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EViews
EViews
EViews
Econometric Views EViews QMS
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EViews
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T Granger
Probit Ilogit Gompit
EViews
EViews
Windows EViews
Setup.exe
Setup.exe
[Welcome ] [Next]
[Software License Agreement]
EViews
[Browse]
[Next]

[Select Program Folder]

ARCH

EViews

[Yes]

C\EVIEWS3
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[EViews 3] [Next]
[OK]
[Setup Complete] [Finish]
EViews
EViews Windows | ] [ ]
[EViews 3] [EViews 3] [EViews 3.1]
EViews

File Edit Objectz ¥iew Froecs Quick Options Window Help

|_k ||Pa+.h = & hmy dncﬂnents"xeviews ||IIB =)y§t ||'|'|'F =N:-ne
C— ) () C_oO 9
-1 EViews
1
EViews
[ 1 [ 1 [ 1]
2
9 [File

]
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[Edit ] [Objects ] [View ] [Procs ] [Quick
] [Options ] [Window ] [Hep ]
3
Command Window
EViews
4
EViews
5
EViews
EViews
[File]=>[Exit] EViews
EViews
EViews . (object)”
EViews EViews “ "
(Property)
[ 1=>] 1] [File]=>[Exit] [File]
[Exit]
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EViews
EViews
EViews
Object Containers
EViews
(Workfile) (Database)
(frequency) (range)
(Objects)
EViews
EViews 18 -1
6
6

[Objects]=> [New Object...]

series y Y
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Object Window

-1 EViews

Series

Group

Scalar

Equation

System

M odel

Graph

Matrix

Pool

Sample

Coef

SSpace

EERRDEEDE LN R R

SYM (Symmetric Matrix)

-
o
o=
=

Table

Text

VAR ( )

Vector

B E|E|EE

RowVector

(Views)

EViews
[ spreadsheet( )|
[line graph 1
[histogram and stats ]

EViews

freeze
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[View]
[View]
gdp.sheet
gdp
(Procs/Procedures)
[Procs]
[Procs]
C )
gdp.seas(m) adjgdp gdp

adjgdp
(Method)
EViews

Pool Sspace Var

)

eql.lsy X

Data Members

eql

r2

Equation System Graph LogL

eql
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~
EViews
L —
-2 EViews
EViews
EViews -2
-2 EViews
A. B.
[Objects] [Quick]
[View] [Procs]
EViews
C. (Object Command) D. (Auxiliary
Commands)
TSP
11 + ”
. TSP
EViews
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A B

File Edit(gbjects View Erncs) Buiclt) Options Window Help

| C D &9EH
I
|_| ||Path = elhewd ||DB = test ||WF = none
A C B D
A C
-1 1998 -3
EViews
-3 1998 GDP
GDP GDP
18482.00 6300.00
14808.00 4953.00
6525.00 11143.00
5040.00 4076.00
5068.00 6022.00
9333.00 4684.00
5916.00 4339.00
7544 .00 2342.00
28253.00 4355.00
10021.00 3716.00
11247.00 3834.00
4576.00 3456.00
10369.00 4367.00
4484 .00 4270.00
8120.00 6229.00
4712.00
A
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[File]=>[New]=>[Workfile] [Workfile Range]
[Workfile frequency] [Undated or irregular] [End
observation] 31 [OK]
2 Series( )
[Objects]=>[New Object] [New Object

] [Type of Object ] [Series ]
[Name for Object ] GDP [OK]
GDP

Hew Object

Type af Object: M ame for Object:

Series Igu:lp

Equation
Graph
Group
Logl

Matriz-vector-Coet | 4
tModel V Ok
Paal

SamEIE

S55pace

System annn:eI
T able
Text

VAR

GDP GDP
14 [Edit +/-]
GDP -3

11
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File Edit Objects View Frocs BOuick Optionzs Window Help
W Workfile: GIF - (e:'my documents' =|O] =]
FiewlPrncsIDbjectsI SaveILabel+f—| Sh-:-wIFetchIStanIDeletelGem
Sg?ﬂgelé_ :II o BN Series: GIF  Workfile: GIF
% ‘fiewlPrncsIDbiectsI PrintlHameIFreezeI Edit+f—|5m=
Agdp | GDP
B resid |

1 1845200 -

2z 1480600

3 B525. 000 ==

4 A040.000

5 A0S . 000

b 9333.000

7 5916.000

] /ad4 000

9 282673.00

10 10021.00

11 11247 .00

12 4576.000 =

13 |4 oy
|J ||Path = el'my documentsheviews ||IIB = test ||'|'|'F = zdp

-4

[View] =>[Descriptive
Statistics] =>[Histogram and Stats]
-5

12
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File Edit Objects View FProes Buick Options Window Help

m M Series: GIDF Workfile: GDF

Wi ew 1.I’iewIPru:u:sIEH:-jvan:’r.sI PrintlHameIFreezeI SEJ“E].EIGEIEI:‘IS].‘LEE"‘.IS"‘.&"‘.E

Rar

_sar

=,
oeres: S0P

My Sample 1 31

) Dbservations 31

Mean F373 BT
Median H065.000

Faximurm 2826300
fAinimurm 2342.000
Std. Dew. 5269 162
skewness 2. 429055
kurtosis 9424407

Jarque-Bera  B3.79589
Frobahility 0.000000

|J ||Path = e wmy documentsheviews ||IIB = test ||'|'|'F = gdp
-5
4 [File]=>[Save] [Save]
[Save]
B
1
A
2 Series( )
[Quick]=>[Empty Group(Edit Series)] -6
SERO1
SER01
[Rename] GDP
SERO1 GDP

13
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-
File Edit Objects View FProcs Buick Options Window Help

Bl Group: UHTITLED W Workfile: GIF

SERD1 |
1 | 1848200 | -
14808.00 ]
£525.000
£040.000
505.000
9333.000
£916.000
7544.000
25253.00
10021.00

AT ST ST

o] s

| S0 | e | S | G | o | ) | Pt

—t | —
Rl |

N

Y
o

|J ||Path = e 'my documents'eviews ||IIB = test ||'|'|'F = gdp
-6

[Quick]=>[Series Statistics]=>[Histogram and Stats]
-7 [Series name] GDP [OK]
-5

14
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Series Hame

Sernes name: Igu:lp

4 [File]=>[Save] [Save]

create u 1 31( )

series gdp GDP

gdp.sheet GDP
gdp.hist

save gdp ( gdp.wfl)

create u 1 31( )
data qdp -8 GDP

15
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File Edit DObjects V¥iew FProcs Buick Options Window Help

*
—

M Yorkfile: GOF - [e:'imy -:T:"ﬂ L —I—I' - EI
1.I’iewIPru:u:sIIII]:-_ivan:’r.sI SaveILabel+f—| Shn:-wIFetchIStanIDeletelGem

Fange: 1 31 Filter: * Default Eq: Mone
S Bl :roup: UNTITLED Worlkfile: GIP
| ViewlPr-:u:sIDbjectsI PrintlHameIFreezeI Edit+f—|SmEl+f—|In5De1
|
obhs GDP
1 1845200 -
Zz 14808.00 =
3 RS25.000
4 A040.000 |
5 A0RE.000 I;I
6 14 I
|J ||Path = el'my documentshewiews ||IIB = test ||'|'|'F = gdp
-8
hist gdp -5
save gdp ( gdp.wfl)
B D
EViews
EViews EViews
—_— Workfile
e Series Group Scalar
EViews

16
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[File]=>[New]=>[Workfile€] -9

Worlkfile Eange

Warkfile frequency:

“#  fnnual o wWeekly
“ Semi-annual o Daily [5 day weeks) V Ok
 Buarkerly 2 Doaily [7 day weeks]

= Manthly + Undated ar irregular

tart date End date xﬂancel

ﬁ

-9
[Annual] 1980 1999 2003
20 88 1988
[ Semi-annual] 2000
2002 2000:1 , 2000:2 , 2001:1, 2001:2,
2002:1, 2002:2
[Quarterly] oo 2000:3
[Monthly] om0 2000:9

[Weekly] [Daily[5 day Weel.<s]] [Daily[7 day weeks]]

[Undated or irregular] [Start date] [End

date] [Start observation] [End observation]
[OK]
-10 [Untitled]
[@c BResid C
Resid C ] C Vector Resid
¥ Resid Series

17
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create optional _name frequency start end
optional_name

Annual.

Semi-annual .

Quarterly.

Monthly.

Weekly.

Daily (5 day week).

Daily (7 day week).

Undated or irregular.

C No s 30 0 9,

File Edit Objects ¥iew Frocs Buick Options WYindow Help

Y
—

M forkfile: UHTITLED

1 ewIPr-:-csIElb jectsl SaveILabel+f-| ShnwlFetchIStnreIDelete

Fange: 2000 2020 Filter: * Default Eq: None
sample: 2000 20220

[ -
BA resid

|_| ||Path = e:'my documents'eviews ||DB = test ||'|'|'F = untitled

-10

“ Workfile "
“ Workfile UNTITLED”

[View] [Procs] [Objects]

18
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3
(Range)
(Sample) (Filter) (Default Eq)
13 e*" 13
“ None”
4
Ctrl
[Save] [File]|=>[Save]
[File]=>[Save As]
[ ] [Old DOS Workfile]
EViews TSP EViews
[File] =>[Open]
=>[Workfile] [ ]
save load
[Objects] [View] [Procs]
[Objects] [View] [Procs]
1 [Objects|
[New Object...] new
[Fetch from DB...]
[Fetch]
[Update selected from DB...]
[Store selected to DB....] [Store]
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[Copy selected
copy

]

[Rename selected...]

rename

r

[Delete selected]

delete

d

2 [View]
[Open Selected]=>[One Window]

[Open Selected]=>[ Separate Windows]
[Print Selected]

[Show...]

[Show]
[Select All(except C-RESID)]

[Select By Filter...]

[Deselect All]

[Display Comments (Label+/-)]
[Label+/-]

[Name Display
[Name Display
[Label]

3 [Procs|
[Sample...]

31

1=>[Uppercase]
]=>[Lowercase]

[Sample range pairs]
[IF condition]

20

[Delete]

C Resid

-11

[Sample]
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smpl smpl IF

Sample range pairz [or zample object to copy):

' ra

|F condition [optional;

-11
[Change workfile Range...] -9
expand
[Generate Series...]
[Genr] genr =

Fenerate Seriesz by Equation

Enter equation:

21
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-12
[Sort Series...] sort

Sort Workfile Series

Sort Eey(z] [one or more zenes):

n A

Sart Order:

#* Ascending TR anru:eI
 Descending 5

-13
[Import...] Excel Lotus
read
[Export...] EViews Excel
L otus write
Series EViews

[Objects]=>[New Object...]

-3 [New Object ] [Type of Object ]
[Series 1 [Name for Object ]
[OK]
series
‘“ NAS series  y
series =
series y=3*x

22
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[View]
[ SpreadSheet] -14
[Edit +/-] [Objects] =>[View Optiong]
=>[Edit +/-] .Sheet
B Series: UNTITLED Workfile: GDF =] E3
i ewIPrn:-csIElb jectsl PrintlHameIFreezeI Edit+/-
1 A, -
2 A, -
3 A,
4 A,
5 A,
b A, -
e = [
-14
[Line Graph] Jine
[Bar Graph] Jbar
[Descriptive Statistics] =>[Histogram and Stats]
hist Stats
[Descriptive Statistics] =>[Stats by Classification... ]
-15
[Series/Group for Classify]
[OK] Statby ( )
. sum med max
min skew kurt na Nas
nomean nostd nocount

23
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Statistics By Classification

Statiztics: Senez/Group for Clazzify: Layout:
ﬂ ;'1'35"‘! I # Table: | Show Row Margins
o Mund-l- ¥ Show Column Marging
edian Ma Handling: _
| Masimunn v| Show Table Margins

| Mini | Treat MAz as categony
IR

v| Std Dev.  Group inta Bins IF

j ike':wr?ess v i af values > I'I oo
urkosgis

| Hof Nas v Avg. count < IE
v Obs. b awx # af bing: |5

-15
[Tests for Descriptive Stats|=>[ Simple Hypothesis Tests]

teststat ( ) mean=
med=

std=

Series Distribution Tests

> List v Show Sub-Margine
| Sparse Labels

VDI{

anncel

var=

Test WValue: tean Test Azsumption:
M ear: kean test will uze a
mean " krnown standard
ariance: dewiation if zupplied.

Enter .d.
Median: if knowr; I

-16

24
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[Tests for Descriptive Stats|=>[Equality Tests by Classification]

testhy ( ) 1 2 3 mean

med var

Tests By Classification

Senes/Group for Classifby: MA Handling:
I | Treat MHAs az category

Group into Bins IF:

o Mean V| H# of values » I'II:IEI
* Median v Avg. count < |2
- Wariance Maw # of birs: |5

\ﬂ| Xoonce

-17
[Distribution Graphs]=>[CDF — Survivor - Quantil€]

. cdfplot
[Distribution Graphs]=>[Quantile — Quantil€]
Q-Q
qgplot
[Distribution Graphs]|=>[Kernel Density]
. kdensity
[One-Way Tabulation...]
freq
[Correlogram...]
.correl
[Unit Root Test...] . uroot

[Conversion Options...]
. setconvert

25
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[Label] label

[Generate by Equation...]
[ Seasonal Adjustment...]
.Seas
[Exponential Smoothing...] .Smooth

[Hodrick-Prescott (HP) filter...]

hpf (n, )
o [
gdp(4) GDP 4 dp(4)=400 GDP
400
Group EViews
Groupl serl sar?2  sar3 Groupl
serl ser2 ser3 serl ser?
ser3
[Objects]=>[New Object...] -3
[New Object ] [Type of Object ]
[Group] [Name for Object ]
[OK]
group
group groupl
groupl

26
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group

group groupl serl ser? ser3

serl ser? ser3

groupl group group2 serl ser2+ser3 serl  sa2  sar3
group2
data
data 1 2
1 3
[Group Members]
[ Spreadshest]
[Edit +/-] [Objects] =>[View Options] =>[Edit
+/-]
.Sheet
[Dated Data Table] L
.dtable
[Graph]
[Line] Jine
[Bar] Jar
[Scatter] scat( )
[XY Line] X-Y XY
[Hight-Low(-Close)] hilo
[Multiple Graphs]
[Line] Jing(m)
[Bar] .bar(m)
[ Scatter] .scat(m)
[XY Ling] X-Y Xy(m)

27



Eviews riskage@sina.com.cn

[Distribution Graphs] Q-Q .cdfplot

[Descriptive Stats] stats
[Tests of Equality...]

testbtw
[N-Way Tabulation...] N freg
[Correlations] .cor
[Covariances] .cov
[Correlogram(1)...]

p .correl

[Cross Corrélation (2)...]
.Cross
[Cointegration Test...] .coint

[Granger Causdlity...] Granger .cause

[Label] label

[Make Equation...]
[Make Vector Autoregression...]

1 @)
i
series Iny=log(groupl(2))
Iny groupl 2

2 (@count

groupl.@count
groupl
3 @seriesname(i)
[

groupl.@seriesname(2)
groupl 2

28
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Scaar

scalar 0

scalar =

scaar X
x=3.14159

scalar x=3.14159

1
2 show
EViews
EViews
Equation

Object...] -3 [New Object

Object 1 [Equation

1
Untitled [OK] -18

29

EViews

[Objects]=>[New

1 [Type of
1 [Name for Object
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1 2 3

Equation Specification

E quation Specificatiar;

Dependent vanable followed by list of regreszars including AR RMA
and PDL terms, OR an explicit equation like Y'=c1 ]+c[2]%. V ok

E shimation S ethings:

Method: |15 - Least Squares [NLS and AR M)

Sample:

-18
1
[Estimate Setting ] [Method ]
EViews
LS— OLS WLS
NLS (ARMA)
TSLS——
ARCH——
GMM——
Binnary—— Probit Logit Gompit
Ordered——
Censored——
Count——

-18 !

30
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‘ " [LS]
2
[Equation Specification 1
[Equation Specification]
Y X Y=a+pX+¢
Y C X C EViews
a Q cQ) £ B
C(2)
YCY-)X Y X
YCY(-3)yX Y X
Y C Y(-1 to =3) X(Y Y(-1) Y(-2) Y(-3) X )
YCX(to -2) Y X X(-1) X(-2)
0 X
LOG(Y) C X Y X
Y C LOG(X) Y X
LOG(Y) C LOG(X) Y X
1/YC X Y X
LOG(Y) C LOG(Y(-1)) ((X+X(-1))/2) Y Y
X

EViews

31
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EViews EViews
LOG(Y) C LOG(Y(-1)) ((X+X(-1))/2)

LOG(Y)=C(1)+C(2)*LOG(Y(-1))+C(3)*((X+X(-1))/2)

LOG(Y)+C(1)*X=C(2) e=L0G(Y)+C(1)*X-C(2)
X
1
Y=C(1)+C(2)*X+C(3)*X(-1)+C(4)*X(-2)+(1-C(2)-C(3)-C(4))*X(-3)
EViews

Y=C(1)+C(2)*(KMC(3)+L*C(4))

3
EViews  [Sample]

4
[Equation Specification]
[Option 1 -19

[Heteroskedasticity Consistent Covariance] [White] White
[Heteroskedasticity Consistent Covariance] [Newey-West]
Newey-West HAC
[Weighted LS/TSLS] [Weight]
[Interative procedure] [ARMA options]
ARMA

[OK] [Equation Specification]
[OK] (

32
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Eztimation Options

LS and T5LS Ophions: [terative procedures:

| Heterazkedasticity: bdax Iterations: {100

Conziztent Covanance —

& white Convergence: [0.001
o Heweywest
ARMA, optionz:

| weighted L5/TSLS Starting coefficient values
[unavailable with ARMA] [ossts =
W@ghtl v Backcast MA terms

anru:el

eguation

Jresults

equation egl
egl.lsy c x1 x2

egl.results

eguation

eguation eql.Isy ¢ x1 x2
egl.results

33
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1> Iz

White
Newey-West

eguation eql.ls (w=w1l) y ¢ X

equation eql.Is(h) y c x

[View]

[Representations]

Estimation Command:
LSYCX

Estimation Equation:
Y =C(1) + C(2)*X

Substituted Coefficients:

Y = 48985.5991 + 533.7414871*X

.Spec . representations
[Estimation Output]
[Stats] results
. Stats
-4
Dependent Variable: Y
Method: Least Squares
Date: 10/0/00  Time: 11:11
Sample: 1 10
Included observations: 10
Variable Coeffici ent‘ Std. Error t-Statistic Prob.

C 48985.60 5685.216 8.616312 0.0000

X 533.7415 165.0580 3.233661 0.0120
R-squared 0.566550|  Mean dependent var | 67033.00
Adjusted R-squared 0.512369 S.D. dependent var 4904.504
S.E. of regression 3424.845 Akaikeinfo criterion | 19.29236

34
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Sum squared resid 93836493 Schwarz criterion 19.35287

Log likelihood -94.46178 F-statistic 10.45656

Durbin-Watson stat 2.368452 Prob(F-statistic) 0.011991
[Dependent Variable]
[Method]
[Date:10/01/00 Time:11:11 ]
[Sampl €]
[Included observations]
[Variable] C
[Coefficient]

A[Var 3
[Std. Error] (5))
3./ |Var

[t-Statistic] t P / (5))
[Prob]. p p

a
[R-squared] R®

ﬁZ

[Adjusted R-squared)]

[S.E. of regression  Standard Error of the Regression |

JRSS/(n—k) Ras

[Sum squared resid]
[Log likelihood]

| = —g[1+ In(27) + In(RSS/ n)]

[Durbin-Watson stat]

35
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2

[Mean dependent var]

[S.D. (Standard Deviation)dependent var]

o, =Ji(y—y)2 (n-1

[Akaike info criterion] AIC
AIC=-21/n+2k/n | n

k
[Schwarz criterion] SC

X =-2/n+Kkln(n)/n
k
[F-statistic] F

. RM(k-1)
 (1-R®»)/(n-K)

[Prob(F-statistic)] F p
[Actual, Fitted, Residual.]
[Actual, Fitted, Residual Table]
[Actual, Fitted, Residual Graph ] EViews
[Residual Graph]
[Standardized Residual Graph]

[Covariance Matrix] —
. coefcov

[Coefficient Tests]

[Residual Tests]

[Stability Tests]

36
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[Specify/Estimate...]

[Forecast...]
[Forecast]
[Forecast name]
[S.E. (optional)]
[Method]
[Sample range for forecast]
[Output] /

Farecast af

Sernes names:

[Estimate]
[Procs|=>[Forecast...]

-20

EViews

EViews

kM ethod:

Forecast name:
S.E. [optional):
B W | [ e 21

'F

Sample range for forecast:

AT
e ner =t m b

Clutput;

[110

v Inzert actuals for out-of-zample

v Do graph

v| Farecast
evaluation

[Estimate]

-]

37
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[Make Residual Series]

standardized

generalized

[Make Regressor Group]

[Make Model]

[Update Coefs from Equation]

Coefficient

scalar r2=eql.@r2 ( eql

scalar r2=@r2 (

ordinary

C

Model Object

r2 )
r2

@r2

@rbar2

@se

@ssr

@dw

DW

@f

@logl

@aic

AlC

@sc

@regobs

@meandep

38




Eviews riskage@sina.com.cn

@sddep

@ncoef

@coefs(i) i i [Representations]

@sderrs(i) | i

@tstats(i) i t

@cov(i,)) i j —

@coefs

@stderrs

@tstats t

@cov —

EViews System

[Objects]=>[New
Object...] -3 [New Object] [Type of Object]
[System 1 [Name for Object]
Untitled [OK]
[System Specification ] [System
Specification]
[System Specification]

INST

INST X1 X2 X2(-1)

[Procs|=>[Estimate...] [System Estimation
] -21

39
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System Estimation

E ztimation method: [teration Control
* Ordinary Least Squares Iterate Weights and Coefs
- weighted LS. [equation weights) b 5|multan§nu3
+ Sequential

+ Seemingly Unrelated Regression

One-Step Weighting b atrix
+ Two-Stage Least Squares “# Iterate Coefs
 weighted Two-Stage Least Squares - One-Step Coefs
+ Three-Stage Least Squares GSMEEEE Esi JEMM S E
 Full Information b aximum Likelibood stimales '
ample:

5
+ GMM - Crozs section [white cov.)
o GMM - Time seres  [HAC) I

[System Estimation]

annc:eI r O Etiu:nns

Ordinary Least Squares.

Weighted L.S. Equation weights

Seemingly Unrelated Regression (SUR).
Two-Stage Least Squares 2SL.S

Weighted Two-Stage Least Squares.
Three-Stage Least Squares 3SLS

Full Information Maximum Likelihood (FIML)
Generalized method of moments (GMM)

[OK]

[System Specification] .SpeC

40
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[Estimation Output] results
[Residuals] -
[Graphs] [Correlation Matrix]
[Covariance Matrix] -
resids residcor

residcov
[Coefficient Covariance Matrix] -
.coefcov

[Wald Coefficient Tests...] Wald
wald
[Endogenous Tabl €]

.endog
[Endogenous Graph]

.endog(q)
[Label] Jabel

[System Specification] [Label]

[Estimate...]
[Ordinary Least Squares] Is
[Weighted L.S. Equation weights ] wls
[Seemingly Unrelated Regression (SUR)] Sur
[Two-Stage Least Squares 2SLS | tds
[Weighted Two-Stage Least Squares] wtsls
[Three-Stage Least Squares 3SLS ] 3ds
[Full Information Maximum Likelihood (FIML)]

__fiml

[Generalized method of moments (GMM)] .gmm

[Make Residuals]

RESID01 RESIDO02
RESIDO3 .makeresid
[Make Endogenous Group]
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[Make Model]

.makeendog

.makemodel

[Update Coefs from Equation]

Coefficient

.updatecoef

@name

@coefcov(i,j)

@coefs(i)

@dw(k)

DW

@eqgncoef (k)

@egregobs(k)

@meandep(k)

@r2(k)

@rbar2(k)

@sddep(k)

@se(k)

@ssr(k)

NI |IXN|IX|X|XxX]|~

@stderrs(i)

@tstats(i)

c(i)

@aic

AlC

@detresid

@hq

Hannan-Quinn

@logl

@ncoefs
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@negn

@regobs

@sc

Schwarz

@totalobs

@coefcov

@coefs

@residcov

@stderrs

@tstats

Model

-3 [New Object]

[Name for Object]

[Model Specification]

[Objects]=>[New Object...]
[Type of Object]
[OK]

[Procs|=>[Make Model] EViews
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Eviews
2
[Procs|=>[Merge Object or File]

[Merge]

3

'sys01

sysO1
4

y = 0.02207 + 0.58048*y(-1) + 0.33048*y(-2)

y = eql.c(1) + eql.c(2)*y(-1) + eql.c(3)*y(-2)

EViews

EViews

1
‘2000-10-01
:sys01
2 ASSIGN
EViews
ASSIGN
ASSIGN
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ASSIGN
ASSIGN @ALL
ASSIGN @PREFIX

ASSIGN Y YF Y YF

ASSIGN Y YFY1Y1F Y2 Y2F Y Y1 Y2 YF YI1F
Y 2F

ASSIGN @ALL F S

ASSIGN @PREFIX Frest_ “ Frest”

3 EXCLUDE
EXCLUDE

@EXCLUDE

@EXCLUDE Y1Y2
Y1 Y2 Y1
Y2
4 TRACE
TRACE EViews
TRACE
@TRACE

@TRACE Y Y1

[Procs|=>[Solve]
[Solve]
[Endogenous Tabl €]
.endog

[Endogenous Graph]
.endog(Q)
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[Label] label

[Solve]

[Procs]|=>[Solve]

[Solve] [Model Solution ]
-22
[Sample]
[OK]
.solve
Model Solution X
Solution options: Sample:
“*  Dwnamic zolution e
+ Static: zolution
+ Fit each equation [static
golution - no interactions)
| Structural [ignore ARRMA)
[teration contral: W arning:
| Extended search Anp unazzigned endogenous
v| Stop on missing data variables will be ovenaritten.

Max iterations: 150

Convergence: [1E.05 V oK. anncel

-22

[Merge Object or Filg]

.merge

[Make Endogenous Group]

46



Eviews riskage@sina.com.cn

.MakeEndog
EViews
EViews
EViews
EViews
EViews
EViews
EViews Program
EViews
[File]=>[New]=>[Program] -23

program program

B Frozram: UHTITLED

Ru.nl PrintlSaveISaveAsI CutIC-:-EEIPasteIMerEeTextIFindIReElacel Encrﬂtl

-23
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[Run]
[Print]
[Save]
[SaveAs]|
[Cut]
[Copy]
[Paste]
[MergeText]
[Find]
[Replace]
[Encrypt]

Windows

Cprg”

[Program]
] EViews

open

open c:\eviews3\test1.prg
C\EVIEWS3 testl.prg

[Run]

-24

[Verbose (slow) update screen/status line]

48

[Save] [SaveAs]

[File]=> [Open]=>
[Open

[Run]
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[Quiet (fast) no screen/status line updates]

EViews
[Maximum errors before halting]

run ( )

run c:\eviews3\test1.prg
STOP

Bun Frogram

Program name or path:

‘ o eviews itest] prg

Program argumentz [ =0 %1 )

Ezecution mode:
annc:eI

“# ‘erbose [zlow] update screendstatus line

 Quiet [fast) no screendstatus line updates

M awirnumm errars befare halting: |1

| Make this the default execution mode

-24

EViews
EViews

Control variables EViews
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o o 15

I'num

Ix=100
Ipi=3.14159

IX=Ix+1
larea=!pi* 52

“Thisisastring”

“3.14159"

« o —
%text="Thisis a series gnp”
%pi="3.14159" %opi
%armas="ar(1) ar(2) ma(1l) ma(2)"
%mysample="90:1 99:12"
%odep="y"

gnp.label %text gnp.label “Thisis a series gnp”

smpl %emysample smpl 90:1 99:12

eguation egl.ls %dep ¢ %dep(-1) eguation egl.Isy cy(-1)

equation eg2.Is %dep ¢ %dep(-1) Yoarmas equation eg2.Isy cy(-1) ar(1)
ar(2) ma(1l) ma(2)
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%51:” [1]

%82:” ”
%0S3=%s1+" "+%s2 %s3 " "
EViews
EViews
IF—ENDIF
EViews IF—ENDIF
IF THEN
ENDIF
IF  ENDIF

IF ENDIF NOT

AND OR NOT AND OR

|F 'stand=1 and (!rescale=1 or !redo=1) THEN
series gnpstd = gnp/sgr(gvar)
series constd = cons/sgr(cvar)
ENDIF
IFla>5 and !a<10 THEN
smpl 1950:1 1970:1+!'a
ENDIF
|F !scale THEN
series newage = age/!scale
ENDIF

51



Eviews

riskage@sina.com.cn

|F—ELSE—ENDIF
|F—ELSE—ENDIF
IF THEN

ELSE

ENDIF

|F 'scale>0 THEN
series newage = age/!scale
ELSE
series newage = age
ENDIF
IF
IF %0="ca" or %0="in" THEN
seriesstateid = 1
ELSE
IF %0="ma" THEN
series stateid=2
ELSE
|F %0="id" THEN
series stateid=3
ENDIF
ENDIF
ENDIF
FOR—NEXT
FOR—NEXT

FOR = TO STEP

EViews VB
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NEXT
113 S-I—EP ”
1 FOR/NEXT

FOR!j=1TO 10
seriesdecile{!j} = (income<level{!j})
NEXT
FOR!j=10 TO 1 STEP-1
seriesrescale{!j} =original/!j
NEXT
WHILE—WEND

WHILE

WEND
WHILE WEND

lval =1
la=1
while val<10000 and !a<10

smpl 1950:1 1970:1+!a

seriesinc{!va} = income/lval

lval =!va*10

la=lat+l

wend

STOP
EXITLOOP
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1)create a 1991 2000

2)datay x1 x2 x3

3)equation eql.lsy ¢ x1 x2 x3
4)eql.results

1)create a 1991 2000

2)datayly2y3 x1x2x3

3)system sysl

4) SYSTEM [ Specification]
y1=c(1)+c(2)* x1+c(2)* x2
y2=c(3)+c(4)*y1l+c(5)*x3
y3=c(6)+c(7)*y2+c(8)* x1+c(9)* x2

5)sysl.tdls
sysl.3dls
sysl.ls

6)sysl.results
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