ods html;

ods graphics on;

data ukdeaths;

input y;

datalines;

1577 

1356 

1652 

1382 

1519 

1421 

1442 

1543 

1656 

1561 

1905 

2199 

1473 

1655 

1407 

1395 
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1327 

1627 

1748 
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1648 
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1394 
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1528 

1643 
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1685 
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2215 
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1462 

1563 

1459 

1446 

1622 

1657 

1638 

1643 

1683 

2050 

2262 
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1445 

1762 

1461 

1556 

1431 

1427 
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1645 
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2207 
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1361 
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1360 

1453 

1522 

1460 

1552 

1548 

1827 
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1474 

1458 

1542 

1404 

1522 

1385 

1641 

1510 

1681 

1938 

1868 

1726 

1456 

1445 

1456 

1365 

1487 

1558 

1488 

1684 

1594 
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2079 

1494 

1057 

1218 

1168 

1236 

1076 

1174 

1139 
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1487 

1483 

1513 

1357 

1165 
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1185 
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1444 

1575 
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;

run;

proc print data=ukdeaths;

run;

data ukdeaths1; /*create a dummy jump*/
set ukdeaths;

time=_n_;

if time >= 98 then S=1; else S=0;

run;

proc print data=directassis1;

run;

/* I want to forecast */
data future;

input y time S;

datalines;

. 121 1

. 122 1

. 123 1

. 124 1

. 125 1

. 126 1

. 127 1

. 128 1

. 129 1

. 130 1

. 131 1

. 132 1

;

run;

/*put the two together with update*/
data ukdeaths2;

 update ukdeaths1 future;

     by time S;

  run;

proc arima data=ukdeaths2;

  identify var=y(12) crosscor=(S(12));

   estimate q=(12) input=S noconstant /* input=(0$/(1)S) for gradual start*/
   printall plot altparm backlim=-3;

   forecast lead=12;

   run;

ods graphics off;

ods html close;
