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***----------------------------------------------------------------***5

*               6

*  WINSOR macro ;7

*8

***----------------------------------------------------------------***;9

10

11

/* --------+---------+---------+---------+---------+---------+---------+---------+12

13

14

Required Parameters:15

16

 dsetin  = dataset to winsorize/trim17

 dsetout = dataset to output with winsorized/trimmed values;18

 vars = variables to winsorize/trim19

20

21

Optional Parameters:22

23

 byvar  = subset of variables to trim/winsor on.  e.g. byvar= year24

    - default is none 25

 type   = delete/winsor (delete will trim, winsor will winsorize)26

    - default is winsor27

 pctl = percents to trim/winsor28

    - default is 1% and 99%29

30

*--------+---------+---------+---------+---------+---------+---------+---------+ */31

32

33

%macro winsor(dsetin=, dsetout=, byvar=none, vars=, type=winsor, pctl=1 99);34

35

%if &dsetout = %then %let dsetout = &dsetin;36

    37

%let varL=;38

%let varH=;39

%let xn=1;40

41

%do %until ( %scan(&vars,&xn)= );42

    %let token = %scan(&vars,&xn);43

    %let varL = &varL &token.L;44

    %let varH = &varH &token.H;45

    %let xn=%EVAL(&xn + 1);46

%end;47

48

%let xn=%eval(&xn-1);49

50

data xtemp;51

    set &dsetin;52

    run;53

54

%if &byvar = none %then %do;55

56

    data xtemp;57

        set xtemp;58

        xbyvar = 1;59

        run;60

61

    %let byvar = xbyvar;62

63

%end;64

65

proc sort data = xtemp;66

    by &byvar;67

    run;68

69

proc univariate data = xtemp noprint;70

    by &byvar;71

    var &vars;72

    output out = xtemp_pctl PCTLPTS = &pctl PCTLPRE = &vars PCTLNAME = L H;73

    run;74

75

data &dsetout;76

    merge xtemp xtemp_pctl;77

    by &byvar;78

    array trimvars{&xn} &vars;79

    array trimvarl{&xn} &varL;80

    array trimvarh{&xn} &varH;81

82

    do xi = 1 to dim(trimvars);83

84

        %if &type = winsor %then %do;85

            if not missing(trimvars{xi}) then do;86

              if (trimvars{xi} < trimvarl{xi}) then trimvars{xi} = trimvarl{xi};87

              if (trimvars{xi} > trimvarh{xi}) then trimvars{xi} = trimvarh{xi};88

            end;89

        %end;90

91

        %else %do;92

            if not missing(trimvars{xi}) then do;93

              if (trimvars{xi} < trimvarl{xi}) then delete;94

              if (trimvars{xi} > trimvarh{xi}) then delete;95

            end;96



        %end;97

98

    end;99

    drop &varL &varH xbyvar xi;100

    run;101

102

%mend winsor;103

104

***********************************  WINSOR END  *****************************************;105

106

107

108

109


