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Winbugs Code

model Latent Factor{

# Observation Equations for Labor Flow

for (iin 1:6)for (t in 1:T){

eult,il~dnorm(meult,il, teulil)
meult,il{—ceulil+beulil*glt,il+aeculil*feult]+deullil*d1[
tl+deu2lil*d2[t]+deud[i]*d3[t]+deud[i]*d4[t]+deublil*d5
[t]+deubli]*d6[t]+deu7[i]*d7[t]+deu8[i]*d8[t]+deudlil*d
9ltl+deulOli]*d10[t]+deul 1[i]*d11[t]
eolt,i]~dnorm(meolt,il, teolil)
meolt,il{—ceolil+beolil*glt,il+aeolil*feolt]+deollil*d1[t]
+deo2lil*d2[t]+deoslil*d3[t]+deod[il*d4[t]+deo5[il*d5[t]
+deo6[il*d6[tl+deo7[il*d7[t]+deo8[il*d8[t]+deo9lil*d9lt]
+deo10[i]*d10[t]+deol 1[i]*d11[t]

uelt,i]~dnorm(muelt, il tuelil)
muelt,il{—cuelil+buelil*gl[t,il+auelil*fuelt]+duel[il*d1[
tl+due2lil*d2[t]+duedli]*d3[t]+dued[i]*d4[t]+dueblil*d5
[t]+duebli]*d6[t]+due7[i]*d7[t]+due8[i]*d8[t]+due9li]*d
9lt]+duelOl]*d10[t]+duel 1[iI*d11[t]
uolt,il~dnorm(muolt,il, tuolil)
muolt,il{—cuolil+buolil*g[t,il+auolil*fuolt]+duolil*d1l
tl+duo2lil*d2[t]+duo3dlil*d3[t]+duodlil*d4[t]+duoblil*d5
[t]+duobli]*d6[t]+duo7[i]*d7[t]+duo8[il*d8[t]+duo9lil*d
9[tl+duol0[il*d10[t]+duol 1[i]*d11[t]
oelt,iJ~dnorm(moelt, i, toelil)
moelt,il{—coelil+boelil*glt,il+aoelil*foelt]+doellil*d1[t]
+doe2lil*d2[t]+doe3l[il*d3[t]+doedlil*d4[t]+doe5[i]*d5[t]
+doe6b[il*d6[tl+doeT[i*d7[t]+doe8[i]*d8[t]+doe9lil *d9lt]
+doel0[i]*d10[t]+doel 1[i]*d11[t]

fueltl~dnorm(mufuelt], 1)
mufuelt]{—pue*fuelt—1]
fuoltl~dnorm(mufuolt],1)
mufuolt]{—puo*fuolt—1]
foe[tl~dnorm(mufoelt], 1)
mufoelt]{—poe*foe[t—1]
foultl~dnorm(mufoult], 1)
mufoult]{—=pou*foult—1]
for (iin 1:6){
glt,il~dnorm(muglt,il,1)
muglt,il{-pglil*glt—1,il}}
# Priors
peu~dnorm(0,.0001)
feull]~dnorm(0, .0001)
peo~dnorm(0,.0001)
feoll]~dnorm(0, .0001)
pue~dnorm(0,.0001)
fuel1]~dnorm(0,.0001)
puo~dnorm(0,.0001)
fuoll]l~dnorm(0,.0001)
poe~dnorm(0,.0001)
foell]~dnorm(0,.0001)
pou~dnorm(0,.0001)
foulll~dnorm(0,.0001)
for (i in 1:6){
aeulil~dnorm(0, .0001)I[,0]
beuli]~dnorm(0,.0001)
ceuli]l~dnorm(0,.0001)
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oult, iJ~dnorm(moult,il, toulil)
moult,il{—coulil+boulil*glt,il+aoulil*foult]+doulil*d1[
tl+dou2lil*d2[t]+dou3lil*d3[tl+doudlil*d4[t]+doublil*d5
[t]+doubli]*d6[t]+dou7[i]*d7[t]+dou8[il*d8[t]+dou9li]*d
9lt]+doulOlil*d10[t]+doul 1[i]*d11[t]}}

# State Equations for Factors

for (t in 2:T){

feult]~dnorm(mufeult],1)

mufeult]{-peu*feult—1]

feoltl~dnorm(mufeolt],1)

mufeol[t]{—peo*feolt—1]

aeolil~dnorm(0,.0001)

beolil~dnorm(0,.0001)

ceolil~dnorm(0,.0001)

teoli]~dgamma(.0001,.0001)

deolli]~dnorm(0,.0001)

deo2[i]~dnorm(0,.0001)

deo3lil~dnorm(0, .0001)

deo4lil~dnorm(0, .0001)

deoblil~dnorm(0,.0001)

deo6li]~dnorm(0,.0001)

deo7[i]~dnorm(0,.0001)

deo8li]~dnorm(0,.0001)

deo9lil~dnorm(0, .0001)

deo10li]l~dnorm(0,.0001)

deol1[i]~dnorm(0,.0001)

auelil~dnorm(0, .0001)I[0, ]

bueli]~dnorm(0, .0001)

cueli]~dnorm(0,.0001)

tuelil~dgamma(.0001,.0001)

teulil~dgamma(.0001,.0001)
deullil~dnorm(0,.0001)
deu2[il~dnorm(0, .0001)
deus[i]~dnorm(0, .0001)
deu4li]~dnorm(0, .0001)
deu5[il~dnorm(0,.0001)
deu6[il~dnorm(0,.0001)
deu7lil~dnorm(0,.0001)
deu8[i]~dnorm(0, .0001)
deu9li]~dnorm(0, .0001)
deul0li]~dnorm(0,.0001)
deul1[il~dnorm(0,.0001)
aoelil~dnorm(0,.0001)
boelil~dnorm(0, .0001)
coelil~dnorm(0,.0001)
toelil~dgamma(.0001,.0001)
doelli]~dnorm(0,.0001)
doe2lil~dnorm(0, .0001)
doe3li]l~dnorm(0, .0001)
doe4[il~dnorm(0,.0001)
doebli]~dnorm(0,.0001)
doe6li]~dnorm(0,.0001)
doeT7[i]~dnorm(0,.0001)
doe8li]l~dnorm(0, .0001)
doe9li]l~dnorm(0,.0001)
doel0[i]~dnorm(0, .0001)
doel1[il~dnorm(0,.0001)
aouli]~dnorm(0, .0001)
boulil~dnorm(0, .0001)
couli]~dnorm(0,.0001)
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duellil~dnorm(0,.0001) touli]~dgamma(.0001,.0001)

due2lil~dnorm(0, .0001) doullil~dnorm(0,.0001)
dues[il~dnorm(0,.0001) dou2[il~dnorm(0,.0001)
dued[il~dnorm(0,.0001) dou3lil~dnorm(0,.0001)
dueblil~dnorm(0,.0001) dou4lil~dnorm(0,.0001)
dueblil~dnorm(0,.0001) doublil~dnorm(0, .0001)
due7[il~dnorm(0,.0001) dou6lil~dnorm(0, .0001)
due8[il~dnorm(0, .0001) dou7lil~dnorm(0, .0001)
due9lil~dnorm(0,.0001) dou8lil~dnorm(0,.0001)
duelOli]~dnorm(0,.0001) dou9lil~dnorm(0, .0001)
duel1li]~dnorm(0,.0001) dou10[il~dnorm(0,.0001)
auolil~dnorm(0,.0001) doul1lil~dnorm(0,.0001)
buolil~dnorm(0, .0001) pglil~dnorm(0,.0001)
cuolil~dnorm(0, .0001) gl1,il~dnorm(0,.0001)}
tuoli]~dgamma(.0001,.0001) # Fitted Transition Rates (Seasonally Adjusted)
duollil~dnorm(0,.0001) for (i in 1:6){for (t in 1:T){
duo2li]~dnorm(0, .0001) fiteult,il{—ceulil+aeulil*feult]
duo3lil~dnorm(0,.0001) fiteolt,il{—ceolil+aeolil*feolt]
duo4[il~dnorm(0, .0001) fituelt,i]{—cuelil+auelil*fuelt]
duoblil~dnorm(0, .0001) fituolt,i]<{—cuolil+auoli]*fuolt]
duo6blil~dnorm(0, .0001) fitoelt,il{—coelil+aoelil*foelt]
duo7lil~dnorm(0,.0001) fitoult,il{—coulil+aoulil*foultl}
duo8li]~dnorm(0, .0001) # End of Model
duo9lil~dnorm(0, .0001) }

duo10[i]~dnorm(0,.0001)

duol1lil~dnorm(0,.0001) # Thining=1,000, Burn—in=1,000

# Final No. of Sample=200

S48 BT AR 2 =SAY 43




-~
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K
N
~

Aig- X2} (Selected Estimators)”

Dep.Var(\:'?) Exp.Var(f4?) Exp.Var(g,) constant
AB i coef. (stdev) coef. (stdev) coef. (stdev)
(had -0.067 (0.016)* -0.008 (0.006)* 1,059 (0.113)*
(CiES=! -0.029 (0.006)* 0.025 (0.008)** 0.401 (0. 043)**
N (Cr=EE -0.016 (0.005)** -0.065 (0.008)** 0.364 (0.030)*
(G)=E -0.057 (0.014)* 0.026 (0.011)* 0.728 (0.074)*
(o)EA -0.023 (0.005)* -0.003 (0.002)* 0.320 (0.040)**
(G -0.013 (0.006)* 0.003 (0.011)* 0.210 (0.035)*
(had -0.145 (0.029)* 0.105 (0.031)* 2.656 (0.596)**
(eham -0.077 (0.006)** 0.003 (0.003) 0.684 (0. 061)**
- (Cr=aE -0.219 (0.017)™ 0.014 (0.016) 3.871 (0.170)*
(o) -0.173 (0.032)* -0.097 (0.042)** 2.230 (0.189)*
(o)z3 -0.208 (0.018)** -0.053 (0.016)** 2.08 (0. 470)**
()& |01 -0.498 (0.037)* 0.022 (0.029) 8.569 (0.383)*
(e 1.423 (0.407)™ 0.145 (0.139) 34.800 (9.402)*
(G 0.842 (0.253)* -0.116 (0.157) 29.020 (5.613)*
UE (heEo 0.605 (0.213)** -0.546 (0.509) 25.220 (4.210)*
(GI=E 1.432 (0.438)" -0.608 (0.481) 37.450 (9. 559)**
(o)EA 1.531 (0.439)* 0.151 (0.166) 39.840 (10.570)*
(4)2E |01 1.038 (0.350)* 0.737 (0.920) 30.420 (7.576)*
(hEd 0.882 (0.138)* -0.272 (0.103)* 7.696 (5.069)
(eham 0.517 (0. 080)** 0.038 (0.067) 8.181 (3.039)*
o (Cr=aE 0.343 (0.072)* -0.770 (0.343)* 15.770  (2.362)**
(o) 0.629 (0.104)* 0.736 (0.258)* 7.853 (3.748)*
o)z 0.420 (0.116)* -0.147 (0.124) 8.838 (3.668)"*
()& 0.564 (0.162)* -1.067 (0.653) 20.160 (3.922)*
(e -0.078 (0.065) 0.083 (0.027)* 0.708 (0.509)*
(ehEm -1.360 (0.203)** -0.474 (0.192)* -1.680 (0.785)*
OF (heE/o -0.728 (0.074)* 0.133 (0.061)* -1.529 (0.2 9)**
(o) -0.070 (0.054) -0.020 (0.038) 0.789 (0.169)*
(o)A -0.448 (0.056)** -0.052 (0.018)* 0.687 (0. 466)
(4)2E |01 -0.497 (0.045)* -0.048 (0.035) -1.560 (0.150)*
(yd 0.410 (0.041)* -0.061 (0.020)** 2.251 (0. 361)**
(eham 0.821 (0.097)* 0.522 (0.188)* 6.693 (0.711)*
oU (Cr=aE 0.232 (0.035)* -0.314 (0.042)** 0.748 (0. 108)**
(G 0.350 (0.030)* 0.050 (0.024)** 2.041 (0.123)*
o)z 0.143 (0.019)* 0.010 (0.008)* 0.951 (0.116)**
(Of)2EIY 0.131 (0.018)* 0.115 (0.017)* 0.192 (0. 056)**
Dep.Var(f4%) AR(1) Dep.Var(g;) AR(1)
AB coef. (stdev) i coef. (stdev)
EU 0.884 (0.063)* (e 0.960 (0.032)**
EO 0.785 (0.061)* (Ehaz 0.881 (0.071)*
UE 0.996 (0.018)** (e 0.472 (0.089)**
uo 0.991 (0. 010)** (of)et 0.818 (0.113)*
OE 0.225 (0.090)** ()3 0.985 (0.020)**
ou 0.396 (0.093)** (Of) &1 0.594 (0.079)**
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