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SAS Proc IML:  more programming commands

Jumping in Do loops:  




Goto, Link, Return

Modules

The project

Presenting the results of a Monte Carlo Study

Jumping in a do loop: goto

%macro montecar(iter);

%do ii = 1 %to &iter;

proc iml;

    k = 0; t = 0;

do until (k > 0);

   w=ranuni(0);

   x=ranuni(0);

   y = int(x*2)+1;

   if y = 1 then do;

      b = int(w*3)+1;

      if b = 1 then do;

        t = t+2;

        goto exit;

      end;

      else t = t+5; 

   end;

   else t = t+3;   

exit:

  k = 1;

end; 

print t;

create time var{t};

append;

quit;

proc append base = timeout;

%end;

%mend;

%montecar(10);

proc print;

run;

Link statement works the same way, but allows you to return to the same place in the loop:

proc iml;

  do; 


  x=rannor(-99);


  y = x;


  if x < 0 then link reject;


  print y x;

reject:

  y = abs(x);

  return;

  end; 

 quit;

Goto  and Link/return are only good within a do-loop or a module.

SAS IML manual suggests these aren't very useful; can accomplish the same thing with other programming statements.

Modules   (subroutines)

Modules are sections of code to accomplish specific tasks.

Begin module with a START statement and end it with a FINISH  statement.

example:

proc iml;

start absol;

   y = abs(x);

   print x y;

finish;

   x = rannor(-99);

run absol; 

quit;
This is a module without arguments.

Can also have modules with arguments:

proc iml;

  start regress(x,y,df);        /*regression module*/

  b = inv(x`*x)*x`*y;

  e = y-(x*b);

  sse=e`*e;

  mse = sse/df;

  var = mse*inv(x`*x);

  seb0 = var[1,1]**.5;

  seb1 = var[2,2]**.5;

  seb2 = var[3,3]**.5;

  se = seb0//seb1//seb2;

  t = b/se;

  b0 = b[1,]; b1=b[2,]; b2=b[3,];

  t0 = t[1,]; t1=t[2,];t2=t[3,];

  se0 = se[1,]; se1 = se[2,]; se2=se[3,];

  m=df+3;

  append;

  finish regress;

  n = 200; p = .3; nr = int(n*(1-p));

  r = {1 .2 .7,.2 1 .4,.7 .4 1};

  c = root(r);

  z=j(n,3,.);

    do i = 1 to n;

          do j = 1 to 3;

           z[i,j]=rannor(-99);

          end;

        end;

  d = z*c;

  ones=j(n,1,1);

x=ones||d[1:n,1:2];

  y=d[1:n,3];

  df = n-3;

  create comp var{b0 b1 b2 se0 se1 se2 t0 t1 t2 m};

  run regress(x,y,df);

  yr=d[1:nr,3];

  xr = ones[1:nr]||d[1:nr,1:2];

  dfr = nr-3;

  create red var{b0 b1 b2 se0 se1 se2 t0 t1 t2 m};

  run regress(xr,yr,dfr);

 quit;

Modules can be nested in each other, etc.  

Powerful, but be careful.

The project:

By Oct. 4,  provide:

An outline of your project:


What the question is

Details of conditions you are investigating, or at least a description of the different conditions that can be varied

Preliminary sketch of program?

No rocket science necessary

For the project:  

Turn in a written report of background, methods, findings, conclusions

e-mail relevant programs

Give a 15-20 min. presentation of the project

Presenting results of a Monte Carlo study:

Investigate lots of conditions:  what do you report?

Tables?

Graphs?

Summarizing over conditions

Coverage/Confidence intervals?

