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lproc hpgenselect data=hpa.claims alpha=0.05 namelen=120 tech=NRRIDG normalize=YES;

2 class cl1l-c5000 c5001(ref:"27info") / truncate=32 upcase param=GLM order=freq desc;

3

4 * No limit on the number of model inputs, automatic scalability;

5 model claims=x1-x1000 cl-c5001 / 1ink=LOG dist=POISSON cl;

6

7 * Various model selection methods are available including Stepwise;

8 selection method=STEPWISE (select=SL stop=SL SLEntry=0.05 SLStay=0.05 Hierarchy=NONE) ;

9

10 * Can use a partition indicator variable to divide your data into training and validation partitions;
11 partition fraction (validate=0.2 seed=12345);

12 PERFORMANCE DETAILS;

13

14 * Can create score code to make predictions on new data and deploy to databases and/or hadoop;
15 code file="scorecode.sas";

16 ods output ParameterEstimates=ParamEsts;

17 run;
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