set y = brlr
set x = brlfp
*
**If LSTR do this**
set sd = sdbrlfp
*
**If ESTR do this**
set var = sdplnfp^2
*
nonlin(parmset=starparms) gamma c
linreg y
# constant x
frml(vector=phi1,lastreg) phi1f
frml(vector=phi2,lastreg) phi2f
*
**If LSTR do this one**
frml glstar = %logistic(gamma*(x-c)/sd,1.0)
*
**If ESTR do this one**
frml glstar = (1 - exp(-(gamma*(x - c)^2)/var))
*
frml star y = g=glstar,phi1f+g*phi2f
*
* Use the sample mean and 2/sigma as the guess values for the STAR
* parameters.
*
stats x
compute c=%mean
compute gamma=2
*
nonlin(parmset=regparms) phi1 phi2 
*
* First, estimate the model with the STAR parameters left out.
*
nlls(frml=star,parmset=regparms) y
*
* Now, re-estimate with both the regression parameters and the STAR
* parameters.
*
nlls(frml=star,parmset=regparms+starparms) y
*
* This does a preliminary grid search for c (estimating the other
* parameters) then estimates a final model starting at the best value
* found by the grid search.
*
stats(fractiles) x
compute grid=%seqa(%fract01,(%fract99-%fract01)/99.0,100)
dec real cgrid
compute minrss=1.e+100
nonlin(parmset=starparms) gamma c=cgrid
dofor cgrid = grid
   nlls(frml=star,parmset=regparms+starparms,noprint) y
   if %rss<minrss
[bookmark: _GoBack]      compute minrss=%rss,cbest=cgrid
   disp c %rss
end dofor cgrid
*
compute c=cbest
nonlin(parmset=starparms) gamma c
nlls(frml=star,parmset=regparms+starparms,print) y / u

