data plsexample;

input y1-y3 x1-x4;

cards;

14 7 8 7 7 13 7

10 7 6 4 3 14 7

8 5 5 10 5 12 5

2 4 7 16 7 11 3

6 2 4 13 3 10 3

;

run;

/*proc print; run;*/
proc pls data=plsexample method=simpls lv=1 details  ;

model y1-y3=x1-x4/solution; output out=pls xscore=xscore stdy=stdy1-stdy3

        stdx=stdx1-stdx4  stdy=stdy1-stdy3;

 run; 

proc print data=pls(keep=stdy1-stdy3);run; proc print data=pls;run;

proc iml;

e1={-0.523461        0.204832        0.581318        0.620053};

xcenter={ -0.63246       1      0.63246       1,

          -1.26491      -1      1.26491       1,

           0.00000       0      0.00000       0,

           1.26491       1     -0.63246      -1,

           0.63246      -1     -1.26491      -1};

 ycenter={ 1.34164     0.94281     1.26491,

            0.44721     0.94281     0.00000,

            0.00000     0.00000    -0.63246,

            -1.34164    -0.47140     0.63246,

           -0.44721    -1.41421    -1.26491}; 

t1=xcenter*e1`;

c=(inv(t1`*t1))*t1`* ycenter;

parms=e1`*c;

yhat=xcenter*e1`*c;

print t1 c parms yhat;

run;quit;
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                                       The PLS Procedure

                       Percent Variation Accounted for by SIMPLS Factors

                   Number of

                   Extracted        Model Effects        Dependent Variables

                     Factors     Current       Total     Current       Total

                           1     70.4506     70.4506     63.3324     63.3324
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                                       The PLS Procedure

                                     Model Effect Loadings

           Number of

           Extracted

             Factors              x1              x2              x3              x4

                   1       -0.557166        0.013946        0.582205        0.591953

                                      Model Effect Weights

           Number of

           Extracted

             Factors              x1              x2              x3              x4

                   1       -0.523461        0.204832        0.581318        0.620053

                                   Dependent Variable Weights

                   Number of

                   Extracted

                     Factors              y1              y2              y3

                           1        0.609280        0.702417        0.367950
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                                       The PLS Procedure

                      Coded Regression Coefficients for 1 Extracted Factor

                                      y1                y2                y3

                    x1      -.2618800323      -.3019120470      -.1581518857

                    x2      0.1024747767      0.1181394753      0.0618855093

                    x3      0.2908252173      0.3352819071      0.1756321630

                    x4      0.3102040509      0.3576230656      0.1873352282

                       Parameter Estimates for Centered and Scaled Data

                                         y1                y2                y3

                Intercept      0.0000000000      0.0000000000      0.0000000000

                x1             -.2618800323      -.3019120470      -.1581518857

                x2             0.1024747767      0.1181394753      0.0618855093

                x3             0.2908252173      0.3352819071      0.1756321630

                x4             0.3102040509      0.3576230656      0.1873352282

                                      Parameter Estimates

                                         y1                y2                y3

                Intercept      -4.015796132      -1.570854749       3.434455533

                x1             -0.246902862      -0.135019172      -0.052717295

                x2              0.229140567       0.125305836       0.048924791

                x3              0.822577933       0.449827882       0.175632163

                x4              0.693637345       0.379316542       0.148101502
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                            Obs      stdy1       stdy2       stdy3

                             1      1.34164     0.94281     1.26491

                             2      0.44721     0.94281     0.00000

                             3      0.00000     0.00000    -0.63246

                             4     -1.34164    -0.47140     0.63246

                             5     -0.44721    -1.41421    -1.26491
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   Obs y1 y2 y3 x1 x2 x3 x4   stdx1  stdx2   stdx3  stdx4   stdy1    stdy2    stdy3   xscore1

    1  14  7  8  7  7 13  7 -0.63246    1   0.63246    1   1.34164  0.94281  1.26491  1.52361

    2  10  7  6  4  3 14  7 -1.26491   -1   1.26491    1   0.44721  0.94281  0.00000  1.81267

    3   8  5  5 10  5 12  5  0.00000    0   0.00000    0   0.00000  0.00000 -0.63246  0.00000

    4   2  4  7 16  7 11  3  1.26491    1  -0.63246   -1  -1.34164 -0.47140  0.63246 -1.44501

    5   6  2  4 13  3 10  3  0.63246   -1  -1.26491   -1  -0.44721 -1.41421 -1.26491 -1.89127
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                    T1         C                         PARMS

             1.5236135 0.5002844 0.5767602 0.3021265 -0.261879 -0.301911 -0.158151

              1.812667                               0.1024743 0.1181389 0.0618852

                     0                               0.2908244 0.3352811 0.1756316

             -1.445012                               0.3102029 0.3576219 0.1873345

             -1.891268

                                              YHAT

                                 0.7622401 0.8787596 0.4603241

                                 0.9068491 1.0454742 0.5476548

                                         0         0         0

                                 -0.722917 -0.833426 -0.436577

                                 -0.946172 -1.090808 -0.571402
