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FREQ A ; SMPL 20 41 ;

LOAD YEAR CX I G YT K1 P W1 W2 Y ;

1920 39.8 2.7 4.6 47.1 180.1 12.7 28.8 2.
5.5 2.

4
1921 41.9 -.2 6.6 48.3 182.8 12.4 2 4

2 43.7
7 40.6
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PROC HPTD Y YSM LAMBDA;

? Hodrick-Prescott Trend Decompositon

? Y=input variable, YSM=output smoothed variable, LAMBDA=smoothing constant
NOPRINT;
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