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Programs accompanying chapter in Walls, T.A. & Schafer, J.L. (2006). Models for Intensive Longitudinal Data.
Very little software is available for point process modeling.  Two R packages (http://www.r-project.org/) may be used to fit some of our models.  The PtProcess package of David Harte (http://homepages.paradise.net.uz/david.harte/SSLib/) may be used to fit self-exciting and stress-release models to a single realization of a point process.  We treat our data from different days on different subjects as multiple, independent realizations of these models.  Through appropriate specification of the history, such independent realizations may be handled by PtProcess.  The spastat package (Baddeley and Turner 2005) may be used to fit the modulated Poisson process.  Spastat assumes that data on the covariates are available for each event in the pattern, and at least some other points in the sampling intervals.  Spastat uses quadrature to estimate the integral (A.10.1) in the Appendix.  The inferences reported in the output do not take into account variation due to sampling the covariates.  
Fitting the model for the effect of day of week is straightforward.  It only requires the computation of total numbers of cigarettes smoked and the total number of subject days available on each day of the week.  Such computations may readily be obtained using SAS, Excel, or any standard statistical or spreadsheet software.

Except for the effect of day of the week, all analyses were carried out using FORTRAN programs written by the first author.  The large size of our data set precludes the efficient use of the R packages outlined above.  Moreover, the time required to clean the data for their use exceeds the time required to write our own code.  The source code for our FORTRAN programs, together with instructions regarding their use will be posted on the web site http://www.uga.edu/publichealth/dept/rathbun.htm.  Future research calls for the development of methods for simultaneous analysis of the effects of covariates and time of day, and for fitting models with random subject effects.  Software developed for such analyses will also appear on this web site.  
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