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Dr. Elizabeth Garrett created an ado (autocor.ado) file for STATA to make the
autocorrel ation scatterplot matrix of resduds, autocorreaion matrix and the
autocorrdaion function. However, | dd not find any corresponding SAS macro. To
fecilitete the teaching of Longitudind Data Andyss (LDA) dass, | have made a macro
that can do these three things.

Induding the autocorreation macro into SAS system

The macro that has been created for examining autocorrdaion isatext file caled
“autocor.txt” (whichisonthe LDA dasswebste). You can copy it to your working
directory, say c./data. After you open SAS system, you may include this macro smply by
running the satement

% ncl ude 'c:/datal/autocor.txt"';

Using the autocorre aion macro

After you include the autocorreaion macro, you have the macro %aut ocor  avalableto
you. The syntax of the mecro isasfollows

%aut ocor (dat a=a, y=di st,ti me=age, i d=i d);

where a isthe name of dataset, dist isthe response, age istime, and id istheindividud
identifier. Say, for example, we are interested in the CD4 data (data set saved into library
|da with name cd4) and our variable names are cd4cells, year, and person, representing
CD4 cdl number, years snce seroconverson, and person identifier, repectively. To
investigate the autocorrelation, we would run the following satment

%aut ocor (dat a=l da. cd4, y=cd4cel | s, ti ne=year, i d=person);

Y ou will seetwo itemsin the output window. The first one is the autocorrelaion matrix.
The second oneis the corrdaions under the stationarity assumption, where the row
number corresponds to the time lag. Two graph windows will be opened The firgt oneis
the plot of autocorreation function under the stationarity assumption. The second oneis
autocorrelation scatterplot matrix. Also you will find ancther data window, which is
invoked by the SASINSIGHT software. Just disregard it and closeiit after you save the
autocorrelation scaterplot matrix and you can continue to use the SAS system.



