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Fil: Edit Objects ¥iew Procs Ouick Optons Window Help

Worgi..
Cipen L Databasge. ..

Save As Text File

Cloze

Import k
Export »

Print
Print Retop..

Eun...
Exit

0 dtevdatatembalprogramiveg-1 prg

EViews
*.prg File—Open—Program
1ol x]
Ru.nl PrintlSaveISaveAsI Cut | Copyr| Paste | MexgeText| Find |Replace | E
create firstu 1 218
read{a2 s=sheet1) cleviewsiex ¥ls date miktsmc umc
create firstu 1 218
EViews create
first (workfile)
u (a) s @ M (W
(d) (u) 1218

218
2002 1 1 2004 12 31



create annual a 2002 2004/

create semiannual s 2002:01 2004:04
create quarter q 2002:01 2004:04
create month m 2002:01 2004:12
create week w 1/1/2002 12/31/2004
create daily_5 d 1/1/2002 12/31/2004
create daily_7 7 1/1/2002 12/31/2004

( EViews
7 '

EViews

L

read(a2,s=sheetl) c:\eviews\ex1.xls date mk tsmc umc

Excel
c:\eviews\ex1l.xls date mk tsmc umc

(series) date mk tsmc umc

Rua




I:I'EIEI.EI firstu 1 218
readial s=shastl) cleviewsiex ] =ls date mk tsmc umic

wkfile: FIRET - (& my dos nmul:ﬂl‘ﬁﬂ.:m

Hamge: 1 ?13 Fillar: *

| Sample. 1 218

Diafault Eq Hone

Workfile C resid
Workfile c resid

Eile Eda Obpect: Fiew Poocs Cneck Optons Wadow Help

ORTITLED =B =
r:rﬂare firstu 1 213
readia2 s=sheet1) cleviews'ex] xs date mktsmc umc

Lazt updated: 10001403 - 15:10




Save.l

Ctrl
Open—As Group

File Edit Objects Yiew Procz OQuick Optons: Wndow  Help

file: )| N m]
Wiew | Pmcxl Ohjec:tsl Bave | Labelt!- | hioe | Feb:hl =hore | Dielete | Gen:fl Sam;glel

Range: 1218 Filter. * Default Eq: None
Sample: 1 218

= umnc

Copy

Baste -
= az Multiple series

Tpdate from DE...
Store to DB
Oibject copr ...

Rename...
Delete
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Hange: 1218 Fiker ™

Sample: 1 M8

Deetsull Eq: None

i | | Pt |

S0, 50000

5 | oM | sEESSM | 90.50000

6 | 020170 | SEF1ZB0 | 9150000 | 6050000
[ 0011 SEET 500 2050000 48, 90000
B A0 14 5E11.660 4750000 A5 BO000
8 | 00115 | SeE2740 | 8800000 | 4560000
W | Co0i1E | 83330 | 8750000 | 44.30000
9 | G0Mi17 | SE01.30 | 8500000 | 43.00000

illl‘:‘.:dﬂ
[+]

Workfile Workfile
Workfile
\_ Y,
1
EViews Word * doc
*txt *.csv  *.dat
2 Excel
Excel
EViews Excel
EViews (series)
(matrix)
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Samplel.prg

'--- Define the data name, data type and range ---'

create firstu 1 218

'--- Input data as series ---'
read(a2,s=sheetl) c:\eviews\ex1.xls date mk tsmc umc

series mkre=dlog(mk)'--- calculate return ---'
series tsmcre=dlog(tsmc)
series umcre=dlog(umc)

'--- Input data as matrix ---'
matrix(218,4) mall
mall.read(a2,s=sheetl) c:\eviews\ex1.xls

'--- Extract the vector from the matrix ---'
vector vmk=@columnextract(mall,2)
vector vismc=@columnextract(mall,3)
vector vumc=@columnextract(mall,4)

'---Convert the vector to series ---'
mtos(vmk,smk)
mtos(vtsmc,stsmc)

12



mtos(vumc,sumc)

'--- Calculate return ---'
series smkre=dlog(smk)
series stsmcre=dlog(stsmc)
series sumcre=dlog(sumc)

'--- Save the return data ---'
matrix(218,4) allre
matplace(allre,date,1,1)
matplace(allre,mkre,1,2)
matplace(allre,tsmcre,1,3)
matplace(allre,umcre,1,4)

allre.write c:\eviews\allre.txt

'--- Operation as loop ---'
matrix(218,4) allre2
forla=1to 4
if la=1 then
matplace(allre2,date,1,1)
else
vector pla=@columnextract(mall,'a)
mtos(p'a,sp!a)
series rela=dlog(sp'a)
matplace(allre2,re'a,1,!a)
endif
next

EViews ’ ’
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read(a2,s=sheetl) c:\eviews\ex1.xls date mk tsmc umc

read Excel

c:\eviews\ex1l.xls

date mk tsmcum

=101 %]
& E I E F B

1 |date Akclose temeclose  umecl

2 [20020103] 5526320 86 o

3 | 20020104 563853 855

4 | 20020107 583489 29

5 | 20020108 581008 925

B | 20020109 586554 905

7 | 20020110 587128 91.5

8 | 20020111 5687.59  90.5

9 | 20020114 S6llBe 875

10| 20020115 559274 58 ]

11 | 20020116 5488.33 44.3

12 | 20020117  5501.13 43

13 | 20020118 4477

14 | 20020121 85 45.3

15 | 20020122 90.5 438.3

16 | 2002012, 576978 90 47.5 -
M4 F n\Shmtl{.?ha&tMShﬂEﬁf | ] | M

( EViews '
Excel SAS Excel

Excel
xt
sheet

read c:\eviews\ex1l.txt date mk tsmc umc
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series mkre=dlog(mk)
series tsmcre=dlog(tsmc)

EViews

dlog()
series mkpre

seriesmkre=(mk-mk(-1))/mk(-1)  series mkre=mk/mk(-1)-1

matrix(218,4) mall

matrix(218,4) rows 218 columns
4 mall

mall.read(a2,s=sheetl) c:\eviews\ex1.xls

mall.read .read
a2

mall.read(skiprow=1) c:\eviews\ex1.txt

sheet skiprow=1 row
Eviews
skiprow=1 row
column skipcol=1

vector vmk=@columnextract(mall,2)
vector vtsmc=@columnextract(mall,3)
vector vumc=@columnextract(mall,4)

@columnextract(mall,2)
vector
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mtos(vmk,smk)
mtos(vtsmc,stsmc)
mtos(vumc,sumc)

mtos

[ EViews
7 '

Eivews

matrix(218,4)allre

allre

matplace(allre,date,1,1)
matplace(allre,mkre,1,2)
matplace(allre,tsmcre,1,3)
matplace(allre,umcre,1,4)

matplace
matplace(allre,date,1,1) data alre row
column @@lre 1,1 )
allre.write c:\eviews\allre.txt
.read write c:\eviews\ allre.txt
xt
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matrix(218,4)allre2

allre2

forla=1to 4
if la=1 then
matplace(allre2,date,1,1)
else
vector pla=@columnextract(mall,'a)
mtos(p'a,sp'a)
series rela=dlog(sp'a)
matplace(allre2,rela,1,!a)
endif
next

EViews +
Workfile

la column
column la 1 allre2

allre allre2

EViews

EViews
Sample2.prg

EViews
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'--- Define the data name, data type and range ---'
create statistics u 1 218

'--- Input data as series ---'
read(a2,s=sheetl) c:\eviews\ex1.xls date mk tsmc umc

'--- Calculate return ---'
series mkre=dlog(mk)
series tsmcre=dlog(tsmc)
series umcre=dlog(umc)

'--- Calculate descriptive statistics as scalar ---'
scalar mkMin=@min(mkre)
scalar mkQ25=@quantile(mkre,0.25)
scalar mkMedian=@median(mkre)
scalar mkQ75=@quantile(mkre,0.75)
scalar mkMax=@max(mkre)

scalar mkMean=@mean(mkre)
scalar mkStdev=@stdev(mkre)
scalar mkVar=@var(mk)
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'--- Calculate descriptive statistics in table ---'
table(9,2) mkstats
setcell(mkstats,1,1,"mkMin")
setcell(mkstats,2,1,"mkQ25")
setcell(mkstats,3,1,"mkMedian")
setcell(mkstats,4,1,"mkQ75")
setcell(mkstats,5,1,"mkMax")

setcell(mkstats,7,1,"mkMean")
setcell(mkstats,8,1,"mkStdev")
setcell(mkstats,9,1,"mkVariance")

mkstats(1,2)=@min(mkre)
mkstats(2,2)=@quantile(mkre,0.25)
mkstats(3,2)=@median(mkre)
mkstats(4,2)=@quantile(mkre,0.75)
mkstats(5,2)=@max(mkre)

mkstats(7,2)=@mean(mkre)
mkstats(8,2)=@stdev(mkre)
mkstats(9,2)=@var(mkre)

'--- Using group calculate descriptive statistics ---'
group mygroup mkre tsmcre umcre
freeze(fmygroup) mygroup.stats

scalar mkMin=@min(mkre)

scalar mkQ25=@quantile(mkre,0.25)
scalar mkMedian=@median(mkre)
scalar mkQ75=@quantile(mkre,0.75)
scalar mkMax=@max(mkre)

scalar mkMean=@mean(mkre)
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scalar mkStdev=@stdev(mkre)
scalar mkVar=@var(mkre)

scalar scalar
series  vector scalar
la scalar Workfile  scalar
dlog(mk) @min(mkre)
mkre @quantile(mkre,0.25) mkre
@median(mkre) mkre @ quantile(mkre,0.75) mkre
@max(mkre) mkre @mean(mkre) mkre
@stdev(mkre) mkre @var (mkre) mkre
EViews
help Help—Function

Reference

File Edit Objects View Procs Ouick Optons Window | Help
EViews Help Topics ...

Object Reference
Command Feference

B Program: SAMPLE2 - {c:leviewsizampled pray

Function Eeference
Runl Print| Save | Baveliz| Cut |Copy|Paste | MergeText| Fo Matow & String Fefere R

" Define the data name, data type and rang  Brogramming Reference
create firstu 1 218 READ ME

Lot EViews

— Input data as series ---'
read{aZ s=sheet1) c\eviewstex1 xls date mk tsmc
umc

' Calculate return -
series mkre=dlogimi)
series tsmere=dlogitsmc)
series umcre=dlogiumc)

' Calculate descriptive statistics as scalar ---'
scalar mkMin=@minimkre)

scalar mkQ25=@quantile{mbkre 0 25)
scalar mkMedian=median{mkrea)
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Browrd (-57, B)=-98;
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U poal

Faget (2], #5E (4]

View | Procs | Objects|  Save | Labelsi-
FRange: 1218 Filter. *
sample: 1218

B Workfile: FIRST - {e:\my documeniz\Sk 31k =1 B e viewsi=n

Default Eq: Mone

Aaget (D) &3, age |4 =2

| Show | Fetch | Store | Delete | Gen | Sample

(o]

B date

BA mk
rkmax
rkrmean
rkmedian
rrikmin
k25
mko75
BA rrkre
rnkstdey
rrkvar
BA resid

M tsmc

B tsmere

B4 umc
EA umcre
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Workfile &= scalar

=101 x|
Bl Edit Object: Fww Proc: Ouick Oplons Window Help

[ Mokl FIRST - (v \ny documen R RIS vew AN [ 1

scalar mkivie Range: 1218 Filter: * Dafault Eq: Mone
scalar mkQ7: Sample: 1 218 o

scalar midvia &l - p—
2 date B umcre

scalar mhkivie

Ut pr—
m=mesn

scalar mkVal gg L vedian

B mkmin
stop B k25
'— claculate de @ mkg?s

table(2.2) mk B3 mkre
seteallimbksta B misidey
setcellimista B mboar
setcellimista B resid
setcellimketa % il
= etrellimlssta

| Puh =y documeass ARV BB R evawsvaucse | DB = scum | WF = Gt

——— e

EViews
EViews

table(9,2) mkstats
setcell(mkstats,1,1,"mkMin")
setcell(mkstats,2,1,"mkQ25")
setcell(mkstats,3,1,"mkMedian™)
setcell(mkstats,4,1,"mkQ75")
setcell(mkstats,5,1,"mkMax")

setcell(mkstats,7,1,"mkMean")
setcell(mkstats,8,1,"mkStdev")
setcell(mkstats,9,1,"mkVariance")
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Workfile
table(9,2) mkstats

i
table(9,2) mkstats mkstats 9 row 2 column
2 column column
setcell() setcell(mkstats,1,1," mkMin")
mkstats 1,1 (cell) row column
string "7 "mkMin"
mkMin

mkstats(1,2)=@min(mkre)
mkstats(2,2)=@quantile(mkre,0.25)
mkstats(3,2)=@median(mkre)
mkstats(4,2)=@quantile(mkre,0.75)
mkstats(5,2)=@max(mkre)

mkstats(7,2)=@mean(mkre)
mkstats(8,2)=@stdev(mkre)
mkstats(9,2)=@var(mkre)

mkstats(1,2)=@min(mkre)
mkstats (1,2) mkre @min(mkre)

setcell(mkstats,1,2,@min(mkre))
Workfile

B mkatais
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File Edit Objectz ¥iew Frocs Quick Option: Window  Help

| - =~

oo SR '-'E"-':'-- View | Procs| Objects| Print|Name | Edites-| Font | Insd ;'ﬂ

Ru.nl PﬂntlSavelSaveAal _Cut View | Procs | Object A | B | C | EEH

—_ ¥ -I_
mikstats(1,2)=@min{r Range: 1218 = 4 mkhin 00594930 i’ I
mikstats(2,2)=@quan _Sample: 1248 772 mkG25  -0.0123615 !
mkstats(3,2)=@medi @ c . 3 | mkMedian -0.0017545 !

L BA dat I 4 mkO75 00096036
mkstats(ﬂ,,zj_@quan Emake ! 5 mkhax  0.0545453 :
mkstats(S, 21=Emax & mk ! G I

MEMax 1

; & mkmean | 7 | mkMean -0.0007922 I
MKSLELS( 7 2)=@MEar g 1 megiap | L8| mkStdev 0.0183045 !
mkstats(s,2)=@stdey @ mkmin - 9 |mkvarianc 0.0003335 -
mkstats{2 2)=@var(m @ mkgzs . 10 1] v (4l

# mkg7a Sy ====
stop BA mkre

- Using group calculate ERlEER

group mygroup mkre B mkstde
mkvar

BA resid

freeze(fmygroup) myt

group mygroup mkre tsmcre umcre

group
group mygroup mkre tsmcre umcre group

mygroup

freeze(fmygroup) mygroup.stats

EViews

Stats
Workfile freeze freeze

Eviews
freeze
freeze

freeze(fmygroup) mygroup.stats fmygroup

mygroup.stats .stats
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Workfile 4 fmygroup group

W Workfile: FIRET - (e\mw iru'.-lnu:nuu:'l.ﬁ.

: = Fiew | Proes Sava | Labsltd- | Ehow | Feleh | Sioo | Dalete | Gane
M Frogrom SAMPLED (e e iyepmma gt Fiter * Default Eq: Mone
| e Seve | Ssveds] Cub Sample: 1 218 _
mikstats{1.2)=@min{r [ iy Braup
mkstats(2 Z)=i@quant kg date EA resid
mkstats(3, 2)=i@medi: tsmc
mhstats(4 2)=@quant & B srncre
mkstats(5, 2 )=i@maxr

e = = —— —_— -

mkma:

————————

fraeT TEMCRE
5
6 | MWaan 0000792 0005573 0003112
T |Median -0.001754 -0.005764 -0.00368
B |Mazimum 0.054845 0067111 0.067&10
g | Mirirmum 005383 0.0497299 0180419
10 | Std. Dev. 0.012304 0.029113 0.032:18
11 | Skewness 0. 182535 0.1086E68 -0.499744
12| Kutosis 3244577 3 543469 B 194516
_13 |
. M |Jsmue-Bera 3.0\5322 AE11610 1M 3020
L5 | Probahility 02304 0164342 0.000000
_16 |
17 | Chsewations A7 A7

EViews

EViews

2 81 c:\floppy\ch03\data\reg.dat reg.txt
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Sample3.prg

'--- Read data from txt file ---'
createregu 1l 39
read c:\eviews\reg.txt date tw us jp

'--- View correlation coefficient ---'
group mygroup tw us(-1) jp(-1)
mygroup.cor

group mygroup tw us(-1) jp(-1)
mygroup.cor

seriesuslag=us(-1)
.stats

26
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mygroup.cor
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=
Wi I Prl:u:sl Ohjectsl Pn'.ntl Wame I Freeze I Raimle I Sheetl atats I SEecl
| Correlation Matrix
W Us(-1) JP(-1)
W 1.000000 0.344190 0.055055 ;I
US{-1) 0.344190 1.000000 0.008137
JP{-1) 0.055058 0.009137 1.000000
K [,

'--- Read data from txt file ---'
createregul 39

read c:\eviews\reg.txt date tw us jp

'--- Regression analysis---'
equation eq01.Is tw ¢ us(-1) jp(-1)
equation eq02.1s tw us(-1) jp(-1)

equation eqO1.Is tw c us(-1) jp(-1)
equation eq02.1s tw us(-1) jp(-1)

equation

egOl.ls

27
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quare Is

Cc
Workfile Eleqil  [Eleq02
show eq01
show eq02 eq0l eq02
Il
m Equation: EQU1_ Workfile: REG _iox]
View| Procs| Objects| Print|Wame | Freeze | Estimate | Forecast] Stats | Resids|
Dependent “ariable: TW =
Method: Least Squares
Date: 100503 Time: 23:02
Sample(adjusted): 2 39
Included observations: 38 after adjusting endpoints
“ariable Coeficient  Std. Error t-Statistic ™ Prob
" -828E-05 0002408 -0.034396 059728
LS(-1) 0457842 0211084 2169004 00370
JRE-1) 0049952 0152560 0327624 07451
R-squared 0121162 Mean dependent var -0.000375
Adjusted R-squared 0.070242  S5.D. dependent var 0.015300
S.E. of regression 0.014747  Akaike info criterion -5.51953
Sum sguared resid 0.007612 Schwarz criterion -5.390608
Log likelihood 107 8779 F-statistic 2412652
Durbin-Watson stat 1.806731  Prob(F-statistic) 0.104329
=
EViews
us scalar uscoef=eq0l1.@coefs(2)
uscoef  scalar us .@coefs(2)
.@coefs()
2
adjusted R-squared .@rbar2
help Help—Object Reference Equation
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EEYiews

File Edit Objects: View Proes: Quick Ophons: Window Help

BEO REED ZEM BEOD HE®

> EYiews 3.1 Help System i

pEo | #=]o | 28 [t—#e] fme | - [ -

Object Reference

Coef Model Dspace ﬂ
Equatio Poaol aym

Graph Eowewactor Systerm

Groug Dample Tahle

Logl Scalar ar

Series

Equation Data Members

% E¥iews 3.1 Help System i

BEE HKEE FEM RO RNAH

=10l %]

29

peo | ZBo | 88E [t—2e| fwee [ - [ = |
Equation
. |
Equation Data Members
Scalar Values
Eaic Akaike information criterion.
Ercoefoov ) cavariance of coefficient estimates fand .
Ecoefs(i) Fth coefficient value.
(Eirdr Durbin-YYatson statistic.
i@t F-statistic,
icjstat J-statistic (for Ghahd).
Elogl value of the log-likelihood function.
Ermeandep mean of the dependent variable. |
E@ncoef number of estimated coefficients.
G2 R-sqguared statistic.
Eorbarl adjusted R-squared statistic.
iEregobs number of abservations in regrassion.
Ehschwarz Schwarz information criterion.
Esddep standard deviation of the dependent variable.
Ehse standard error of the regression.
E=sr sum of squared residuals.
E=tderrs(i) standard error for coefficient £
Eitstats(i) t-statistic value for coefficient /.
(i) tth element of default coefficient vector for equation (if applicable). =




censored regression model
truncated regression model

limited-dependent variable model

censored sample

truncated sample

Censored equation .censored(I=left censored limit,r=right
censored limit) ( ) 1 2 ...
.censored
left censored limit right censored limit
Truncated equation .censored(t,I=left censored
limit,r=right censored limit) ( ) 1 2 ...
Truncated  censored truncated
t censored
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