Example of GLIM Modeling For Robust Regression Modeling

The Huber’s M-estimate is incorporated by specifying the ERROR=HUBER error function from the TARGET statement. Robust regression modeling is used when it is suspected that there exists outliers in the data.
/* Data Mining SAS procedure */
proc dmdb data=sasdata out=dmddata dmdbcat=dmcdata;

   var x y;

run;

/* Neural Network SAS procedure for robust regression XE "robust regression"  modeling */
proc neural data=dmddata dmdbcat=dmcdata;  * Read the data mining XE "data mining"  data set;
   input  x  / level=int;              * input interval variable;
   target y  / level=int error=huber; /* target interval variable with a 
                                            Huber M-estimation XE "M-estimation"  error function 
                                            for robust regression XE "robust regression"  with target 
                                            outliers XE "outliers"  or extreme values */     
   archi glim;                         * GLIM design with no hidden layer XE "hidden layer" ;
   train;                                * trains the neural network model;
   score data=sasdata out=pred nodmdb; * Create a score output data set;
run;

