The following is the program:
 proc iml;
LogLik = j(5000,1);
start LogLik(param) global(g_x,thet); /* x[1]=b and x[2]=a and g_x is global variable, which can be x1 or x2*/ 
p = ncol(g_x); 
a = param[1];
b = param[2];
n = 2; thet = 0.; 
sum1=j(5000,1);
sum2=j(5000,1);
temp = g_x - thet; 
logtemp=log(temp);
tempdev=(temp / a)##b;
sum1=logtemp[,+];/*a vector of sum over columns of the matrix logtemp to be used in LHF "f"*/
sum2=tempdev[,+];/*a vector of sum over columns of the matrix tempdev to be used in LHF "f"*/
f = p*b - p*b*log(a) + sum1 - sum2; 
return(f); 
finish;
count=0;
N = 15; /* number of obs in each sample */
NumSamples = 5000; /* number of samples */
call randseed(12345);/* set seed for random number stream */
x1 = j(NumSamples,N ); /* each row is sample of size N */
call randgen(x1, 'weibull', 12.1543, 4); /* fill it*/
g_x = x1;
params=j(1,2,0.5);
print LogLik;
quit; run;
The following is the log:
NOTE: AUTOEXEC processing completed.
1    proc iml;
NOTE: IML Ready
2    LogLik = j(5000,1);
3    start LogLik(param) global(g_x,thet);
3  !                                       /* x[1]=b and x[2]=a and g_x is global variable, which
3  ! can be x1 or x2*/
4    p = ncol(g_x);
5    a = param[1];
6    b = param[2];
7    n = 2;
7  !        thet = 0.;
8    sum1=j(5000,1);
9    sum2=j(5000,1);
10   temp = g_x - thet;
11   logtemp=log(temp);
12   tempdev=(temp / a)##b;
13   sum1=logtemp[,+];
13 !                  /*a vector of sum over columns of the matrix logtemp to be used in LHF "f"*/
14   sum2=tempdev[,+];
14 !                  /*a vector of sum over columns of the matrix tempdev to be used in LHF "f"*/
15   f = p*b - p*b*log(a) + sum1 - sum2;
16   return(f);
17   finish;
NOTE: Module LOGLIK defined.
18   count=0;
19   N = 15;
19 !         /* number of obs in each sample */
20   NumSamples = 5000;
20 !                    /* number of samples */
21   call randseed(12345);
21 !                      /* set seed for random number stream */
22   x1 = j(NumSamples,N );
22 !                        /* each row is sample of size N */
23   call randgen(x1, 'weibull', 12.1543, 4);
23 !                                          /* fill it*/
24   g_x = x1;
25   params=j(1,2,0.5);
26   print LogLik;
27   quit;
NOTE: Exiting IML.
NOTE: PROCEDURE IML used (Total process time):
      real time           0.10 seconds
      cpu time            0.10 seconds
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