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Start>Programs>Eview4>Eview4

|

ULBRIGH
eecc 4

conomies Teaching Program

=

New Dffice Document

Open Offics Document

Vietkey 2000

=

Favaites

Documents

=

[E TAMAHA SaftSynthesizer 57650

Settings

Eind

2]
&

Help

Run

Log Off Ttphang.
Shut Down. g

3Com NIC Utiities
Accessories

Dell Accessories

HF Scanlet Software
Lachiet mtdEVa 300

Narton &ntiirus Corparate Edition
Online Services

StartUp

WE Development Diata 32
Winamp

WinFAR

Agiobat Reader 5.0
Intemst Explorer
Microsoft Excel
Micresaft Outlook.
Microsoft PowerPaint
Microsoft Word
M5DOS Prompt
Outlook Express

Nhap vao biéu tudng
Eviews trén man hinh
dé khdi dong.

[l @ Eviews 4Heip
¥ T EViews 4 Frogramming Feference
» ‘E EViews 4 User's Guide

&5 & |13 windons Explorer |[E3d & v ss0am
July 28, 2005 3
~ ~ A [N 2 - ULBR[GH
Man hinh dau tién cua Eview 4 =
EViews
File Edit Objects “iew Procs Quick Options ‘Window Help
|
Ving dé& nhap céc léch
clia chuong trinh
| Welcome to Eviews | Path = ¢y documents | DB = nane | WF = none
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Thoat khoi Eview
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[

Economies Teaching Program

Chon thuc don File,
sau do chon Exit

July 28, 2005 5
Thuc don File ki
L] hmnomus Teaching Program
-3 x|

Open »

save

Save As...

Clase

om0,
Exzpart » T5D File Import. ..
print DRI Basic Economics Database. .,
nn Read Text-Lotus-Excel...

Print Setup...

T

Exit

0 Friexample Files|dataidema. wfl

1 ciisoftwaresifetpsoftieview downloadipindyckiautal.wfl 8 Workfile: DEMO - {f:\example files'data’demo.wf1) 3
Wiew| Procs | Objects| Sawe|Label+/-| Show) Fetch| Stare| Delete| Genr) Sample
Range: 1952:1 1996:4 Filter: * Default Ey: Mone
Sample: 1952:1 1996:4
@ e
8 gdp
A mi
B4 pr
BA resid
s

W] || Path = ddocuments and settingstadministiatormy dacumerts || DE = rone || WF = demo
July 28, 2005 6
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ULBRIGH

Economies Teaching Program

Thuc don Edit

48 EViews =S
FEile | Edt Objects View Proce Quick Options Window Help

Undo CulsZ

Cut Clrlex

Copy Ctl+C
[EEstE) il
Delete Del

Eind..  CikV
Fleplace... Chil+R
et Fi

Ierge

| Wwelcome to Eviews | Path = whanalytical methodsheviews ‘ DB = nane ‘ WF = none

July 28, 2005 7

ULBRIGH

Economics Teaching Program

Thuc don Objects

File Edt | Objects View Procs Quick Options Window Help

=1&lx]

Fetch From DE...

Update selected from DE...
Store selected to DB...
Caopy selected...

Rename selected...
Delete selected

Wiew| Procs | Objects| Save| Label+/| Show| Fetch| Store| Delete| Ger| Sample
Range: 1952:1 1996:4 Filter: * Default Eg: Mone
Sarmple: 1952:1 1996:4

B gdp
B mi
8 pr
BA resid

s

] || Path = drvdocuments and settingshadmiristratorany documents || DB = none || wF = demo

July 28, 2005 8
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Thuc don Quick

ULBRIGH
eecc 4

Economies Teaching Program

File Edit Objects | View Procs

Frint Selected

Show ...

Select All (except C-RESID)
Select By Filter ...
Deselect Al

Display Comments (LabehH-)
Display Filter ...
Name Display

Label

Quick.  Options  Window  Help

One Window
Separate Windows

ata'demo.wf1})

=181 %]

View| Procs| Objects| Savel Label/| Show| Fetch| Store| Delete| Genr| Sample

Range: 1952:1 1996:4 Filter: =

Sample: 1952:1 1995:4

Default Eq: Mone

=l | Path = d\documents and settings\administrator\my documents ‘ DB = none ‘ WF = dema

July 28, 2005

July 28, 2005 9
Thuc don Options = rk
- p Economics Teaching Program
-8 x|
Fle Edt Objects View | Procs Quick Options Window Help
Sample...
Change workfile Range. ..
Generate Serigs...
Sort Series. ..
Extract ko mew workfile, ..
Impait Fetch from DB...
Export CBOC Online Databases. ..
T5D File Impart. .
E:;:?Zi:tz:zg;zftahasa‘ B nple files' data' demo.wfl)
rrmw T roms oo —oveesbel /| Show| Fetoh| Store| Delste| Genr| Ssmple
Range: 1952:1 1996:4 Filter. = Default Eq: MNone
Sample: 1952:1 19964
8 gap
EAm1
B pr
EA resid
ts
] || Path = ddocuments and settingstadministiatorsmy documents || DB = rone || WF = demo
10
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Thuc don Quick

ULBRIGH

Economies Teaching Program

File Edit Objects Wiew Procs | Quick Options Window Help
sample...
Generate Series...
Show ...

Graph
Empty Group (Edit Series)

Series Statistics
Commen ssmpls
Individual samples

Covariances
Correlations

Cross Correlogram
Coinkegration Test
Granger Causality Test

Estimate Equation. ..
Estimate YAR...

Label+/-
Filter. =

=181 %]

Show | Fetch| Store| Delete] Genr| Sample:

Default Eq: Mone

=l | Path = d\documents and settings\administrator\my documents ‘ DB = none ‘ WF = dema

July 28, 2005

Thuc don Options

ULBRIGH

Economics Teaching Program

Fle Edt Objects Wiew Procs Quick | Options Window Help

window and Font Options. ..
File Locations. ..

Database Registry...

Database Default Storage Cptions. ..
Frequency Coreeersion - Dates.,.
Backup Files...

Estimation Defaults...
Graphics Defaults...
Spreadsheet Defaults. ..
Proqram Exacution. ..
Print Setup. ..
Error Message Display
eries A [ v Automatic command history in series label
Mo automatic labels

EMO - {:\example files'dataldemo.wfl)

Wigw| Procs| Objects| Save| Label/-| Show| Fetch| Store| Delete] Genr| Sample:

Range:  1952:1 1996:4 Filter. = Default Eq: Mone
Sample: 1952:1 19964

] || Path = ddocuments and settingstadministiatormy dacumerts || DE = rone || WF = demo

=18l

July 28, 2005
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Thuc don Windows va Help

ULBR[GH

onornie 1 ching Pro,

Window Help

Arrange Icons
Close &l
Close All Objects

Activate Mext F&

1 Command - {d:Ydocuments and settingsiadministratormy documentsicommand. log)
v 2 Workfile: DEMO - (F\exanmple filesidataidemao.wfl)

Help

Eiews Help Topics ...
READ ME

Help Reference

Users Guide (pdf)
Command & Programming Reference (pdf)

EViews Registration ...
EYiews on the Web .|

About EYiews

Object Reference
Command Reference
Funiction Reference
Matrix & String Reference
Prograrnming Reference

July 28, 2005

TARTART
UNIVERSITY Fpoye) JOHN £ RENNEOY
@ —— SCHMOOL OF GOVERNMENT

ULBRIGH

= Chuong trinh gidng day kinh t& Fulbright | e..ome roers program

Phan 2. Thao tac co ban

Tao maGi Workfile (New)

Luu workfile (Save)

MG workfile sdn co (Load)

Thay ddi kich thuéc workfile (resizing)
Sdp x&p cac bién cla workfile (sort)

Trich xudt dif ligu tir workfile (extracting)

Thay ddi cach thé hién clia workfile

Céc doi tugng va cac thao tac trén doi tuong
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z . 2 ~ B A ULBRIGH
Cac loai Frequency cua dii liéu f"—"T

Annual: Ta nhap ndm theo 4 ky tu hodc 2 ky tu déu dugc
Vd: SD: 1930 - ED: 2000
Semi-Annual (S): 1950:2 hay 195082 la tucng duong nhau
Vd: SD: 1950:1 — ED: 1970S2
Quarterly (Q): Vd: SD: 1970Q1 — ED: 2000:4
Monthly (M): Vd: SD: 1945:1 — ED: 1970M5
Weekly (w), Daily (d) (tudn 5 ngay), Daily (7) (tudn 7 ngay)
Vd: nhdp vao 8:10:97 - ngay 10 thang 8 nam 1997
Undated hoap irregular (U): Khong theo chudi thai gian hodc dif lidu
khong déu
Vd: U1 1000 - tao bién chiia 1000 quan sat

Tao mdi workfile [ |

1. Vao thuc don File/New/Workfile

2. Chon loai frequency thich hgp dii liéu (Vd: Quaterly)

3. Tai Start date = nhap thai gian cho quan sat thi nhat
(Vd: 1955:1)

4. Tai End date = nhap thdi gian cho quan sat cudi cling
(Vd: 2000:2)

5. Nhap OK

Trin Thanh Phong
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Tao mai workfile

ULBRIGH

moi workfile.

1. Ta d4 tao xong 1 workfile ¢6 kha ndng chiia 751 quan
sat tir qui | nam 1955 dén qui || nam 2000.

2. Hai doi tugng C va Resid 1a do Eviews tao ra trong

m Workfile: UNTITLED

Viewl PrchI Db'eclsl Saval Labe|+/-| Shuwl Felchl SlUIEI Delelel Genrl Samelel

=1o1 ]

Default Eg: Nane @ I:

S 19851 20002 rer
ample: : : .
F b resid
resid
July 28, 2005 17
" . ULBRIGH
Luu mot workfile f""'"’T
1. Vao thuc don File/Save As... hodc File/Save
2. Chon thu muc chia workfile tai Save in
3. bat tén cho workfile tai File name
4. Chon kiéu cho workfile tai Save as type
5. Nhap nit Save dé luu workfile
SaveAs 4 B3
R No] =il ==
%
P& mic dinh thu muc 1am gﬁﬁw:ﬂ
viéc trong Eviews ta chon.
L4an sau chon Open hay
Save sé tu dong vao thu 3 e |
muc nay. Save as ipe T
¥ Update default directory
July 28, 2005 18
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Mo mdt workfile san co f"—'T
1. Vao thuc don File/Open/Workfile...

2. Tim thu muc chta workfile tai Save in
3. Chon tén workfile cin m6
4. Nhap nat Open dé mé& workfile
Ops K B3
ijn [ date =& & e
B
&8l macromo d il
el Poolt.wil
o
File pame:— [bisid wit Open |
Files of type:  [wiorkflel* wf1] =l Cancel
V¥ Update default directory
July 28, 2005 19
2= g s ’, - ULBRIGH
Thay ddi kich thuéc workfile [ |

2. Vao Procs/Change Workfile Range...

4. Nhap Yes dé& xac nhan thay doi

Change Workfile Range

=
~

s
& Qusterly € Dy 2 day weeks]
«

1. Thay doi thdi doan bat dau va két thic cla di lieu dé
loai bd cac quan sat vugt ra ngoai thoi doan méi.

3. Nhép vao khodng thdi gian méi va nhap OK.

~Frequercpy———
Al
Semtannual £ ) s dayiwests]

~Rang
Start date End date Lancel |

el Erthli € Wndated onireqular 1955:1 ta 1990:2 excludes part of the current

workfile range. Data will be uncated.
Continue?

[1955:1 [13act2

July 28, 2005
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ULBR[GH

Sap xép cac bién cha workfile

1. Sdp x&p cac chubi sO lidu clia cac bién theo trat tu
tdng hodc gidm dan

Vao Procs/Sort Series...

Nhap vao tén bi€n cin sdp xé&p.

Chon loai sdp xép ting hay gidm dan

Nhap OK

o bk wn

< Luu y: Khi sdp x&p cac quan sat theo chudi thdi gian
thi sé pha v tinh chat thdi gian clia cic quan sat.

July 28, 2005 21

< g e a7 2 . ULBRIGH
Sap xép cac hién cua workfile —

L3 EViews
File Edit Objectz “iew Procz Quick Options  ‘window  Help

=0l x|

M Workfile: DEMO - [c:\program files\eviewsd\e:

Wiews| Procs Dbectsl Save Labewrl ShowlFetch StolelDa\ete GeanSamEIel
Range: 1952:1 1996:4 Filter * Default Eq: Mone
Sample: 1952:1 1996:4

[od ¢
B ydp

B mi Sort Workfile Series
% rpgsld — Sort keyls] [one or more series] —
BArs odp ,TI
~Sotorder—————————
' hscending LCancel |
Sap x8p cac gia tri £ Descending
clia bién gdp theo tha
ty tdng dan
July 28, 2005 22
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Trich xuat dif lidu tir workfile

ULBRIGH

1. Dung dé tao mdt tAp dii liéu con trong tap dii liéu ban

dau clia workfile.

2. Vao Procs/Extract to new workfile...
3. SUa lai khoang thgi gian cho chubi s6 liéu néu co

4. Nhap tén bi&n can trich xut, néu dé *

S& xuat tat ca

cac bién sang workfile mdi.
5. Chon céc lua chon can thiét
6. Nhap tén mdi cho bién néu can thiét (néu xudt 1 bién)
7. Nhap OK d& chap nhan

July 28, 2005

23

Trich xuat dif liéu tir workfile

ULBR[GH

onomic ] whing Proy

‘Workfile Extract

- Gampl

|1952m 195004 ﬂ
i Object Select

Keep in list

Igdn

Ezcept for:

[ A

where type matches:

¥ Groups - Samples
¥ Graphs - Tables - Texst

Save jdentifier/date series as: |adp_ewtract

Xuat bign gdp sang
workfile mdi v6i tén méi 1a
gdp_extract va 13y dir liu
trong khoang tir 1952Q1
dén 199004

File Edit Objects Wiew Procs Quick Options Window Help

' Workfile: DEMO - [c:\progran =lalx|

Wiew FrocsIUbects Save|Label+/-| Show| Fetch| Store| Delete| Genr| Sample

Range: 1952:1 1296:4 Filter: * Default Ex: Mone
Sample: 195211 1896:4
& mi Wiew| Procs | Objects| Save| Label+/| Show| Fetch| Store| Delete] Ger | Sample!
& pr Range: 1952:1 1990:4 Filter: ™ Default Eg: Mone
4 resid Sample; 19521 1990:4
M

o] ¢

&4 gdp

B gdp_extract

A resid

July 28, 2005
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Thay doi su thé hién cua workfile f"—’T
1. Khi 1am viéc v6i mot workfile ¢d qua nhigu doi tugng:
bién, do thi, md hinh, ..
2. Vao View/Display Filter...
3. Nhép vao diéu kién loc tai khung trong, néu la * sé
hién tat ca cac doi tugng. Ta cling c6 thé uncheck cac
checkbox dé khong cho hién I&n cac doi tugng khong
C‘an ‘th|é‘t Object Filter ']
A 2 A n Name filter [ar multiple filters separated by spaces)
4. Nhap OK dé& chdp nhan T |
|I;du§iries
¥ Groups - Samples
E %i?&r%stiro:ao‘:izlrs-r[f: equations, systems, ...
i~ gze:rsalgebra objects (ie. matices scalars, ...| LCancel |
July 28, 2005 25

Thay ddi su thé hién ciia workfile  |[==8==]

1. D& hién c4c nhan ghi chi cho cac dai tugng
trong workfile ta nhap vao View/Display
Comments (Label +/-) d& tat hodc md.

2. DE& dinh dang céc ky tu tén cla cac bi&n theo
cht HOA hay chii thutng ta nhap vao
View/Name Display va chon Uppercase hodc
Lowercase cho cac ky tu

Trin Thanh Phong
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, e . l:ULBRlGH'[
Cac doi tuwgng trong workfile S—
e Coefficient Vector 2] Scalar
| Equation 4 Series
ol Graph T Sspace (State Space)
G| Group 5] System
E Logl (Log Likelihood) ol Svm (Svmmetric Matrix)
By Matrix g Table
M Model ] lext
Pl Pool (Time Series / Cross-5ection]  da]  Var (Vector Autoregression)
£3 Sample ] Vector/Row Vector
Nhap phéi chudt I&n ddi tuong chudng trinh Eviews s& liét k& cac 1&nh c6 thé tac dong
|&n doi tugng do.
July 28, 2005 27
~ P e l:ULBRlGH'l'
Tao mot doi tugng mai Koo

1. Tru6e tién ta phai mé workfile chiia doi tugng can tao
ra.

2. Tu thuc don chon Objects/ New Object...
3. Chon loai doi tugng can tao va dit tén no.
4. Nhdp OK dé tao.

Ghi chii: d6i voi mot s6 d6i twong e "
s yéu cau ban cung cdp
mot sO thong so nia. s

July 28, 2005 28
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Chon ddi tugng [ o |

1.

Vigc chon mdt ddi tugng rét don gian. Tif clia s6 clia
chuang trinh ta nhap chudt tryc tiép 1én doi tugng.
Khi mudn chon nhiéu doi tugng:

Gitr phim <Shift + nhdp chudt> 18n cac ddi tugng (khi
chon cac doi tugng lién tuc nhau)

Gilt phim <Ctrl + nhﬁ'g chudt> 1&n cac doi tugng can
chon (khi chon cac doi tugng khong lién tuc nhau)
Chon tit ca cac doi tugng trong workfile trir 2 doi
tugng C va Resid ta vao: View/ Select All

4. B0 chon cac doi tugng: View/ Deselect All

July 28, 2005 29
~ -, ULBR[GH-l'
2 ~n A 7
Mo mot, nhiéu doi tugng f""""
1. Chon doi tugng can md trong workfile
2. Nhap vao View/ Open Selected/ chon:
One Window - MG céac bién chung 1 clia sd
Separate Windows = M& moi bién bang mot clia so
. Worlkfile: DEP =18l x|
A A 2 A A iew| Procs| Obiects| Save|Labelrs-| Show| Feteh| Store] Delete| Genr| S ample
Mot Ca9h nld khac |a \I;ang:: 192;1:9958511 — ShFima-Fr l*h = ItDE:fauItsE_qF:uNune
Chon CaC dOI tu?(.jng I;Tr:p\e 1952:1 1996:4
sau d6 nh&p nit Show ~ Hy,,, —(CECES——— =
N ~ , raphchun [ Objects to displap in & single window————————————————
va nhap nit OK. W T |
%f&rsid
BArs
H
r— Enter one of the following
- an Object or Object Yiew
- & Series Formua ke LOGI<] or (1)
i : ::z: Z: ;z'el;l:;;ﬁroups, and Farmulas c '
July 28, 2005 30
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M6 mgt, nhiéu ddi tugng

ULBR[GH

l conomics Teaching Program

1. M& nhiéu ddi tugng series vao chung mot clia s6:
trugc tién chon cac doi tugng, nhap phai chudt dé hién

thuc don tat, chon Open/ As Group

I Wworkfile: DEMO - (F:»example files'data’demao.

Viewl F'rchI Db'eclsl Savel Label+.f-| Shuwl Felchl SlU[EI Delelel Genrl SamEIEI

Range: 1952:1 1996:4
Sample: 1952:1 1996:4

Filter: © Default Eqg: Mone

=] o3

[od o
=]

as Equation. ..
as YAR...
as Multiple series

Copy
Faste

Update from DE. ..
Stare to DE...
Object copy ...

Rename. ..
Delete

July 28, 2005 31
Céc chi . kem theo déi t ULBRIGH
ac chuc nang kem theo dol tugng |[===

g Eviews =] |

File Edit oObjects Wiew Procs Quick Options Window Help

= Workfile: DEMO - {i:\exal ] Workfile Windows

“iew| Procs| Objects aveILabe+ howIFatchIStoreIDeIeteIGenr Sample

ga”gel- | ™= Group: UNTITLED Workfile: DEMOD

—AmpE Viewl Procs| Objects| Print| Mame| Freeze| Transform | Edit+-| Smpl+4| InsDel] Transpose| Title | Sample

@, e e

ohs GDP PR RS

5] 1 1952:1 &7 .87500 0.197561 1.640000 -

m 1952:2 43, 12500 0198167 1.677667 o

M resid  1952:3 §9.62500 0.200179 1.528667 \

ETE 19524 | S2ov500 | 0201246 | 1.923667 |  Toolbar ﬁ
1953:1 94 62500 0.201052 2047333 ‘
1953:2 95.55000 0201444 2202667
1953:3 95.42500 0.2022365 2021667
1953:4 9417500 0202723 1.486333
1954:1 94.07500 0.203416 1.083667
1954:2 94.20000 0.2035841 0.814333
1954:3 95.45000 0.204291 0.869667
1954:4 97 36375 0.204374 1.036333 -
1955:1 | 4| v

o | Path = d:hdocuments and settingshadministrataorsmy documents | DB = none | ‘W = demo

July 28, 2005 32
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Cac chic nang kem theo doi tugng f"—’T
1. View: Thay di cach hién thi clia d6i tuong dang dudc
chon

2. Procs: Cung cdp céc thi tuc, chiic ndng can thiét cho
doi tugng

3. Objects: DE quan Iy d6i tugng dang chon (luu, ddi tén,
x0a, sao chép, hodc in doi tugng)

4. Print: D€ in ndi dung dang hién thi clia d6i tugng

5. Name: D& dit tén hodc doi tén doi tuong

6. Freeze: D€ tao mot doi tugng méi nhu: do thi, bang
biéu hodc text thé hién trong mot clia s mdi va khong
XU ly tiép trén cac doi tugng nay.

P S - ULBRIGH
Doi tén cho doi tuong f""""T
1. Chon ddi tuong can ddi tén
2. Nhédp phai chugt va chon Rename (hodc vao Objects/

Remane Selected). Mot hop thoai hién ra
3. Nhap vao tén mdi va nhip nhan cho doi tugng néu
can. Sau do nhap OK dé chap nhap.
Object Name x|
B st
r— Dizplay name for labeling tables and graphs [optional]
IGDF' Cua quoc gia
ITI Lancel

Trin Thanh Phong
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Xem thong tin ctia workfile

ULBR[GH

Iun es Teaching Program

1. MG workfile
2. Vao View/ chon Label dé xem

(Tré v& man hinh binh thuting ta chon View/Workfile
Directory)

' Workfile: DEMO - (F:\erample files’datal,deme I =] B3 | =181
Open Selected » 4| show| Fetch| Store| Delete| Gerr| Sample|
Print Selected Filter: * Default Eg: None
Show ... Workfile Description ]
Select Al fexcept C-RESID) Mame: [DEMD N
Select By Filker ..., Display Mame: 1
Deselect All Last Update: |Last updated: 04/27/02 - 11:22
ﬁ Description:
Dlsplay clummants (Labek+-) Source:
Display .F\tler , Units:
ety Remarks:
([ oz
July 28, 2005 35

Xem thdng tin cta doi tugng

ULBR[GH

'tmnrmi. Teaching Program

1. MG doi tugng can xem (nhdp nit Show)

2. Vao View/ chon Label (Chon Spreadsheet dé tré vé
ché& do xem binh thuting)

| | mseries:oop_workfile: DEMD

EI Freeze: Transfolml E dit+/-| Smpl+:

=)

m Spreadshest ol x|
View|F  Graph » iop el
Range Descriptive Statistics 4 ‘ | ne = .
SaMp  Tests for Descriptive Stats b |od: 0772398 - 01:27 | M Scrics: GDP_Workfile: DEMO =10l x]
ol o Distribution » Wiew| Piocs| Objects| _Print | Freeze|
¥ od Cne-Way Tabulation, .
EA m1 - —
A pr Correlogram. .. Series Description |
Mres  Unit Root Test... ) Marne: (S0P -
Mrs EDS Independence Test... Display MName: —
Last Update: |Last updated: 07/23/98 - 01:27
Conversion Options. .. Description:
& Saurce:
- Units:
1954:1 94.07500 Remarks:
1954:2 94.20000
. 195433 | 9545000 . . .
LEDE [ — o il o
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’ e ULBRIGH
Sao cheép doi tugng f"—'T
Sao chép trong workfile — B
< Chon ddi tugng can sao chép —
% Vao Objects/ Cop,y Selected... ] s
% Nhép tén cho doi tugng moi

Sao chép giira cac workfile
< Chon déi tugng can sao chép
% Vao Edit/ Copy

» Sang workfile khac va vao Edit/ Past

July 28, 2005 37

Freeze Output fwT

1. M§ doi tugng can tao mdi
2. Vao Objects/Freeze Qutput (hodc nhap nit Freeze)
3. MO0t nhin ban clia doi tugng cli da dugc tao

Luu y: Muc dich chinh cla chiic nang nay la két qua tao ti
Freeze sé c6 thé hiéu chinh dugc va dung dé tao cac
bao cao.
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Vi tinh Ung dung

n ” ULBRIGH
Hiéu chinh Freeze Output
I Table: UNTITLED Workfile: DEMO i ] ]
Viewl F'roc:sl Db'ectsl Printl Namel Edit+.-"-| FontI InsDell\N'idthI NumbersIJustiFEI Linesl Grid+-| TitIeI
| GDP
A B C D E F
11 1954:1 94 07500 ;I
12_| 19542 | 9420000 . —
13 19543 95 45000 S dung céac nit trén thanh [—
14| 19544 | 97.36375 cong cu dé hiéu chinh s0 ||
15 19551 100.7250 liéu, font chit, chén va x6a |-
16 19552 1028250 do 3 cot L
17 | 19553 | 104.9250 ong va cot, ..
18 1955:4 106.6000
19 1956:1 107 2750
20 19562 1035750
21 1956:3 109.5750
22 1956:4 112.1250
23 | 19571 | 114.3000 | B
24 19572 1147250
25 19573 116.5500
26 19574 115.4250
27 1958:1 113.4750
28 19582 1146000
29 9583 | 1R N1RT =
ETA M
July 28, 2005 39
e A er l:ULBRlGH
Xoa doi tugng

1. Chon doi tugng can xoa

2. Vao Objects/ Delete Selected
(Hodc nhap phai chudt 1én ddi tugng va chon Delete)

1. HOp thoai hién Ién

2. Xac nhan Yes dé xoa doi tuong

® Delete R51 from workfile?

T'es to Al Ho Cancel

JBabg, Fovsew cin ban
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Chuong trinh Gidng day Kinh t& Fulbright

2005-2006

Vi tinh Ung dung

In 4n ddi tuong

ULBR[GH

e 1 ching Progre

1. Chon céac ddi tugng can in

2. Vao View/ Print Selected
(N&u in mot doi tugng dang mé ta c6 thé nhdp nit
Print hodc vao File/ Print hodc Objects/Print)

3. Chon cé4c thong s in can thiét va nhdp OK dé in

Ghi ch(: Khi khdng co bt ky doi tugng (objects) nao
dang md, vao File/ Print > s& in ra danh sach céac doi
tugng co6 trong Workfile.

JBbe, Fwsew cin ban
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In an doi tugng

ULBR[GH

onomic ] wchi

ng Prograr

Print Setup g

=]

|

i~ Destination

LON Ty ER [Priter on NeD2

£ Text spool file

" Frozen ohiects - Base object name:[0UT
File name:

r— Destination

Fioperties

LOWETA Frinier] on NelZ: Properties I
" Frozen objects - Base object name: QU T
€ Tewt spool file [graphs print] - File:

- Tent orientation—

- Text orisntation Table options — Graph arientation Graph size
& Partait I Bag araund + Portrait 1+ Porlrait " Lage 125%
© Landscane table Cancel | @ Lk @ Lo  Hormal 100%
= = © Smal 5%
* Sgaleto P
. Testoptions—— [~ Graph position—— Pgae 0 lﬁaﬂi
5 S I B b o
- Destination Tables @ Center page Graph calor use
- " Bottom page I Print in color
ol Emlel:lPrmteﬂ on Nel2: ﬂ Properties

" Erozen objects - Base object name: [QUT

LCancel

Graph si

© Large 125%
 Nomal 100%
 Smal 5%
' Sgale to Page

" Landscape

[~ Graph position— oK
 Top page Percent: |50
% Center page
" Boltom page ’W‘ Cancel |
- - = >
JBabg, Fovsew cin ban s
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~ PR 2 ULBRIGH
Mot so Iénh co ban f"—"I

1. Tao workfile méi
workfile <tén workfile>
2. Luu workfile trong thu muc méac dinh
save <tén workfile>
3. Tao bién moi
Genr <tén bién> = @<ham hodc cong thiic>

JBbe, Fwsew cin ban
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@ = Chwong trinh gidng day kinh t& Fulbright I: .

"
]
]
]

ERN

Phan 3. Phan tich co ban

Tao workfile méi va nhép liéu cho workfile

Kiém tra dii lidu va thuc thi mot sd phan tich thong ké
don gian

St dung ph:?ln tich hodi qui trong md hinh va du bao cac
quan hé thong ké

Kiém dinh gid thuyét

Du bao
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ULBR[GH

onornie 1 ching Pro,

Tao mai workfile

1. Tao mdt workfile mai

File/ New/ Workfile... Coma Oy
© Semiannual ¢ Daily [5 day weeks]
& Quarterly " Daily [7 day weeks]

 Monthly " Undated or iregular

2. Nhap vao thong tin nhu P — e |
hinh bén dé tao mot L4
workfile co kha nang
chifa chudi sd lidu tur

’
qui | nam 1952 dén qui
3 , i
IV nam 1 996 Sau do View Frtu:sll]han: Save| Label+/-| Show| Fetch| Store| Delete| Gere] Sampie
Range: 1952:1 1996:4 Filter: * Default Eg: MNone

n ha,p OK Sarnple: 1952:1 1996:4

& e
BA resid

July 28, 2005 45

l:ULBRlGH

Nhap liéu cho Workfile tur Excel

3. Thdng thuGng nguGi ta thich nhap liéu cho
Workfile tUr mot ngudn di liéu do (pho bién 1a
Excel). It khi nhap liéu tryc ti€p vao workfile.
(Vi du: dung bang tinh Demo.xIs)

T i
A B C b] E F

1 |OBS IGDP PR M1 RS

| 2 |[1852:1 §7.875 0197861 126.537 1.64

| 3 |1852:2 88.125 0198167 127 506 1677667

| 4 1852:3 89625 0200179 129385 1828667

| 5 |1952:4 92875 0201246 128512 1923667

| B 19531 94625 0201052 130,587 2047333

| 7 |1963:2 9555 0201444 130341 2202667

| & |1953:3 95425 0202236 131.389 2021667

| 9 19534 94175 0202723 129891 1485333

| 10 |1954:1 94075 0203416 130,173 1.083667

| 11 ]1954:2 94.2 0203841 131385 0814333

| 12 |1954:3 95.45 0204291 134627 0.868667

| 13 19544 97 36375 0204374 134252 1036333

| 14 185541 100725 0205603 136413 1.256333

15 |1955:2 102,826 0206227 136471 1614333
4|4k |pDEMD S 4
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Vi tinh Ung dung

Nhap liéu cho Workfile tir Excel

ULBRIGH

Lok in | = data =+ ®BcF E-
[ Fspcom.B EIPOOLL gllkauchen
qerus poola?
I GRUNFELD $ PROGDEMO
eflhs % PROGDEMD
) HsF.oB $ PROGDEMO
mmmmmmm d &2 PROGDEMD
| |
File name; [DEMD Open |

Files of type: | TeataSCI ]

[ Update default directoy

= Cancel

i 1

4. Vao Procs/ Import/ Read Text — Lotus — Excel

5. Mot hop thoai hién ra, chon bang tinh
Demo.xIs va nhap nat Open.

July 28, 2005

47

Nhap liéu cho Workfile tur Excel

ULBR[GH

onomic ] whing Progra

0 dau tién
chia di liu

6. Eviews md mot hop thoai yéu cau ban cung
cap thong so dé nhap liéu

Excel Spreadsheet Import x|
i~ Data order pperleft data celly  —Ercel By sheet name——
&+ By Observation - series in columng |EZ I
By Series - series in rows
SA' b-,\' t b'r  Names for zeries ar Mumber if named in fil — Export option:
0 Dien rong ang n B I “/ite date/obs
. N - 5 B
t|nh |a 4 1 Evfiews date format
_I 1 First calendar day
© Last calendar day
i I s/rite series names:
et Resat sample o ASCI-Text definter:
19521 1396:4 :' _| Cument sampl £ Tk
_| Workfile range " Space
[ o © B
July 28, 2005 48
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Nhap liéu cho Workfile tir Excel fwl

7. Nhdp Ok dé chap nhan.

K&t qua tao ra 4 doi tugng (series) mdi tuong
(ing v6i 4 cot dif liéu trong bang tinh Excel.

W workfile: UNTITLED E I [ 53]
View| Piocs| Obieets| Save|Label+/-| Show] Fetch| Store| Delete| Genr| Sample

Range: 19521 1996:4 Filter: * Default Eg: None
Sample: 1952:1 1996:4

July 28, 2005 49

Nhap ligu cho Workfile tif ban phim |[<=5==]

1. Cach khac ,dé° tao dii liéu cho workfile 1a nhap
liéu tryc tiép tu ban phim.

2. D& thuc hién ta hdy tao mot workfile nhu trén,
thay vi nhap liéu ti Excel ta hay tao mot doi
tugng Series mai co tén la GDP theo cach:
Objects/ New Object...

New Object 5'
Chon doi tugng la Series ) [
va nhap tén la GDP
Nhap nat OK dé tao.
Smece Concel
July 28, 2005 =
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Chuong trinh Gidng day Kinh t& Fulbright
2005-2006

Vi tinh Ung dung

Nhép liéu cho Workfile ttr ban phim

ULBR[GH

mmui whing Program

dé m& doi tuong.

M Workfile: BAI3A - (d:

Rarnge: 1952:1 1996:4
Sample 1952:1 1996:4

I Series: GDP  Workfile: BAI3A

Wiew | Procs | Objects| Save| Label+/| Show| Fetch| Store| Delete | Genr| Sample

3. E)0| tuong GDP di dugc tao, nhap chudt 2 [an 18n GDP

=1o1 |

Wiew | Procs | Objects| Print | Mame Fleezel Transform| Edit+ [ Smpl+/-| Label+/-| Wide+| InsDe

dé khoa ché do
chinh stia hoic
nhap liéu.

ViewIPlocs Objects| _Print | Mame: Fleezel Transform | Edit+, /ISmE\ /-| Label+/-| Wide+-| InsD e

ﬁ
Ereswd |
Last updated: 04/27/02 - 16:48 ﬂ
o],y ™ oy
July 28, 2005 51
A .n . N < , ULBR[GH
Nhap liéu cho Workfile tu ban phim [====
4. D€ nhap ligu cho doi tugng ta nhap vao nit Edit+/- dé
bat ché do nhép liéu
5. Di ghuyén vao cac 6 va nhap liéu. Sau khi nhap xong
nhép Vao nl’Jt Edlt+/- W Series: GDP Workfile: BAIZA i [=] ]

89.625 [ GoP
[ [ [
Last updated: 04/27/02 - 16:53 B
Bien GDP [
1952:1 | 5787500
19522 | Bg125m0
1952:3 85625 |
1952:4 H,
1953:1 hA,
1953:2 HA,
19533 HA,
1953:4 HA,
1954:1 H,
1954:7 hA,
1954:3 HA,
1954:4 HA,
1955:1 HA,
1955:2 NA lﬂ
19553 |4 I*[

July 28, 2005

Trin Thanh Phong

Bai gidng 9
Eviews cin ban

26



Chuong trinh Gidng day Kinh t& Fulbright Vi tinh Ij’ng dung

2005-2006

Chép dif liéu tir Excel vao Workfile |[~=se==|

1. Mot cach khac dé tao dii liéu cho Workfile 12 tao bién
mai trong workfile, sau do “Copy” vung di liéu tir Excel
va “Paste” vao bién.

2. DE thuc hién, true tién hay tao workfile nhu phan
trugc va tao mot bién mdi tén 1a GDP.

3. MG bién GDP, nhap nit Edit+/-

4. MG bang tinh Demo.xls trong Excel va quét ving dir
lifu GDP (B2:B182) va nhap Iénh “Copy”.

5. Trd qua Eviews, chon 6 dau (6 1592:1) clia bién GDP
va vao thuc don Edit, chon Paste (hodc nhap phai

chudt va chon Paste). Nhdp nit Edit+/- sau khi lam
xong.

July 28, 2005 53

. ~ g A ULBRIGH
Kiém tra dir liéu f""""T

1. Viéc dau tién sau khi nhap di liéu 1a ki€m tra dif lidu
nhap vao co chinh xac hay khong. Gitr phim <Ctrl>
trong I0c chon cac bién GDP, M1, PR, RS.

2. Nhdp phai chudt va chon Open Group dé mé ca 04
bién trong cung mot clia sd

I Group: UNTITLED Workfile: BAISA

I orkfile: BAI3A - (d:\datal| =loix| View| Progs| Objects | Piint| Name| Fresze| Transor spos:
Wiew| Procs| Objects| Save|Label+/-| Show| Fetch| Stare| O obs RS PR T
Range: 1952:11996:4  Filter *  Default Eq: Mon 1952:1 1 640000 0.197561 126.5370 B7E7500 | <]
Sample: 19521 19964 1952:2 1 B77EE7 0.198167 1275080 B8.12500 | —

[o] 1952:3 1.628667 0.200179 128.3680 6962500

Ope G 1952:4 1.923667 0.201246 1285120 9267500
195311 2.047333 0.201052 130.5870 9462500
1953:2 2.202667 0.201444 130.3410 95.55000
1953:3 2.021667 0.202236 131.3580 95.42500

Copy
BA resid Paste

Update from D8, T 19534 | 1485033 0202723 129 8910 54 17500
Storeto DB... 1954:1 | 1.083667 0.203416 1301730 594.07500
Obiect copy ... 19542 | 081433 0.203841 131.3850 94.20000
_— 1954:3 | 0869667 0.204291 1346270 55.45000
Renare... 19544 | 1035333 0204374 1342520 57 36375

Delste 1955:1 | 1256333 0.205603 136.4130 1007250 | ~|

1955:2 | <] | Dy
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Vi tinh Ung dung

Kiém tra dif liéu

ULBR[GH

e 1 ching Progre

3. Nhin qua kiém tra 04 bién, co thé so sanh véi dif ligu
goc (so v6i dii ligu bén bang tinh Excel).
4. Kiém tra sy phan bo clia cac bién (Series):

VIBW/ Bl Group: UNTITLED Workfile: BAI3A =10 x|
- Wiew F‘roclebeclsI Print | Mame | Freeze: amEIEIShBEIISlats SEecl
Multiple Graphs/ -
Line - =
% &= f sssssssss 3 & @ =
sssjesﬂ;%ls:ssmas ssmes?msssﬂas
July 28, 2005 55
. ~ ULBR[GH
Kiém tra dir liéu
n pe PN ~ e ~ A 12 2 Ve
5. Xem mot cac thong so thong ké mo ta cua 04 bién
View/ Descriptive Stats/ Individual Samples
B Group: UNTITLED Workfile: BAISA (=]
V\EWIP[DCS DhectJ PrlntIName IEEzE SamEI SheetIStats SE_I
GDP PR RS
Mean 632.4190 445 DDEti 0.514106 5412926 | -]
Median 374.3000 298.3990 0.383302 5.057500
Maximum 19458.225 1219.420 1.110511 15.08733
Mini g7.67500 126.5370 0.197561 0.814333
Std. Dev. 564.2441 344.8315 0.303483 2903939
Skewness 0.845880 0.997776 0.592712 0.936782
Kurtosis 2.345008 26087096 1.829239 4.049883
Jarque-Bera 24.68300 30.60101 20.81933 37.47907
Probability 0.000004 0.000000 0.000030 0.000000
Sum 113835.4 80101.16 92.53509 974.3270
Sum Sq. Dewv. | 56955475 21284672 16.48625 1514 685
Observations 180 180 180 180 =
L | 20z
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. ~ N ULBRIGH
Kiém tra dir liéu f"—'T

6. Xem ma trdn tuong quan (Correlation matrix) cla 04
bién (Series) ta vao:
View/ Correlations/ Common Samples

B Group: UNTITLED WorkFile: BAI3A - 1ol x|
VlewlF’mcsIDhectsI F'nntINameI Fraezal SamelelsheetlstatSISEecl
Correlation Matrix
GDP M1 PR RS
GDP 1.000000 0.995197 0.992475 0.333454 ;I
M1 0.995197 1.000000 0.980402 0.270058
PR 0.992475 0.980402 1.000000 0.412471
RS 0.333494 0.270058 0.412471 1.000000
Kl [
July 28, 2005 57

. ~ g A ULBRIGH
Kiém tra dir liéu f"_T

7. Ching ta cling co thé khao sat dic tinh cla timg bién
(Series) riéng biét.

8. Phan tich hoi qui thé hién rd theo ham logarithm.
Vi du khao sét bién M1: log(M1)

Quick/ Show... -5ix]
A . ViewIPlch Db'aclsl PrinlIName Freazal Transfoim
Nhéap vao log(M1) T —
Va nhép OK. ) | Sear| oo =
Eviews hién cla so chiia g5 |t 1760
L, ., . » 1956:1 4.927635
cac gia tri cua log(M1) o4 e

1956:4 4.935100
19571 4.935358
1957:2 4.9358244
1957:3 4.941128

19574 | 4.5930278 =
1958:1 4] | Ay
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2005-2006

ULBR[GH

Kiém tra dif liéu

9. Sau do ta vao:
View/ Descriptive Statistics/ Histogram and Stats
dé xuat két qua cac thong so thc“)'ng ké mo ta log(M1)

N Series: LOG{M1)} Workfile: BAI3A — Ellﬂ

VlewIF‘mcs Objects PnnlIName Freeze SampIeIGemlsheetIStats Identl Lmel Earl

30
Series: LOG(M1)
Sample 1952:1 1986:4

254 Observations 180

20 Mean 5.611220
Median 5.698431

15 Maxirmurn 7106131
kinimum 4.840535
Stod. Dev 0724650

104 Skewness 0.323130
Kurtosis 1.694566

A4

Jargue-Bera 1591357
Probability 0.000350

2.0 9.5 6.0 6.5 7.0

July 28, 2005 59

l:ULBRlGH

Kiém tra dif liéu

10. Xem d0 thi 6 ché& do tran (smooth)
View/ Distribution Graphs/ Kernel Density Graph
va nhap |&n OK dé& chap nhap céac thong sd mic dinh

W Series: LOG{M1) Workfile: BAI3A = ll
View F‘rocsIDb'acts Print | Mame | Fresze Samglelﬁenl Shest| Stats
[KermelDensity | Kamel Densiy Epanachnikoy, h= 05308)
el Banduwidth Murnber of paints 5}
1+ Silverman 100
" User Specified 5
" Uniform
 Nomal [Gaussian] Method 4
" Biwsight (Quartic) I Brackel @ Weser Bl
" Trineight Bandwidth » E H
" Cosinus
Saved mati name (opiions] 2
04— T T T T T T
4.5 50 5.5 6.0 6.5 7.0 75
LOG{MT)
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2005-2006

Hoi qui don bién & da bign [ e

1. UGc lugng md hinh hoi qui cho M1 dung di liéu trong
thoi doan 1952:1 — 1992:4 va dung md hinh nay dé du
bao cho thai doan 1993:1 — 2003:4. M6 hinh nhu sau:

log(M1,) = B4 + BologGDP, + B3RS, + B,AlogPR; + &;

log(M1) Ia log cua M1 (money supply)
log(GDP) I log ctia GDP (income)
RS la 1ai sudt ngdn han (short term interest rate)

Alog(PR) Ia log cda sai phén thif nhéat cia gid (tuong duong ty
I lam phat)

July 28, 2005 61

Hoi qui don bién & da bién R |

2. Nhdp phuong trinh vao may
Quick/ Estimate Equation...
va nhdp vao cong thic nhu hinh duGi

x|

 Equation specification
Dependent varisble followed by list of regressors including ARMA
and POL terms, OR an explicit equation like v=c(1]+c[2]%.

logit1) ¢ log(GDF) RS dioglPR)

B Alog - dlog
=l

— Estimation setting

Method: [L5 - Least Souares INLS and ARMA] |

Cancel
Sample: |1952:1 19964 ﬂ ‘—I

Bat dau 1a bién phu thugc va theo sau la céc biégn doc
lap, cac bién cach nhau bang khoang trang
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H6i qui don bién & da bién

onomie ]

ULBR[GH

ching Pra

) 2 s .
Ket qua h0| qul Dependent Wariable: LOG(M1)
~ Method: Least Squares
. Date: 04/28/02 Time: 10:49
Quan ta m . S:n?p\e(adjusted) ‘T;SQ.Q 1992:4

B Equation: UNTITLED Workfile: BAI3A

Included observations: 163 after adjusting endpoints

3. Udc lugng sU dung phuong phap LS — Least Squares
(tong binh phuong nho nhat) cho mau 1952:1-1996:4

Ta nén thay tdp mau thanh tap con: 1952:1-1992:4

=10l x|

’[-StEl'[IStIC ‘ariable

Wiew| Procs Elbeclsl Print | Name | Freeze Esl\mateIFolecast Stats| Resids

Coefficient  Std. Error  t-Statistic  Prob
R2 C 1312383 0032199 4075850  0.0000
LOG(GDF) 0772035 0008537  118.1092  0.0000
RS 0020686 0002516 -B.221196  0.0000
DLOG(PR) -2.572204 0942856 -2728967  0.0071
R-squared 0.993274  Mean dependent var 5.692279
Adjusted R-sguared 0.993147  S.D. dependent var 0.670253
S.E. of regression 0.055485  Akaike info criterion -2.921176
Sum squared resid 0.489434  Schwarz criterion -2.845256
Log likelihood 2420759 F-statistic 7B826.904
Durbin-Watson stat 0.140867  Prob(F-statistic) (0.000000
July 28, 2005 63
Hibi i d b_A, & d b_A, lIULBRlGH
i qui don bién & da bién
N . s e . . 2 s
4. Xem do thi cac gia tri (actual and fitted) cua bién phu
thudc:
V I EW/ B Equation: UNTITLED Workfile: BAI3A I (=1
= View| Procs| Objects| Print | Name|Freeze| Estimate| Forecast) Stats| Resids
Actual, Fitted, Y
Residual/ 7o
Actual, Fitted, o0
Residual Graph ) o
10 _LWM,\‘V‘
054
oo il il Id\ N\\
-.054 w W \Mf/ W
-104
-1
1955 1880 1965 1970 1975 1930 1935 1990
‘ Residual Actual Fitted
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Kiém dinh gia thuyét théng ka [t |

1. Cac hé sd clia phuong trinh hdi qui nhu sau
View/ Representation

W Equation: UNTITLED Workfile: BAI3A =]

LS LOG{) ¢ LOG(GOP) RS DLOG(PR)

Estimation Equation

LOG{M1) = C(1) + C"LOG(GDP) + CEVRS + CHrDLOGIPR)

Substituted Coefficients

LOGiM1) = 1.312383474 +0.77203458992"LOG(GDP) - 0.02065603432°RE - 25722037 14*DLOGIPR)

2. Cac hé sap theo thii ty xuat hién cla cac bién, hé 36
clia PR 12 C(4). Vi du hdy kiém dinh gia thuyét hé s
PR term (price term) = 2 dung Wald test.

Kiém dinh gia thuyét thong ke [

3. Kiém dinh su gi6i han clia C(4) vao View/Coefficient
Test/ Wald-Coefficient Restrictions...

va nhép vao c(4) = 2
K&t qua Wald test nhu sau:

x
Coefficient restrictions separated by commas
ci4)=4 =
BN Equation: UNTITLED Workfile: BAI3A LI
VlewIPmcs Objects| Print| Name| Freeze| Estimate| Forecast| Stats| Resids
[T Examples
Wald Tast coeo oEzc | [ Ok | Cencel
Equation: Untitled - 4

Mull Hypothesis: Ci4)=2

F-statistic 5B Probabilty 0.000003 Xac xudt thap chiing 0 gia
Chi-sguare 23.53081 Frobability 0.000001 thuyé't H0 0(4) - 2 Ié bl béC bé
manh
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Kiém dinh gia thuyét thong ke |

4. Tuy nhién khong nén voi két ludn, ma ta can phai
phan tich ky hon. Gia tri thdng k& Durbin-Watson @
trén rdt thap chi ra rang co cac bién tuong quan lan
nhau trong md hinh. Néu c6 tudng quan trong phuong
trinh - cac udc lugng sai I‘é\m clia standard error va
lam cac suy luan thong ké vé cac hé so trong phuong
trinh bi sai theo. Gia tri Durbin-Watson rat kho dé dién
dich.

5. Ta can chay kiém dinh Breusch-Godfrey doi vai su
tuong quan clia cac bién trong phuong trinh.

View/ Residual Tests/ Serial Correlation LM Test...

July 28, 2005 67

Kiém dinh gia thuyét thong ka [ |

6. Nhap vao so 1

Oh * R- q d I A g 14 t i B Equation: UNTITLED Workfile: BAISA
s s uare a Ia r! Wiew| Procs Dhau:lsl Fiint | Mame| Freeze| Estimate | Forecast| Stats| Resids

P 7, . 2 7
LM ‘te S‘t dOI VOI g Ia ‘th uyet Breusch-Godfrey Setial Correlation L Test:
F-statistic 813.0060  Probability 0.000000

H0 (khﬁng C(’) ‘tu’(jng quan Obs*R-squared 136.4770  Probability 1 000000
g i[]’a Céc bién) . Test Equation:

Dependent Wariable: RESID
Method: Least Squares

Xéc sua’t = 0 Chi ra r\ang Date: 0428/02 Time: 12:00

Presarmple rmissing value lagged residuals set to zero.

7 n N Y

cac b ién tron g mo h in h Variable Cosficient  Sid. Emor  t-Statistic  Prob.
N , C -0.006355  0.013031  -0.457683 06265
|a CO ‘tu’dn g q ua n n h au LOG(GDP) 0.0002%7 0002845 0376928 07067
. RS -0.000567  0.001018  -0.556748 05785
DLOGIPR) 0.404143 0381676 1.058864  0.2913
x| RESID(-1) 0920306 0032276 2851326 0.0000
R-sguared 0.837282  Mean dependent var 1.21E-15
Adjusted R-sguared 0833163 5.0 dependant var 0.054963
S.E. of regression 0.022452  Akaike info criterion -4.724644
Sum squared resid 0.078649  Schwarz criterion -4.629744

Log likelinood 3/0.0585  Fstatistic 203.2515
_ Cance | Durbin-Watsan stat 1.770865  Prob(F-statistic) 0,000000
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Hiéu chinh phuang trinh héi qui

) ULBR[GH

onornie 1 ching Pro,

Lam tré pha céc hién

vao nit Estimate:

K&t qua 6 trén > ching ta can hiéu chinh md hinh
tranh su tuong quan cla cac bién

e CO mdt phuong phép 1a 1am tré pha céc bién.
P& thém céc bién vao phuong trinh hién c6 hay nhap

log(m1) ¢ log(gdp) rs dlog(pr) log(m1(-1))
log(gdp(-1)) rs(-1) dlog(pr(-1))

> Thém (-1) sau tén bign dé 1am tré pha
3. Nhap OK dé xudt két qua

July 28, 2005 69
Hiéu chinh ph trinh hoi qui [ e
idu chinh phuong trinh héi qui
Equation Specification x| B Equation: UNTITLED Workfile: BAISA -0 x|
Wiew| Procs Dhan:lsl Print | Mame | Freeze| EshmalEIFmecast Stats| Resids
~ Equation specification e S |
Dependent varniable followed by list of regressars including ARMA -
and POL terms, OR an explicit equation ke Y=c(1}rc(2)%. Eﬂi’:: Qdd.eﬂ;ﬁrnga'rtge(M”
log(r1) c logladp] rs dioglpr logim(-1)] loladpl-1) 1s(-1] dioglpr-111 = Date: 04/28/02 Time: 12:30
Sample(adjusted): 1952:3 1992:4
[ Included observations: 162 after adjusting endpoints
Wariahle Coefficient  Std. Error  t-Statistic Prob
~ Estimation setting
ok
bethoet [LS - Lesst Saquares NS and ARMA] =] LI C 0071297 0028248 2523949 00126
[ LOG{GDP) 0320333 0118186 2710453  0.0075
Sample: | 13521 1932:4 il RS 0005222 0001469 -3.5854801 0.0005
o Options | DLOG(PR) 0038615 0341619 0113036 0.2101
LOGMIE1)) 0926640 0020319 4560375  0.0000
LOGIGDP(-1)) 0257384 0123264 -2087910 00385
RS(-1 0002604 0001574 1654423 01001
DLOG(PRI-11) 0071850 0.347403  -0.208246  0.8369
Eviews tif dong hiéu chinh mau
o v ¥ v L R-squared 0.999504 Mean dependent var 5.697490
Fa 11 Al eA A i Adjusted R-sguared 0999586 S.D. dependent var 0.668011
deAtUOn‘g tthh V9| Ca? blen TGI S.E. of regression 0.013811  Akaike info criterion -5.707729
them vao. LUU ket qua |a| nhap Sur squared resid 0.028531  Schwarz criterion -5.555255
N . S axy oA I Log likelihood 4703261  F-statistic 55543.30
vao nit Name va ddt tén la Durbin-Watson stat  2.393764  Prab(F-statistic) 0.000000
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onornie 1 ching Pro,

) ULBR[GH

Hiéu chinh phuang trinh héi qui

Thém AR va/hodc MA vao md hinh
* AR (autoregressive) — MA (moving average)

 Trutc tién hdy “copy” két qud clia phuong phép trudc thanh mot
ban méi bang cach vao Objects/ Copy Object... > Eviews tao

ra mot doi tugng equation mdi chiia tat ca thong tin clia doi
tugng c.

e Sau do nhap nat Estimate va nhap vao equation nhu hinh dudi.

Nhap 0K

Equation Specification x|
g A~ ) 2
dé xuat két qua e~
Dependent variable fallowed by list of regressors including ARMA
and POL terms, OR an explicit equation ke Y=c{1}+c[2)%
lagim1] < logigdp) rs dioglpi) ar(1] =
r~ Estimation etting: oF
Methadt [L5 - Least Souares (NLS and ARbA) =l [
Cancel |
Sample; [1952711892:4 il
— Optians I
July 28, 2005 71
Hiéu chinh phuong trinh héi qui I:ULBR[GH
U P g qu .

4. K&t qua dung AR(1) (error specification) cling tudng
duang véi phudng

7 by = 7 :
p h a p |a m tre p h a C a C W Equation: UNTITLED Workfile: DEMO -0 x|
View| Procs| Objects| _Print| Name| Freeze|  E stimate| Forecast| Stats| Resids

bléln (lag mOdel) Dependent Yariable: LOG(M1)

Method: Least Sguares

Date: 04/28/02 Time: 15:54

Sample(adjusted): 1952:3 1892:4

Included observations: 162 after adjusting endpoints
Convergence achieved after 17 iterations

Cac gia tri Akaike

Variable Coefficient  Std. Error  t-Statistic  Prob.

Va schwarz cao hdn c 1050283 0328313 3199031 0.0017

LOG(GDP) 0724937 0049332 1611418 0.0000
7,0 RS 0007395 0001457 -5075131  0.0000
SO Vd| |ag ITIOd e | DLOG(PR) OO00ME 0348688 0022096 0.9817
AR(T) 09681089 0018182 5322351 0.0000
R-squared 0993526  Mean dependent var 5.697450
Adjusted R-squared 0999514 5.D. dependent var 0.669011
S.E. of regression 0.014751  Akaike info criterion -5.564584
Sum sguared resid 0034164 Schwarz criterion -5.469288
Laog likelihood 4557313 F-statistic 82748.93
. Durbin-Watson stat 2164288 Prob(F-statistic) 0.000000
Inverted AR Roots 87
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Du bao tir phuong trinh uée lugng fmT

1.

w

Ching ta nén sl dung mot tap con dir liéu (1952:1-
1992:4) trong tap du I|eu cO dugc (1952:1-1996:4) dé
c6 thé so sanh k&t qua du bao véi cac sb liéu thuc giai
doan 1993:1-1996:4

M6 lai phuong trinh EQLAGS
Nh&p nat Forecast d& m& hop thoai Forecast

D3t mau dy bédo (forecast sample) trong giai doan
1993:1 — 1996:4 va dit tén cho két qua du béo
(forecast) sé luu trong doi tugng “m1f” va sai so du
bao chuan (forecast standard error) luu trong “m1se”

Chon dy bao cho log(m1) va chon output la bang thong
ké va ca do thi va chon Dynamic. Nhap OK

July 28, 2005 73

Dv hao tu phuong trinh vdc lugng

ULBRIGH

Forecast 53| Il = Equation: FOLAGS Workfile: DEMO =101 x|

uuuuuu tof ~Method——
f‘ M1 & Dynamic 7.30
1 WO £ Stalic ;S(S:f?a&%

Sefiesnames | ™| Stuctural Forecast sample: 1993:1 1996:4

Farscas tpemer it | s AP 720 Included observations: 16

SE [optionall  [mlse Root Mean Squared Errar - 0.047550
l— Mean Absolute Error 0.036284

GiBRCHImptoral — Output 1 |mean mps. PercentError  0.511682

e W Dogaph

Forecast sample
¥ Forecas t
1333113364 evaluation

¥ Insert actuals for out-of-zample

Wiew F‘rocsIDb'ects F‘HnthameIFreeze Est\malelFolecastlStals Resids

7.254

Theil Inequality Coeficient  0.003350
Bias Propartion 0.340661
Wariance Proportion 0.305868
Cowariance Proportion 0.353472

6.95

. ‘ .
Cancal 1903 1904 1995 1998
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Du bao tvr phuong trinh uée luvgng fwT

5.

6.

8.

So sanh gia tri thuc cta log(m1) véi cac gia tri dy bao

vGi do tin cdy 95%.
TrU’(’jC tlén ta tao mﬁt nhém m(jl _mﬂ+2“m1sem1f'2*m1seloglm11 =]
chiia cac gia tri nay:

Quick/ Show...

|
Dién thong so nhu hinh bén
Nhap OK

shos E

Objects ta display in a single window

r~Enter one of the following

wla ke LGRS or (1]
5. Gioups, and Fomulss
2 st of Graphs Silis

Hai biéu thiic dau 12 gi6i han trén va dudi bng cach Iy
gia tri dy bao + hodc — di 2 [an sai s6 chudn (v6i do tin
cdy 95%). Biéu thiic thi 3 1a gi tri thuc log(m1)

July 28, 2005 75
Du bao tir phuong trinh udc lug fULBR[GH
| D40 P ng trin C lugng .

9. Cla s6 nhom hién ra. 0 day truéc khi vé do thi ta nén
thay d6i ving di liéu sao cho chi v@ phan du bao vao
Quick/ Sample... , nhap lai khodng va nhap OK.

B Group: UNTITLED Workfile: DEMO i
Wiew| Piocs| Objects| _Print | Name| Freeze|  Transfom| E dits-| Smpl+-| InsDel| Transpose| Title
obs | M1F+2"MISE | MIFZ"M1SE | _LOG(MT)
1992:4 N, A B 593451 =]
19931 | 7.033%8 6982342 7.001447
1993:2 | 7067350 £.980415 7034296
1993:3 | 7.090732 £.996607 7 063A11
1993:4 | 7114779 7012258 7 079564
1994:1 | 7 134687 7.023854 7 098571
1994:2 | 7151051 7 033485 7 099663 =
1994:3 | 7.164454 7041486 7099170  Sarnple range pair for sample objsctto copy]—
1994:4 | 7176026 7 046455 7 095706 T
1995:1 | 7 165260 7 053566 7 057743 :
1995:2 | 7194714 7060244 7106131
1995:3 | 7207015 7069316 7 093836
1995:4 | 7 218501 7079155 7 DBE0E2
1996:1 | 7 231361 7 090152 7 OPR577 I —
1996:2 | 7284709 7101781 7 096742 Cancel
1996:3 | 7255067 7.110784 7105779 [E==0]
1996:4 | 7 268067 7.122574 7091866 'EI
i oMz
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Du bao tir phuong trinh uée lugng

10. D& v& do thi ta vao View/ Graph/ Line

Gid tri that clia log(m1) ndm trong khodng du bao cho
hau hét cac thai doan,
nhung radi ra ngoai

BN Group: UNTITLED Workfile: DEMO I (=]
2 HF<H 2 Wiew| Procs| Objects|  Print| Mame| Freeze| Sample| Sheet| Stats| Spec
khoang giGi han G e ——
ra Ve - 1
dau qui | nam 1996 | 28]
v ~n . ~n | 7 ZU_
vGi do tin cay 95%
i 718
. 7104
7.05
7.00+
6.895 T T T
1993 1994 1995 1996
[— MIF+2'MISE —— MIF-2'MISE —— LOG(M1) |
July 28, 2005 77
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Dv hao tu phuong trinh vdc lugng

11. D& xem db thi du6i dang khac ta vao View/ Graph/
Error Bar

Do thi nay md ta rat ro
du bdo bao clia log(m1) j T

e
f—e
——
e
e
——
P
Fo—
o

1903 1954 1995 1306
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Du bao tir phuong trinh uée lugng

ULBR[GH

onornie 1 ching Pro,

13. M& EQLAGS, nhdp nit Forecast.

15. Nhip OK.

Il Equation: EQLAGSFORECAST Workfile: DEMO

12. Kiém tra két qud du bao khi du bo cho M1.
14. Nhap tén luu két qua du bdo vao M1LEVEL

iew | Procs Dbeclsl Print | Mame | Freeze Esl\mateIFolecast Stats| Resids

=10l x|

1500
Forecast: MILEVEL
Actual: M1
14004 Forecast sample: 19831 19864

Included abservations: 16

1300 Root Mean Souared Error 59.50474
Mean Abzolte Error 44.90928
Mean &bz, Percent Error 3737823
12004 Theil Inequality Coetficient 0.024564
Bias Proportion 0343383
“ariance Proportion 0.318570
LRLUE SRS Covariance Proportion 0337047

1000 T T T

1893 1894 1985 1996
July 28, 2005 79
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ULBRIGH

Economics Teaching p.—n.g ram

Lénh cd ban trong Eviews
Toan tir

Ham ngay va quan sat
Ham todn cd ban

Ham chudi thoi gian
Thong ké mo ta

Céc ham théng ké bd sung
Ham lugng giac

Ham phan phdi xac sudt

Phan 4. HAM TRONG EVIEWS
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Khai bao ddi tugng [ o |

Cu phap
<loai doi tugng> <tén doi tugng do ta dit>

Tén doi tuigng cd thé 12 m¢t biéu thic tinh todn
Cac loai doi tugng trong Eviews

e} Coefficient Vector 2] Scalar
=] Egquation W Series
ol Graph #1] Sspace (State Space)
G| Group 8] System
E Logl (Log Likelihood) pil]  Svm (Symmetric Matrix]
pg  Matrix e Table
m  Model T lext
Pl Pool (Time Series / Cross-Section)  wa]  Var (Vector Autoregression)
€3 Sample ] Vector/Row Vector
July 28, 2005 81

. ULBRIGH
Vi dy | e

% Tao bién GDP (series) méi

Lénh: series GDP
+ Tao phuang trinh EQ1 (equation)

Lénh: equation EQ1
% Tao ma tran 5x5 Idy tén la X

Lénh: matrix(5x9) X
% Vector RESULTS 10 phan ti

Lénh: coef(10) RESULTS
% Tao nhom bién

Lénh: group <tén nhom> <tén cac series> cach

nhau mot khoang trang

% Tao bién X = 5*log(GDP) + 10

Lénh: series X = 5*log(GDP) + 10
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v an ” o ULBRIGH
Cac Iénh cua ddi tugng f"—"T

Cac I18nh nay ta khong can go vao, Eviews tu thém vao
Do thuyc thi 1&nh
Freeze tao bang hodc do thi tii mot clia s6
Print in doi tugng ra may in
Showhién thj d6i tuong
Vd: Hién thi biéu do dang Line clia bién GDP
Show GDP.Line
ThL[c hién tl’[lh toan phuong trinh hdi qui theo pp tdng binh phudng bé
nhat cho hién GDP
Do EQ1.LS ¢ GDP
In bang thdng ké bién GDP
Print GDP.Stats
Tao clia s6 Output méi tif két qud thong ké bién GDP
Freeze GDP.Stats

7
0‘0

X3

o

X3

o

X3

o

July 28, 2005 83
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Quan ly workfile

++ Tao workfile v6i tn macro chifa dii liéu theo qui tir nam 1980:1
dén 2000:4

Lénh: workfile macro g 1980:1 2000:4
< Luu workfile vao 6 dia Y trong thu muc Eviews véi t&n mywork
Lénh save Y:\Eviews\Mywork (phan ma rong .wf1)
% bong workfile tén mywork
Lénh close mywork
< M§ workfile tén mywork tif dia Y thu muc Eviews
Lénh open “Y:\Eviews\mywork.wf1

July 28, 2005
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Scalar fwT

“*Scalar (single number). Chiia mot gia tri nao
do do ta nhap vao hay Ia két qua tinh toan tu
mot biéu thic nao do.

Khai bao mot Scalar
Scalar = <Biéu thifc tinh toan hay Gid tri>

Vd: Scalar pi = 3.14159
Scalar x = 3*y + 4

July 28, 2005 85

Ma tran fMT

< Cbng 2 ma tran (hai ma tran cung kich thugc)
matrix(3,4) a
matrix(3,4) b
matrix sum = a+b
< Trlr 2 ma trdn (hai ma trdn cling kich thugc)
matrix(3,4) a
matrix(3,4) b
matrix dif = a-b
< Nhin 2 ma trdn (ma tran a cip nxm va b cdp mxq)
matrix(5,9) a
matrix(9,10) b
matrix prod = a*b
% Dao hang va cot clia ma tran matrix w = @transpose(y)
% Nghich dao ma tran y chiia trong w matrix w = @inverse(y)
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ULBR[GH

Ma tran <==EE=—

< Nhan mt vector vao ma tran néu so phan tir clia vector bang
sO cOt clla ma tran
matrix(5,9) mat
vector(9) vec
vector res = mat*vec
« Nhén mot rowvector vao ma tran néu s phan tif clia rowvector
bang sd dong clia ma tran
rowvector rres
matrix(5,9) mat
rowvector(5) row
rres = row*mat
< Nhan, chia mot sO (scalar) vao ma tran tén mat
matrix prod = 3.14159*mat
matrix z = mat/3

July 28, 2005 87
- 2 ULBRIGHT
Toan tu v st
Toan tir Y nghia Vi du minh hoa
+ Cong X+Yy
- Trir X-y
* Nhén Xy
/ Chia x/y
A [y thtia Xy
> I6n hon X>Yy
< nho hon X<y
= bing X=y
< khong béng, khac X <>y
<= nhd hon hodc bing X <=y
>= I6n han hodc bing X>=y
And toan tli luan Iy VA x and y ket qua trd vé 1 khi ca x vay
khac 0, néu khong thi trd vé 0
Or todn tif luan Iy HOAC X orytra ve 1 khi x hodc y khac khong,
néu khong thi trd vé 0
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~ ~ = . ULBRIGH
Ham thai gian f"—'I

Céc ham thoi gian dung dé x4c dinh thoi diém ma quan st thu thap dugc hodc dé tinh gia
tri ¢o lign quan d&n s lidu dang ngay. Ta chi c6 thé dung cac ham nay trong workfile co sir
dung frequency theo dang ngay thang va véi tin s0 cao hon ham ma ta sl dung. Ta khdng
thé dung ham @day trong khi workfile chi chiia dif liéu thu thap hang thang hay hang quy,..

Vi du: Gia sir workfile chtia di ligu thu thap theo ngay. Tao chudi y trich thong tin thdng tu
tap quan sat trong workfile va tao chuéi z trich thong tin quy

series y = @month
series z = @quarter

Ham Y nghia Mé ta
@day ngay thu thdp quan sat | két qua tra vé ngay clia quan sat
trong thang cho moi quan sat
@month thang thu thap quan sat | k&t qud tra vé thang cla quan sat
@quarter quy thu thip quan sat k&t qua trd vé quy clia quan sat
@year nam thu thdp quan sat | két qua trd vé nam cla quan sat
July 28, 2005 89
~ P l:ULBRlGH
Ham toan —

Ap dung cho cac chudi so liéu, k&t qua tinh todn tra vé gia
tri cho moi quan sat trong mau hién hanh.

Khi ap dung cho céc ma trén thi két qua tinh toan sé tra
vé gid tri cho moi phan tii trong ma trén.

K&t qua sé trd vé NA (khong xac dinh) khi gid tri dau vao
la NA hodc la cac gia tri khdng hop 1€.

Chuyén ddi Logarithmic dung co s6 e ~ 2.71813 sang log,,
dung cong thic sau:

l0g40(X) =log.(x)/log,(10) ~ log,(x)/2.303
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Ham toan

ULBR[GH

| eononnies Teaching Program

Name

Function

Examples/Description

®abs(x), abs(x)

absolute value

abs(-3) = 3.

@oeiling (x)

smallest integer not less

eeilingi2.34) 3;

orial, log.(ax!)

than aoeeiling(4) 1.
@exp (x), explx) exponential, ¢ @expil) =2.71813 .
@fact (x) factorial, ! @ lact(3] 6 @lacti0) L.
efactlogix) natural logarithm of the fac- @ factlog(3) = 1.7918;

@ factlog(0) =0.

@floor (x)

largest integer not greater

than

loor(1.23) l;

i floor(-3.1) =-4 .

@inwv(x)

reciprocal, 1/

@inv = 0.5.

emod (x, v

floating point remainder

returns the remainder of &y with

the same sign as o . If y 0 the
result is 0.
@logix), logix) natural logarithm, log (x) @log(2) = 0.693;
log(2.71813) = 1.
July 28, 2005 91
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@logld (x) base-10 logarithm, @loglo(100} 2
|'l:-_:“:|| T
@logxix, b base-b logarithm, log, (=)  @log(256, 2) = 8

@nan (x, vl

recode NAs in X 10 Y

returns & if @< = NA
s NA .

cand gy oif

@recode (8, x, ¥yl

recode by condition

returns @& if condition & is true; oth-

erwise returns o recode(v =0, x,

2].

@round {(x)]

round to the nearest iI]lL‘{_‘,'_‘I'

iround(-97.5) —08;
@round(3.5) l.

@sgrt(x), sgrix)

square root

@sqrt(9) = 3.
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Name Function Description
d{x) first difference (1-L)1X = X -X(-1)
where L is the lag operator.
dix,n) ni-th order difference (1LY
dix,n,s) n-th order _d_i_l'l'-.‘l'cnc-: with a (1- LYl -LX.
seasonal difference at =
dlogix) first difference of the logarithm (1 _ [y]og( X))
I jag| _\__l - lljgl: Xi-1 1
i1~ ~rder difference of s |ne- -
dlogix,n) .lhl.|LiL| difference of the log ( 'l—LJ”].UE_",I_.-\ v,
arithm
i = vi-th order difference of the loe- n 5 -
dlegix,n, .l|] rd _| differen f 1I_1“ log (1- L)1 - L%log(X).
arithm with a seasonal differ-
ence at &
@movav (x,n) n-period backward moving @movav(x, 3)
average = (X +X(-1)+Xi-2n
/3
July 28, 2005 93
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Fmovsum{x, n) n-period backward moving GMOVESUIM (X3
st (X + X (-1 +Xi-2)
Epcix) one-period percentage change  equals @pch(x)=100

(in percent)

@pch (x) one-period percentage change XN-Xi-1n/X(-1)
{in decimal)

@pca (x) one-period percentage equals @pchalx)® 100
change—annualized (in per-
cent)

@pcha (x) one-period percentage

@opchalx)

change—annualized (in deci-
H (1+ @pchiz))™ -1

mal)
where n is the lag associated
with one-vear (n L) for
quarterly data, etc. ).
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decimal)

Epcy (x) one-vear percentage change (in equals @ pchyix)* 100
percent)
@pchy (x) one-year percentage change (in (X — X{—n) ) " X{—n), where

n s the lag associated with one-
year (n 12 ) for annual data,

Ezeas (n)

seasonal dumimy

returns 1 when the quarter or
month equals n and 0 other-

wise,

@trend,
@trend (n)

time trend

returns a trend series, normal-
ized 10 0 in period 2, where n
is a date or observation number;
if » is omined, then the series is
normalized at the first observa-
tion in the workfile.

July 28, 2005 95
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Ham thong ké
Xem xét dén cdc rang budc khi sif dung ham
Function Name Description
@cor (x,y[,s]) correlation the correlation between X and Y.
@oov(x,v[,=s]) covariance the covariance between X and Y.
@imner ix, y[,s]) inner product the inner product of X and .
@obs (x[,s]) number of observa- the number of non-missing obser-
tions vations for X in the current sam-
PI._*_
@mean (x[, s]) mean average of the values in X.
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emedianix[,s])

median computes the median of the X
(uses the average of middle two
observations if the number of

observations is even).

emin (x[,=s])

minimuin minimum of the values in X.

Emax (x[,s])

maximum maximum of the values in X.

@guantile (x,gl,m,s])

the g-th quantile of the series X. m
is an optional integer argument for
specifving the quantile method: 1
{rankit - default), 2 {ordinary), 3
(van der Waerden], 4 (Blom], 5
(Tukey).

quantile

@etdev(x[,s]]

standard deviation  square root of the unbiased sam-
ple variance (sum-of-squared

residuals divided by — 1.

@sum (x[, s])

SUIT the sum of X.

@sumsqg (x[,s])

sum-of-squares sum of the squares of X.

@var (x[,s])

variance variance of the values in X (divi-

sion by n ).

July 28, 2005 97
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Ham lugng giac o

S0 lidu clia quan sat va k&t qua phai 13 sd thuc theo Radian

Function Name Exam ples/Description
@acos (x) arc cosine (real results in radians) @acos(-1] = =@
@asin(x) arc sine (real results in radians)  @asini-1} T2
@atan (x) arc tangent (results in radians) @atan(l) = /4
@cos (x) cosine (argument in radians) Eocos(3.14159) = -1
@=in (x) sine {argument in radians) Eosin(3.14159) =0
@tan (x) tangent (argument in radians) getan(l) = 1.5574
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Cac ham danh cho phan phdi xac suat gom cac ham: ham mat do

xac sudt (density or probability functions), phan phéi tich Iy

(cumulative distribution), quantile functions, va phat s6 ngau nhién

theo phan phdi xac sut (random number generators)
Ky tu dau clia ham tugng trung cho chiic ning thuc hién

Function Type Beginning of Name
Cumulative distribution (CDF) @e
Density or probability aid
Quantile (inverse CDF) |
Random number generator o

July 28, 2005
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Distribution Functions Density/Probability Function

Beta @cheta(x,a,b), p II 1 IL— 1
@dbeta (x,a,b), flw, a by = =

B
agbeta (p,a,b), B(a, b)

@rbeta (a, b for 0=p=1 and for a, b= 0, where B is

the abeta function.

Binomial @cbinom(x,n,pl,
@dbinomix,n,pl,
@gbinomis,n,pl,
@rbinomin, p)

p=l.

of \ (Y = =T
Priz,m, py = | |p'(1-p)
! ) !

if & 0,1, ....m, ..., and 0 otherwise, for

Chi-square @cchisgix,v), 1 w/3-1 —x/

15 .f':-f'. V) = ."r"?—"l. [
@dch::._.qlix,v:l o 2" 2 p o)
@gchisgip,v),

Brchisgiv) where & 20, and v = 0. Note that the

degrees-of-freedom parameter v need not be

an integer.

Exponential @cexplx,m, . 1l —x/m
ad [ \ Jir.m) —
@dexpix,m), T
agexpi{p,ml,

@rexp (m) for o =0, and m >0.
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=
Q)
[

wm<1ﬂmw

Extreme Value @cextreme (x),

(Type l-minimum) ®@dsxtrems(x},
egextrems (pl,
@cloglogi(p),
Erextrems

fl: r) =

for —ee < @ < oo |

T
eXplr —e )

F-distribution

@rfdist (wl,wvl)

@ofdist (x,vl,v2),
@dfdist (x,vl,v2),
agfdist (p,vl,v2),

(o, - 2)/2

x (g + vyr)

—luy )2

Note that the
functions allow for fractional degrees-of-free-

where @ =0, and vy, va=10.

dom parameters v and wvg.

Gamina @cgamma (x, b, r),
@dgamma (x,b,r),
@qggamma (p,b, r),

@rgamma (b, )

7 il
fla, br) = b L=

wihere 20, and b, r=0.

A0
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Generalized Error @cged (x,x),
mdged{x,r),
@gged(p,r),

@rged(r)

S

Laplace @claplace (x),
mdlaplace (x),
@glaplace(x),

@rlaplace

Logistic @clogisticix),
@dlogisticix),
eqlogisticip),

arlegistic

foy=_1_ - _¢

for —ee < @ < o,

Log-normal

@gqlognorm(p,m, s},

@rlognorm(m, =)

@clognormix,m, s),
@dlognorm(x,m, s},

flx, m,

, —E= e I e
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Negative Binomial @cnegbinix, n, p),

@dnegbin{x,n,pl,
@gnegbini{s,n,pl,
@rnegbin (n, p)

Normal
{Gaussian)

@cnorm (x) ,
@dnorm i(x) ,
@gqnermip),

Prie. n.p) = Iz +n) L — )"
\E1 7 B Iix+ 1LFuaH S £
itw = 0.1.....n, ..., and 0 otherwise, for

D=r<1.
- 2 -2
fix) = |_ET|I et

@rpoisson (m)

@rnorm, nrnd
Poisson @cpoisson (x,m), - . T _-m,
) Priz,my = m e Ja!
@dpoisson (x,m),
egpoissonip,ml, il = 0,1,...,n, ... ,and 0 otherwise, for

m =0,

Pareto

@cparstolx,a, k),
@dparstoix,a, k),
agpar=sto(p,a, ki,
arparetola, k)

flx a k) = [Hﬁ”]'rﬁll

fora=0,and0=k<a

July 28, 2005
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o)
[

Student's
t-distribution

@ctdist (x,v),
@dtdist (x,w),
agtdistip,v),
ertdist (v)

w1}

J

Il+l

s
,E
for —ee < 1 = oo

=1,

,and » =10, Note that
vields the Cauchy distribution.

LIniform

@cunif (x,a,b),
@dunif (x,a,b),
@qunifip,a,bl,

@runif {a,b), rnd

for a <x<h and b=a

Weibull

@owelb(x,m,a),
@dweib (x,m, a),
agqweibip,m,al,
@rweib(m,a)l

where —e= < 2 <

. —a a-1 —{xfm)"
.fl_.l'. L, )y = am x [

ceand m. a = 0.
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Function Distribution Description
@chisqix, v) Chi-square Returns the probability that a Chi-squared
statistic with v degrees of freedom exceeds
it
inchisq(xv) = 1-@cchisq(x,d)
@fdist (x,v1l,v2) F-distribution Probability that an F-statistic with v

numerator degrees of freedom and vy
denominator degrees of freedom exceeds

apfdist{x, vl v2) = l-@cidist(x,v1,v2)

@tdist (x,v) t-distribution Probability that a f-statistic with v degrees
of freedom exceeds @ in absolute value
(two-sided p-value]:

aotdist(x,v) = 2% (1-a@ctdist(x,v])
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Tai liéu tham khao

Cac phan can tham khao
»Eviews 5 User’s Guide, Quantitative Micro
Software

“+Appendix A, EViews 5 Command and
Programming Reference, Quantitative Micro
Software
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