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data djiraz;

set djia;

by d t;

retain direction;

iIT first.d then direction=0;

iIT direction=0 then do;
iIT (pdc-djra)>trigger then direction=-1;
else 1T (djra-pdc)>trigger then direction=1;
else direction=0;
output;
end;

else 1T direction=-1 then do;
iIT (pdc-djra)>=remove then direction=-1;
else 1T (pdc-djia)<remove then direction=0;
output;
end;

else do;
iIT (djira-pdc)>=remove then direction=1;
else 1T (djra-pdc)<remove then direction=0;
output;

end;
run;
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data dji1az;

set djia;

by d t;

retain direction;

iIT first.d then direction=0;

iIT direction=0 then do;
iIT (pdc-djra)>trigger then direction=-1;
else 1T (djra-pdc)>trigger then direction=1;
else direction=0;
output;
end;

else 1T direction=-1 then do;
iIT (pdc-djra)>=remove then direction=-1;
else 1T (pdc-djia)<remove then direction=0;
output;
end;

else do;
iIT (djira-pdc)>=remove then direction=1;
else 1T (djra-pdc)<remove then direction=0;
output;

end;
run;
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data dji1az;

set djia;

by d t;

retain direction;

iIT first.d then direction=0;

iIT direction=0 then do;
iIT (pdc-djra)>trigger then direction=-1;
else 1T (djira-pdc)>trigger then direction=1;
else direction=0;
output;
end;

else 1T direction=-1 then do;
iIT (pdc-djra)>=remove then direction=-1;
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output;
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data dji1az;

set djia;

by d t;

retain direction;

iIT first.d then direction=0;

iIT direction=0 then do;
iIT (pdc-djra)>trigger then direction=-1;
else 1T (djra-pdc)>trigger then direction=1;
else direction=0;
output;
end;

else 1T direction=-1 then do;
1T (pdc-djra)>=remove then direction=-1;
else 1T (pdc-djra)<remove then direction=0;
output;
end;

else do;
iIT (djira-pdc)>=remove then direction=1;
else 1T (djra-pdc)<remove then direction=0;
output;

end;
run;
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data dji1az;

set djia;

by d t;

retain direction;

iIT first.d then direction=0;

iIT direction=0 then do;
iIT (pdc-djra)>trigger then direction=-1;
else 1T (djra-pdc)>trigger then direction=1;
else direction=0;
output;
end;

else 1T direction=-1 then do;
iIT (pdc-djra)>=remove then direction=-1;
else 1T (pdc-djia)<remove then direction=0;
output;
end;

else do;
1T (djira-pdc)>=remove then direction=1;
else 1T (dji1a-pdc)<remove then direction=0;
output;

end;
run;
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The SAS System

The FREQ Procedure

Cumullative Cumullative
direction Freguency Percent Frequency Percent

FrrEfff i rfrfrfrfrrfefrifrffrfrifrefrerref
-1 32587 15.91 32587 15.91

o) 138385 67.57 170972 83.49
1 33816 16.51 204788 100.00
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