3.

849679 3.
969174 3.

0.01064
0.00726
999636 4.
104120 4.

026504 4.
130988 4.

0.00561
0.00439

.145509 4.
.218270 4.
.270925

178808 4.
251570 4.
304224

0.00228
0.00288
264733 4.
312850 4.
347354 4.

.246723 4.
.294840 4.
.329344 4.

0.00255
0.00436

.309216 4.
. 349648 4.

.269835 4.
4.

310267 4.

0.00624
0.00638
327697 4.
392133 4.

324244 4.
388680 4.

0.00678
0.00695
401443 4.
430869 4.
564274 4.

417518 4.
496943 4.
580348 4.
0.00698
0.00846
517795 4.

. 344458
.454229
.564001

.675484
. 354996

.574539
.686022

3.353605
3.463377
3.573149
3.684916

3.364143
3.473915
3.583687
3.695455

464767

0.00902
714320 3.723753
820055 3.838873

709478 3.718011
824213 3.834031
0.01019
873303 3.883121
993134 4.003288

850497 3.869315
979328 3.989482

0.01062

009789 4.019943
111381 4.118641

036657 4.046811
138248 4.145509

0.00486

152769 4.160029
222658 4.227046

186069 4.193329
255958 4.260345

0.00252, .

269121 4.273509
315725 4.318601
350229

251111 4.255499
297715 4.300591
332219

0.00251

312092 4.314967
354006 4.358363
272711 4.275586
314625 4.318982
0.00637
332054 4.336411
398515 4.404897
328601 4.332958
395061 4.401443
0.00678
407825 4.414207
487820 4.494770
571224 4.578175
423900 4.430282
503894 4.510844
587298 4.594249
0.00699

524745 4.531695

3.362753 3.371901
3.472525 3.481672
3.582296 3.591444
3.694349 3.703782

0.01054
.373291 3.382439
.483063 3.492210
.592834 3.601982
.704887 3.714320

3.
3.

733186 3.742619
848691 3.858509

-0.00434
728344 3.737177
843849 3.853667

3.
3.

3.
4

892940 3.902758
.013442 4.023596

-0.01381
879133 3.888951
999636 4.009789

3.
3.

4.
4.

030097 4.040251
125901 4.133162

0.02687
056965 4.067119
152769 4.160029

4.
4.

.167290 4.174550
4.231434 4.235822

0.03330
.200589 4.207850
.264733 4.269121

4.277897 4.282285
4.321476 4.324351

-0.01801
250887 4.264275
4.303466 4.306341

.317842 4.320718
. 362720 4.367078

-0.03938
278461 4.281337
323339 4.327697

4,
4.

4.
4.

340769 4.345126
411279 4.417661

-0.00345
337318 4.341673
407825 4.414207

4.
4.

.420589 4.426971
.501720 4.508871
.585125

0.01608
.436664 4.443046
.517795 4.524745
.601199

B B P o P b

4.538646 4.545596



4.552547 4.559497 4.566447 4.573398 4.580343 4.587298 4.
4.633481 4.639937 4.646394 4.652850 4.659307 4.665763 4.

4.710958 4.717414 4.723870 4.730327 4.7367383 4.743239

4.471614 4.478564 4.485515 4.492465 4.499415 4.506366 4.
4.555018 4.561969 4.568919 4.575870 4.582820 4.589770 4.
4.635953 4.642409 4.648866 4.655322 4.661778 4.668235 4.

4.713429 4.710886 4.726342 4.732799 4.739255 4.745711
84 48511

LAST SLOPE(JIST.BEFOR SLOPE) :0.00819553
LAST SLOPE (FORCED INPUT):0.00619553

4.751906 4.758101 4.764297 4.770492 4.776687 4.782882 4.
4.826247 4.832442 4.838637 4.844832 4.851027 4.857223 4.
4.900588 4.906733 4.912978 4.919173 4.925368 4.931563 4.

88 289 6 86

4.974929 4.981124 4.987319 4.993514 4.999709 5.005904

@ HAFFAAE

YEAR
1970
26.519
27.493
28.515
1071
29.577
30.679
31.823
1972
33.009
34.239
35.515
1973
36.799
38.128
39.521
1974
41.024
42.508
43.965
1975
45.495
47.207
49.436
1976
-51.911
54.533
57.085
1977
59.891
62.615
65.046
1978
66.713
67.974
68.995
1979
70.022
71.019
71,208
1980
71.253
71.398
72.212
1981
73.089
74.123
75.333
1982
77.044
79.112
81.456
1983
83.674
85.948
88.352
1984
90.891
93.453
96.087

JAN

26.52
26.758
27.744
28.777

29.58
29.849
30.961
32.115

33.01
33.312
34.553
35.841

36.80
37.126
38.471
39.880

41.02
41.413
42.865
44,340

45.49
45.889
47.672
50.042

51.91
52.552
55.213

57.780°

59.89
60.583
83.277
65.520

86.71
67.051
68.253
69.210

70.02
70.330

71.080.

71.233

71.25
71.242
71.604

72.417

73.09
73.333
74.407
75.662

77.04
77.536
79.872
82.087

83.67
84.231
86.537
88.973

90.89
91.525
04.105
96.753

FEB

26.76
27.000
27.998
29.041

29.85
30.123
31.246
32.410

33.31
33.618
34.8711
36.157

37.13
37.4568
38.817
40,258

41.41
41.805
43.227
44.720

45.89
46.289
48.252
50.656

52.55
53.203
55.777
58.489

60.58
61.268
83.931
65.997

67.05
67.373
68.515
69.410

70.33
70.639
71.131
71.249

71.24
71.222
71.810
72.631

73.33
73.586
74.701
76.107

77.54
78.045
80.248
82.613

84.23
84.795
87.134
89.604

91.52
92.163
94.761
97.420

ek,

MAR

27.00
27.245
28.255
29.308

30.12
30.400
31.533
32.708

33.62
33.927
35.101
36.476

37.46
37.790
39.167
40.639

41.81
42.154
43.594
45.105

46.29
46.745
48.840
51.279

53.20
53.863
56.346
59.193

61.27

61,945

84.575
66.362

67.37
67.681
68.763
69.718

70.64
70.950
71.174
71.255

71.22
71.193
72.016
72.855

73.59
73.850
75.008
76.568

78.04
78.570
80.843
83.142

84.80
85.368
87.738
90.243

92.16
92.808
95.422
98.087

APR

217.

30.

33.

37.

42.

46.

53.

61.

67.

70.

7.

73.

78.

85.

92.

COMPUTED FINAL TREND
JUNE

25

93

79

75

95

63

95

85

57

37

81

MAY
27.

30.

34.

38.

42.

47,

54.

62.

67.

LT1.

7.

74.

79.

85.

93.

49

68

24

51

21

53

62

97

02

40

12

1

45

217.
30.
34.
38.
42.
47.
"55.
63.
68.
71.
1.
74.
79.
86.

94.

12

74

96

55

67

21

28

60

41

67

594249 4.
672219 4.

513316 4.
596721 4.
674691 4.

789077 4.
863418 4.
937758 4.

31.
34.
38.
43.
43.
55.
83.
68.
1.
7.
74.
80.
87.

94.

0.00637

JuLy
28.

00

25

87

82

25

93

52

81

70

25

76

AUG
28.

31.

35.

39.

43.

48.

56.

64.

68.

7.

72.

75.

80.

87.

95.

26

53

19

59

84

35

58

76

02

01

84

74

42

10.00640

SEPT

28.

31.

35.

39.

43.

49.

57.

65.

68.

71.

72.

5.

81.

88.

96.

51

52

96

44

05

99

21

21

33

35

09

oCcT
28.78

32.12

35.84

39.88

44.34

50.04

57.78

65.52

69.21

71.23

72.42

75.66

82.09

88.97

96.75

0.00247

NOV
29.04

32.41

36.18

»40.26

44.72
50.66
58.49
66.00
69.41
71.25
72.83
76.11
82.61
89.60

97.42

601199 4.607656 4.614112 4.620568 4.627025
678676 4.0685132 4.691588 4.698045 4.704501

520267 4.527217 4.534167 4.541118 4.548068
603671 4.610127 4.616584 4.623040 4.629497
681148 4.687604 4.694060 4.700517 4.706973

795272 4.801467 4.807662 4.813857 4.820052
869613 4.875808 4.882003 4.883198 4.894393
943954 4.950149 4.956344 4.962539 4.968734

DEC
29.31

32.71
36.48
40.64
45.11
51.28
59.19
66.36
69.72
71.26
72;35
76.57
83.14
90.24

98.09



1985
98.755

101.430

104.108

133.918
137.277
140.721
1990

144.251
147.881

®

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978.
1979
1980
1981
1982
1983
1984
1985
1986
1087
1988
1989
1990

®

YEAR
1970
97.611

99.673.

100.602
1971
100.690
102.437

99.307
1972
97.718
96.345
98.737
1973
101.929
100.325
103.115
1974
105.018
105.202
100. 354
1975
99. 329
97.547
97.732
1978
98.606
99.462
102.041

98.75
99.423
102.099
104.783
106.83
107.523
110.338
113.207
115.38
116.112
119.050
122,037
124.33
125.098
128.238
131.453
133.92
134.750
138.130
141.595
144.25
145.148
148.805

A7)

JAN

DR
NN NO= OO NOO N ON DD

NN ORXIWOUD
SNSRI TR EI

ofy

3

JAN
97.61
98.304
99.407
100.304
100.69
101.324
102.038
97.418
97.72
95.211
97.493
99.135
101.93
101.585
100.052
104.557
105.02
105.280
104.958
97.815
99.33
99.977
06.517
98.371
98.61
99.495
99.794

100.491

99.42 100.09 100.76
100.091 100.760
102.769 103.439
105.461 106.144

107.52  108.22 108.92
108.220 108.921
111.050 111.767
113.930 114.6855

116.11 118.84 117.58
116.843 117.577
119.790 120.534
122.795 123.558

125.10 125.88 126.66
125.875 126.657
129.033 129.834
132.269 133.091

134.75 135.59 136.43
135.587 136.430
138.988 139.852
142.475 143.360

145.15 146.05 146.96
146.052 146.963

Y adskE  gleolth

PERCENT CHANGE 1IN
FEB HAR APR

11.4 11.4 11.4

11.6 11.6 11.6

11.6 11.6 11.8

11.2 11.2 11.3

12.0 12.0 10.5

10.9 11.0 12.5

15.9 15.9 18.0

14.8 14.4 14.1

6.2 5.9 5.6

5.4 5.4 5.4

-0.2 -0.3 -0.5

4.1 4.2 4.4

7.9 8.2 8.4

8.3 8.3 8.4

8.7 8.7 8.7

8.4 8.4 8.3

8.1 8.1 8.1

7.9 7.8 7.8

7.7 7.7 7.7

1.7 7.7 7.7

7.7 7.7 7.7

101.43

109.63

118.31

127.44

137.28

147.88

HAY

oo\lsioo—‘uﬂ'cvammwwoooc\ crtLwoaon

=~ =3~ ~J 00 Co 00 0o 00 m s N

102.10

110.34

119.05

128.24

138.13

148.81

JUNE

PUNNNHNNCT O YINOO NSO AW U

=~ =3~ ~J 00 00 0000 00w

@A FA (cycle ) o Foloh

FEB
98.30
98.759
99.824
100.224
101.32
101.730
101.388
98.627
95.21
95.269
98.142
100.269
101.59
100.602
100.178
104,898
105.28
105.881
105.311
97.349
99.98
99.346
96.445
98.623
99.49
100.825
101.302
99.853

102.77

111.05

119.79

129.03

138.99

FINAL TREND, ANNUAL

NN NN OONOYIHORRWRIRG

=3 ~J 00000000 WO

103.44

111.77

120.53

129.83

139.85

RATE

NNNO=SNJWOUTIL0ODNI IR

~~3-~3000000C0 O LTW

TIME SERIES DATA OF THE RATIO TO FINAL TREND

MAR
98.76
99.698
100.221
100.572
101.73
102.263
100. 358
97.424
95.27
95.537
98.399
101.362
100.60
100.409
101.373
104.553
105.88
105.281
103.060
98.709
99.35
08.493
96.583
'98.027
100.62
100.312
102.482
99.074

APR
99.70

102.26

95.54

100. 41

105.28

98.49

100.31

MAY
99.67

102. 44

96.34

100.32

105.20

97.55

99.46

JUNE
99.41

102.04

97.49

100.05

104.96

96.52

99.79

_M—

JULY
99.82

101.39

98.14

100.18

105.31

96.45

101.30

AUG
100.22

100.36

98. 40

101.37

103.06

96.58

102.48

104.11

112.49

121.28

130.64

140.72

=~ ~J~JO0 000000 WL OO

SEPT
100.60

99.31

98.74

103.11

100.35

97.13

102.04

NN O s =3 =] U G Tt et e = D s DD

104.78

113.21

122.04

131.45

141.60

oCcT

b
[ garyan

—
O

-
.

. —
NN OINWOWOR

P o e e e e e e e o e e e »
NN NO RN VDT st =] I DD

oCT
100.30

97.42

99.14

104.56

97.82

98.37

100.49

105.48

113.93

122.79

132.27

142.47

NNNO =R OWRWUI 0000 00O I

I~ ~1~J000000 00 ~JWW OO

NOV
100.22

98.63

100.27

104.90

97.35

98.62

99.85

©106.14

114.68

123.56

133.09

143.36

NN OO OO0 i OO0 PO ID

NN NP RN VWOTD

DEC
100.57

97.42

101.36

104.55

98.71

98.03

99.07



1977
98.051
96.042
97.032

1978
99.714
103.018
105.440
1979
106.613
104.719
102.470
1980
100.580
99.141
96.993
1981
98.920
101.798
102.068
1982
99.652
97.403
96.625
1983
98.742
99.157
102.008
1984
102.252
103.080
102250
1985
99.859
97.898
 96.535
1986
97.611
100.133
101.180
1987
101.156
104.557
100.143
1988
104.745
100.173
101.862
1989
98.870
94.422
96.673
1990
94.660
94.493

©

98.05
97.144
97.776
98.339

99.71

100.603

103.688

105.863
106.61

108.690

104.080

102,036
100.58

100. 484
97.923
96.763

98.92
99.150
102.796
102.431
99.65
99.302
97.355
96.758

98.74

98.716
100.158
102.002

102.25
103. 447
103.019
102.035

99.86

98.989

97.372

96.653

97.61

98.491
100.959
101.299

101.18
102.226
105.589

99.416

104.74
105.688

99.214
101.759

98.87

97.462

04.225

96.328

94.66

95.553

93.729

97.14
95.951
96.979
98.193
100.60

101.201

104.040

105.747
108.69

108.207

103.405

102.122
100.48

100.659
97.965
97.155

99.15
99.814

102.323

101.684

©799.30
98.382
97.127
97.809

98.72
98.708

100.889

101.964
103.45

104.001

102.514

100.901

98.99
98.058
97.251
96. 482

98.49
98.980

101.205

101.180
102.23

103.001

105.570

103.380
105.69

105.513

100.149

100.828

97.46
96.629
95.445
95. 285

95.55
-96.271

95.95 96.

96.577
97.871
99.496

101.20 ~ 101.

101.932
105.120
106.198

106.21  105.

105.186
102.066
100.603

100.66  100.

100.189
97.645
98.595

99.61  100.

100.709
102.535
100.771

98.38 98.

98.129
96.535
98.099

98.71  -98.

98.540
101.734
101.698

104.00  104.

104,136
103.068
101.033

98.06 98.

98.078
97.096
97.393

98.98 99.

99.660
101.056
101,138

103.00  104.

104.120
101.287
103.557

105.51  103.

103.056
101.829
100.066

96.63 94.

94.700
96.639
94.818

96.27 96.

96.652

93

13

54

06

HFANHGH (T /P)E

58

96.04 97.78
103.02 103.69
104.72  104.06

99.14 97.92
101.80  102.80

97.40 97.35

99.16  100.18
103.06  103.02

97.90 97.37
100.13  100.96
104.56  105.59
100.17 99.21

94.42 94.23

94.49 93.73
vERd o,

96.98

104.04

103.41

97.96

102.32

97.13

100.89

102.51

97.25

101.20

100.15

95.45

97.

105.

102.

97.

102.

96.

101.

103.

97.

101.

101.

101.

96.

87

07

65

54

53

73

07

06

29

83

64

FINAL TURNING POINTS OF THE RATIO TO FINAL TREND

TROUGHS
YEAR M VALUE
1972 2 95.21
1975 7 96.45
1977 3 95.95
1980 10 96.76
1982 8 96.53
1985 11 96.48

PEAKS
YEAR

1971
1974
1976
1979
1981
1984
1988

L]

[ C I~ U - T - - VC R |

97.03
105.44
10247

96.99

- 102.07

96.63
102.01
102.25
.96.54
101.18
100.14
10i.86

96.67

VALUE

102.44
105.88
102.48
106.69
102.380
104.14
105.69

98.

105.

102.

96.

102.

96.

102.

102.

96.

101.

99.

101

96.

34

86

76

00

.76

33

98.
4105.
102.
97.
101.
97.
101.
100.
96.
d01.
103.
100.

95.

75

68

61

96

90

48

38

83

28

99.
106.
100.

98.
100.

9?.
101.
101.

97.
101.

103.

100.

94.

20

60

59

”

10 -

39

14

56

07

82



® #F «PASA(@)E F6.12 A ZA=d Aoy
COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
8.0.A CYCLE IF 6.1 CI (ADDED)
YEAR JAN FEB NAR APR HAY JUN JuL AUG SEP ocT NoV DEC
1970 97.6 98.3 98.8 99.7 99.7 99.4 99.8  100.2  100.6  100.3  100.2  100.8
1971 100.7  101.3 . 101.7 102.3  102.4 102.0 101.4  100.4 99.3 97.4 98.6 97.4
1972 97.7 95.2 95.3 95.5 96.3 97.5 98.1 98.4 98.7 99.1  100.3  101.4
1973 101.9  101.6  100.6 - 100.4  100.3  100.1  100.2  101.4  103.1 104.6  104.9  104.8
1974 105.0  105.3  105.¢  105.3  105.2 . 105.0  105.3  103.1  100.4 97.8 97.3 98.7
1875 99.3  100.0 99.3 98.5  91.5 96.5 96.4 96.6 97.7 98.4 98.6 98.0
1076 98.6 99.5 100.86  100.3 99.5 99.8  101.3  102.5  102.0 - 100.5 99.9 99.1
1977 98.1 97.1 96.0-  96.8 96.0 97.8 97.0 97.9 97.0 98.3 98.2 99.5
1978 990.7 100.6  101.2 101.9  103.0  103.7 104.0  105.1  105.4 105.9  105.7  106.2
1979 108:6  106.7  106.2  105.2°  104.7  104.1  103.4  102.1  102.5 102.0  102.1  100.8
1980 100.6  100.5  100.7  100.2 99.1 97.9 98.0 97.6 97.0 96.8 97.2 98.6
1981 98.9 99.2 90.6  100.7 101.8  102.8  102.3 102.5 102.1  102.4 101.7  100.8
1982 99.7 99.3 98.4 98.1 97.4 97.4 97.1 96.5 96.6 96.8 97.6 98.1
1083 98.7 98.7 98.7 98.5 99.2  100.2  100.9  101.7  102.0  102.0  102.0  101.7
1984 102.3  103.4  104.0  104.1  103.1  103.0  102.5 103.1  102.3  102.0 100.9  101.0
1085 99.9 99.0 98.1 98.1 97.9 97.4 97.3 97.1 96.5 96.7 96.5 97.4
1086 97.6 98.5 99.0 99.7 100.1  101.0  101.2 101.1  101.2 101.3 101.2  101.1
1987 101.2  102.2  103.0  104.1  104.6 105.6  105.6  101.3  100.1 99.4  103.4  103.6
1988 104.7 105.7 105.5 103.1 100.2 99.2 100.1 101.8 101.9 101.8 100.8 100.1
1089 . 98.9 97.5 96.6 94.7 94.4 94.2 95.4 96.6 96.7 96.3 95.3 94.8
1990 94.7 95.6 96.3 96.7 94.5 93.7 ssssss 2%
(3) WRAME (YE A1H--32F)
@~@®+= original PAT ¢} Fd3
® W RS 3FW FW a3 FAX AEFAYS deha
PHASE: FROM YEAR M TO YEAR M AVG. ANTILOG TRIPLETS AVG. MIDPOINTS : YEAR , M-
1 1970 1 1971 5 28.58
2 1971 5 1972 3 31.73 32.47 1971 10
3 1972 3 1974 3 37.76 37.77 1973 3
4 1974 3 1975 6 44.95 44.33 1974 10
5 1975 6 1976 8 51.34 51.29 1976 1
8 1976 8 1977 3 58.45 58.72 1976 11
7 1977 3 1979 2 87.47 65.80 1978 2
8 1979 2 1980 10 72.22 70.84 1979 12
. 9 1980 10 1981 6 72.95 74.07 1981 2
10 1981 6 1982 8 77.12 78.73 1982 1
11 1982 8 1984 4 86.72 87.10 1983 6
12 1984 4 1985 11 98.79 99.97 1085 1
13 1985 11 - 1988 2 116.63 114.74 1986 12
14 1088 2 1089 6 131.10
1ST PHASE LAST PHASE  MIDPOINT SLOPE ¥TD. SLOPE LEVEL ADJMT.
7 171 5 72 374 3 71 10 0.00933 0.00936
0.00915 .
3.253664 3.262812 3.271959 3.281107 3.290255 3.299402 3.308550 3.317698 3.326845 3.335993 3.345140 3.354288
3.363436 3.372583 3.381731 3.390879 3.400026 3.409174 3.418322 3.427469 3.436617 3.445765 3.454912 3.484060
3.473207 3.482355 3.491503 3.500850 3,509798 3.518946 3.528093 3.537241 3.546389 3.555536 3.564684 3.573832
3.582979 3.592127 3.601274
0.01761
3.271276 3.280424 3.289572 3.298719 3.307867 3.317015 3.326162 3.335310 3.344458 3.353605 3.362753 3.371901
3.381048 3.390196 3.399343 3.408491 3.417639 3.4267806 3.435934 3.445082 3.454229 3.463377 3.472525 3.481672
3.490820 3.499968 3.509115 3.518263 3.527411 3.536558 3.545706 3.554853 3.564001 3.573149 3.582296 3.591444
3.600592 3.609739 3.618887
71 572 3 74 37 6 73 3 0.00952 0.00946
0.00943
3.271276 3.280424 3.289572 3.298719 3.307867 3.317015 3.326162 3.335310 3.344458 3.353605 3.362753 3.371901
3.381048 3.390196 3.399343 3.408491 3.417639 3.426786 3.435934 3.445082 3.454229 3.463377 3.472525 3.481672
3.490820 3.499968 3.509115 3.518263 3.527411 3.536558 3.545706 3.554853 3.564001 3.573149 3.582296 3.591444
3.600592 3.609739 3.618887 3.628320 3.637753 3.647185 3.656618 3.666051 3.675484 3.684916 3.694349 3.703782
3.713215 3.722648 3.732080 3.741513 3.750946 3.760379 3.769812 3.779244 0105
0.01054
3.281815 3.290962 3.300110 3.309258 3.318405 3.327553 3.336700 3.345848 3.354996 3.364143 3.373291 3.382439
3.391586 3.400734 3.400882 3.410029 3.428177 3.437325 3.446472 3.455620 3.464767 3.473915 3.483063 3.4982210
3.501358 3.510506 3.519653 3.528801 3.537949 3.547096 3.556244 3.565392 3.574539 3.583687 3.592834 3.601982
3.611130 3.620277 3.629425 3.638858 3.648291 3.657723 3.667156 3.676589 3.686022 3.695455 3.704887 3.714320
-3.723753 3.733188 3.742619 3.752051 3.761484 3.770917 3.780350 3.789783
72 374 3 75 676 8 74 10 g.ggggg 0.00902
3.638858 3.648291 3.657723 3.667156 3.676589 3.686022 3.695455 3.704887 3.714320 3.723753 3.733186 3.742619
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W W W (X

- F N Rt} - D o LW - W

-— o

-_an - o

E -
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. 808327

.634016
.747210
.863485

. 794759
912576
.033750

. 780952
.898769
.019943

.928559
.050405
. 140422

955427
.077272
.167290

.094687
.181810
.240210

. 127986
.215110
. 273509

.234018
. 286673
327227

.216008
.268062
.309210

. 289089
.323593
.371435

. 249708
.284212
.332054

. 297195
.349483
. 424043

.293742
.346030
. 420589

356770
. 433353
515621

.372844
.449428
531695

469142
552547
.633481
710958

LATI014
.555018
035953
. 713429

L751314
818548
.885782
.953016

3.
3.
4.

3.
3.
4.

3.
4.
4.

]

oo e

X

4.
4.
4.

A
4.
a.

L X

4.
4.
4.

oot e

804577
922304
043903

790771
908587
030097

938713
080558
147682

.965581
.087426
. 174550

101947
-189071
244597

.135246
.222370
.277807

.238406
.291080
.330102

.220396
.273050
.312092

.291965
.3264608
.375793

252584

287087-4.

336411

301553
353841
430425

.298100
. 350388
. 426971

363152
430735
522572

.379226
.455810
.538646

. 476092
.559497
.639937
LT17414

478504
.561969
.642409
. 710886

.756917
.824151
.891385
.958019

LR X

.762520 4.
.829754 4.
.890088 4.
964222 4.069825 4.

74 375

3.814395 3.824213
3.932212 3.942366
4.054057 4.004211

3.800589 3.810407

3.9184068 3.928559

4.040251 4.050405
75 6176

3.9488067 3.959021
4.067819 4.075079
154943 4.162203

4.

3.975735 3.085888

4.094687 4.101947

4.181810 4.189071
7% 877

109207 4.
196331 4.
248985 4.

142507 4.
229630 4.
282285 4.

”

[ ] X 00 2 7 XY R LW

116467
200719
253373

149767

234018

2806673
379

4.
4.
4.
4.
4.
4.

4,
4.
4.

242794 4.
205448 4.
332977 4.

247182
299836
335853

4.
4.
4.

224784 4.
277438 4.
314967 4.

79

294840 4.

329344 4.
380150 4.

220172
281826
317842

4.
4.
4.

297715
332219
384507

255450 4.
280963 4.
-340769 4.
80

4. 258334
292838
345120

10 81

310267
366605
443189

300814
363152
439735
6 82

.305910 4.
.360223 4.
.436807 4.

.302457 4.
.356770 4.
.433353 4.

81

.369534 4.
.440117 4.
.529522 4.

375916
453008
530472

.385608 4.
.4062192 4.
.545596 4.

82

391990
409142
552547
3 84

.483043 4.
.566447 4.
.646394 4.
.723870 4.

.485515 4.
.568919 4.
.648866 4.
.728342 4.

84

489993
5733908
652850
730327

492485
575870
655322
732799

485 11
708123 4.
8356357 4.
902591 4.

o 2 e o o e

3.

3.
. 784941 3.794759 3.
.902758 3.912576 3.

.382208 4.
.460018 4.
.543423 4.

.308372 4.
.A76092 4.
.559497 4.

.496943
.580348
.659307
. 736783

.499415
.582820
.661778
. 739255

.752051 3.761484 3.770917 3.780350 3.739783 3.799601 3.
3.878145 3.887963 3.897781

3.643449 3.652882 3.662314
3.756842 3.766075 3.775508
3.873303 3.883121 3.892940

907599 3.917418 3.
671747 3.681180 3.

76 877 3 76

.834031 3.843849 3.
.952519 3.9062673 3.
.074365

820225 3.830043 3.
.038713 3.948867 3.
.0060558

77 379 2 76

.9069174 3.979328 3.
.082339 4.089600 4.
. 169463

.996042 4.006196 4.

.109207 4.1164067 4.
.198331
79 28010 78

.123728 4.130088 4.
.205107 4.200495 4.
.257701 4.2062149 4.

.157027 4.1064288 4.
238400 4.242794 4.
.2910060 4.295448 4.

80 1081 6 79

.251570 4.255958 4.
.304224 4.307099 4.
.338728 4.341003 4.

.233560 4.237947 4.
.280214 4.2890089 4.
.320718 4.323593 4.

81 082 8 81

.300591 4.303466 4.
.336576 4.340934 4.
.388865 4.393222

.261209 4.204085 4.
.297195 4.301553 4.
.340483 4.353841

82 884 4 82

.314625 4.318982 4.
.372087 4.379309 4.
. 449571

L311172 4.315529 4.
.369534 4.375916 4.
.446117

84 48511 83
388680 4.
40606969 4.
550373 4.

404754 4.
483043 4.
5606447 4.
85 11 88 2 85

4.503894 4.
4.587298 4.
4.665763 4.
4.743239

4.506306 4.
4.580770 4.
4.668235 4.
4.745711

88 280 6 86
773726 4.779328 4.
840960 4.846562 4.
908194 4.913796 4.
975428 4.981030

809419
927236

6900613

804577

022394
1

853607
972827

830861
959021

11

989482
096860

016350
123728

2

138248
213882
206537

171548

247182

299836
12

260345
309975
344479

242335

291965

326468
2

306341
345291

266960
305910

1

323339
385751

319886
382298

6

395001
473919
557323

411136

439993

573398
1

510844
594249
672219

513316
596721
674691

12
784931
852165
919399

_.87._.

3.
3.

3.
3.

3.
4.

1.
4.

F N - e S

N

4.
4.

.819237 3.
.937054

.700046 3.
814395 3.
.932212
0.01043
0.01015
8063485 3.
982981 3.

849679 3.
969174 3.

0.01064
0.00726
999636 4.
104120 4.

026504 4.
130088 4.

0.00561

0.00439
.145509 4.
.218270 4.
. 270925

.178808 4.
.251570 4.
.304224
0.00228
0.00288
.264733 4.
.312850 4.
.347354 4.

240723 4.
294840 4.
.329344 4.

0.00255

0.00436
.309216 4.
. 349048 4.

.269835 4.
.310267 4.

0.00624
0.00638
. 327097 4.
.392133 4.

.324244 4.
.388680 4.

0.00878
0.000695
401443 4.
.480869 4.
.504274 4.

.417518 4.
.4906943 4.
.580348 4.

0.00698

0.00646
.517795 4.
.601199 4.
.6780676 4.

.520207 4.
.603671 4.
.081148 4.

0.00637
.790534 4.
857768 4.
.925002 4.

829055 3.838873
709478 3.718911
824213 3.834031
0.01019
873303 3.883121
993134 4.003288

850497 3.869315
979328 3.989482

0.01082

009789 4.019943
111381 4.113641

036657 4.046811
138248 4.145509

0.00486

152769 4.160029
2220658 4.227046

186069 4.193329
255958 4.260345

0.00252

269121 4.273509
315725 4.318601
350229

251111 4,255499
297715 4.300591
332219

0.00251

312092 4.314967
354006 4.358363

272711 4.275586‘

314625 4.3189082
0.00637

332054 4.3306411
398515 4.404897

328601 4.332958
395061 4.401443

0.00678

407825 4.414207
487820 4.494770
571224 4.578175

423900 4.430282

503894 4.510844

587208 4.594249
0.00699

524745 4.531695
607656 4.614112
685132 4.691588

527217 4.534167
610127 4.616584
687604 4.694060

0.00640
796137 4.801740
8063371 4.868974

3

3

3.

3.
4.

3.
3.

4.
4.

4.
4.

4.

4

4.
4.

4.
4.

4

4.

4.
4

4.
4.

4

4.

4.
4.

o b e

4.
4.
4.

4.
4.
4.

4.
4.
4.

4.
4.
930605 4.936208 4.

.848691 3.858509

-0.00484
. 728344 3.73771717
843849 3.853667

892940 3.902758
013442 4.023598

-0.01381
879133 3.888951
999636 4.009789

030097 4.040251
125901 4.133162

0.02687
056965 4.067119
152769 4.160029

167280 4.174550
.231434 4.235822

0.03330
200589 4.207850
2064733 4.269121

277897 4.282285
321476 4.324351

-0.01801
.259887 4.264275
303466 4.306341

317842 4.320718
382720 4.367078

-0.03938
278461 4.281337
323339 4.327697

.340769 4.345126
411279 4.417661

-0.00345
337316 4.341673
407825 4.414207

.420589 4.426971
.501720 4.508671
.585125

0.01608
436664 4.443046
517795 4.524745
601199

538646 4.545596
620568 4.627025
698045 4.704501

0.00247
541118 4.548008
623040 4.629497.
700517 4.706973

807343 4.812945
874577 4.880179
941811 4.947413



@

YEAR

1971
29.577
30.679
31.823

1972
33.009
34.239
35.515

1973
36.799
38.128
39.521

1974
41.024
42.508
43.965

1975
45.495
47.207
49.436

1978
51.911
54.533
57.065

1977
59.891
62.615
65.046

1978
66.713
67.974
68.995

1979
70.022
71.019
71.208

1980
71.253
71.398
72.212

1981
73.089
74.123
75.333

1982
77.044
79.112
81.456

1983
83.674
85.948
88.352

1984
90.891
93.453
96.087

1985
98.755

101.430

104.108

1986

106.832

109.626

112.469

1087

115,263

117.993

120,875

1988

123.409

126.208

129.065

1089

131.990

134.981

138.039

HFF

JAN

28.52
26.758
27.744
28.777

29.58
29.849
30.961
32.115

33.01
33.312
34.553
35.841

36.80
37.126
38.471
39.880

41.02
41.413
42.865
44.340

45.49
45.889
47.672
50.042

51.91
52.552
55.213
57.780

59.89

60.583

63.277
65.520

66.71
67.051
68.253
69.210

70.02
70.330
71.080
71.233

71.25
71.242
71.604
72.417
"73.09
73.333
74.407
75.662

77.04
77.536
79.6872
82.087

83.67
84.231
86.537
88.973

90.89
91.525
94.105
96.753

98.75
99.423
102.099
104.783
106.83
107.523
110.336
113.173
115.26
115.952
118.664
121.353
123.41
124.103
126.915
129.791 .
131.99
132.732
135.739
138.815

A

tl

FEB
26.76
27.000
27.998
20.041
29.85
30.123
31.248
32.410
33.31
33.618
34.871
36.157
37.13
37.456
38.817
40.258
41.41
41.805
43.227
44.720
45.89
46.289
48.252
50.656
52.55
53.203
55.777
58.489
60.58
61.268
63.931
85.997
67.05
67.373
68.515
69.410
70.33
70.639
71.131
71.249
71.24
"71.222
71.810
72.831
73.33
73.586
74.701
76.107
77.54
78.045
80.248
82.613
84.23
84.795
87.134
89.604
91.52
92.163
94.761
97.420
99.42
100.091
102.769
105. 461
107.52
108.220
111.050
113.874
115.95
116.637
119.331
122.034
124.10
124.800
127.628
130.520
132.73
133.477
136.502
139.595

Yepd

NAR

27.00
27.245
28.255
29.308

30.12
30.400
31.533
32.708

33.62
33.927
35.101
36.476

37.46
37.790
39.167
40.639

41.81
42.154
43.594
45.105

46.29
46.745
48.840
51.279

53.20

o},

APR

217.

30.

33.

317.

42,

48.

53.

53.863

56.346
59.193

61.27
61.945
64.575
66.362

67.37
67.681
68.763
69.716

70.64
70.950
71.174
71.255

71.22
71.193
72.018
72.855

73.59
73.850
75.006
76.568

78.04
78.570
80.843
83.142

84.80
85.368
87.738
90.243

92.16
92.806
95.422

61.

67.

70.

71.

73.

78.

85.

92.

98.087°

100.09
100.760
103.439
106.144

108.22
108.921
111.761
114.571

116.64
117.317
120.001
122.720

124.80
125.501
128.345
131.253

133.48
134.227
137.268
140.379

100.

108.

117.

134.

25

93

79

86

68

95

85

37

81

76

92

32

23

COMPUTED FINAL TREND

MAY

27.

30.

34.

38.

42.

47,

54.

62.

67.

71.

71.

74.

79.

85.

93.

101.

109.

117.

126.

134.

19
68

24

51

21

62

97

43

99
21

98

JUNE

27.

30.

34.

38.

42.

47,

55.

63.

68.

7.

1.

4.

79.

86.

94.

102.

110.

118.

126.

'135.

74

96

55

87

67

25

08

67

34

91

74

JULY

28.

31.

34.

38.

43,

48.

55.

63.

68.

71.

71.

74.

80.

817.

04.

102.

111.

119.

127.

136.

00

25

87

82

23

78

93

81

70

76

"

05

33

50

AUG
28.26

31.53

35.19

39.17

48.84

56.35

64.58

68.76

71.17

72.02

75.01

80.84

87.74

95.42

103.44

111.76

120.00

128.34

137.27

SEPT
28.51

31.82
35.51
39.52
43.96
49.44
57.07
65.05
68.99
71.21

72.21

75.33

81.48

88.35

96.09

104.11

112.47

120.67

129.07

138.04

ocT

28.

32.

35.

39.

44,

50.

57.

65.

69.

71.

72.

75.

82.

88.

96.

104.

113.

121.

129.

138.

78

12

84

88

34

04

78

52

21

23

42

66

97

75

35

81

NOV

29.
32.
36.
40.
a4.
50.
58.
86.
89.
7.
72.
76.
82.
89.
97.

105.

113.

122.

130.

139.

04

72

00

63

60

42

87

03

59

DEC

29.

32.

36.

40.

45.

51.

59.

66.

9.

71.

72.

76.

83.

80.

98.

1086.

114.

122.

131.

140.

31

[

48

28

72

57

14

24

09

14

72

25

38



1990 141.17
141.167 141.961
144.375 145.191
FA12]
YEAR JAN
1970 11.4
1971 11.6
1972 11.6
1973 11.2
1974 12.0
1975 10.9
1978 15.8
1977 15.1
1978 6.5
1979 5.4
1980 0.0
1981 3.9
1982 7.7
- 1983 8.0
1084 9.0
1985 8.5
1986 8.1
1987 7.5
1938 7.0
1989 7.0
1990 7.0
® HF
YEAR © JAN
1970 97.61
97.611  98.304
99.673  99.407
100.602 100.304
1971 100.69
100.690 101.324
102.437 102.038
99.307 97.416
1972 97.72
97.718  95.211
96.345 97.493
98.737 99.135
1973 101.93
101.929 101.585
100.325 100.052
103.115 104.557
1974 105.02
105.018 105.280
105.202 104.958
100.354 97.815
1975 99.33
99.329 99.977
97.547  96.517
97.732 98.371
1976 98.61
08.606  99.495
09.462 99.794
102.041 100.491
1977 98.05
98.051 97.144
96.042  97.776
97.032 98.339
1978 99.71
99.714 100.603
- 103.018 103.688
105.440 105.863
1979 106.61
1068.613 106.690
104.719 104.060
102.470 102.038
1980 100.58
100.580 100.484
99.141 97.923
96.993 96,763
1981 98.92
98.920 99.150

141.96  142.76  143.56 144.37 145.19
142.760 143.565 ’

dAFGd Wsg goloh
"PERCENT CHANGE IN FINAL TREND, ANNUAL RATE
FEB HAR APR MAY JUNE Juy AUG

1.4  11.4 114 11,5  11.5  11.5  11.6
1.6  11.6  11.6  11.6  11.6  11.6  11.6
1.6  11.6  11.6  11.6  11.6  11.8  11.6
1.2 1.2 1.3 1.3 1.3 1.3 11.4
120  12.0  10.5  10.5  10.6  10.6  10.7
0.9  11.0 12,5  12.5 12.5  15.8  15.6
159 159  16.0  16.0  16.0  13.0  13.0
14.8 144 141  13.8  13.5  13.1  12.8
6.2 5.9 5.6 5.3 5.0 4.7 4.4
5.4 5.4 5.4 1.2 1.0 0.9 0.7
-0.2  -0.3  -0.5 3.5 3.5 3.5 3.5
4.1 4.2 4.4 4.5 4.7 4.8 5.0
7.9 8.2 8.4 8.8 8.8 9.0 9.3
8.3 8.3 8.4 8.5 8.5 8.8 8.7
8.7 8.7 8.7 8.7 8.7 8.7 8.7
8.4 8.4 8.3 8.3 8.2 8.2 8.1
8.1 8.1 8.1 8.1 8.1 8.1 8.0
7.4 7.3 7.2 7.1 7.0 7.0 7.0
7.0 7.0 7.0 7.0 7.0 7.0 7.0
7.0 7.0 7.0 7.0 7.0 1.0 7.0
7.0 7.0 7.0 7.0 7.0

Tc@AFA (cycle ) o grolo},

TIME SERIES DATA OF THE RATIO TO FINAL TREND

FEB HAR APR MAY JUNE JULY AUG
98.30 08.76 99.70 99.67 99.41 99.82 100.22
08.759  99.698
99.824 100.221
100.224 100.572
101.32  101.73 102.26 102.44 102.04 101.39 100.36
101.730 102.263
101.388 100.358
08.627 97.424
95.21 95.27 95.54 96.34 97.49 98.14 98.40
95.260 95.537
08.142  98.399
100.269 101.362 -
101.59  100.60 100.41 .100.32 100.05 100.18 101.37
100.602 100.409
100.178 101.373
104.898 104.553
105.28 105.88 105.28 105.20 104.96 105.31 103.06
105.881 105.281
105.311 103.080
97.349 98.709
99.98 99.35 98.49 97.55 96.52 96.45 96.58
99.346  98.493
96.445  96.583
98.623  98.027
99.49  100.62 100.31 99.46 99.79 101.30 102.48
100.625 100.312
101.302 102.482
99.853 99.074
97.14 95.95 96.58 96.04 97.78 96.98 97.87
95.951 96.577
96.979  97.871
08.193  99.496
100.60  101.20 101.93 103.02 103.60 104.04 105.12

-101.201 101.932

104.040 105.120
105.747 106.198
106.69  106.21 105.19 104.72 104.06 103.41 102.07
'106.207 105.186
103.405 102.066
102.122 100.603
100.48  100.66 100.19 99.14 97.92 97.98 97.65
100.659 100.189
97.985 97.645
97.155  98.595
99.15 99.61 100.71 101.80 102.80 102.32 102.54
99.614 100.709

COOCO NNVttt ] ISP

NN JOO 00 ONLO O

SEPT
100.60

99.31

98.74

103.11

100.35

97.73

102.04

97.03

105.44

102.47

96.99

102.07

OO =N ERD =y IR

NN NN RONLWOW O

0CT
100.30

97.42
99.14
104.56
97.82
98.37
100. 49
08.34
105.86
102.04
96.76

102.43

© e e e e e e
COOVI NN OLWRWN 000 OO =DR

N3 ~J~J3000000 00 O WO

NOV
100.22

98.63

100.27 °

104.90

97.35

98.62
99.85
98.19
'105.75
102.12
97.16

101.68

COONA=HUNMOOUTINR =000 RO

NN~ 00O IWOUTD
e e e s e e e e e e e

DEC
100.57
97.42
101.36
104,55
93.71
98.03
99.07
99.50
106.20
100.60

98.59

100.77



101.796
102.068
1982
99.652
97.403
96.625
1983
98.742
99.157
102.008
1984
102.252
103.060
102.250
1985
99.859
97.898
96.535
1986
97.611
100.133
101.195
1987
101.260
104.840
100.648
1988
105.522
101.158
103.108
1989
100.314
96.028
98.551
1990
96.728
96.788

102.796
102.431

99.65
99.302
97.355
96.758

98.74
08.716
100.158
102.002
102.25
103. 447
103.019
102.035

99.86
08.989
97.372
96.653

97.681
.98.491
100.959
101.329
101.26
102.367
105.932
99.976
105.52
106.536
100.247
103.062
100.31
08.944
95.885
98.257

98.73
97.698
96.062

102.323
101.684
99.30
98.382
97.127
97.609
98.72
98.708
100.889
101.964
103.45
104,001
102.514
100,901

08.156
97.184
97.251

97.70
98.401

102.535
100.771
98.38
98.129
96.535
98.099
98.71
98.540
101.734
101.698
104.00
104.136
103.068
101.033
98.06
98.078
97.096
97.393
98.98

99.660 -

101.061
101.213
103.18
104,351
101.737
104.264
106. 42
104,005
103.011

101.467

98.16
96.254
08.458
96.832

98.49
98.940

98.13

98.54

104.14

98.08

99.66

104.35

104.01

96.25

98.94

97.40

99.16

103.06

97.90

100.13

104.84

101.16

96.03

96.79

97.35

100.16

103.02

97.37

100.96

105.93

100.25

96.06

AARBH (T /P ) uUehdch

97.13

100.89

102.51

97.25

101.20

101.25

97.18

96.

101.

103.

97.

101.

101.

103.

98.

53 96.63
73 102.01
07 102.25
10 96.54
06  101.19
74 100.85
01 103.11
46 98.55

" FINAL TURNING POINTS OF THE RATIO TO FINAL TREND

TROUGHS

YEAR ~ M VALUE

1972 2 95.21
1976 7 96.45
1977 3 95.95
1980 10 96.76
1982 8 96.53
1985 11 96.48
1989 6 95.89

PEAKS

YEAR

1971
1974
1976
1979
1981
1984
1988

N & BN o WO

VALUE

102.44
105.88
102.48
108.69
102.80
104.14
106.54

96.76

102.00
102.04

96.65
101.3?

99.98

103.06

98.26

97.61

101.96

100.90

96.48

101.23

104.02

102.18

97.25

98.10

101.70

101.03

97.39

101.21

104.26

101.47

96.83



@ HF

cHFA (@) &

F6.12 AZHESF

COMPOSITE INDEX OF ROUGHLY COINCIDENT INDICATORS
8.0.A CYCLE IF 6.1 CI (ADDED)

YEAR
1970
1971
1972
1973
1974
1975
1976
1977
1978
1979
1980
1981
1982
1983
1984
1985
1986
1987
1988
1989
1990

@) uRAE (QAAH A, dANE
ol Azel

JAN
97.6
100.7
97.7
101.9
105.0
99.3
98.68
98.1
99.7
106.6
100.6
98.9
99.7
98.7
102.3
99.9
97.8
101.3
105.5
100.3
96.7

FEB
98.3
101.3
95.2
101.6
105.3
100.0
99.5
97.1
100.8
108.7
100.5
99.2
99.3
98.7
103.4
99.0
98.5
102.4
108.5
98.9
97.7

HAR
98.8
101.7
95.3
100.8
105.9
99.3
100.6
96.0
101.2
108.2
100.7
99.6
98.4
98.7
104.0
98.1
99.0
103.2
106.4
98.2
98.5

APR
99.7
102.3
95.5
100.4
105.3
98.5

100.3

96.8
101.9
105.2
100.2
100.7

98.1

98.5
104.1

98.1

99.7
104.4
104.0

96.3

98.9

JUN JuL
99.4 99.8
102.0 101.4
97.5 98.1
100.1 100.2
105.0 105.3
96.5 96.4
99.8 101.3
97.8 97.0
103.7 104.0
104.1 103.4
97.9 98.0
102.8 102.3.
97.4 97.1
100.2 100.9
103.0 102.5
97.4 97.3
101.0 101.2
105.9 106.0
100.2 101.3
95.9 97.2

06.1

4 sto] o},
AUG SEP
100.2 100.8
100.4 99.3
98.4 98.7
101.4 103.1.
103.1 100.4
96.6 97.7
102.5 102.0
97.9 97.0
105.1 105.4
102.1 102.5
97.0 97.0
102.5 102.1
96.5 96.6
101.7 102.0
103.1 102.3
97.1 96.5
101.1 101.2
101.7 100.6
103.0 103.1
98.5 98.6

shsassan

ocT
100.3
97.4
99.1
104.6
97.8
98.4
100.5
98.3
105.9
102.0
96.8
102.4
96.8
102.0
102.0
96.7
101.3
100.0
103.1
98.3

Asssans

NOV
100.2
98.6
100.3
104.9
97.3
98.8
99.9
98.2
105.7
102.1
97.2
101.7
97.6
102.0
100.9

101.2
104.0
102.2

97.3

DEC
100.8
97.4
101.4
104.6
98.7
98.0
99.1
99.5
108.2

100.6

98.6
100.8

98.1
101.7
101.0

97.4
101.2
10403
1015

96.8

90d 4 ¥ 7A =
; output & (3)e] A} HlxIY HF
Hell dalgre ZAEES ASIsz g,

g

MEAN
99.6°
100.4
97.8
102.0
102.9
98.1
100.3
97.5
103.5
103.8
98.7
101.2
97.7
100.4
102.6

97.6 -

100.3
103.2
103.2
97.7
97.5

49 )
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A3 =2y H4A
A1d AAFAEE

dPs = AA ARG EAE ZAEIH JHARE YoEd ZF AN F9ES

ZA g
( START )

EDIT

YES

= ‘COMA’ or = ‘COMC’

COMTC
|

.= ‘COMA’ and MTYPE=2

~of

toMTC
|

= ‘COMB’ or= ‘DIFB’

CoMP — ‘
<
. CIOFC
|
= ‘DIFA’or = ‘DIFB’or = ‘DIFC’
COMP/ j'
= CDIFF
END

. _92_..



A2d R==23%Y ( Subprogram ) A9

1. EDIT(JCHECK)

1) 71 T:d¥HEe AREL YolEo optiond wa zA g

@ Fo ¥59 A4
@D JCHECK : JCHECK ¢] gzlo] 1o]® A4 EDIT routineg 3, ojUd Fg
@ XODAT(400) : ¥F =xA data

(3) CALL BY :méin program

CALLS : CONVYM, RITE Q1, RITE 04, REBASE, COLLEC, PATSUB

@ N

7 3
OPTION

READ
MEA E

option

YES
|
NO JCHECK = 9
READ
raw data RETURN
YES
IPRT=3 ¥
‘ WRITE
raw data
]
YES
REBASE
|
YES
v IFD1x1 1
NO READ
. deflator
)




TFDERE | >
NO

‘COMC’ or = ‘DIFC’

COMPP

YES -

READ
prior
factor

TR
seasonal
factor

YES
IFD(4)= 1
NO
IFD(5)_Z_1/ YES
» NO
COLLEC

PAT2=9 YES

PATSUB

RETURN

V]

END



2. COLLEC (KCOM, L1, L2)

1)
(2)

3)

4)

71 5:9%8" AR89 A datasg ¥ X FAHY
F8 W4 A @O KCOM: data YPHEA
® L1,L2 :g98xs ARY 2 F&8d (1970.1=1)
® XXODAT(KCOM,J):KCOM#HA g jwHx data g

CALL BY : EDIT

CALLS : *%% %%

NEg=

(errer )

<Z}% OPI‘ION'>

A 8 3 3F

C RETURN )

i

< END

3. INVOK ( KCOM, LFDA, LEDA)

1)
(2)

3

4)

71 %¥:3¥g datag M=z B

Fgo W4y A @D KCOM: data FEEA
® XDAT : A% data

CALL BY : COMTC, CDIFF, CIOFC

CALLS : CONVYM

N



C START )

A

< Z}£ option >

i

AAHE datas
invoke

( RETURN >
=)

4. COMTC

W 7 S:9¥® AsSzwE TCY CIE 45
(2 F8 Wy sid: @© XDAT (400) : /08 A=
® PCHG (400) :7§® A=el z¥se
TOTAL(400) : &€ WA HAs&
STAND(400) : 2%® WH# wWse

®
@
® CI  (400) : RAW CI
®

JCOUNT cMERESY AA] A FEe] PAT  AARA]
count
@ MCOMTC : TC9 CI 92 dE2Z CI AAM] count

(3) CALL BY : main program
CALLS : INVOK, RITE (Ql, MOVE]l, REBASE, GTREND, GTRENM, PATSUB, NEWJPN,
CONTRI

@4) N



START

Do 200

ii=1,NID

INVOK

MOVE

YES

YES

NEWJPN

MTYPE 21

AN




1

PATSUB

PATSUB

|

CONTRI

|
RETURN

END




5. NEWJPN (XDATA, MS, LEDAC, KFDAN, KEDAN; KC, NY1)

M 71 S:dAMste &e olgskd olFH EEWaA HEs WHoz CIE A4
gtk
@ F8 W+w SO 2(400) : WA 718 Ase
@ v(00):zt 2g¥e, BEY ANes Wi vzY @
ushe
® RV(400): S8 T M =AY M- 3R FA29AY
(8) CALL BY : COMTC

CALLS : RITE 01, RITE 04, REBASE, PATSUB

4 ==

Fgdste e

a§E CI &

YES

NPAT] =1

PATSUB “
I I

—-99—



Y

FA 249 $99ste
< AH3lq CI A&

¢ ‘ )
(e )

CONTRI (STDFT)

1) 71 T :FFAF g 4 NEAA RS JAdxEE Al
(2) 8 WFy. 3jd : © STDSUM(20,400) : 2+ 7WEXES dhYAs&

@ TRIB(20,5) :Z} 7]d=

(3) CALL BY: coMTC
CALLS : *% %% %

@) NE=

Wy g
T A

!

7l & A A

1

RETURN

t

E N D




7. CIOFC

(1) 71%: C valueo] 2§ CIAZE @ Cof 2]g DI ZFAA o]&E Input data
24 |
20 Fa¥sy M :© CDAT(660) : PATo|A AL C value
.' @ STAND (400) : %% FH =t
® CI(400) : %" C value
@ STANDI(400) : GNP 2 #A|Atdg Trend
® TOCI(400) : C9] CI

(3) CALL BY : MAIN Program

CALLS : INVOK, PATSUB, RITE(Q1, CONVYM, REBASE

(rraer )

@) NEx

AR FARLE
i

2%y FHFAS
!

c,T @ A=

!

ce CcI A =




8. GTREND (STAND , ARRAY,XCI) .

1) 715 :Y"d A8=2FE GNP trend§ {3l GNP AHAEE gt

(2 F9w¥ss 4 : @®© STAND(400) : & #¥3sl& (raw CI)

(3)

4)

)
®
@
®

CALL BY : COMTC

ARRAY(400) : Raw CI
XCI(400) : GNP trend 2 =AY CI
GOOT1,GOOT2 : YA E GNP A

R1,R2 : |3 x o2 AHAsE raw CIe] trend ZAX

CALLS : RITE(Q], RITEQ2, REBASE,RITE( 4

M=

START

R I A &

l

7td 3 &
XCI (400) A A

YES

NGNP=2

a2

~-H
r_\'l_,-
M

(o

Qo

NO

RITEOQ?2

l

RETURN

!

E N D
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9. CDIFF

M 7 5:4989& ARE=¥H 2% DIg NBwo

(2 F8 w49 sS4: @ CH (400) : MD F7&
@ TOTAL(400): ¥ Score
@ CDI (400) : 2% DI A%

(3) CALL BY : main program
CALLS : INVOK, RITE 0], REBASE

4) M=

( START )

743 4

o

INVOK

SCORE 7] A}

7}% DI A

REBASE

RETURN

10. REBASE (BDATA,NF, NE, NY)

1) 71 $:948989¢ A8E “J|2dE=100.0"02 ZAH3}
2 F8 Wiy sjd: O BDATA(400) : 948 2 Z¥xiz

=

—103—



@ NF,NE : 28 A1z 2 &3
® NY :g¥old=12, E7E=14
@ LBASE :7|2dx
(3 CALL BY :ofg 4
CALLS : * * * % %

4) M=

START

11. CONVYM (IFYR,IFMO, IEYR, IEYR, IEMO,NA,LA)

1) 7l1s:949=2 %1“ 717+ 1970.1=1=2 &t npEr

(20 8 ¥W4™ sM:@® IFYR,IFMO,IEYR,IEMO :qlgzls d¥€73
® NA,LA :A1Z 8 F54 (239 @)

(3) Mg=

START




12. MOVE 1 ( S,K,L.KMA ,MASW)

) 71%5:9898 AHEE optiono] wWe o|EHFE Hu AYNE mas
(2) Fodsy HH: O S:YdYx=
@ K,L:AA8 Az 2 &3
@ KMA:ol% @77
@ MASW:ol§ WEA AN (1=2%, 234, 3-u)
(3) CAMQBY:Oﬁﬂﬁﬂ
CALLS : %% % % %

4) N=gs

START

YES

A k\\\\NO
@gL

YES

( RETURN

E N D

R R

TREPA nE

|
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18. RITEO1 ( X, IFDA; IEDA ,NY,IIOR)
1) 715 : 489 A8SE ZUE §o.
(2) Fousd Hd: O X(400) :YdYAs
@ 1IFDA, IEDA : J¥zlge Azl 1 &R

® IIOR: 2531 A4

i START )

(3 NIF=

Optionoj wa}t
FORMAT 2 A

2 % A 9

Cokok ok ok ok ok

YRR =ZIE

RETURN

14. RITEO 2 (ARRAY, KFDA,KEDA )
1) 71%: 6.1.29 48 A=8=%H 6.2,6.3,6.48 AL ZTAE o}
(20 Fao¥isd M :© ARRAY(400) : dP A&
' @ TA 6 (400) : 6.23%
® TA 125 (400) : 6.3 #
@ TA 12C (400) : 6.4



(8) CALL BY : COMTC, EDIT
CALL S : RITEQ1

4) Nz

START

6.3 A At

t
WRITE /
6.2,6.3,6.4

. RETURN

16. RITE0O'4 ( XXI,LF1,LF2,MSPAN, KRATT)
1) 715 :U¥gszry AgY 2 AQ FY9E TFED (AF SPANHIE ¥ 4
sich) ‘
2 Fausy Hd O XXI :gfAs
@ LF1,LF2 :dxge] Az 2 F83
® MSPAN : g} | =@M, 12=4dSYN
(3 CALL BY :oj2|Zu
CALLS : RITE(Q1

4) NE=



START

SPAN o] W&
HE T

i

RITEQ 11

RETURN

16. PATSUB (NNPP, KYRP, XMONP )

1) 7% :dg8 x};olm T/P9} PATE T8t} ( PAT subprograme] maing])
(2 &g WS dgid :@ NNPP :8Aw AF

@ KYRP YExds 2d=x

@ XMONP (660) : & A& ( CI - COUNT — XMONP )
(3) CALL BY : EDIT, COMTC |

CALLS : TP1, TP2, TP3, TP4

( START )

T P 1
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TP1 TP 2 TP3 TP4

RETURN

17. TP1 (LINK, FINISH)

(1) 71%: Spencer olEYFoz T¥ BFA 2L B WALAN 2 BFY 29
2 A Asle MCD valuegE %
@ F2 W49 H4:@ OBS :ydAR
@ MCD : MCD value
(8) CALL BY : PASTUB
CALLS: NEWSUB, SPECV, QTR, TABWR, MOVAV, CONVR, EXIT

4) M=



START

( RETURN )
NEWSUB
YES
IER=
NO
SPECV-
NO
NTRU=() . ‘
YES| - MOVAV, SPECV
r -»‘;‘;#
MOVAV
4
RETURN )
Y
E N D
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18. TP2(LINK, FINISH)

(1) 71%: YAAEE MCD olFHFY F HT=IY WIPE Algstd T/PE Feu
(20 Fawsy M :D WMD(674) : MCD o|EHF AL
® NNP: T/P g
(38) CALL BY : PATSUB
CALLS : QTR,TABWR ,WTP, MDP, CONVR, EXIT

@) Ngxe

I 0 /M_> ( RETURN )
<0

EXIT 30

RETURN

—111—-



19. TP3(LINK, FINISH)

(1) 715 :78 T/p ¥Sol T/PEA EBIest YEST

HAL

(2 F2¥+3 HH: O O0BS(660) : JHA=

® NNP:T/PAE

(8) CALL BY : PATSUB

CALL S : TEST, PR1, EXIT

A E e

dolg %3

TEST

4) NEx
( starT )
< DFEHNAE
< =0 YES
KTRU < IPR)(
X0 NO
>0 M-«> ) >0
- M_./,
TEST ‘ <0 <0
L R
( RETURN )
P R 1 ||CIFINO uwe} g4 o)
RETURN
E N D
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20. TP4 (LINK, FINISH)

1) 715:T/PHEL YAE #9 dHE checkingsdle g;;@
@ #2949 W4:® OBS(E0) : YARE
® NP : T/PHE
(3) CALL BY : PATSUB
CALLS : PR ,MDP,CONVR

@4) Ng=

Y
P R 1
|
M D P
<i§§£;\\wm
NO P R 1
|
M D P
: YES
<Eéi0 i
NO P R 1

CONVR

RETURN

1
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21.

(1)

(2)

4)

NEWSUB ( IER)

715 :dEgd AsolA

Fawisy HA: 0
@
®
®

CALL BY : TP1

CALL S : TITPR, QTR,

Nes

FHAE Fedte FZ=adY
XMON(660) : g8 A= |
RXMON(660) : 54 ZAAL
XXMON(660) : 5%

0BS(660) : HF 4 =AAL

TABWR , BAR , EXIT , MOVAV

YES

MOVAV

K\\YEs
IPR ) 2

~<IPR) 0

NO

I——}‘——-

A

( RETURN )

NO

RETURN
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22. TRIPLE (NYR,NMO , NTP)

1) 71%: 3IHEEL o8 77 @& A& =Z=2adY
2 Fauisd M :@© NYR(GO0) : T/Pd

® NMO(50) : T/P ¥

® %Mm)rﬂ%ﬂaﬁq A )
@ 0BST(660) : 71271 ZAAL |
®

- OBS1(660) : ol SR FF 71&7] ZAALD
(3) CALL BY : PR]

CALLS : QTR , TABWR, MOV3, EXIT

@) Ng= ‘ START

@

N
ot
2
e
M

TITPR (2

ol 5y 7o
%t F A A

MOV 3

71€71 #
ZRAGNE

YES

IPR)O/ !

NO B A R

RETURN

% DOUBLEE 99| &3 A wK3tez AHH.
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23. TABWR(X, IDIK)

1) 715 : 48" A8E titlenx 4 =ZIEeF
2 Fa¥sd Hd: O X(660) : PR
® IDIK: FEHE W3

(8) CALL BY :ojg 2t

'CALLS:*****

@) M=

12 +
13 1
WRITE
A =
B
3
=1,2
!
WRITE WRITE
¥ data 4 4 data
]
RETURN
E N D
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24. PR1 ( X,NNP,MM,NTRIP)

(1) 71% : optiono] we AZg =A=sm 3FW PATE
(2 F8 WLy HH: @ X :dYA=

@ MM :T/P 74 option

® NNP : T/P

@ NTRIP : 33H PAT option
(3 CALL BY : TP3, TP4

CALLS : CONVR,TRIPLE
@) M=

( START )

GFAAE
CONVR
=34
1 i 1
WRITE WRITE
Z}% data Z}£ data
YES
TRIPLE
|
TRIP= YES
I
Mhz4—" ¥
NO DOUBLE
J
RETURN

—=117—



26. MOV3 ( MMM, OBS ,WMA,KMO,N)

M) 7% :998 A2E oSPIe 3 FYNE niug
@ F2 W5y AA:@ MMM :o)EYIAG
@ OBS :¢¥A=E -
® WMA :o]EYFAY
@ KMo : %718 9x
® N:ggas
(8) CALL BY :d3 Iy
CALLS : *kk**

@) NEg=

( START )

N
o
o
2
4

\

2¥gA BRFE
A% A=2FR

ol ¥ W I

( RETURN )

END
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26 . MOVAV (MMM, OBS ,WMA , KMO,N)

(1) Ns:48¥8 A8E FTAUY olFHdE Ao
(2) F2 W5y HH:© MMM o|FBHHEIIL

- @ OBS : g8 AxA=w

@ WMA :o]FH AL

@ KMO : %713} .?45{]

® N:Jg¥Ass
(8) CALL BY : TP],NEWSUB

CALLS  *%%x%xx%

@) Ag=

( START )
A

AgA B3
A% A=

\

ol ¥ % &

/
( RETURN )

END
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2r1. QTR(X)

(1) 7% :Jg989Ee N8 E ddAsz uEg
(2 F8 Wy 4 X:3-289x=s
(8) CALL BY : o3 2y

CALLS : skk%kkx

@ Ngs

START

4 s Wy

RETURN

28. CONVR ( KK, JYR, JMO, KFYR )

(1) 71% : serial number & .¢¥Yz HlF:=

Xz
(20 & wWi4™ 34 :@® KK : serial number
@ JYR,JMO :AlAdE d-4¢
® KFYR :z/1d%
(8) CALL BY :oj 20
CALLS : ****¥x*

@) Mgz

START

CONVERTING

RETURN
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29. SPECV (X, RES,D)

(1) 71% : Spencer

olFBEE T}

2 F8 WY JH: @O X :YHA=

CALLS :

@) N=gx

@ RES :o|5g @AY
® D :work g
(3 CALL BY : TP],BAR

( START )

i

493 BES
A% A=Y

ol ¥ &

z2718 F

( RETURN

END

y
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30 . MDP(X,MC)

(1) 71%: 73 T/PE MCDO <|&lA checkdtan AAH 3=
20 Fa AFY L : O X: dYA=R

@ NP :T/Pg
(3) CALL BY : TP2, TP4

CALLS : CONVR

4) NeEx

Zaay

DO

T/P test

CONVR

WRITE

z39 T/P

RETURN
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31 . WIP (XXX, NTRU)

(1) 7]%: SPECVIAY Y& F(:xxx) g A T/PE AAstm Testing
2. F8 ¥y HH:Q XXX :¢4¥xas
® 1IL(50,2) :T/P

@ NTRU : A4+ option
(3) CALL BY : TP2

CALLS @ skkkx
4) Negse

START

T/P A A

T

TESTING

!

RETURN

32. TEST (ARAY, NOE)

1) 715 :7% T/PE optiond uwal teststed ALY 3§
(2) F8 Wy 4@ ARAY :J¥Ag
@ NP(52) :z7] T/PH

® NNP(52) :zd T/PH
(3) CALL BY : TP3

CALLS : CONVR
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@) M=

TESTING

RETURN

E ND

33. BAR (T, ICH)

1) 71%:d8g" AB8olM Spencer olgH A& Tl C Iges H&EF
(2) F8 ¥y &dld:@® OBS :YHA=E
) ® W :C value
@ WMD : I value
(3) CALL BY : NEWSUB, DOUBLE, TRIPLE
CALLS : CBAR, SPECV, QTR

4) Mk

START

@

7+EA

e
Mo

CBAR

SPECV

CBAR

RETURN
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84. TITPR(ICH)

(1) 71 ‘&: Optiond] w2} AEE FHS (JTSE)o] PP A|Fch

(20 8 wWisg M : © JITSE(10) : A&
® ICH :AE AM" option
.(3) CALL BY : o & 24

CALLS : *%%*x*

@4) He=

RETURN

8% . CBAR (X, ID, IPS)

1) 7 5:99 A=eRyH a¥z A9 2728e Fed

(2 F8 Wy HE: © X :dFAm

{

@ av(ll):98E A FUe
(3) CALL BY : BAR

CALLS : %% % %

@4) M=

- START

dYd Hd
e AN

1

' WRITE
VALUES
"RETURN

END
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A3d =2y FY2E( List )

//CO7GISOT JOB CLASS=A,MSGCLASS=X
//STEP  EXEC FORTVCLG,PARM="LANGLVL (77) ',REGION=5000K
//FORT.SYSPRINT DD SYSOUT Z
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//FORT SYSTERM DD SYSUUT Z
//FORT.SYSIN DD =
C----THIS PROGRAM IS EBIP (ECONOMIC BUSINESS INDEXES PACKAGE)
DIMENSION FOMCI(20)
INTEGER*2 ZM,ZQ,ZZ
REAL*8 GOOT1,G00T2,FORCS
COMMON /IDCIDI/ BOSS
COMMON /TCOUNT/ NID,JCOUNT
COMMON /DEVICE/ MT5,MT6 _
COMMON /PCWER1/ WEIGH,LBASE,KFYR,KFMO,KEYR,KEMO,KFDA, KEDA
COMMON /POWER2/ NKBLK, KAFYR (5) ,KAFMO (5) ,KAEYR (5) , KAEMO (5)
COMMON -/POWER3/ MJPN, JKFYR
COMMON /POVERS/ KPEYR,KPEMO
COMMON /TITS/ TITLE(20,20), TNAME (20)
COMMON /GNPOP1/ NGNP, I1FGYR, I1EGYR, I2FGYR, I2EGYR
COMMON /GNPOP2/ GOOT1,G0O0T2
COMMON /GNPOP3/ TRADJ1,TRADJ2
COMMON /INDAT/ XIDAT(400), XODAT (400)
COMMON /RUNDAT/ XDAT (400)
COMMON /FORTND/ COINCI(400),NFA,NLA,MOVNUM
COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1,LRATIO,LRIOR,KSGR
COMMON /0T3/ INV,NPCD, IOR, MPOS, MOVE,MCD, S¥GT, MYES
COMMON /0T4/ KRATE,KRY
COMMON /0T5/ COMPP
COMMON /IT2/ LFYR,LFMO,LEYR,LEMO
COMMON /ST1/KBLK,KSFYR (5), KSFMO (5) ,KSEYR (5) , KSEMO (5)
COMMON /PATOPT/ PATP,NFORP, INVP, IPRP,NCHRTP, IRDP, NDTRP,LOGP, MCDP
1 » AMULP, ITERMP, NDIFFP, LTPP
COMMON /PATPA1/ NPSEL
COMMON /PATPA2/ FORCS
COMMON /PATPA3/ NPSELC
COMMON /PATPA4/ FORCSC
COMMON /PATPAS/ NPAT2
COMMON /COM1/ XXODAT (20,400),MNY (20),MID1(20),MINV (20) ,MNPCD (20)
» MIOR (20) , MMYES (20) , MMPOS (20) , MMOVE (20) , MMCD (20) , XSWGT (20)
» MLFYR (20) , MLFMO (20) , MLEYR (20) , MLEMO (20)
, MKBLK (20) , MSFYR (20, 5) , MSFMO (20, 5) ,MSEYR (20, 5) , MSEMO (20, 5)
, MKRATE (20) , MRYTY (20)
DATA COMP /4H /
DATA COMA,COMB,COMC /4HCOMA, 4HCOMB, 4HCOMC/
DATA DIFA,DIFB,DIFC /4HDIFA,4HDIFB,4HDIFC/
9 FORMAT (1H1///5X, "sissx OPTIONS INFORMATION ssesss')

> B
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11 FORMAT(//5X, 'THE PROPERTY OF COMPOSITE INDEX(BOSS) = ',Ad,' INDEX'
1/5X, 'THE NUMBER OF COMPONENT SERIES(NID) = ',12,' INPUT SERIES'
2/5X, 'THE PERIOD OF COMPOSITE INDEX(KFYR,KFMO,KEYR,KEMO) = *,12,'."
3,12,"-- *,12,'.",12/5X, '"THE BASE YEAR = ',12,"' YEAR'
475X, 'THE OPTION OF CALCULATING MONTH TO MONTH AND YEAR TO YEAR (LR
5ATIO) ', 12,'(0:NO 1:YES)'
6/5X, "THE NUMBER OF FLOATING POINT ABOVE SERIES(LRATIO) = ',I2
7/5X, 'THE OPTION OF THE SMOOTHED GROWTH RATE FOR ‘A.0,E.0,3MA SERIES
8(KSGR) = ',12,' (0:NO 1:YES)') -

21 FORMAT(/5X, 'THE TYPE OF CALCULATING THE COMPOSITE INDEX = ',Ad,"

" 1(IF COMA=THE CI OF TC, COMB=THE CI OF C, COMC=THE CI OF 12Ms'
2/60X, ' DIFA=THE DI OF TCI, DIFB=THE DI OF C, DIFC=THE DI OF 12KS)"
3/5X, "THE OPTION OF NEW METHOD OF CALCULATING THE CI(MTYPE)= ',T1,
4*(0: THE METHOD OF KOREA 1: THE METHOD OF JAPAN 2: THE METHOD OF
5 ALL)"
6/5X, 'THE OPTION OF CALCULATING THE PAT IN CI(NPATL) = ',12,' (IF 0
7: NO X>=1 : YES)'/5X, 'THE OPTION OF CALCULATING THE PAT IN COMPON
8ENT SERIES(NPAT2) = *,I1," (0 OR 1:NO 2:YES )’
9/5X, 'THE STANDARDIZATION FACTOR OF CI = ',F5.3/)

25 FORMAT (8X, 12,812) |

31 FORMAT(/5X, 'THE PERIODICITY OF THE DATA(NFORP) = *,I1,' (0 OR 1:MO
INTHLY 2:QUARTERLY)'/5X,”THE INVERSION OPTION(INVP) = *,I1," (0:NO
2 1:YES)'/5X, 'THE DEVIATION FR. TREND OPTION(IRDP) = ',I1,' (0:RAT
310 1:DIFFERENCE) '/5X, 'DETRENDING OPTION = ', 11," (0:YES 1:NO)'
4/5X,'LOG. OPTION = ',T1," (0:YES 1:NO)'/5X,'MCD VALUE = ',11,"'( I
5F 0 THEN MCD IS COMPUTED BY THE PROGRAM) '/5X,'THE NB. OF TERMS FOR
6 THE MOV.AVG. COMPUTING THE FIRST TREND (ITERMP) = ', 12/5X, THE NUM
7BER OF PHASE AVERAGE(LTPP) = ',I1,' (2:DOUBLE 3:TRIPLET) '/5X,'MIN
SMAL NB. OF MONTHS BETWEEN TVO SAME TURING POINT(NDIFFP) = ',12/)

41 FORMAT (/5X, 'THE PERIOD NUMBER OF GNP ADJUST. (NGNP) = ', T1
1/5X, 'THE PERIOD OF GNP ADJUST. (I1FGYR - I2EGYR) = ',12,' - ',12,13
2," - *,12/5X, 'THE 1ST VALUE OF GNP (GOOT1) = ',F10.8
3/5X, "THE 2ND VALUE OF GNP (GOOT2) = ',F10.8/)

92 FORMAT (/5X, 'THE PERIOD OF COIN. ADJUSTED TREND (IGFYR - IGEMO) =
112,".",12," - ',12,".",12/5X, "THE PERIOD OF MOV. AVG. (MOVNUM) = ',
213/) '

KCOM=0

JCHECK=1

JCOUNT=0

MT5=5

MT6=6

READ (MT5,10) BOSS,NID,KFYR,KFMO,KEYR,KEMO,LBASE, IPRT
10 FORMAT (A4,7X,612, I1)

CALL CONVYM (KFYR,KFMO, KEYR, KEMO, KFDA, KEDA)

READ (NT5,20) COMP,MTYPE,NPAT1, VEIGH, LRATIO,LRIOR,KSGR

20 FORMAT (A4,6X,211,F5.3,1X, 12,211)

READ (HT5,25) NKBLK, (KAFYR (I), KAFMO (1), KAEYR (1), KAEMO (1), 1=1,2)
READ (HT5,30) PATP,NFORP, INVP, IPRP,NCHRTP, IRDP, NDTRP, LOGP , HCDP
1 , AMULP, ITERMP , ND IFFP, LTPP, NPSEL , FORCS, KPEYR , KPEMO

30 FORMAT (A4,6X,711,12,F3.1,212,11,1X, I1,1X,F10.8,1X, 212)

READ (HT5, 40) GNP1, NGNP, TIFGYR| T1EGYR, T2FGYR, T2EGYR, GOOT1, G0OT2

40 FORMAT (A4,5X, I1,412,2F10.8) |

———————————————————————————————————————————— < TREND ADJ. SERIES #1>-
READ (MT5,91) GNP2, IGFYR, IGFMO, IGEYR, IGEMO, MIPN, JKFYR
91 FORMAT (A4,6X,412,13,1X,12, 12)



CALL CONVYM(IGFYR, IGFMO, IGEYR, IGEMO,NFA,NLA)
READ (MT5,60) FOMCI
60 FORMAT (20A4)
READ (MT5,FOMCI) (COINCI(I), I=NFA,NLA)
ittt ittt bbbt < OPTION INFORMATION>-
READ (MT5,60) TNAME ‘
IF ([PRT.GE.4) THEN
WRITE (MT6, 9)
WRITE (MT6,11) BOSS,NID,KFYR,KFMO,KEYR, KEMO,LBASE,LATIO,LRIOR
1,KSGR
WRITE (MT6,21) COMP,MTYPE,NPAT1,NPAT2, WEIGH
WRITE (MT6,31) NFORP, INVP, IRDP,NDTRP,LOGP,MCDP, ITERMP,LTPP,NDIFFP
WRITE (MT6,41) NGNP, I1FGYR, I1EGYR, I2FGYR, I2EGYR, GOOT1,GOOT2
WRITE (MT6,92) IGFYR, IGFMO, IGEYR, IGEMO, MOVNUM
WRITE (MT6,120)
END IF
120 FORMAT (1H1)
COMPP=COMP
------------------------------------------ ==---=-=-----C INPUT SERIES >-
110 CALL EDIT(JCHECK)
IF (JCHECK.EQ.1) GO TO 110
e e e e e e e e e e e e m e — oo < MAIN CALCULATING >-
WRITE (MT6,130) NID
130 FORMAT(1H1//' ### THE END OF THE DATA INPUT !!!! '//
1 " INPUT DATA NUMBER : ',13)
- IF ((COMP.EQ.COMA) .OR. (COMP.EQ.COMC)) CALL COMTC
IF ((COMP.EQ.COMA) . AND. (MTYPE.EQ.2)) THEN
WRITE (MT6,130) NID
CALL COMTC -
END IF
IF ((COMP.EQ.COMB) .OR. (COMP.EQ.DIFB)) CALL CIOFC
IF ((COMP.EQ.DIFA) .OR. (COMP.EQ.DIFB).OR. (COMP.EQ.DIFC)) CALL CDIFF
STOP
END
----- THIS ROUTINE CREATES THE TCI SERIES FROM THE INPUT SERIES .
SUBROUTINE EDIT(JCHECK)
DIMENSION IFD(5),X0DAT1 (400)
INTEGER=+2" MQ,ZZ, IDD, AA, BB
COMMON /IDCIDI/ BOSS
COMMON /TCOUNT/ NID,JCOUNT
COMMON /FORMT/ FMAT (20)
COMMON /DEVICE/ MT5,MT6
COMMON /POWER1/ WEIGH,LBASE,KFYR,KFMO,KEYR,KEMO,KFDA,KEDA
COMMON /POWER6/ LPEYR,LPEMO
COMMON /TITS/ TITLE(20,20), TNAME (20)
COMMON /INDAT/ XIDAT(400),XODAT (400)
COMMON /RUNDAT/ XDAT (400)
COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1,LRATIO,LRIOR,KSGR
COMMON /0T3/ INV,NPCD, IOR,MPOS, MOVE, MCD, SWGT, MYES
COMMON /0T4/ KRATE,KRY
COMMON /0T5/ COMPP
COMMON /1T2/ LFYR,LFMO,LEYR,LEMO
COMMON /ST1/KBLK,KSFYR(5),KSFMO(5),KSEYR(5),KSEMO (5)
COMMON /PATOPT/ PATP,NFORP, INVP, IPRP,NCHRTP, IRDP,NDTRP,LOGP, MCDP
1 » AMULP, ITERMP,NDIFFP,LTPP



COMMON /COM1/ XXODAT(20,400),MNY(20),MID1(20),MINV(20), MNPCD (20)
»MIOR (20) , MMYES (20) , MMPOS (20) , MMOVE (20) , MMCD (20) , XSWGT (20)
»MLFYR (20) , MLFMO (20) , MLEYR (20) , MLEMO (20)
» MKBLK (20) , MSFYR (20, 5) , MSFMO (20, 5) , MSEYR (20, 5) , MSEMO (20, 5)
, MKRATE (20) , MRYTY (20)
COMMON /COMCI1/ CDAT(660),TDAT(660) JUP06580
COMMON /PATPA3/ NPSELC
COMMON /PATPA4/ FORCSC
COMMON /PATPA5/ NPAT2
DATA ZZ/1HZ/
DATA AA,BB /1HA, 1HB/ :
DATA COMA, COMB, COMC /4HCOMA, 4HCOMB, 4HCOMC/
DATA DIFA,DIFB,DIFC /4HDIFA,4HDIFB,4HDIFC/
JCOUNT=JCOUNT+1
MRB=0
READ (MT5,10) MQ, IDD, MRB,LFYR,LFMO,LEYR,LEMO, IFD (1), IFD(2), IFD(3)
1, IFD(4), IFD(5) ,KRATE, INV,NPCD, IOR, NPAT2, MYES, HPOS, MOVE, MCD, SWGT
2, ISEAN, NPSELC, FORCSC, LPEYR, LPEMO
10 FORMAT (2A1,11,3X,412,1X,511,1X,711,1X,212,1X,F5.3,1X, I1,11,F10.8
1,212)
IF (MQ.EQ.ZZ) THEN
JCHECK=9
RETURN
END TIF
KRY=1FD (2)
NY=12
IF (MQ.EQ.ZQ) NY=4
READ (MT5,20) KBLK, (KSFYR(I),KSFMO(I),KSEYR(I),KSEMO(I), I=1,5)
20 FORMAT(8X, 12,2012)
CALL CONVYM(LFYR,LFMO,LEYR,LEMO,LFDA,LEDA)
READ (MT5,30) (TITLE (JCOUNT,I),I=1,20) -
30 FORMAT (20A4)
T e e e e e - <READ AND WRITE RAW DATA >-
READ (MT5,30) FMAT '
READ (MT5, FMAT) (XIDAT (I), I=LFDA,LEDA)
DO 40 I=LFDA,LEDA
XODAT1(I) = XIDAT(I)
40 XODAT(I) = XIDAT(I)
IF (IPRT.GE.3) THEN
WRITE (MT6,50) (TITLE(JCOUNT,I),I=1,20)
50 FORMAT(1H1///2X,20A4)
IF (IDD.EQ.AA) WRITE (MT6,60)
IF (IDD.EQ.BB) WRITE (MT6,65)
60 FORMAT(/2X,'A.0 : ORIGINAL SERIES ( NOT REAL )'//)
65 FORMAT(/2X,'A.0 : ORIGINAL SERIES ( REAL )'//)
CALL RITEO1(XIDAT,LFDA,LEDA,NY, IOR)

P

END IF
IF (IPRT.GE.4) THEN
IF (LRATIO.GE.1) CALL RITEO4 (XIDAT,LFDA,LEDA,LRATIO,KRY) DIA0691
IF (KSGR.EQ.1)  CALL RITEO03(XIDAT,LFDA,LEDA) ‘ DIA0691
END IF :

—————————————————————————————————————————————————— <RAV DATA INDEXING>- -
IF (MRB.EQ.1) THEN

CALL REBASE (XODAT,LFDA,LEDA, NY)
CALL REBASE (XODAT1,LFDA,LEDA,NY)
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IF (IPRT.GE. 3) THEN
WRITE (MT6,50) (TITLE(JCOUNT,I),I=1,20)
WRITE (MT6,70) LBASE
70  FORMAT(//2X,'A.1 : INDEXING SERIES (BASE YEAR=19',12,')'//)
CALL RITEO1(XODAT,LFDA,LEDA,NY, I0R)

END IF
IF (IPRT.GE.4) THEN
IF (LRATIO.GE.1) CALL RITEO4 (XODAT,LFDA,LEDA,LRATIO,KRY) DTA0691
END IF
END IF
Crmmmmmmm e <READ DEFLATOR AND WRITE ADJ. SERIES>-

TF (IFD(1) .GE.1) THEN
READ (MT5,30) FMAT
READ (MT5, FMAT) (XIDAT (J) , J=LFDA, LEDA)
DO 80 J=LFDA,LEDA
IF (XIDAT(J) .NE.0.0) THEN
XODAT (J) =XODAT (J) /X IDAT (J)%100. 0
XODAT1 (J) =XODAT (J)
END TF
80 CONTINUE
IF (IPRT.GE.3) THEN .
WRITE (MT6,50) (TITLE(JCOUNT,I),I=1,20)
WR ITE (MT6, 90)
90  FORMAT(//2X,'A.1 : DEFLATOR SERIES'//)
CALL RITEO1(XIDAT,LFDA,LEDA,NY, IOR)
WRITE (MT6,50) (TITLE (JCOUNT,T), I=1,20)
IF (TFD (2) .EQ.0) VRITE (MT6,100)
IF (IFD(2) .GE.1) WRITE(MT6,101)
100 FORMAT(//2X,'F.0 : THE SERIES ADJUSTED BY DEFLATOR'//)
101 FORMAT(//2X,'F.1 : THE SERIES ADJUSTED BY DEFLATOR'//)
CALL RITEO1(XODAT,LFDA,LEDA,NY, IOR)
END IF
IF ((IPRT.GE.4) . AND. (IFD(2).EQ.0)) THEN .
IF (LRATI0.GE.1) CALL R1TEO4(XODAT,LFDA,LEDA,LRATIO,KRY) © DIA0691
END IF
END IF
o -<DEFLATOR-ADJ. DATA INDEXING>-
IF (IFD (1) .EQ.2) THEN
CALL REBASE (XODAT,LFDA,LEDA, NY)
CALL REBASE (XODAT1,LFDA,LEDA,NY)
IF (IPRT.GE.3) THEN
WRITE (MT6,50) (TITLE(JCOUNT,I),1=1,20)
WRITE (MT6,105) LBASE ,
105 FORMAT(//2X,'F.2 : THE INDEXING SERIES (BASE YEAR=19',12,')'//)
CALL RITEO1(XODAT,LFDA,LEDA,NY, TOR)
END IF
END IF
———————————————————————————————————————— <READ AND WRITE Y TO Y CHANGE>-
IF (IFD(2) .GE. 1) THEN
LFDA=LFDA+12
LFYR=LFYR+1
DO 110 J=LFDA,LEDA

IF (XODAT (J-12) .NE.0.0) XIDAT(J)=(XODAT(J)/XODAT (J- 12)) 100.0
110 CONTINUE

DO 115 J=LFDA,LEDA
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XODAT (J) =XIDAT (J)
XODAT1 (J) =XODAT (J)
115 CONTINUE
IF (IPRT.GE.3) THEN
WRITE (MT6,50) (TITLE (JCOUNT, I),I=1,20)
WRITE (MT6, 130)

130 FORMAT(//2X,'C.0 : THE ADJ. SERIES BY YEAR TO YEAR CHANGE'//)
CALL RITEOl(XODAT LFDA,LEDA,NY, IOR)
END IF

IF (IPRT.GE.4) THEN
IF (LRATIO.GE.1) CALL RITE04(XODAT LFDA, LEDA, LRATIO, KRY) DTA0691
END IF
END IF B
IF(IFD(2).EQ.2) THEN
CALL REBASE (XODAT,LFDA,LEDA,NY)
CALL REBASE (XODAT1,LFDA,LEDA,NY)
IF (IPRT.GE.3) THEN
WRITE (MT6,50) (TITLE (JCOUNT,I),I=1,20)
WRITE (MT6, 135) LBASE
135 FORMAT(//2X,'C.1 : THE INDEXING SERIES (BASE YEAR=19',12,')’ /)
- CALL RITEOl(XODAT LFDA,LEDA,NY, IOR)
IF (LRATIO.GE.1) CALL RITE04(XUDAT LFDA,LEDA, LRATIO, KRY) DIA0691
END IF

END IF
<COMC: 12MS CI >--
IF ((COMPP.EQ.COMC) .OR. (COMPP.EQ.DIFC)) THEN
IF(IFD(3) .GE.1) THEN
LFDA=LFDA-12
 READ (MT5, 30) FMAT

READ (MT5, FMAT) (XIDAT(J),J=LFDA,LEDA)
END IF

IF(IFD(4) .GE.1) THEN
IF (IFD (3) .EQ.0) LFDA=LFDA-12
READ (MT5,30) FMAT
READ (MT5,FMAT) (XIDAT(J),J=LFDA,LEDA)
END IF
IF(IFD(5) .GE.1) THEN
IF ((IFD(3)-.EQ.0) . AND. (IFD(4) .EQ.0)) LFDA=LFDA-12
READ (MT5, 30) FMAT

READ (MTS, FMAT) (XIDAT(J),J=LFDA,LEDA)
END IF

GO TO 999
END IF
-------------------------------------------------- <READ PRIOR FACTOR>--
IF(IFD(3).GE.1) THEN ' , ‘
READ (MT5,30) FMAT
READ (MT5, FMAT) (XIDAT (J), J=LFDA, LEDA)
DO 140 J=LFDA,LEDA
IF (XIDAT(J) .NE.0.0) THEN
XODAT (J) =XODAT (J) /X IDAT (J)%100.0
END IF :
140  CONTINUE
IF (IPRT.GE.3) THEN
WRITE (MT6,50) (TITLE(JCOUNT,I), I=1,20)
WRITE (MT6, 150)
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CALL RITEO1(XIDAT,LFDA,LEDA,NY, IOR)
WRITE (MT8,50) (TITLE (JCOUNT,I),I=1,20)
WRITE (MT6, 160)

CALL RITEO1 (XODAT,LFDA,LEDA,NY, IOR)

ENIF§%RATIO GE.1) CALL RITEO4 (XODAT,LFDA,LEDA,LRATIO, KRY) DIA0B91
D

END IF
150 FORMAT(//2X,'A.3 : THE PRIOR FACTOR'//)
160 FORMAT(//2X,'P.0 : THE SERIES ADJUSTED BY PRIOR FACTOR'//)

<PRIOR-ADJ. DATA INDEXING>-
IF(IFD(3) .EQ.2) THEN

CALL REBASE (XODAT,LFDA,LEDA,NY)
IF (IPRT.GE.3) THEN
WRITE (MT6,50) (TITLE(JCOUNT,I),I=1,20)
WRITE (MT6,165) LBASE ,
165  FORMAT(//2X,'P.1 : INDEXING SERIES (BASE YEAR=19',12,')'//)

CALL RITEO1(XODAT,LFDA,LEDA,NY, IOR)
END IF

IF (IPRT.GE.4) THEN

IF (LRATIO.GE.1) CALL RITEO4 (XODAT, LFDA LEDA, LRATIO, KRY) DIA0691
END IF

END IF '
<READ AND WRITE SEASONAL SERIES>-
IF(IFD(4) .GE.1) THEN
READ (MT5,30) FMAT
READ (MT5, FMAT) (XIDAT(J), J=LFDA,LEDA)
IF (ISEAN.EQ.1) THEN ‘
DO 170 J=LFDA,LEDA
170 XODAT(J) =XODAT1(J)
- END IF
DO 175 J=LFDA,LEDA

IF (XIDAT(J) .NE.0.0) XODAT(J)=XODAT (J) /XIDAT (J)%100.0
175 CONTINUE

IF (IPRT.GE.3) THEN
WRITE (MT6,50) (TITLE(JCOUNT,I),I=1,20)
WRITE (MT6,180)

180  FORMAT(//2X,'D.10 : SEASONAL FACTORS'//)
CALL RITEO1(XIDAT,LFDA,LEDA,NY,2)

IF(LRATIO.GE.1) CALL RITEOJ(XIDAT LFDA, LEDA, LRATIO,KRY) DIA0691
WRITE (MT6,50) (TITLE(JCOUNT,I),I=1,20)

IF (ISEAN.EQ.0) WRITE(MT6,190)
IF (ISEAN.EQ.1) WRITE(MT6,192)

190 FORMAT(//2X,'D.11 : SEASONAL ADJUSTEb SERIES( BY JUST BEFORE SERIE
18 )'//) '

192 FORMAT (//2X,'D.11 : SEASONAL ADJUSTED SERIES( NOT BY PRIOR FACTOR
1ADJ. SERIES )'//) '

CALL RITEO1(XODAT,LFDA,LEDA,NY, IOR)
END TIF

IF (IPRT.GE.4) THEN

IF (LRATIO.GE.1) CALL RITEO4 (XODAT,LFDA,LEDA,LRATIO, KRY) DIA0691
END IF

END IF

T o CSEASONAL-ADJ. DATA INDEXING-
IF (IFD (4) .EQ.2) THEN |

CALL REBASE (XODAT,LFDA,LEDA,NY)
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195

200

205

210

240

IF (IPRT.GE.3) THEN
WRITE (MT6,50) (TITLE(JCOUNT,I), I=1,20)
WRITE(MT6',195) LBASE
FORMAT(//2X,'D.11.1 : INDEXING SERIES (BASE YEAR=19',12,')'//)
CALL RITEO1 (XODAT,LFDA,LEDA,NY, IOR)
END IF
IF (IPRT.GE.4) THEN
IF (LRATI0.GE.1) CALL RITEO4 (XODAT,LFDA,LEDA,LRATIO,KRY) DIA0691
END IF
END IF -
------------------------ <READ AND WRITE SEASONAL ADJUSTED SERIES>-
IF (IFD(5) .GE.1) THEN
READ (MT5,30) FMAT
READ (MT5, FMAT) (XODAT (J) , J=LFDA, LEDA)
IF (IPRT.GE.3) THEN
YRITE (MT6,50) (TITLE (JCOUNT,I),I=1,20)
WRITE (MT6, 200)
FORMAT(//2X,'D.11 : SEASONAL ADJUSTED SERIES'//)
CALL RITEO1(XODAT,LFDA,LEDA,NY, IOR)
END IF ,
IF (IPRT.GE.4) THEN
IF (LRATIO.GE.1) CALL RITEO4 (XODAT,LFDA,LEDA,LRATIO,KRY) DIA0691
END IF
END IF
----------------------------------- <{SEASONAL-ADJ. DATA INDEXING>-
IF(IFD(5).EQ.2) THEN
CALL REBASE (XODAT,LFDA,LEDA,NY)
IF (IPRT.GE.3) THEN
WRITE (MT6,195) LBASE ‘
FORMAT (1H1///2X,'D.11.1 : INDEXING SERIES (BASE YEAR=19',')'//)
CALL RITEO1(XODAT,LFDA,LEDA,NY, IOR)
END IF :
IF (IPRT.GE.4) THEN
IF (LRATI0.GE.1) CALL RITEO4 (XODAT,LFDA,LEDA,LRATIO,KRY) DIA0691
END IF :
END IF ,
IF (KSGR.EQ.1) CALL RITEO3(XODAT,LFDA,LEDA) DIA0691
———————————————————————————————————————————————————— <DATA COLLEC>-
IF ((COMPP,EQ.COMC) . OR. (COMPP.EQ.DIFC)). THEN

IF ((IFD(3) .EQ.1).OR. (IFD(4) .EQ.1) .OR. (IFD(5) .EQ.1)) LFDA=LFDA+12
END IF

JCHECK=1
KCOM=KCOM+1
CALL COLLEC(KCOM,LFDA,LEDA)
J=0
DO 210 I=LFDA,LEDA
J=J+1
XIDAT (J) =XODAT (I)
LLFYR=LFYR+1900

IF (NPAT2.EQ.2) THEN

CALL PATSUB(J,LLFYR,XIDAT) -
DO 240 J=1,LFDA-1 :
TDAT (J) =999999999.9

I=0 '

DO 241 J=LFDA,LEDA
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241

230

10

1

RO -

[=1+1

TDAT (J) =CDAT (1)

WRITE (MT6,50)  (TNAME (J),J=1,20)

WRITE (MT6, 230)

FORMAT(//' A.8 CYCLE OF COMPONENT SERIES'//)
CALL RITEO1(TDAT,LFDA,LEDA,NY, IOR)

IF (LRATI0.GE.1) CALL RITEO4 (TDAT,LFDA,LEDA,LRATIO, 1) DIAOGY1
END IF
RETURN
END «
THIS ROUTINE COLLECTS THE INPUT DATA(TCI)
SUBROUTINE COLLEC (KCOM,L1,L2)

INTEGER=2 MQ,ZZ .
COMMON /TCOUNT/ NID
COMMON /DEVICE/ MT5,MT6

COMMON /POWER1/ WEIGH,LBASE,KFYR,KFMO,KEYR,KEMO,KFDA, KEDA
COMMON /TITS/ TITLE(20,20), TNAME (20)

COMMON /INDAT/ XIDAT (400),XODAT (400)

COMMON /RUNDAT/ -XDAT (400)

COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1,LRATIO,LRIOR,KSGR

COMMON /0T3/ INV,NPCD, IOR,MPOS, MOVE, MCD, SWGT, MYES

COMMON /0T4/ KRATE,KRY

COMMON /1T2/ LFYR,LFMO,LEYR,LEMO

COMMON /ST1/KBLK,KSFYR (5) ,KSFMO (5) ,KSEYR (5) , KSEMO (5)

COMMON /PATOPT/ PATP,NFORP, INVP, IPRP,NCHRTP, IRDP,NDTRP,LOGP, MCDP

» AMULP, ITERMP, NDIFFP, LTPP

COMMON /COM1/ XXODAT (20,400) ,MNY (20) ,MID1(20) ,MINV (20) ,MNPCD (20)
»MIOR (20) , MMYES (20) , MMPOS (20) , MMOVE (20) , MMCD (20) , XSWGT (20)
» MLFYR (20) , MLFM0 (20) , MLEYR (20) , MLEMO (20)
»MKBLK (20) , MSFYR (20, 5) , MSFM0 (20, 5) , MSEYR (20, 5) , MSEMO (20, 5)
» MKRATE (20) , MRYTY (20)

DATA COMP /4H /

DATA COMA,COMB,COMC /4HCOMA, 4HCOMB, 4HCOMC/

DATA DIFA,DIFB,DIFC /4HDIFA,4HDIFB,4HDIFC/

J=0

DO 10 I=L1,L2

J=J+1

XXODAT (KCOM, J) =XODAT (1)

MINV (KCOM) =INV ‘

MNPCD (KCOM) =NPCD

MIOR (KCOM) =I0R-

MMYES (KCOM) =MYES

- MKRATE (KCOM) =KRATE

MRYTY (KCOM) =KRY
MMPOS (KCOM) =MPOS
MMOVE (KCOM) =MOVE
MMCD (KCOM) =MCD
XSWGT (KCOM) =SYGT
MLFYR (KCOM) =LFYR
MLFHMO (KCOM) =LFMO
MLEYR (KCOM) =LEYR
MLEMO (KCOM) =LEMO
MKBLK (KCOM) =KBLK
DO 20 I=1,5
MSFYR{KCOM, 1) =KSFYR (I)
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20

MSFMO (KCOM, I) =KSFMO (I)
MSEYR (KCOM, I) =KSEYR (I)
MSEMO (KCOM, I) = KSEMO(I)
RETURN
END
-THIS ROUTINE INVOKES THE INPUT DATA(TCI)
SUBROUTINE INVOK(KCOM,LFDA,LEDA)
INTEGER*2 MQ,ZZ
COMMON /TCOUNT/ NID
COMMON /DEVICE/ MTS,MT6
COMMON /POVER1/ WEIGH,LBASE,KFYR,KFMO,KEYR, KEMO KFDA, KEDA
COMMON /TITS/ TITLE(20,20), TNAME (20)
COMMON /INDAT/ XIDAT (400), XODAT(400)
COMMON /RUNDAT/ XDAT (400)
COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1, LRATIO LRIOR,KSGR
COMMON /0T3/ INV,NPCD, IOR,MPOS, MOVE, MCD, SWGT, MYES
COMMON /0T4/ KRATE,KRY
COMMON /1T2/ LFYR,LFMO,LEYR,LEMO -
COMMON /ST1/KBLK,KSFYR (5) , KSFMO (5) ,KSEYR (5) , KSEMO (5)
COMMON /PATOPT/ PATP,NFORP, INVP, IPRP,NCHRTP, IRDP,NDTRP,LOGP, MCDP
1 » AMULP, ITERMP,NDIFFP, LTPP
COMMON /COM1/ XXODAT (20,400),MNY(20),MID1(20),MINV (20), MNPCD (20)
1 ,»MIOR (20) , MMYES (20) , MMPOS (20) , MMOVE (20) , MMCD (20) , XSWGT (20)
2 ", MLFYR (20) , MLFMO (20) , MLEYR (20 , MLEMO (20)
3 » MKBLK (20) , MSFYR (20, 5) , MSFMO (20, 5) , MSEYR (20, 5) , MSEMO (20, 5)
4 .MKRATE(ZO).MRYTY(ZO)
DATA COMP /4H /
DATA COMA,COMB,COMC /4HCOMA, 4HCOMB, 4HCOMC/

- DATA DIFA,DIFB,DIFC /4HDIFA,4HDIFB,4HDIFC/

INV=MINV (KCOM)
NPCD=MNPCD (KCOM)
[OR=MIOR (KCOM)
MYES=MMYES (KCOM)
MPOS=MMPOS (KCOM)
MOVE=MMOVE (KCOM)

_ KRATE=MKRATE (KCOM)

10

15

KRY=MRYTY (KCOM)
MCD=MMCD (KCOM)
SWGT=XSWGT (KCOM)
LFYR=MLFYR (KCOM)
LFMO=MLFMO0 (KCOM)
LEYR=MLEYR (KCOM)
LEMO=MLEMO (KCOM)
CALL CONVYM(LFYR,LFMO,LEYR,LEMO,LFDA,LEDA)
NT=LEDA-LFDA+1
J=LFDA-1
DO 10 I=1,NT
J=J+1
XDAT (J) =XXODAT (KCOM, 1)
KBLK=MKBLK (KCOM)
DO 15 I=1,5
KSFYR (I) =MSFYR (KCOM, I)
KSFMO (1) =MSFMO (KCOM, I)
KSEYR (1) =MSEYR (KCOM, I) -
KSEMO (I) =MSEMO (KCOM, T)
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RETURN
- END
----- THIS ROUTINE CREATES THE CI OF TC FROM THE INPUT DATA(TCI)
SUBROUTINE COMTC
DIMENSION COUNT(400),PCHG (400), TOTAL (400),CI(400),PVPCHG (400)
1 AVPCHG(400) STAND(400) PCT(5), APCT(J) XCI(400)
COMMON /STNDSM/ STDSUM (20, 400) ;
COMMON /IDCIDI/ BOSS
COMMON /TCOUNT/ NID,JCOUNT
COMMON /DEVICE/ MT5,MT6
COMMON /POWER1/ WEIGH,LBASE,KFYR,KFMO,KEYR, KEMO,KFDA, KEDA
COMMON /POWER2/ NKBLK, KAFYR(J) KAFMO(S) KAEYR(J) KAEMO (5)
COMMON /POWER3/ MJPN, JKFYR
COMMON /NEWRUN/ V(400)
COMMON /TITS/ TITLE(20,20), TNAME (20)
COMMON /RUNDAT/ XDAT (400)
COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1,LRATIO,LRIOR,KSGR
COMMON /0T3/ INV,NPCD, IOR, MPOS, MOVE, MCD, SUGT MYES
COMMON /0T4/ KRATE,KRY
COMMON /0T5/ COMPP
- COMMON /IT2/ LFYR,LFMO,LEYR,LEMO
COMMON /ST1/KBLK,KSFYR (5) ,KSFMO(5) ,KSEYR (5) , KSEMO (5)
COMMON /PATOPT/ PATP,NFORP, INVP, IPRP, NCHRTP, IRDP,NDTRP, LOGP, MCDP
1 » AMULP, ITERMP, NDIFFP, LTPP
COMMON /COM1/ XXODAT (20,400),MNY (20) ,MID1(20),MINV (20), MNPCD (20)

1 » MIOR (20) , MMYES (20) , MMPOS (20) , MMOVE (20) , MMCD (20) , XSWGT (20)
2 »MLFYR (20) , MLFMO (20) , MLEYR (20) , MLEMO (20)
3 , MKBLK (20) , MSFYR (20, 5) MSFMO (20,5) , MSEYR (20,5) , MSEMO (20, 5)
4 , MKRATE (20) , MRYTY (20)
COMMON /COMCT1/ CDAT(660) TDAT (660) JUP06580
COMMON /STANDG/ STRATE (400) ‘ JUP06580

DATA COMP /4H /
DATA COIN,PATQ /4HCOIN,4HPATP/
DATA COMA, COMB, COMC /4HCOMA, 4HCOMB, 4HCOMC/
DATA DIFA,DIFB,DIFC./4HDIFA, 4HDIFB,4HDIFC/
5 FORMAT(///5X, '#x OPTIONS INFORMATION OF COMPONENT SERIES x%')
6 FORMAT(//5X, 'THE OPTION OF INVERSE(INV) = ',I1,' (0:NO 1:YES)'
1/5X, 'THE MONTH NUMBER OF SYMMETRIC CHANGE PERCENT(NPCD) 1
2/5X, '"THE NB. OF FLOAT PO INT = ',I1
3/5X, 'THE OPTION OF MOVE AVER AGE(MYES) = ",I1," ( 1:YES O0:NOT MOV
4ING AVERAGE ) ',
5/5X, 'THE POSITION OF THE MOV. AVG. VALUE(MPOS) = ',I1,' (1:FIRST
6 2:CENTER 3:LAST)'/5X, 'THE NUMBER OF MOV. AVG. (MOVE) = ',I2)
7 FORMAT(SX,'THE OPTION OF RATIO(KRATE) = *,I1," (0:NO 1:YES)'/

15X, 'MCD VALUE(MCD) = ', I1/5X, 'THE WEIGHT OF COMPONENT SERIES (SWGT)
2 = ',F5.3/5X, 'THE PERIOD OF COMPONENT SERIES(LFYR - LEMO) = ',12,"
3., 12, - ", 12,0, 12/)

JCOUNT= JCOUNT+1

MCOMTC=MCOMTC+1

RBFM0=1

RBLMO=12

DO 10 I=1,400

- COUNT(I1)=0.0
PCHG (1)=0.0
AVPCHG (1)=0.0
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STAND (1) =0.0

10 TOTAL (1) =0.0

Semmmcnemeeioeesoncaeocaeaaac INVOKE THE DATA
DO 200 11=1,NID |

CALL INVOK(II,N1,N2)

~ NY=12

-

100

102

30

666

N11=N1+NPCD
LFDA=12% (LFYR-70) + (LFMO=-1) +1
LEDA=12# (LEYR-70) + (LEMO-1) +1
IF (IPRT.GE.4) THEN
WRITE (MT6, 15) (TITLE(IL,J),J=1,20)
WRITE (MT6, 5)
VRITE (MT8, 6) INV,NPCD, TOR, MYES, MPOS, MOVE
gggI¥E(MTB ,7) KRATE, NCD, SWGT, LFYR, LFHO, LEYR,LEMO
B L L DL L LR L L L PP PP T MOVING AVERAGE
IF (MYES .EQ.1) THEN
CALL MOVE1(XDAT,LFDA,LEDA, MOVE, MPOS)
IF (IPRT.GE.3) THEN
WRITE(MT8,15) (TITLE(II,J),J=1,20)
WRITE (WT6,8) MOVE

FORMAT (//2X,'2.0 TC :',12,' MOVING-AVERAGED SERIES'//)

CALL RITEO1(XDAT,LFDA,LEDA,NY, I0R)

E%g(&gATIO (GE.1) CALL RITEO4 (XDAT,LFDA,LEDA, LRATIO, KRY) ‘ DIA0BO1

IF (IPRT.GE.4) THEN

Egg(%guk +EQ.1)  CALL RITEO3(XDAT,LFDA,LEDA) . DIA0B91
END IF |

~~~~~~~~~~~~~~~~~~~~~~~~~~~~~~ CALCULATE THE SYMM. PERCENT CHANGE
DO 100 I=N11,N2 _

C=XDAT () -XDAT (1-NPCD)
D=XDAT (1) +XDAT (1-NPCD)
PCHG (1) 2200, 0% (C/D)
IF (KRATE.EQ. 1) PCHG (1) =C
IF (INV.EQ.1) PCHG (1)=PCHG (1)#(-1.0)
CONT INUE
N111=N11-1
IF (N111.GT.0) THEN
DO 102 I=1,N111
PCHG (1) 20999999, 0
END IF
IF (IPRT.GE.4) THEN
WRITE (NT6,16) (TITLECIL,J),d=1,20)
WRITE (NT6,30) -
115235¢§(//2x ,'3.0 THE SYMMETIC. CHANGE RATE OF COMPONENT SER
CALL RITEO1(PCHG,N11,N2,NY,3)
END IF

IF ((MCOMTC.EQ.0).OR, (MTYPE.EQ.2)) THEN
IF (HCOMTC.NE. 1) GO TO 6686
GO TO 888

ND IF

IF (MTYPE.GE.1) THEN
CALL NEWJPN(PCHG,N11,LEDA,KFDA,KEDA, I1,NY)

s | 37



GO TO 200
END IF

888 DO 150 I=1,KBLK
PCT(1)=0.0
PCT(2)=0.0
IBLOK1= (KSFYR (I)-70) NY+KSFMO (I)
IBLOK2= (KSEYR (1) -70) *NY+KSEMO (1)
PCNT=0. 0
DO 110 J=IBLOK1, IBLOK2
IF ((PCHG (J) . GE. -99999.9) . AND. (PCHG (J) .LE.99999.9)) THEN
PCT (1) =PCT (1) +ABS (PCHG (J)) .
PCNT=PCNT+1.0
END IF
110 CONTINUE
PCT (1) =PCT (1) /PCNT |
—————————————————————————————————————————— CUMULATING THE AVERAGE PCT>-
IF(I.EQ.1) IBLOK1=N11
IF (I.EQ.KBLK) IBLOK2=N2
DO 120 J=IBLOK1, IBLOK2
IF ((PCHG (J) . GE. -99999.9) . AND. (PCHG (J) .LE.99999.9)) THEN
PVPCHG (J) =PCHG (J) /PCT (1)
AVPCHG (J) =PVPCHG (J) $SWGT
TOTAL (J) =TOTAL (J) +AVPCHG (J)
COUNT (J) =COUNT (J) +1.0
END IF
120 CONTINUE
150 CONTINUE
IF (IPRT.GE.3) THEN
WRITE (MT6,15) (TITLE(II,J),J=1,20)
15 FORMAT (1H1///2X,20A4)
WRITE (MT6,155) KBLK, PCT (1), KSFYR (1) ,KSFMO (1) , KSEYR (1)
1 ,KSEMO (1), PCT (2), KSFYR (2) ,KSFMO (2) , KSEYR (2) , KSEMO (2)
CALL RITEOT(PVPCHG,N11,N2,NY,3)
155 FORMAT(//2X,"' 3.1 THE STANDARD. OF THE SYMM. CHANGE RATE OF COMPON

1ENT SERIES'//20X, 'THE SECTION OF STANT. = ', 12,

218X, '18T STAN. FACTOR=',F6.3,' (',2(12,'."),"' - ",2(I2,'."),")"’
3/64X, '2ND STAN. FACTOR=",F6.3,' (',2(12,'."),' - ',2(12,'."),")"’
4//) ‘

END IF

IF (IPRT.GE.3) THEN

WRITE (MT6,15) (TITLE(II,J),J=1,20)
IF(PCT(1) .NE.0.0) PCTWG1=PCT(1)/SWGT
IF(PCT(2) .NE.0.0) PCTWG2=PCT (2) /SWGT
WRITE (MT6, 157) KBLK, SWGT,PCT (1) ,KSFYR (1) ,KSFMO (1) ,KSEYR (1)

1 »KSEMO (1) ,PCT (2) ,KSFYR (2) ,KSFMO (2) ,KSEYR (2) , KSEMO (2)

2 ,PCTYG1,PCTVG2
CALL RITEO1 (AVPCHG,N11,N2,NY,3)

157 FORMAT(//2X," 3.2 THE VEIGHTED. OF THE SYMM. CHANGE RATE OF COMPON

1ENT SERIES'//20X, 'THE SECTION OF STANT. = ',12,' WEIGHT = ',F5.3,
2 3X, "1ST STAN. FACTOR=",F8.3,"' (',2(I2,'.")," - ",2(12,"."),")’
3/64X, '2ND STAN. FACTOR=" JF6.3,' (7,2(12," Y- ,2(12,'.'), ")
4/64X,'1ST AVE. CHG. = ',F6.3 :
5/64X.‘2ND AVG. CHG. = ’,F6.3//)

END IF
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DO 160 J=1,400
STDSUM (11, J) =AVPCHG (J)
AVPCHG (J) =0.0

160 PCHG (J)=0.0

200 CONTINUE
IF ((HTYPE.EQ. 1) . AND. (MCOMTC.EQ.1)) THEN

GO TO 777
END IF _
IF (TYPE.EQ.2) THEN
IF (HCOMTC.EQ.1) GO TO 889
GO TO 777
| END IF :

889 KFDAP=KFDA+NPCD
IF (IPRT.GE.4) THEN

20 FORMAT (1H1)

VRITE (MT6,15) (TNAME(J),J=1,20)
WRITE (MT6, 40)

40 FORMAT(//2X,'4.0 THE SUM OF PCHG '//)
CALL RITEO1(TOTAL,KFDAP,KEDA,NY, 3)
WRITE (MT6,15) (TNAME(J),J=1,20)
VRITE (MT6, 50)

50 FORMAT(//2X,'4.1 THE NUMBER OF PCHG '//)
CALL RITEO1(COUNT,KFDAP,KEDA,NY,1)

END IF
------------------------------------------ TOTAL AVERAGE PERCENT CHANGE
DO 210 I=KFDA,KEDA
IF (COUNT(I) .EQ.0.0) GO TO 210
IF (TOTAL (I) .GE. 99999.9) GO TO 210
IF (TOTAL (I) . LE. -99999.9) GO TO 210
TOTAL (I) =TOTAL (I) /COUNT (1)
210 CONTINUE
IF (IPRT.GE.3) THEN
WRITE (MT6,15) (TNANE(J),J=1,20)
WRITE (MT6,60)
60 FORMAT(//2X,'4.2 THE AVERAGE OF PCHG '//)
CALL RITEO1(TOTAL,KFDAP,KEDA, NY, 3)
END IF
--------------------------------- CALCULATE THE STANDARDIZATION OF TOTAL
DO 250 I=1,NKBLK
APCT (1)=0.0
JBLOK1= (KAFYR (I)-70) %NY+KAFMO (I)
JBLOK2= (KAEYR (1) ~70) +NY+KAEMO (1)
APCNT=0.0
DO 220 J=JBLOK1,JBLOK2
IF ((TOTAL (J) . GE. -99999. 9) . AND. (TOTAL (J) . LE. 99999.9)) THEN
APCT (1) =APCT (I) +ABS (TOTAL (J))
APCNT=APCNT+1.0
END IF
220 CONTINUE
APCT (1) =APCT (I) /APCNT
IF (BOSS.EQ.COIN) WEIGH=APCT(1)
IF (1.EQ.1) JBLOK1=KFDA+NPCD -
IF (1.EQ.NKBLK) JBLOK2=KEDA
DO 230 J=JBLOK1,JBLOK2
230  STAND (J) =TOTAL (J) /APCT (1) VE IGH
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250 CONTINUE
IF (IPRT.GE.2) THEN
IF (APCT (1) .NE.0.0) APCTW1=WEIGH/APCT(1)
IF (APCT(2) .NE.0.0) APCTW2=WEIGH/APCT(2)
WRITE (MT6,15) (TNAME (J),J=1,20)
WRITE (MT6,260) NKBLK, WEIGH, APCT (1) ,KAFYR (1) ,KAFMO (1) , KAEYR-(1)

1 »KAEMO (2) , APCT (2) , KAFYR (2) , KAFMO (2) , KAEYR (2) , KAEMO (2)
2 » APCTW1, APCTW2

CALL RITEO1(STAND,KFDAP,KEDA,NY,3)
260 FORMAT(//2X,'5.0 THE STANDARD. OF THE SYMM. CHANGE RATE OF COMPON

1ENT SERIES'//20X, 'THE SECTION OF STANT. = ',12,' WEIGHT = ',F5.3,
2 3X, '1ST STAN. FACTOR=",F6.3," (',2(I2,'.")," - *,2(12,".').")"
3/64X, '2ND STAN. FACTOR=",F6.3,' (',2(I2,'."),' - ',2(12,"."),")"
4/64X,'1ST AVE. CHG. = ',F6.3
5/64X, '2ND AVG. CHG. = ',F6.3//)
END IF
GO TO 221

--------------------------------- CALCULATE THE 1ST RAV CI

221 KRATE=0

KFDA1=KFDA+1
CI(KFDA)=100.0
DO 280 I=KFDA1,KEDA
280 CI(I)=CI(I-1)#(200.0+STAND(I))/(200.0-STAND(I))
WRITE (MT6, 286)
CALL RITEO1(CI,KFDA,KEDA,NY, IOR)
CALL REBASE(CI,KFDA,KEDA,NY)
IF (IPRT.GE.2) THEN
WRITE (MT6,15) (TNAME(J),J=1,20)
WRITE (MT6,315) WEIGH
WRITE (MT6,320) LBASE :
286  FORMAT(//' R6.0 RA¥ CI (NON REBASED)'/)
315  FORMAT(//' 6.0.R RAW CI WEIGHT : ',F5.3/)

320  FORMAT(//' 6.0.R RAW CI------ REBASED (YEAR= ',12,')'//)
CALL RITEO1(CI,KFDA,KEDA,NY, IOR)
END IF
445 IF ((NPAT1.EQ.1).0R. (NPAT1.GE.5)) THEN
J=0
DO 323 I=KFDA,KEDA
J=J+1

323  COUNT(J)=CI(I)
LLFYR=KFYR+1900
CALL PATSUB(J,LLFYR,COUNT)
WRITE (MT6,15) (TNAME(J),J=1,20)
WRITE (MT6, 325)
325 FORMAT(//' 8.0.R CYCLE OF 6.0 RAW CI'//)
CALL RITEO1(CDAT,KFDA,KEDA,NY, IOR)

IF (LRATIO.GE.1) CALL RITEO04 (CDAT,KFDA,KEDA,LRATIO,1) DIA0691
- END IF ’

CALL GTRENM(STAND,CI,XCI) '
IF ((NPAT1.EQ.4) .OR. (NPAT1.GE.5)) THEN
J=0 :
DO 330 I=KFDA,KEDA
J=J+1
330 COUNT(J)=XCI(D)
KKFYR=KFYR+1900
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CALL PATSUB (J,KKFYR, COUNT)
WRITE (MT6,15) (TNAME(J),J=1,20)
WRITE (MT6, 335)
335 FORMAT(//' 8.0.M CYCLE OF 6.1 CI (MULTI)'//)
CALL RITEO1(CDAT,KFDA,KEDA,NY, IOR)
IF (LRATIO.GE.1) CALL RITEO4 (CDAT,KFDA,KEDA,LRATIO,1)
END IF
CALL GTREND (STAND,CI,XCI)
IF ((NPAT1.EQ.2) .OR. (NPAT1.GE.5)) THEN
J=0
DO 340 I=KFDA,KEDA
o J=de
340  COUNT(J)=XCI(I)
KKFYR=KFYR+1900
CALL PATSUB (J,KKFYR, COUNT)
~ WRITE(MT6,15) (TNAME(J),J=1,20)
VRITE (MTS, 345)
345 FORMAT(//' 8.0.A CYCLE IF 6.1 CI (ADDED)'//)
CALL RITEO1(CDAT,KFDA,KEDA, NY, IOR)
Ig(%EATIU.GE.l) CALL RITEO4 (CDAT,KFDA,KEDA,LRATIO, 1)
EN
CALL CONTRI(APCTW1)
777 RETURN
END
————— THIS ROUTINE IS APPLIED IN NEV JAPAN CALCULATION METHOD
SUBROUTINE NEWJPN (XDATA, MS, LEDAC, KFDAN, KEDAN, KC, NY1)
COMMON /IDCIDI/ BOSS
COMMON /DEVICE/ MT5,MT6
COMMON /TCOUNT/ NID
COMMON /POVER1/ WEIGH,LBASE,KFYR,KFMO,KEYR, KEMO,KFDA, KEDA
COMMON /POWER2/ NKBLK,KAFYR (5),KAFMO (5) , KAEYR (5) , KAEMO (5)
COMMON /POVER3/, MJPN, JKFYR IKFYR oy
COMMON /NEWRUN/* V720
COMMON /FORTND/ COINCI(400).NFA,NLA
COMMON /0T1/ IPRT, ICHRT, MTYPE,NPAT1,LRATIO,LRIOR,KSGR
COMMON /TITS/ TITLE(20,20), TNAME (20)
COMMON /ST1/KBLK,KSFYR (5) , KSFHO (5) , KSEYR (5) , KSEMO (5)

COMMON /ST2/1BLOK1, IBLOK2, IBLOK3, IBLOK4, IBLOKS, JBLOKI JBLOK2
COMMON /IT2/ LFYR,LFMO,LEYR,LEMO

DIA0691

DIA0691

O BN e

COMMON

COMMON

/COM1/ XXODAT (20,400) , MNY (20) ,MID1(20) , MINV (20) , MNPCD (20)

,MIOR (20) , MMYES (20), MMPOS(20) MMOVE(ZO) MMCD(ZO) XSWGT (20)
MLFYR(ZO) MLFMO(ZO) MLEYR(20) MLEMO(20)

» MKBLK (20) , MSFYR (20, 5) MSFMO(ZO 5) , MSEYR (20,5) , MSEMO (20,5)

MKRATE (20) , MRYTY (20)

JCOMCI1/ CDAT (660) , TDAT (660) JUP06580

DIMENSION SPCHG(400).UAVG(400),DVSQ(400),SDVSQ(400).STD(400) JUP12320

1
2

»Z.(400) , XDATA (400) , SUMAVG (400) , SUMSTD (400) , SUMZ (400)
,CONT (400) , CI(400) RCI(400),XCI(400), RV(400)

MMJPN=MIPN-1 -
00 10 Jet a00 MW I T )
SPCHG (J)=0.0
UAVG (J)=0.0
DVSQ (J)=0.0
SDVSQ(J) =0. 0
STD (J) =0. 0
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10 Z(J)=0.0
DO 11 J=1,660
11 CDAT(J)=0.0
DO 150 I=1,KBLK
IF(I.EQ.1) THEN
IBLOK1=MS
IBLOK2=MS +MMJPN
END IF
IF (I.NE.1) GO TO 141
DO 5 J=IBLOKI, IBLOK2
5 SPCHG (IBLOK2) =SPCHG (IBLOK2) +XDATA (J)
UAVG (IBLOK2) =SPCHG (IBLOK2) /MJPN
DO 6 J=IBLOK1, IBLOK2
DVSQ (IBLOK2) = (UAVG (IBLOK2) -XDATA (J) ) %2
6 SDVSQ (IBLOK2)=SDVSQ (IBLOK2) +DVSQ (IBLOK2)
STD (IBLOK2) =SQRT (SDVSQ (IBLOK2) /MJPN)
DO 17 J=IBLOK1, IBLOK2
SPCHG (J) =SPCHG ( IBLOK2)
UAVG (J) =UAVG (IBLOK2)
STD (J) =STD (IBLOK2)
17 CONTINUE
141 IBLOK3=IBLOK1+1
IBLOK2=LEDAC
150 CONTINUE
—————————————————————————————————————————— < 2ND STANDARD INTERVAL >-
L=IBLOK3+MMJPN
K=L
DO 265 J=IBLOK3, IBLOK2
SPCHG (L) =SPCHG (L-1) -XDATA (J-1) +XDATA (L)
UAVG (L) =SPCHG (L) /MJPN
265 L=L+1
DO 30 M=IBLOK3, IBLOK2-MMJPN
DO 20 J=M,M+MMJPN
DVSQ (K) = (UAVG (K) -XDATA (J) ) %52
20 SDVSQ(K) =SDVSQ (K) +DVSQ (K)
STD (K) =SQRT (SDVSQ (K) /MIPN)
K=K+1
30 CONTINUE
15 FORMAT (1H1//2X,20A4)
IF (IPRT.GE.0) THEN
WRITE (MT6,15)  (TITLE(KC,I), I=1,20)
WRITE (MT6, 155)
WRITE (MT6, 156)
CALL RITEO1(UAVG, IBLOK1, IBLOK2,NY1,3)
WRITE (MT6,15)  (TITLE(KC,D), I=1,20)
WRITE (MT6, 158)
CALL RITEO1(STD, IBLOK1, IBLOK2,NY1,3)
END IF ‘
———————————————————————————————————— < STANDARD VARIATION RATE > ------
DO 43 J=IBLOK1, IBLOK2
43 7(J)=(XDATA(J) -UAVG (J)) /STD (J)
IF (IPRT.GE.0) THEN
WRITE (MT6,15)  (TITLE(KC,D), I=1,20)
WRITE (MT6, 160)
CALL RITEO1(Z, IBLOK1, IBLOK2,NY1,3)
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END IF
155 FORMAT(//2X,' 3.1 THE STANDARDIZATION CHANGE RATE OF COMPONENT SER
11ES (LAST 60 MONTHS) '/)
156 FORMAT(/8X,' 1) AVERAGE OF UNIT COMPONENT SERIES '///)
158 FORMAT(////8X," 2) STAN.DEVIATION OF UNIT COMPONENT SERIES '///)
160 FORMAT(////8X,' 3) STANDARDIZATION CHANGE RATE '///)
------------------------------------ < TOTAL INDEX > ---------mmmmmeo
IF(KC.EQ.1) THEN '
DO 23 J=1,400
- SUMAVG(J)=0.0
SUMSTD (J)=0.0
SUMZ (J)=0.0
CONT (J)=0.0
V({J)=0.0
RV(J)=0.0 ‘ -
CI(J)=0.0
RCI(J)=0.0
XCI1(J)=0.0
23 CONTINUE
END TIF
DO 57 J=IBLOK1, IBLOK2
SUMAVG (J) =SUMAVG (J) +UAVG (J)
SUMSTD (J) =SUMSTD (J) +STD (J)
SUMZ (J) =SUMZ (J) +Z (J)
CONT (J)=CONT (J)+1.0
57 CONTINUE
KFDA=KFDAN
KEDA=KEDAN
KFDA1=KFDA+1
IF (KC.EQ.NID) THEN
DO 67 J=KFDA1,KEDA
SUMAVG (J) =SUMAVG (J) /CONT (J)
SUMSTD (J) =SUMSTD (J) /CONT(J)
SUMZ (J) =SUMZ (J) /CONT (J) '
67 CONTINUE ,
IF (IPRT.GE.0) THEN
WRITE (MT6,161)
WRITE (MT6, 162) '
CALL RITEO1 (SUMAVG,KFDA1,KEDA,NY1,3)
WRITE (MT6,164)
CALL RITEO1(SUMSTD,KFDA1,KEDA,NY1,3)
WRITE (MT6, 166) '
CALL RITEO1(SUMZ,KFDA1,KEDA,NY1,3)
END IF
DO 77 J=KFDA1,KEDA
V(J)=SUMAVG (J) +SUMSTD (J) *SUMZ (J)
77 CONTINUE
IF (IPRT.GE.0) THEN
WRITE (MT6,170)
CALL RITEO1(V,KFDA1,KEDA,NY1,3)
WRITE (MT6,180)
CALL RITEO1(CONT,KFDA1,KEDA,NY1,1)
END IF ‘ '
161 FORMAT (1H1///2X,' 3.2 THE COMPOSITE. CHANGE RATE OF AVG,STD.Z '/)
162 FORMAT(//8X,' 1) AVERAGE OF COMPOSITE INDEX : U(T)'///)

—143—



164;F05¥9¥(1H1////8X,' 2) STAN.DEVIATION OF COMPOSITE INDEX : SIGMA(T)
1 :

166 FORMAT(////8X,' 3) STANDARDIZATION CHANGE RATE : Z(T)'//7)

170 FORMAT(1H1///2X,' 4.0 COMPOSED CHANGE RATE'///)

180 FORMAT(1H1///2X," 4.1 THE NUMBER OF COMPONENT INDEX '///)

Cmmm oo oo < TOTAL JAPAN INDEX (COIN OUTPUT) >---
CI(KFDA)=100.0

RCI(KFDA)=100.0
DO 280 I=KFDA1,KEDA
280 CI(I)=CI(I-1)%(200.0+V(I))/(200.0-V(I))
J=0
DO 285 I=KFDA,KEDA
J=J+1
285 XCI(I)=CI(D)
IF (IPRT.GE.0) THEN
WRITE (MT6, 286)
CALL RITEO1(CI,KFDA,KEDA,NY1,1)
CALL REBASE (CI,KFDA,KEDA,NY1)
WRITE (MT6,320) LBASE,KSGR

END IF
286  FORMAT(1H1//' 6.J. RA¥ CI (NON REBASED)'/)
320  FORMAT(1H1//' 6.J.R RAW CI------ REBASED (YEAR=',12,') '//)
CALL RITEO1(CI,KFDA,KEDA,NY1,1)
IF (LRATIO.GE.1) CALL RITE04(CI,KFDA,KEDA,LRATIO, 1) DTA0891
IF (KSGR.EQ.1) CALL RITE02(XCI,KFDA,KEDA)
Crmmmm < JAPAN COIN PAT >-----------

IF ((NPAT1.GE.1).AND. (IPRT.GE.0)) THEN
LLFYR=JKFYR+1900
CALL PATSUB(J,LLFYR,CI)
WRITE (MT6,15) (TNAME(J),J=1,20).
WRITE (MT6, 425)
425  FORMAT(//' 8.J.R CYCLE OF 6.J.R JAPAN CI'//) -
CALL RITEO1(CDAT,KFDA,KEDA,NY1,1) ,
IF (LRATIO.GE.1) CALL RITEO4(CDAT,KFDA,KEDA,LRATIO,1) DIAOG
END IF
C--mmmmmmmmm -< TOTAL JAPAN INDEX (LEAD, LAGG OUTPUT) >--
IF ((MTYPE.GE.1) . AND. (BOSS.NE.COIN)) THEN
WRITE (MT6, 325)
CALL RITEO1(COINCI,NFA,NLA,NY1,3)
325 FORMAT(1H1///'T TARGET TREND ( U(T) OF COINCIDENT INDEX )'//)
DO 99 J=KFDA,KEDA
99 RV (J)=COINCI(J)+ (SUMSTD (J)%SUMZ (J))
WRITE (MT6,15) (TNAME(J),J=1,20)
WRITE (MT6, 355)
CALL RITEO1(RV,KFDA,KEDA,NY1,3)
DO 100 J=KFDA1,KEDA
100 RCI(J)=RCI(J-1)#%(200.0+RV(J))/(200.0-RV(J))
DO 386 I=KFDA,KEDA '
386 XCI(I)=RCI(I)
WRITE (MT6,15) (TNAME(J),J=1,20)
WRITE (MT6, 365)
CALL RITEO1(RCI,KFDA,KEDA,NY1,1)
CALL REBASE (RCI,KFDA,KEDA,NY1)
WRITE (MT6,15) (TNAME (J),J=1,20)
WRITE (MT8, 375) LBASE

—144— "



CALL RITEO1(RCI,KFDA,KEDA,NY1,1)
355  FORMAT(///'T 5.J.1 ADJUSTED V(T) '//)

365 FORMAT(///' 6.1.J COMPOSITE INDEX'//) V
375 FORMAT(///' 6.J.1 REBASED (YEAR=19',12,')'//)
IF (LRATIO.GE.1) CALL RITEO4 (RCI,KFDA,KEDA,LRATIO, 1) - DIA0691
IF (KSGR.EQ.1) CALL RITE02(XCI,KFDA, KEDA)
END IF
END IF
RETURN
END

>-=---THIS ROUTINE CREATES THE CONTRIBUTION RATE OF COMPONENT SERIES
SUBROUTINE CONTRI(STDFT)
DIMENSION TRIB(20,5),XPCT(5),HED (5),CTSUM(20)
REAL*8 TRADJ1,TRADJ2
COMMON /STNDSM/ STDSUM (20, 400)
COMMON /TCOUNT/ NID
COMMON /DEVICE/ MT5,MT6 .
COMMON /POWER1/ VEIGH,LBASE,KFYR,KFMO,KEYR,KEMO,KFDA,KEDA
COMMON /TITS/ TITLE(20,20), TNAME(ZO)
COMMON /GNPOP3/ TRADJ1, TRADJ2
COMMON /STANDG/ STRATE(400) JUP06580
DATA HED /4HMO-4,4HMO-3,4HMO-2, 4HMO-1, 4HLAST/ ‘
—————————————————————————————————— CALCULATE THE SYMM. PERCENT CHANGE
KEDAS=KEDA-4
JJ=0
DO 1 I=1,20
1 CTSUM(I)=0.0
DO 10 I=KEDA5,KEDA
JJ=JJ+1
XPCT (JJ) =STRATE (1) TRADJl
10 CONTINUE
JJ=0
DO 40 I=KEDAS5,KEDA
JJd=JJ+1
DO 30 II=1,NID
TRIB(II,JJ)=(STDSUM(II, I)/NID)%STDFT
- TRIB(II,JJ)=STDSUM(II, I)/SUM(JJ)*XPCT (JJ)
CTSUM(JJ)=CTSUM (JJ) +TRIB(II, JJ)
30 CONTINUE
40 CONTINUE
VRITE (MT6,100) (HED(I), I=1,5)
DO 50 II=1,NID
WRITE (MT6,110) (TITLE(II,I),I=1,10), (TRIB(II,I),I=1,5)

WRITE (MT6,120) (STDSUM(II,I), I=KEDA5,KEDA)
50 CONTINUE

VRITE (MT6,130) (CTSUM(I),I=1,5)
WRITE (MT6, 140) (STRATE(I) [=KEDAS, KEDA)
WRITE (MT6,150) TRADJ1
100 FORMAT (1H1///' THE CONTRIBUTION RATE OF COMPONENT SERIES ( THE LA
ITEST 5 MONTHS ) '//17X, 'THE COMPONENT SERIES',18X,5(4X,A4))
110 FORMAT(/1X,10A4," CONTRIBUTION ',5F8.3)
120 FORMAT (41X, ' SYMM. RATIO ',5F8.3)
130 FORMAT (/30X, ' THE SUM OF CONTRIBUTION ',5F8.3)
140 FORMAT(30X,' THE WEIGHTED SYMM-RATIO ',5F8.3)
150 FORMAT(/30X,' THE GNP ADJ. TAR-VALUE ',F10.8)
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RETURN
END

----- THIS ROUTINE CREATES THE CI OF C VALUES .

SUBROUTINE CIOFC

DIMENSION COUNT (400),PCHG (400), TOTAL (400),CI(400), XMON (660)
» STAND1 (400) , AVPCHG (400) , STAND (400) , PCT (5) , APCT (5) , XCI (400)

2 ,TOCI(400)

1

DN =

REAL*8 GOOT1,G00T2 -

COMMON /0T5/ COMPP

COMMON /GNPOP2/ GOOT1,GOOT2

COMMON /IDCIDI/ BOSS

COMMON /TCOUNT/ NID

COMMON /DEVICE/ MT5,MT6

COMMON /POWER1/ WEIGH,LBASE,KFYR,KFMO,KEYR,KEMO,KFDA,KEDA

COMMON /POWER2/ NKBLK,KAFYR(5) , KAFMO (5) , KAEYR (5) , KAEMO (5)

COMMON /TITS/ TITLE (20,20), TNAME (20)

COMMON /RUNDAT/ XDAT (400)

COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1,LRATIO,LRIOR,KSGR

COMMON /0T3/ INV,NPCD, IOR,MPOS, MOVE, MCD, SWGT, MYES

COMMON /0T4/ KRATE,KRY

COMMON /1T2/ LFYR,LFMO,LEYR,LEMO

COMMON /ST1/KBLK,KSFYR (5) ,KSFMO(5),KSEYR (5),KSEMO (5)

COMMON /PATOPT/ PATP,NFORP, INVP, IPRP,NCHRTP, IRDP,NDTRP, LOGP, MCDP

» AMULP, ITERMP,NDIFFP, LTPP

COMMON /COM1/ XXODAT(20,400),MNY (20) ,MID1(20),MINV (20),MNPCD (20)
»MIOR (20) , MMYES (20) , MMPOS (20) , MMOVE (20) , MMCD (20) , XSWGT (20)
»MLFYR (20) , MLFMO (20) , MLEYR (20) , MLEMO (20)

»MKBLK (20) , MSFYR (20,5) , MSFMO (20, 5) , MSEYR (20, 5) , MSEMO (20, 5)
» MKRATE (20) , MRYTY (20)

COMMON /COMCI1/ CDAT(660),TDAT(660)

DATA COMP /4H /

DATA COIN,PATQ /4HCOIN, 4HPATP/

DATA COMA,COMB,COMC /4HCOMA, 4HCOMB, 4HCOMC/
DATA DIFA,DIFB,DIFC /4HDIFA,4HDIFB,4HDIFC/
NY=12

RBFMO=1

RBLMO=12

DO 10 I=1,400

COUNT (I)=0.0

PCHG (1) =0.0

AVPCHG (1)=0.0

STAND (1)=0.0-

TOTAL (1)=0.0

---------------------------------- INVOKE THE DATA

DO 200 II=1,NID
CALL INVOK(II,N1,N2)
NY=12
N11=N1+NPCD
FORMAT (1H1///2X,20A4)

—————————————————————————————————— CALCULATE THE SYMM. PERCENT CHANGE

40

J=0

DO 40 I=N1,N2
J=J+1

XMON (J) =XDAT (I)
LLFYR=LFYR+1900
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INVP=INV
SAEL PATSUB (J, LLFYR, XMON)
DO 45 I=N1,N2
J=J+1
45 XDAT(I)=CDAT(J) .
WRITE (MT6, 50) _
50 FORMAT(1H1///' THE C SERIES OF PAT '//)
CALL RITEO1(XDAT,N1,N2,NY, IOR)
IF (COMPP.EQ.DIFB) THEN
J=0
DO 55 I=N1,N2
J=J+1
55 XXODAT(II,J)=XDAT(I)
GO TO 200
END IF
NY=12
SD=0.0
————————————————————————————————————————— DIFFERENCE OF THE INPUT DATA
DO 60 1=N1,N2
SD=XDAT (I) +SD
60 CONTINUE
N12=N2-N1+1
SD=SD/FLOAT (N12)
DO 70 I=N1,N2
PCHG (I) =XDAT (1) -SD
70 CONTINUE ,
————————————————————————————————— CALCULATE THE STANDARDIZATION
DO 150 I=1,KBLK
PCT(1)=0.0
KO1=KSFYR (1)
KO2=KSFMO (1)
KO3=KSEYR (1)
KO4=KSEMO (1)
CALL CONVYM(KO01,K02,K03,K04, IBLOKl IBLOK2)
PCNT=0.0
DO 110 J=IBLOK1, IBLOK2
IF ((PCHG (J) .LT.99999.9) . AND. (PCHG (J) .GT.-99999. 9)) THEN
PCT (1) =PCT (1) +ABS (PCHG (J))
PCNT=PCNT+1.0
END IF
110 CONTINUE
PCT(I)=PCT (1) /PCNT
e CUMULATE THE AVER. PCT
IF(1.EQ.1) IBLOK1=N1
IF(I.EQ.KBLK) IBLOK2=N2
DO 120 J=IBLOK1, IBLOK2
IF ((PCHG (J) .LT.99999.9) . AND. (PCHG (J) .GT.-99999.9)) THEN
AVPCHG (J) =PCHG (J) /PCT (1) #SWGT
~ TOTAL (J) =TOTAL (J) +AVPCHG (J)
COUNT (J) =COUNT (J) +1.0
END IF
120 CONTINUE
150 CONTINUE
IF (IPRT.GT.2) THEN
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WRITE (MT6,20) (TITLE(II,J),J=1,20)
WRITE (MT6,160) KBLK, SWGT,PCT (1) ,KSFYR (1) ,KSFMO (1) ,KSEYR (1),
1 KSEMO (1) ,PCT(2) ,KSFYR (2) ,KSFMO (2) ,KSEYR (2) , KSEMO (2)
160 FORMAT(///2X,'3.1 THE STANDARD. OF THE SYMM. CHANGE RATE OF COMPON
1ENT SERIES'/20X, 'THE SECTION OF STANT. = ',12,' WEIGHT = ',F5.3,
2 3X,'1S8T STAN. FACTOR=',F6.3,' (',2(I12,'."),' - .,2(12,'."),")"/
364X, '2ND STAN. FACTOR=',F6.3,' (',2(I2,'."),"' - ',2(12,'."),")'//)
CALL RITEO1(AVPCHG,N1,N2,NY,3)
DO 170 J=1,400
AVPCHG (J)=0.0
170 PCHG(J)=0.0
END IF
200 CONTINUE
IF (COMPP.EQ.DIFB) GO TO 560
IF (IPRT.GT.2) THEN
WRITE (MT6, 210)
210  FORMAT(1H1///2X,'4.0 THE SUM OF PCHG '//)
CALL RITEO1(TOTAL,KFDA,KEDA,NY,3)
WRITE (MT6,220)
220  FORMAT(1H1///2X,'4.1 - THE NUMBER OF PCHG '//)
CALL RITEO1(COUNT,KFDA,KEDA,NY, IOR)
END IF
------------------------------------------ TOTAL AVERAGE PERCENT CHANGE
DO 230 I=KFDA,KEDA
IF (COUNT(I) .EQ.0.0) GO TO 230
IF (TOTAL (I) .GE.99999.9) GO TO 230
IF (TOTAL (I) .LE.-99999.9) GO TO 230
TOTAL (I)=TOTAL (I) /COUNT (I)
230 CONTINUE
IF (IPRT.GT.2) THEN
WRITE (MT6, 240)
240 FORMAT (1H1///2X,'4.2 THE AVERAGE OF PCHG '//)
CALL RITEO1(TOTAL,KFDA,KEDA,NY,3)
END IF
----------------------- DIFFERENCE OF THE TOTAL AVERAGE PERCENT CHANGE
SD=0.0
DO 250 I=KFDA,KEDA
SD=TOTAL (I)+SD
250 CONTINUE
KFE=KEDA-KFDA+1
SD=SD/FLOAT (KFE)
DO 260 I=KFDA,KEDA
TOTAL (I)=TOTAL (I) -SD
260 CONTINUE
--------------------------------- CALCULATE THE STANDARDIZATION OF TOTAL
DO 300 I=1,NKBLK
APCT(1)=0.0
KO1=KAFYR (1)
K02=KAFMO (1)
K03=KAEYR (I)
K04=KAEMO (1)
CALL CONVYM(K01,K02,K03,K04, JBLOK1, JBLOKZ)
APCNT=0.0
DO 270 J=JBLOK1, JBLOK2 '
IF ((TOTAL (J) .LT.99999.9) . AND. (TOTAL (J) .GT.-99999.9)) THEN
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APCT (1) =APCT (I) +ABS (TOTAL (J))
APCNT=APCNT+1.0
END IF
270 CONTINUE
APCT (1) =APCT(I)/APCNT
IF(I.EQ.1) JBLOK1=KFDA
IF (I.EQ.NKBLK) JBLOK2=KEDA
DO 280 J=JBLOK1, JBLOK2
STAND (J) =TOTAL (J) /APCT (1) *+WE IGH
280 CONTINUE
300 CONTINUE
IF (IPRT.GT.2) THEN
WRITE (MT6, 310) NKBLK, WEIGH, APCT (1) ,KAFYR (1) ,KAFMO (1) ,KAEYR (1)

1 , KAEMO (2) ,APCT (2) ,KAFYR (2), KAFMU(”) KAEYR (2) , KAEMO (2)
310 FORMAT(lHl///ZX '5.1 THE STANDARD. OF THE SYMM. CHANGE RATE OF COM
IPONENT SERIES'/20X, 'THE SECTION OF STANT. = ',12,' VEIGHT = ',F5.3
‘2, 3X,"1ST STAN. FACTOR=',F6.3," (',2(12,'.'),' - ',2(12,'.’),')'/
364X, "2ND STAN. FACTOR=',F6.3,' (',2(I2,'.")," - ',2(12,'."),")'//)
CALL RITEO1(STAND,KFDA,KEDA,NY,3)
END IF

--------------------------------- CALCULATE THE 1ST RAV CI
' KRATE=0 ‘
DO 320 T=KFDA,KEDA
CI(I)=STAND(I)+100.0
320 CONTINUE
L e CALCULATE THE CI(I)/C(I-1)
KFDA1=KFDA+1 :
WRITE (MT6, 330)
330 FORMAT(1H1///2X,'6.0 THE ROW CI OF C '//)
CALL RITEO1(CI,KFDA,KEDA,NY, IOR)
STAND1 (KFDA) =GOOT1
DO 332 I=KFDA1,KEDA
STAND1 (1) =GOOT1%STAND1(I-1)
332 CONTINUE
CALL REBASE (STAND1,KFDA,KEDA,NY)
WRITE (MT6, 340) : '
340 FORMAT(1H1///2X,'5.1 GNP ADJ STAND----- <FORMAT: F6.1> '//)
CALL RITEO1(STAND1,KFDA,KEDA,NY,1)
TOCI(KFDA)=1.0
DO 520 I=KFDA,KEDA
520 TOCI(I)=CI(I)=STAND1(I)
CALL REBASE(TOCI, KFDA KEDA, NY)
WRITE (MT6,550)
550 FORMAT(1H1///' 6.0 THE CI OF C --ADJUSTED BY T TREND '//)
CALL RITEO1(TOCI, KFDA KEDA, NY, 1)
560 RETURN
END
----- THIS ROUTINE CREATES THE TREND VALUE FROM THE INPUT DATA
SUBROUTINE GTREND (STAND, ARRAY,XCI)
DIMENSTION ARRAY (400),XCI(400),STAND (400)
REAL+8 RR,R1,R2,G00T1,G00T2, TRADJ1, TRADY2
REALx8 Al,A2,TE1,TE2,TF1,TF2,SEXT
COMMON /TITS/ TITLE(20,20), TNAME (20)
COMMON /DEVICE/ MT5,MT6
COMMON /POWER1/ WEIGH,LBASE,KFYR,KFMO,KEYR,KEMO,KFDA,KEDA
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10

COMMON /GNPOP1/ NGNP, I1FGYR, I1EGYR, I2FGYR, I2EGYR
COMMON /GNPOP2/ GOOT1,GOOT2

COMMON /GNPOP3/ TRADJ1,TRADJ2

COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1,LRATIO,LRIOR,KSGR
COMMON /0T3/. INV,NPCD, IOR, MPOS, MOVE, MCD, SWGT, MYES
COMMON /0T4/ KRATE,KRY

COMMON /0T5/ COMPP

COMMON /1IT2/ LFYR,LFMO,LEYR,LEMO

COMMON /COMCI1/ CDAT(660),TDAT(660)

COMMON /STANDG/ STRATE (400)

NY=12

KFDA1=KFDA+1

KF1=(I1FGYR-70) xNY+1

KF11=KF1+NY-1

KE1=(I1EGYR-70) %NY+1

KE11=KE1+NY-1

R1=0.0

R2=0.0

TF1=0.0

TE1=0.0

—————————————————————————————————— < 1 PERIOD GNP TREND ADJUSTED >-
MON1=(I1EGYR-I1FGYR)=NY

A1=1.0/FLOAT (MON1)

DO 10 I=KF1,KF11

TF1=TF1+ARRAY(I)

-

- TF1=TF1/1200.0

20

60

70

DO 20 I=KE1,KE1l
TE1=TE1+ARRAY (1)
TE1=TE1/1200.0
R1=(TE1/TF1) %xA1l
TRADJ1=(GOOT1-R1)%100.0
DO 30 I=KFDA1,KEDA
STRATE (1) =STAND (1) +TRADJ1
XCI(KFDA)=100.0
DO 40 I=KFDA1,KEDA
XCI(I)=XCI(I-1)%(200.0+STRATE(I))/(200.0-STRATE(I)) :
ettt L b < 2 PERIOD GNP TREND ADJUSTED >-
IF (NGNP.EQ.2) THEN ,
KF2=(I2FGYR-70) *NY+1
KF22=KF2+NY-1
KE2= (I2EGYR-70) %NY+1
KE22=KE2+NY-1
TF2=0.0
TE2=0.0
MON2= (I2EGYR-I2FGYR) xNY
A2=1.0/FLOAT (MON2)
DO 60 I=KF2,KF22
TF2=TF2+ARRAY (1)
DO 70 I=KE2,KE22
TF2=TF2/1200.0
TE2=TE2+ARRAY (1)
R2=(TE2/TF2) xxA2
TE2=TE2/1200.0
TRADJ2=(GOOT2-R2)%100.0
DO 80 I=KFDA1,KE11
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80  STRATE (I)=STAND (I)+TRADJ1
DO 90 I=KE2,KEDA
90  STRATE (I)=STAND(I)+TRADJ2
XCI(KFDA)=100.0
DO 100 I=KFDA1,KEDA
100 XCI(I)=XCI(I-1)%(200.0+STRATE(I))/(200.0-STRATE(I))
END IF
IF (IPRT.GE.2) THEN
VRITE (MT6,240) (TNAME (J),J=1,20)
WRITE (MT6,210) LBASE
WRITE (MT6,220)GOOT1,R1, TRADJ1,GOOT2, R2 TRADJ2
CALL RITEO1(STRATE,KFDA1,KEDA,NY, 3)
END IF
210 FORMAT(//2X," 5 1 STANDARDIAED WEIGHTED CHANGES ADJUSTED BY GNP TRE
IND 197,12,' = 100'//)
220 FORMAT(' ADJUSTED COMPOSITE INDEX INDICATORS "/
1 20X, 'TREND VALUE : 1ST-GNP = ',F10.8,' 1ST-SELF = ',F10.8,' 1
25T-TRADJ. = ',F10.4/33X,’ 2ND-GNP = ',F10.8,"  2ND-SELF = ',F10.8
2," 2ND-TRADJ. = ',F10.4//)
IF (IPRT.GE. 3) THEN
WRITE (MT6,240) (TNAME(J),J=1,20)
WRITE (MT6, 225)
225 FORMAT(//' 6.1 CI -- NON REBASED '//)
- CALL RITEO1(XCI,KFDA,KEDA,NY, IOR)
END IF
IF(IPRT.GE.1) THEN
WRITE (MT6,240) TNAME
WRITE (MT6,250) LBASE
CALL REBASE (XCI,KFDA,KEDA,NY)
CALL RITEO1(XCI,KFDA,KEDA,NY, IOR)
END IF
240 FORMAT(1H1//2X,20A4) .
250 FO?MAT(//' 6.1.A COMPOSITE INDEX ADJUSTED TO GNP TREND ', I4,'=100
1/
IF (LRATIO.GE.1) CALL RITEO4(XCI,KFDA, KEDA LRATIO, KRY) DIA0691
CALL RITEO2(XCI,KFDA,KEDA)
RETURN
END ,
----- THIS ROUTINE CREATES THE TREND VALUE FROM THE INPUT DATA
SUBROUTINE GTRENM (STAND, ARRAY, XCI)
DIMENSION ARRAY (400),XCI(400),STAND (400)
REAL=8 RR,R1,R2,GO00T1,GO0T2, TRADJ1, TRADY2,RRR
REAL*8 Al1,A2,TE1,TE2,TF1,TF2,SEXT
COMMON /TITS/ TITLE(20,20), TNAME (20)
COMMON /DEVICE/ MT5,MT6 :
COMMON /POWER1/ WEIGH,LBASE,KFYR,KFMO,KEYR,KEMO,KFDA,KEDA
COMMON /GNPOP1/ NGNP, I1FGYR, I1EGYR, I2FGYR, I2EGYR
COMMON /GNPOP2/ GOOT1,GOOT2
COMMON /GNPOP3/ TRADJ1,TRADJ2
COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1,LRATIO,LRIOR,KSGR
COMMON /0T3/ INV,NPCD, IOR, MPOS, MOVE.MCD SWGT, MYES
COMMON /0T4/ KRATE,KRY
COMMON AOT5/ COMPP
COMMON /1IT2/ LFYR,LFMO, LEYR LEMO
COMMON /COMCI1/ CDAT(660),TDAT(660) : ~JUP06580
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COMMON /STANDG/ STRATE (400)
NY=12

KFDA1=KFDA+1
KF1=(I1FGYR-70)NY+1
KF11=KF1+NY-1
KE1=(I1EGYR-70)%NY+1
KE11=KE1+NY-1

R1=0.0

R2=0.0

TF1=0.0

TE1=0.0

——————————————————————————————————————— <1 PERIOD GNP TREND ADJUSTED >-

10

20

60

70

80

90

MON1=(T1EGYR-I1FGYR)*NY
A1=1.0/FLOAT (MON1)

DO 10 I=KF1,KF11
TF1=TF1+ARRAY (I)
TF1=TF1/1200.0

DO 20 I=KE1,KE1l1l
TE1=TE1+ARRAY ()
TE1=TE1/1200.0
R1=(TE1/TF1):#xAl
IF(R1.KE.0.0) TRADJ1=GOOT1/R1
RRR=1.0

DO 30 I=KFDA,KEDA
RRR=RRR*TRADJ1
XCI(I)=ARRAY (I)*RRR

IF (NGNP.EQ.2) THEN
KF2=(I2FGYR-70) %NY+1
KF22=KF2+NY-1
KE2=(I2EGYR-70) %NY+1
KE22=KE2+NY-1
TF2=0.0
TE2=0.0
MON2=(I2EGYR-I2FGYR) =NY
A2=1.0/FLOAT (MON2)
DO 60 I=KF2,KF22
TF2=TF2+ARRAY (I)

DO 70 I=KE2,KE22
TF2=TF2/1200.0
TE2=TE2+ARRAY (I)
R2=(TE2/TF2) %xA2
TE2=TE2/1200.0

IF(R2.NE.0.0) TRADJ2=GOOT2/R2

RRR=1.0
DO 80 I=KFDA1l,KE1l1
RRR=RRR*TRADJ1
XCI(I)=ARRAY(I)=*RRR
RRR=1.0
DO 90 I=KE2,KEDA
RRR=RRR*TRADJ2
XCI€I)=ARRAY (I)=RRR
END IF
CALL REBASE (XCI,KFDA,KEDA,NY)
IF (IPRT.GE.1) THEN :
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240
250

WRITE (MT6,240) TNAME
WRITE (MT6,250) LBASE
CALL RITEO1(XCI,KFDA,KEDA,NY, IOR)
END IF
FORMAT (1H1//2X,20A4)
1F[/JI)QMAT(//’ 6.1.M COMPOSITE INDEX ADJUSTED TO GNP TREND ', 14, '=100
IF (LRATIO.GE.1) CALL RITEO4(XCI,KFDA, KEDA,LRATIO, KRY)
RETURN
END
-THIS ROUTINE CREATES THE CDI FROM THE INPUT DATA(TCI)
SUBROUTINE CDIFF
DIMENSION COUNT (400),PCHG (400),TOTAL (400),CDI(400),CH(400),TT (400)
INTEGER*2 ZM,ZQ,ZZ
COMMON /IDCIDI/ BOSS
COMMON /TCOUNT/ NID,JCOUNT
COMMON /DEVICE/ MT5,MT6

. COMMON /POWER1/ WEIGH,LBASE,KFYR,KFMO,KEYR,KEMO,KFDA,KEDA

COMMON /POWER2/ NKBLK,KAFYR (5),KAFMO(5),KAEYR (5),KAEMO(5)
COMMON /TITS/ TITLE(20,20), TNAME (20)

COMMON /INDAT/ XIDAT(400),XODAT (400)

COMMON /RUNDAT/ XDAT (400)

COMMON /0T1/ IPRT, ICHRT,MTYPE,NPAT1,LRATIO,LRIOR,KSGR
COMMON /0T3/ INV,NPCD, IOR,MPOS, MOVE, MCD, SWGT, MYES

COMMON /0T4/ KRATE,KRY

COMMON /IT2/ LFYR,LFMO,LEYR,LEMO .

COMMON /ST1/KBLK,KSFYR (5) ,KSFMO(5) ,KSEYR (5) ,KSEMO (5)

~ COMMON /PATOPT/ PATP,NFORP, INVP, IPRP,NCHRTP, IRDP,NDTRP, LOGP, MCDP

10

110

1 » AMULP, ITERMP,NDIFFP,LTPP
COMMON /COM1/ XXODAT (20,400),MNY (20),MID1(20),MINV(20),MNPCD (20)
", MIOR (20) , MMYES (20) , MMPOS (20) , MMOVE (20) , MMCD (20) , XSWGT (20)

,MLFYR (20) , MLFM0 (20) , MLEYR (20) , MLEMO (20)
» MKBLK (20) , MSFYR (20,5) , MSFM0 (20, 5