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nextin is the function which enter the best variable in OUT given IN.

replacer is the function which swaps the one in IN and the one in OUT.

m is the total number of variables to be selected.

free IN; * list of variables currently in the model;

OUT=1:nx; * list of variables currently not in the model;

do i=1 to m;

* find the one which best reduces rss;

run nextin( bestid1, Rss, C, OUT, locy, eps, 0<>(print-2) );

print i "Variable" bestid1 "entered." Rss;

if bestid1 ^= 0 then do;

IN=IN||bestid1;

* for each variable already entered,

find a candidate not entered which replaces it;

* This is order dependent.;

do j=1 to ncol(IN);

INj=IN[j];

run replaceR( bestid2, bestRss, C, INj, OUT, locy, eps, 0<>(print-3) );

* print i j "replace" bestid2 bestrss;

if bestid2 ^= 0 & bestid2 ^= INj then do;

* swap INj and bestid2: take INj out, put bestid2 in;

if ncol(IN) > 0 then IN[loc(IN=INj)]=bestid2;

OUT[loc(OUT=bestid2)]=Inj;

C=sweep(C, Inj||bestid2);

Rss=sum(vecdiag(C[locy,locy]));

if print >= 3 then

print "Variable" INj "replaced by variable" bestid2 Rss;

end;

end;

if print >= 2 then do;

print "Best Model Found:" i Rss;

print IN;

Vn=shape(varnames[IN],1);

print Vn;

end;

rssall=rssall//Rss;

* sort IN;

rank=rank(IN);

dum=IN; dum[rank]=IN‘;

INall[i,1:ncol(dum)]=dum;

end;

else goto done;

end; * of m loop;

done: *;


