ZIIOYAA», Tépog 43, Tevyog 30-4o, [Mavemomuo [Mewpaung / «SPOUDAI», Vol. 43, No 34, University of Piracus

OIKONOMETPIKO AOTIZMIKO I'TA MIKPO YITOAOTIZTEX

Evnuepotien IMopoveioon*

Abstract

A review is presented of the major econometric and forecasting computer programs for the IBM PC
and compatibles which can estimate multiple equation models on time series data and compute forecasts
with such models. This section resulted in a set of 104 programs. The detailed description of the programs
is in tables covering among others: price, required hardware, regression analysis, single equation foreca-
sting, and the estimation and solution of simultaneous equation models. A list of the vendor's addresses is

included.

Ewayoy

Tnv tedevtaia dexameviaeTtia N e@aPUOY] AOYLOUWLXOV YLO ULXPOVITOAOYL-
OTéC UE OLXOVOUETPLXEG KL YEVIXOTEPQ OLXOVOULXKOU XOAPOXTIPO OTATLOTIXEG
epapuoyég elxe aluatmdn avgnomn. Ou duvatTdTNTEG TOV TTAPOVOLACOEVTMV
TPOYPOAUUATOV (VAL TTPAYUATIXG EVIUTTWOLOXES UL, XAl XOAAVITTOUV VA LEYAAO
PACUA EPAPUOYDYV, UEPIHEC POPEC UE aTtePLOPLOTN euxoAla ot xpron tovg. To
IAM00¢ OUWG TV TTPOYPAUUATOV KAl 1 TOXIALQ TV EQOAPUOYDV TOUG HAVEL
APXETEC POPEC ATMAPAITNTN TNV TPOCEXTIXY TOVG £TtLAOYY &)L TéoO O oxéon
ue To #O0TOVG TOUG OO0 UE TOV QUTOLTOUUEVO X POVO TTov Ba emtevdVoEeL 0 YPNOTNG
yia TV expuddnon tovg. Eival apretég ol mepumtwoelg 6mmov didpopol xp1oTeg
Votepa atd €MEVOUON APHETDOV UNVDOV CLVELINTOTTOINOAVY OTL TO AOYLOULXO TTOU
xpnoiuosorovoav eite dev Ntav avtd mov Ba MBelav eite dev Toug aprovoe
TIMEOV OTLE €POPUOYES TOUG.

210 onuelopa autd apovotdiovue Eva oxeTixd ueydho delyuo avaroywv
mpoypouudtmv. To deiyua autd avimpoowmeel 10 95% tov cUVOAOU TOV YVD-
0TV EUTTOPLXMOV TTPOYPAUUATWV OLXOVOUETPL®OV yapaxtipa. ITpdxeirtor yia
104 mpoypdupota, uepixd amd Ta ommoia €xovv xpnolwomolnOei ue emtvyio oe
epapuoyég tov omovdaotnpiov g Owovouetpiag Tov Owovourxot Tunuatog
Tov [Mavemotnuiov IMelpaitdg. Av xatl Oa umopovoaue va xdvovue TAn0o¢ dia-
POPETIXMV TTAPOVOLACEWY TOV OUVATOT TV QUTMV TWV TTPOYPAUUATOV, XAUTOAN -
Eaue otV tapovoioaon evég uovo Iivaxa (ou 104 ypauuég tov Iivaxa 1 avaeé-
povTal OTa TTPoYPduuaTa evd oL 68 otiieg otig avdloyeg duVATOTNTEG TOUG
qov emmonuaivovtal pe to ovuforo v) ue uepxég amd Tig duvaTOTNTEG TTOV

* H epyaocio avty éywve and toug polrtntég Tov Zmovdaotnpiov tng Owovouetpiag Tov
OwovoutxoV Tunuatog tov IMavemotnuiov IMetpaitdg vad v xabodrynon tov x. Aweaiov

ToepxéCov.
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Exouv avtd ta mpoypdupata oe oyéon pe Eva mhibog epappoydv (81, S2,...,
$23), é6mag avtéc mapovordlovtor oto Iapdptnpa 1. Eniong yivetan pia avd-
Loyn mapovciaon tev SuvaToTHTOV TOV TPOYPOUULATOV OE GYECT) pe Srdgopa
TeXVIKG YopokTproTikd (S24, S25, ..., S68) mov cuviiBag eivar kabopioTiktig
onpaciac yia v emhoyt| £veg TPOYPARpAtog, kabdg Kar pepikég Texvikég
kafopd otatioTikod yapaktipa. Ta teyvikd avtd Yopaktnpiotikd eneinyov-
viar oto IMapdptnpa 2.

EArilovtac 611 n napovciaon avty Ba gavel xpriciun o apketolg epev-
g oto téhog Tov onueldpatog didovtat ot dievdivoeig dhav TV ETLPEIDY
1 TOV aVTITPOSON®MVY TOUC TPOKELUEVOL 0L EVOLUQEPOUEVOL VA Lo povy va {nTrj-
COVV TEPLGOOTEPEG AT POPOPIEC.

ITINAKAZX 1

SI S2 S3 S4 S5 S6 S7 S8 S9 SI0 SI1 S12 S13 S14 S15
4CAST 2X 4 v v | v N A N 4
A CROSS
ABSTAT
AFSEZF v v | v v VI v v ||V
AREMOS ot | = [ | W v | v | v v v |
ARHIOS v | v | v v v | v]| ¥
ASYST v v | v v
ASYSTANT v v | v v
ASYSTANT GPIB v v | v v
ASYSTANT PLUS v v | v v
AUTOBJ v v v v
AUTOBOX v v v VIV
AUTOBOX PLUS | v v | v v A I A VA IRV eV
AUTOCAST 11 VA VA I v
BASS SYSTEM 4
BMDP v | v Vg vl
BOXX v v | v «/ V]V
CONSUMER v | v v
CRUNCH
CSs v v v | v | vV v
DATA FIT v v v v
DATAVIEW v v v | v
PLUS
EAL v viivIv]Y v AN I I B VA BRIV
EASI ARIMA v v | v v
EASY CASTER v v | v | ¢ v
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5| %S | S

L N N I
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S I S B S

QUESTION

RATS

RS 1

RS DECISION

RS QCA

SAS ETS

SHAZAM

SIGSTAT

SIMBOXJ

Aol | %%

T R R ES

A RN RN LS

SIMPC

SL MICRO

SMARTFORE-
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v

v

v
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<
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SYSTEM
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RS DECISION
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S16 S17 S18 S19 820 521
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SIMBOXJ

v

v
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v

SIMPC

v

SL MICRO

SMARTFORE-
CASTS I

<
Lls s

SOLO

SORITEC

SPSS

STAMP

STATIA
STATISTICAL
TOOLBOX

<
Llis sl

L O S

STAT PAC GOLD

b

STAT PACK
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FORECASTING
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STATA
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STATPACKETS
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SYSTEM
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S31 832 S33 834 S35 S36 S37 S38 S39 S40 S41 S42 S43 S44 S45
4CAST 2X v | v v v v v | 640 v | v
A CROSS v v v v 512 v
ABSTAT v v v 256
AFSEZF v v |V v 400
AREMOS v | v v | v 640| v | ¥ | ¥
ARHIOS v | v v | v v 640 s |t |t
ASYST v v v 640| v | v | ¥
ASYSTANT v | v 640 | v | v | v
ASYSTANTGPIB | v | v v 640| « |~ | v
ASYSTANTPLUS | ¥ | v v 640| v | ¥V | ¥
AUTOBJ v v |« ) 400
AUTOBOX v v | v v 400
AUTOBOX PLUS v v | v v 400
AUTOCAST I v v v 512 v
BASS SYSTEM v | v 512 v
BMDP v v v v | 640 v v
BOXX v v | v v 400
CONSUMER v | v v v v | 640 v
CRUNCH v v v 256
Css v | v v | v v v v | 640
DATA FIT v | v v v 512
DATAVIEW 4 v |v | v v | 512 ¢ v
PLUS
EAL v v v v 640
EASI ARIMA v v v v | 256
EASY CASTER v | v 256
ECSTATIC v v v 512
ELF v v | v v 256
ENERGY v | v v v v | 640 v
EPS PC v v A 4 + v |ledo| v | v | ¥
ESP v v | v v 512 v
ESP WITH v v [ Vv v 512 v
MODEL
SIMULATION
FOCA v | v v | v 640 v
FORECAST v v I v v 400
ADMINISTRATOR
FORECAST v v v 512
MASTER
FORECAST v | v v v 512 + v
MASTER PLUS




257

S31 S32 S33 S34 S35 S36 S37 S38 S39 S40 S41 S42 S43 S44 S45
FORECAST PLUS v | v v 128
FORECAST PRO v v v 512
FORECAST! v v | v v 512
FORSYS MARKET| + v v v | v 450
GAUSS b ¥ v 512
GOODNESS OF v | v v 128
FIT
IAS SYSTEM v v 640| v
INTERACTIVE v 128
CLUSTER
ANALYSIS
INTERACTIVE v 128
MULTIPLE
PREDICTION
INTERACTIVE v 256
WAVE FORM
ANALYSIS
ISP v v v 384
ITEM v v | v 256 v | v
JAVELIN PLUS R v i o v 512
LIMDER v v v | v 512
MARKETEXPERT Vv v J 512
MICRANAL b4 v v v 640
MICRO TSP v « + o 512
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MINITAB < v v v v 512
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Teyxvirnég extiunong ue PondOnTnég uetapfintéc (Instrumental Variables)
Avtoovoyétion (Autocorrelation)

ITohAvwvuuixég xatavouécg ypovixwv votepnoemv (PDL)

Epapuoyn ehayiotov tetpaydvov oe tpia otddia (3SLS)
Jvotiuata un ovoxetiiouevoyv eElowoewv (SUR)

Mn ypauuwxd vmodeiyuata (Non-Linear Models)

Yrnodelypoata pe tuxateg mapauétpovg (Random Coefficients Models)
Ynodeiywata Probit (PROBIT)

Yrnodetyuata Logit (LOGIT)

Ynodeiynata Tobit (TOBIT)

IMaAwvdpdunon oe otdodia (Stepwise Regression)
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S44:
S45:

S46:
S47:
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ITAPAPTHMA 2

TEXNIKA XAPAKTHPI>TIKA

Emmiéov ypapixd (Graphics)

Tpapurd vimAng evxpiveltag (Hi Res Graphics)

Tvmomoinon ypaewodv uéom tov xpnotn (Customize Graphics)
ExtOnBon ypaeuwov vining evxpiveiag (Print Hi Res Graphics)

"Eyxpwun 006vn (Color Monitor)
Extunotig Aéilep (Laser Printer)
Extunotic axidwv (Dot-matrix Printer)
Extunotig mévvag - Zxedioypdpog (Plotters)

Avtéuatn dnuovpyia apxelov (Own Files)

Apyeta oe yapaxtnpiotixd Fortran (Fortran Format)
Arxea se xarakthristika DIF (DIF

Apyeila oe xapaxtnpiotixd PRN (PRN)

Apyeta oe yapaxtnpiotixd LOTUS (WK)

Apxela oe yapaxtnplotixd Bdong dedouévwv (D-BASE)
Apyeta oe yapaxtnpiotixd ASCII (ASCII)

Avadurtd apyeila (Binary)

AMlha €idn apyxeiwv (Other)

Mvriun RAM (RAM)

Moabnuatindg ovvenmeEepyaoatng (Co-processor)
Kdapta éyxpoumv ypapixdv (Color-graphics Card)
Sulnpég diornog (Hard Disk)

Extunowtig (Printer)

[MpdEelg untpwv (Matrix Operations)

Suvdvaoudg dvvatotitov otn dnuovpyia avtdévopwv mpoypauudtov (Pro-
gramming Features)

Anulovpyia eEeldixevuévov mpoypauudtov (Expert Systems Format)

EneEepyaoia 0edopévov péow editor (Data Editor)
EneEepyaocia neluévov péow editor (Text Editor)
Tovtdéyxpovn xpnon apxeiwv. (Join files)
TaEwvounon apyxeiwv (Sort files)
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Emhoyéc uéow menu (Menu driven)

Emhoyég néow evroAmv (Command driven)

Aueon emxolvovia (Interactive)

Extelovpeva apyeia (Batch)

Aueon PonBeia (On-line help)

Aueon Pondeia ue mapadeiyuata (On-line tutorials)
Maxrpoevioréc uéow touv mAnxtpoloyiov (Keyboard macros)

Texvixm apyav ovviotwonv (Principal Components)
Avdhlvon ratd mapdyovteg (Factor Analysis)

Avdéivon draxvpavong-ovvdiaxvuavong (ANOVA)
[Mivaxeg mollamAng e1oddov (Cross Tabs)

Mn nmapauetpixéc otatiotivég (Non-parametric Statistics)
Teot tov X (Chi-sqare tests)

T-Teot (T-tests)

Empépovg avédivon (Discriminant Analysis)

Kavovixry avdivon (Canonical Correlation)

AIEY®OYNZEIZ

MONTE CARLO SIMULATIONS 2.00 Acturial Micro Software
8025 North Point Boulevard, Suite 215E
Winston-Salem, NC 27106, USA

919-773-1313
MARKEREXPERT 2.61 ALQ Systems. Inc.

PO Drawer 7530
STUCRERCIET 0 Inchne Villaze. NE 89450, USA

702-631-2999
ABstat 5.09 Anderson-Bell Corp.

11479 S. Pine Drive, Suite 459
Parker. CO 80134, USA
303-841-9755 ext 57

PC/ADREG 5.03 Applied Decision Systems
33 Hayden Ave.
Lexington, MA 02173, USA
617-861-7580

GAUSS 2.00 Aptech Systems, Inc.
26250 196th Place St:
Kent, WA 98042, USA
206-631-6679

Asyst 2.01 Asyst Software Technologies, Inc.
Asystant 1.10 100 Corporate Woods



11
12

13
14
15
16
17
18
19

21

23
24

33

35

Asystant GPIB
Asystant Plus

Afsezf
Autobj
Autobox
Autobox Plus
Boxx

Forecast Administrator
MTS
Simboxj

BASS System

RS/1
RS/DECISION
RS/QSA

BMDP
SOLO

ARHIOS

ITEM

QUESTION

STATS IN THE BOX

Forecast Master Plus
Forecast Pro

STATA

TRENDSETTER EXPERT

The Survey System

1.10
1.10

2.00
2.00
2.00
2.00
2.00
2.00
2.00
2.00

88.10

1988
2.00

1.00
ITPO
310
1.00

1.00
1.10

2.00

4.00
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Rochester, NY 14623, USA
716-272-0070

Automatic Forecasting Systems, Inc.
PO Box 563

Hatboro, PA 19040, USA
215-675-0652

or

Timberlake Clark Limited

40b Royal Hill

Greenwich, London SE10 8RT, UK
01-692-6636/7

Bass Institute, Inc.

PO Box 349

Chapel Hill, NC 27514, USA
919-489-0729

BBN Software Products Corp.
10 Fawcell Street

Cambridge, MA 02138, USA
617-873-5000

800-251-1717

BMDP Statistical Software

1440 Sewpulveda Boulevard, Suite 316
Los Angeles, CA 90025, USA
213-479-7799

Business Computers Systems
95, rue de Billancourt

92100 Boulogne, France

(1) 46.03.22.52

Business Forecast Systems, Inc.
68 Leonard Street

Belmont, MA 02178, USA
617-484-5050

Computing Resource Center
10801 National Boulevard
Los Angeles, CA 90064, USA
213-470-4341
800-SDTATAPC

Concentric Data Systems, Inc.
18 Lyman St.

Westboro, MA 01581, USA
508-366-1122

Creative Research Systems
15 Lone Oak
Petaluma, CA 94952, USA
707-765-1001
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36

37

38

39

41

42

43

45
46
47

48
49

CRUNCH

FOCA

EPS/PC

SIMPC

EAL

MICROSTAT-1I

STAMP

PRO*CAST

CONSUMER

ENERGY

TRANSPORT & TRAVEL
MICRANAL

STORM
TIMESTAT

3.30

1.10

1.53

9/10/88

1.50

2.00

2.20

2.00
2.00
2.00
3.00

2.00
1.00

Crunch Software Corporation
5335 College Ave., Suite 27
Oakland, CA 94618, USA
415-420-8660

Datamedia

Bernadottestrasse 10

2000 Hamburg 50, FRG

040/390 94 27

or

Timberlake Clark Limited

40b R oyal Hill

Greenwich, London SE10 BRT, UK
01-692-6636/7

Data Resources Inc.

24 Hartwell Avenue
Lexington, MA 02173, USA
617-863-5100

Don Econometrcis

Van Aerssenstraat 214

2582 JW Den Haag. The Netherlands
070-555-918

Economic Analysis Associates, Inc,
PO Box 468
Middleburg, VA 22117, USA

Ecosoft, Inc.

6413 N. College Ave.
Indianapolis, IN 46220, USA
317-255-6476

ESRC Centre in Economic Computing
London School of Economics
Houghton Street

London WC2A 2AE, UK

01-405-7686 ext. 3049

Fleming Software

PO Box 528

Oakton, VA 22124, USA
703-591-6451

Gwilym Jenkins & Partners Ltd.
Parkfield, Greaves Road
Lancaster LAl 4TZ, UK
0524-61831

Holden-Day, Inc.

4432 Telegraph Ave.
Oakland, CA 94609, USA
415-428-9400



50

51

52

33

35

56

57
58
59

61
62

63

IAS-SYSTEM

Forecast!
(formerly 1, 2, 3, Forecast!)

Javelin PLUS

4CAST/2X

ISP

FORSYS/MARKET

INTERACTIVE CLUSTER ANALYSIS
INTERACTIVE MULTIPLE PREDICTION
INTERACTIVE WAVE FORM ANALYSIS
MULTIPLE FACTOR ANALYSIS

ESP
ESP with Model Simulation

ySTAT

3.70

2.10

2.02

3.11

3.00

88.30

1.00
1.00
1.00
4.00

1.50
2.30

1.26
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Institute for Advanced Studies
Stumpergasse 56

A-1060 Vienna, Austria
43-222-59991-127
43-59991-127

or

Glimpse Econometrics
Project IAS-SYSTEM

Suite 501

1101 King Street
Alexandria, VA 22314, USA
703-892-8801

Intex Solutions, Inc.

161 Highland Ave.
Needham, MA 02194, USA
617-449-6222

Javelin Software Corp.

One Kendall Square, Building 200
Cambridge, MA 02139, USA
800-JAVELIN

617-494-1400

Levenbach Associates

Lincoln Systems Corporation
PO Box 391

Westford, MA 01886, USA
509-692-3910

MARKETING SYSTEMS GmbH
Postfach 23 01 09
Hunsrueckstrasse 9a

D-4300 Essen 1, FRG
01149/201/42901

Mathematical Software Co.
PO Box 12349

El Cajon, CA 92022, USA
619-940-0343

Mikros, Inc.

76 Bedford Street
Lexington, MA 02173, USA
617-861-8852

Ming Telecomputing Inc.

PO Box 101

Lincoln Center, MA 01773, USA
617-259-0391
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64 MINITAB 7.10 Minitab, Inc.
3081 Enterprise Drive
State College, PA 16801, USA

814-238-3280
65 DATAVIEW PLUS 2.95 MODELER Information Technologies Limited
66 MODLER 2.95 11 East Princeton Road
67 MODLER 100 Bala Cynwyd, PA 19004, USA
68 MODLER BLUE 2.95 215-664-6480
69 MODLER MBA 295
.70 NCSS 5.00 NCSS
865 East 400 North
Kaysville, UT 84037, USA
801-546-0445
71 STATISTIX II 2.00 NH Analytical Software

1958 Eldridge Ave.
Roseville, MN 55113, USA
612-631-2852

72 OTIS 2.10 Odin Research
834 Old State Road
Berwyn, PA 19312-1443, USA
215-296-4485

73 DATA-FIT 2.00 Oxford University Publishing
Oxford University Press
200 Madison Avenue
New York, NY 10016, USA
212-889-0206
or
Anne Yates
Oxford Electronic Publishing
Oxford Umiversity Press
Walton Street
Oxford OX2 6DP, UK

74 P-STAT 2.10 P-Stat, Inc.
271 Wall Str.
PO Box AH
Princenton, NJ 08542, USA
609-924-9100

75 MICRO-TSP 6.00 Quantitative Micro Software
4521 Campus Drive, Suite 336
Irvive, CA 92715, USA
714-856-3368

76 SL-MICRO 2.16 Questionnaire Service Co.
PO Box 778
East Lansing, MI 48826, USA
517-641-4428



77

78

79

80

81

82

83

85

86

SAS/ETS

PC SCA STATISTICAL SYSTEM

FORECAST MASTER

SHAZAM

SigStat

Smartforecasts 1T

EcStatic

TURBO SPRING-STAT

SPSS

CSs

6.03

111.3.2

2.00

6.10

1.01

2.90

3.00
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SAS Institute, Inc.

PO Box 8000

Cary, NC 27512-8000, USA
919-467-8000

Scientific Computing Associates
Lincoln Center, Suite 106, 4513 Lincoln Ave
Lisle, 1L 60532, USA

312-960-1698

Scientific Systems, Inc.

One Alewife Place
Cambridge, MA 02140, USA
617-661-6364

SHAZAM Econometrics Limited

12 Varsdale Place, N.'W.

Calgary, Alberta T3A OG7, Canada
4(13-220-4096

Significant Statistics
3336 N. Canyon Road
Provo, UT 84604, USA
801-337-4860

SmartSoftware

392 Concord Avenue
Belmont, MA 02178, USA
617-489-2743

SomeWare In Vermont, Inc.
PO Box 215

Montpelier, VT 05602, USA
800-451-4580

802-229-4974

Spring Systems

PO Box 10073

Chicago, IL 60610, USA
312-275-5273

SPSS Inc.

444 N, Michigan Ave.

Chicago, 1L 60611, USA

312-329-2400

or

SPSS Europe B.V.

PO Box 115

4200 AC Gorinchem, The Netherlands
31-1830-36711

StatSoft
2325 E. 13th Street
Tulsa, OK 74104, USA
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87

88

89

91

92

93
94
95

96

97

98

A-CROSS

STATGRAPHICS

STAT I-A STATISTICAL TOOLBOX

SYSTAT (2 vol set)

SORITEC

AREMOS

EASI/ARIMA
ELF
TWG/ARIMA

Easy Caster

PC-TSP

RATS

1.12

3.00

4.00

6.40

1.20

1.20
6.90
1.20

3.00

Strawberry Software
42 Pleasant Street
Watertown, MA 02172, USA

STSC, Inc.

2115 East Jefferson Street
Rockville, MD 20852, USA
301-984-5000

800-592-0050

Sugar Mill Software Corp.
1180 Kika Place

Kailua, Hawaii 96734, USA
808-261-7536

800-367-8047 ext 261

Systat, Inc.

1800 Sherman Ave.
Evanston, IL 60201, USA
31200864-5670

The Sorites Group, Inc.

PO Box 2939

Springfield, VA 22152, USA
703-569-1400

or

Timberlake Clark Limited

40b Royal Hill

Greenwich, London SE10 8RT, UK
01-692-6636/7

The WEFA Group

WEFA Inc.

150 Monument Road

Bala Cynwyd, PA 19004, USA
215-667-6000

The Winchendon Group, Inc.
3907 Lakota Road
Alexandria, VA 22303, USA
703-960-2587

TMS Systems, Inc.

3000 Tall Oaks Drive
Blackburg, VA 24060, USA
703-552-5685

TSP International

PO Box 61015, Station A
Palo Alto, CA 94306, USA
415-326-1927

VAR Econometrics Inc.

PO Box 1818 )
Evanston, IL 60204-1818, USA
800-822-8038

312-864-8772



100
101
102
103

FORECAST PLUS
GOODNESS-OF-FIT

STAT PAC GOLD

STAT PAC GOLD with Forecasting Option
STATPACKETS

LIMDER

2.10
1.00
3.00
3.00
1.00

5.00

or

Timberlake Clark Limited

40b Royal Hill

Greenwich, London SE10 8RT, UK
01-692-6636/7

Walonick Associates

6500 Nicollet Avenue S
Minneapolis. MN 55423, USA
612-866-9022

800-328-4907

William H. Greene, Ph. D.
517 12th Street

Brooklyn, NY 11215, USA
718-499-2674
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