Example of Fitting a Multivariate Regression Model

/* Multivariate regression based on fitting multiple target variables */
proc dmdb data=sasdata out=dmddata dmdbcat=dmcdata;

   var x y1 y2 y3;

/* The neural network SAS procedure for multivariate regression modeling */
proc neural data=dmddata dmdbcat=dmcdata;* Read data mining XE "data mining"  data set;
   input  x         / level=int;         * input interval variable;
   target y1 y2 y3  / level=int;         * target ordinal variable;
   archi mlp;                            * 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;
