L=

EViews 7 ﬁs@ e iTHRE P

EViews .4 QMS 2 @ %3P g - 2P edmgos ol vE3E T £
F AL % (drop-down menus) ZhiE & # 45 4 7| (command window ) ﬂig‘] » EViews 4p 4 >
Fulenf_EViews » # #4255 # B (program code) (14 & > 2 & AR (Ffo— A i
Bl en g R o B L oengl (05N 5 Ry TR O~ - B3R 1T 3 P (Workfile) » & i 3 1%
ZREP e 5B T 4250 F object 0 i@ ¥ F,ﬁi«flgl}i object #iE & o

1A EViews i 2. demo TR 1T vk 2 g0 b (Tl o
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— ~ #-Excel F# % » EViews

B EzEViews{s » FI 4 4
ﬂﬁ%*%ﬁ%@*i?#
BALR Z & * chExcel

2,

;\M “?“7 :tmr‘i

2_ 7 #4 % » EViews Workfile »
Micro TSP ~ SPSS - Stata% - gt

-

7 o @ #&Excel

Bh#ﬁa'w °

L Fop

[T p=sin main it drwcoon

Haoh D-hﬂri-ﬁwgv Tile= (##}
Fr— cdnlc RS EWViews Workfile (*wfl)
e B T 1 Aecess file (¥ mdb)
YT Aremos TED - as workfile (* tsd)
E‘a Binary file (* bin)
e dBASE file (*dbf)
Excel file (* s
) (ramss Diatazet file (*.datf)
P Hior TF Hes Bresiin 1= = Give WindPeCrive - as workdile (*in07)
(N K 2 0 HTHML file (*him; *himl)
jﬁ! i e T R Lotos 123 file (*owkl; *wk3; *wks
o e e g s g ODBC Dien file {*dan)
. 78 T £ e ODEC CQuery file (*dgy)
= 2 T 042 e e g $h - Mico TSP Workfile (*wi)
FMLEEE e R e T [CEAEE Mico TSP Mae Workfile (* %7
£ T T PT ) - ET Rats 4 3 - as workfile (¥ raf)

B ExExcelff & & 2

1. {File}->Open->Foreign data as Workfile

File | Edit Object View Proc Quick Options Add-ins Window Help

S

> EViews™

Fatz Portable - as workfile (¥ )
SAS file (Fazed; *ad2; ¥ed 7 Faed]; *oed0d; *
SAS Program file (*.zas)

SAS Transport GIFORT) file {*pt; *abe; * ipt)
SEES file (* sav)

SPES Portable file (* par)

Stata file (*.dta)

Teat file (% tt; *cav; ¥ pim; *daf)

TSP Portable - as Workfile (*

i

5

B
/%@

Files\EV7 Manual Data\Chapter 2 - A Demonstration )

© RERAEBIRZA |«

I SCIENTIFIC FORMOSA, INC.
http://www.sciformosa.com.tw

g i %‘*EJF,E;JEJJH&OSOO -099-900
719(02)2505-0525
ﬁlja_(w) 229-8600

Mew [
Open 3 EViews Workfile... Ctrl+0
Save Ctrl+5 Eoreign Data as Werkfile...
Save As... Databaze...
Close Programs...
Enna 5 Erogra.lmsin Add-ins folder...
B 5 Text File...
2. ¥ B~ % Demo.xls s o (¥ % Ff % B /2C:\Program Files\EViews7\Example



S

S F I
3. #&EViews{' » Excelff 3 2 5 » EViews ¢ @ spreadsheet readii & Fa szl 2~ 7

e
Excel 97-2003 Read - Step 1 of 3 x

Cell Range
(3 Predefined range She Jeinn
EE Y T N g
=
O Custom range
Bterom ] g fEE]
=

0E% oI T W T =
19521 87.875 0.1975607 126. 537 1,64 b
1352:3 880125/ 0.1961673 127,506 1677667 =
18523 8906250 2001767 129,385 1 828667
13524 920873 0.2012459) 125,512 1923667
135311 94525 0.2010517 130,567 2047333
13533 95.55 02014442 130.341| 2 202667
18533 950425 0 2022359 151,388 2020667
13534 93,173 0.2027251) 129.391| 1.486333
13541 34,0750 2034164] 1300173 1 083667
18543 54.3 0.203341| 131,385 0. 5143333
1354:3)  95.450.2042913 134,627 0. 8696667 v

5GE 2@ |[FEm) [ 7% ]

FooF WAL FLRTE > FaEFRRN
£ E%%m[*-ﬁ]%ﬂ°¥:ﬁéﬁl '
B tfoEViewsg p A Iy b2 E 0 i@
] TE o

= = {5 » EViews ¢ p # & 2 — B workfile » # workfile? + ¢ 7 =
objects » & %] i & T B ¥ #Hch R 5objects (GDP ~ Ml ~OBS ~ PR ~RS) 1
2 3% §F > A2 e #IR coefficient vector(C) ¥ # £ 31 (RESID) » A2 4 pF & o
1952Q131996Q4 - ‘f i workfilez_ “t » EViews 7 B fz— i 1T 17 1 1¥ % $& chobject
(Group) » & * & © F %4 group ™ i'l‘!;zag-r"”1 ¥iZgroupér & TOriginal ; -
F PF #4-2% Object i3 P~ 1 workﬁle Poo

% E =R ﬂzf‘nﬁﬂﬁ _] i ] %‘*ﬁﬁ,%@fa&osoo -099-900 3

I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525
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[3 Group: UNTITLED Workfile: DEMO::Demo\

obs GOP| M1 [ PR RS
195201 87.87500 126.5370 0187561 1640000 ~
185202 £8.12500 1275060 0188167 1677667 =
195203 89.62500 129.3850 0.200179 1.828667
1052014 92.87500 128.5120 0.201246 1.823667
195301 94.62500 130.5870 0.201052 2047333
185302 95.55000 130.3410 0.201444 2.202667
185303 45 42500 1313890 0202236 2021667
195304 94.17500 129.8910 0.202723 1.486333
105401 94.07500 1301730 0.202416 1.083667
185402 94.20000 131.3850 0.203841 0.314333
185403 95.45000 1346270 0.204201 0.269667
195404 497.36375 134.2520 0.204374 1.036333
105501 100.7250 136.4130 0.205603 1.266333
195502 102.8250 136.4710 0.206227 1614333
185503 104.9250 138.3770 0.207762 1.861333
1955014 1066000 137.2440 0.208993 2.349333
195601 107.2750 138.0530 0.212048 2.379333
185602 1086750 138 3750 0213329 2 596667
195603 109.8750 138.9930 0.216140 2.596667
105604 1121250 139.0870 0.217065 3063667
195701 114.3000 139.5410 0.220072 3171667
185702 114.7250 130.5250 0.221488 2157000 v
195763 | ¢ 1 3 .

%

oA i\ ~ workfile ® & > ¥ fZworkfile? 1 £ 7| 8Ei% [Save] raworkfile sk
Fo R A FERETRIEZMNE LT DEMO2. WFIJ’F%‘E' ts € 4 Tset storage option
w0 kR E K E #&%QOKoﬁ_ SR S I N NERE SN T
{File}>Open>Workfile ® # B fxi% 5% -

|rml.

% Eaﬂgf"‘ﬁﬂﬁ _] ?“ﬁ%’*ﬁﬁ,ﬁajgfaﬁtosoo-099-9oo 4

I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525
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. EViews ¥ AR 70 I (A i v endiit A 47

1y

0 Hcdp T 3] workfile 15 0 £ 19 4445 16 EViews ¥ S gk A e it 4 AR E TR
A ERBER ;'J object M1 + BLHF i B A = AR 3% B 7 & £ 8LE ML A 7 - S #
L 5 F1 i HE P {Quick}D>Show 1 /& Lshow T ¥ 94 7] LA OK T 7 o 4
ALzt 5y #-7% * 3] Object ¥ <9 View £ Proc o:E 7 > $%i5 38 ¥ EViews 2 1 2 7| #
11 View 22 Proc 4p e

;e ‘ML

—\

DEMO::Demo =
View | Proc | Object | Properties | |Print | Mame | Freeze | Default “ | | Sort | Edit+/- | Smpl4
M1

| | \ |
Last updated: 09510597 - 0636 A
Display Mame: maney supply =
185201 126.5370
165202 127.5060
185203 129.3850
185204 128.5120
165301 130.5870
195302 130.3410
195303 131.3880
195304 129.8910
165401 1301730
195402 131.3850
195403 134.6270
195404 134.2520
185501 136.4130
195502 136.4710
185503 138.3770
195504 137.2440
195601 138.0530
195602 138.3750 d
185603 | € |>

% ¥ i B~ [View]> Descriptive Statistics & Tests—> Stats Table ™ 7 # 4R
o s R RSB BETEE

2 Series: M1 Workfile: DEMO::De . - B X

M1 |
Mean 445 0064 ~
Median 298.3940
Maximurm 1219.420
Minimum 1265370
Std. Dev. 344 8315
Skewness 0997776
kKurosis 2.687096
Jarque-Bera 3060101
Probability 0.000000
Sum 8010116
Sum Sg. Dev. 21284672
Observations 140 W
< EE

% Q /R ﬂi 151 ﬁﬂg —] i ] %‘*ﬁbh@faﬁt 0800-099-900 5

I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525
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S F |

2 H BRI A P2 B4 5t EB A7 ML AT ¢ & |View>Graph B fx Graph

Options A% - & P % i Graph Type © £ # B4k 3% o o 4 6% M1 & 5] 12
Line&Symbol % . o iF B~ View E%Spreadsheet s TE AR T AR AT

m Series: M1  Workfile: DEMO:-Demol

\-"iewProcObjectProperties PrintNameFreeze Default b OptionsSampIeG

hi1

1,400

1,200 4

1,000

00

600

400

200

L
1855 1 QBEI 1 955 1 Q?D 1 9?’5 1 980 1 985 1 990 1 995

LR EHERI MHEREERF S N R AIEE :aa‘&{chk}%Show » % show

TP A xR IR $#Ecs 4250 log(ml)fs BEiE O » EViews T ¢ B fz- B¢ 7 Ml

| 2_ ¥ P37 object © é.tb ob]ect # i B [View > Descriptive Statistics & Tests>
Hlstogram and Stats T ¥ # AL M S HicBicr 2. & '}? St @ o

=2 Series: LOG{M1) Workfile: DEMO:-Demo

ViewProcDbjectProperties PrintNameFreeze SampIeGeanheetGraphStats

]
Series LOGMI)
B Sample 195201 190604
=1 Observations 180
a0 Mean 5811220
tdedian 5.698431
15 4 Maximum FAOG131

Minimum 48405325
Std. Dev. 0754550
Skewness 0.323130
Kurtozis 1 694566

Jarque-Bera 15913257

Frobabili 0.000:350
o I ™1 L L by
B 50 52 54 56 S8 B0 B2 BE BE BA TD T2

% RENRBIRZT] | 7172957757 0800-099-900 6

I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525
http://www.sciformosa.com.tw ﬁl‘l’\_(()'n 229-8600



S

S F |
BAREH AR 5 SR T £ A ] FA PR L AL MI

2 ¥t#c 5 7| ~ GDP 2 $+#cF 7| ~ RS & 7| ’f‘-"}"]’ PR —lﬁ’fl@:ﬁ- FUTE— PRk 2o ¥ e > 3V
FZE A E b iE B {Quick}>Show # £z show AL & 75> A show 4L % ¢ 42 » Tlog(ml)
log(gdp) rs dlog(pr) g » B:iE OK T I ATH & o

-
[ Group: UNTITLED Workfile: DEMO::Demot

~Ohjects ko display in a single window Rl | Soik Tansnace | Frit e G
ohs LOG(M13|  LOG(GDP) | RS| DLOG(PR)|
lagim1} logfgdp) rs dioglpry 1852Q1 4.840535 4475914 1640000 MA ~
195202 4848163 4.478756 1 BTTB67 0.003066
195203 4862792 4.405634 1528667 0010093
195204 4.856022 4531265 1923667 0.005317
195361 4.872040 4549922 2047333 -0.000965
195303 45870154 4.559650 2.202667 0.001950
195303 4878162 4.558341 2021667 0.003922
195304 4566696 4545155 1.486333 0.002408
195401 4562964 4544093 1083667 0.003414
195402 4878132 4.545420 0.814333 0.002085
~Enter one of the Following 195403 49027508 4558603 (1.869667 0.002207
. o 1054014 4500718 4578454 1.036333 0.000405
- & ol oy Clsipes ue 195501 4915687 4612394 1256333 0.005996
- & Series Formula like LOGER) or B4Y(-1) 195502 4916112 4533029 1.614333 0.003031
- a list of Series, Groups, and Farmulas 1855013 4.929922 4653246 1.861333 0.007414
: 195604 4.921760 4569084 2.349333 0.010702 v
a list of Graphs 195601 | < . | =

2 H - B R ALE 0 O H T uﬁ 2 group AR F ¢ ¢ |View [fr Proc |# 4t
P B R E R o Bde 0 B Group AE P B View>Graph » 4 B35 58 i B

Line&Symbol ¥F* 3 2 iv 375 ] o

[ Group: UNTITLED Workfile: DEMO::Demo

Wiew | Proc| Ohject | [ Print| Mame | Freeze | | Default * | | Options | Position | Samp
16
12 4
a4
E
1}
B L B B N LA A B B B e
1964 1960 19645 19v0 1974 1980 1985 19490 1995
—— LOG(MI) —— LOG(GOM
—— R3S —— DLOGIPRY

% g =] Hn ﬁ'.l ﬁﬂe E] l‘J?'*EJF/hJ%Jla& 0800-099-900 7
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FEEAUERN e BYEPITAE 0 B & [View>Graph » & B4 5 E B
Line&Symbol {5 > # Type + = detail ¥ t%i% B~ multiple graph -

[3 Group: URTITLED Workfile: DEMO::Demot

Default w OptionsPosmon S.ample Sheet | stat

LOGM T LOG GOF}

@

o
L
3

n

+5 T T T T T T T A T T T T T T T
3 [=1] (== T0 = 0 25 0 95 == &0 (=3 70 75 20 25 @0 o5
RS DLOG(PR)
% o4
o34
124
e
£
o
+
o
o T T T T T T T o T T T T T
=5 &0 == T s &0 a5 “«0 @5 = &0 &5 0 75 a0 a5 @0 @5

£ & H 4L correlation - &t Group ® i B [View]>Covariance Analysis IR
Covariance analysis 4 % » 7 Statistics % & ¥ 2biF correlation {& ghiE Ok T ¥ H 3p

WA -

Covariance Analysis

—Skatistic: —Partial analysi
Method: |Ordinary b
[number of cases
[Inumber of abs, S
Ve [ of weishs ~Options—— Correlation
[lprobatility | & | =0 weighting: LOG(M1) | LOG(GDOF) | RS | DLOGEPR) |
e s LOGM1) 1.000000 0992173 0469921 01915497 -
Layout: |Spreadsheet "| - LOG{GDF) 0992173 1.000000 0554978 0267920
[C]d:E. cor RS 0469921 0554978 1.000000 0681349
~Sampl DLOG{FR) 01915497 0267920 0681349 1.000000 i
Tultiple comy =
‘ 1952q1 1996q4 ‘ adjustment: |
s
Saved result < i |
Balanced sample (listwise deletion) basename: ]

L OF J [ Cancel

% ; =] Hn 15'] ﬁﬂE EI l‘J?'*EJFpaJ%Jla&L 0800-099-900 8

I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525
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S F |

Ry PEOET = STy R s

BTk AP Ml R P 952Q1 1 1992Q4 th i i35 Eﬁ‘"\ _—
F1% g2 47 55 5 %1 1993Q1 T 2003Q4 & (7 IR A 45 o 2 s 2 ;‘ A B

log(M1,) = f, + p, log(GDE) + B,RS, + B,Alog(PR,) +¢,

log(M1): the logarithm of the money supply

log(GDP): the log of income

RS: the short term interest rate

dlog(PR): the log first difference of the price level (the approximate rate of
inflation).

TOH AR FIERIA 4T 0 i iE B iE P {Quick}2>Estimate Equation # fx

(= "L;f}i o ¥ wAE ¢ 4E~ Tlog(ml) c log(gdp) rs dlog(pr) g » #ficc 5 2 i jF > 422
Ey bR - AR IR o 3 sample e % 1952Q1 51 1992Q4

5 8L OK 1441 (7 v g 4 -

Equation Estimation

Specification | Oiptinns |

Equation specification
Dependent wariable followed bor lst of re gresors including ARMA
and PDL terms, OF an explicit equation ke ¥=e(li+o@)*3

logiml} ¢ loglgdp) s dlag(pr)

E] Equation: UNTITLED Workfile: DEMO::Demo’

Estimate Forecast Stats - Resids
Dependent Variahle: LOGEM1)
Method: Least Squares
Estimation settings Date: 0411 1I_11 Tirme: 13:46
Sample (adjusted): 185202 199204
Method: |LS - Least Byuares (NL3 and ARMY Included obhservations: 163 after adjustments
Sample: (195301 199204 variable Coefficient  Std. Errar  t-Statistic  Prof.
C 1.312383 0.032159 40.758450 0.0o000
LOG{GDF) 0772035 0.0064837 1181092 0.0o000
RS -0.020686 0002516  -8.2211496 0.0000
DLOGIFR) -2.872204 0.942556 -2 728967 0.0071
R-zquared 0993274  dean dependentvar A69227H
Adjusted R-squared 0.5893147 5.0. dependent var 06702483
S.E. of regressian 0.0559485  Akaike info criterion -28211786
Sum sguared resid 0.485454  Schwarz criterion -2.8445256
Laog likelihood 2420759  Hannan-Quinn criter, -2.8903454
F-statistic TRZ6 904 Durbin-Watson stat 0140967
Frobi(F-statistic) 0.000000

% E =R ﬂzf‘nﬁﬂﬁ _] i ] %‘*ﬁﬁ,%@fa&osoo -099-900 9

I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525
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F

WML H 2 £ B9, > & Equation 4L % ¥ i B [View|>Actual, Fitted, Residual->

Actual, Fitted, Residual Graph

E] Equation: UNTITLED Workfile: DEMO::Demo'

‘l.-"iew . Pruc Object Print Mame . Freeze | | Estimate . Furecast Stats . Resids

.15
S04

= PR O | AN e

7.5
7.0
6.5
.0
5.5
F&.0
4.5

A e VLW

-'15IIIIIII|IIII|IIII|IIII|IIII|IIII|IIII|II

1955 1960 1965 1970 19745 1980 1985 1990

Actual

Reszidual Fitted

% SERMABBIRAD | i 15734 0800-099-900

I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525
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T~ BERALE B T

A E I it 2 B RN T LR RBiehiE R T b4e > E_PR ik
Wi 20 817 Wald #5% o it 5322 4240 % Equation ¥ iE B~ E%Representatlons
AT F I AR 3 5N

E] Equation: EQ01  Workfile: DEMO::Demo’

1v.-fiw.rF‘rn::u:l:rl::ljvect F‘rintNameFreeze EstimatanrecastStatsResids
Estimation Comriand ;

Li Lo M1y C LOGGDE) RE DLOGPR)

Eztimation Equation:

LOG 1) =Ci1) + CEMLOGGDE) + CEVMRE + Cidy*DLOGER)

Substitnted Coefficients:

L1y =1.231238347440 4 077203429021 SLOG(GDE) - 0020686034 32224R3 -
2572203742 DLOGTR)

BTk ® R CA)zZ #E o E# [ViewDCoefficient Tests%Wald-Coefﬁcient
Restrictions {$ > ** Wald Test A% ¥ 4& > TC(4)=2, 2. *U4|if ¥ » EViews #-¢ &
Wald test & % o b 2 47 % % &gt B 7 i 2 (probability) 5 0 i % C(4)=2 2. BEXK # 1& * o
FIt B2 (o ke 473N I R AL i F AE B IRGR o

Wald Test:

Equation: Untitled

Test Statistic Walue df Frobakility
t-statistic -4 BA08456 1484 0.ooon
F-statistic 2353081 (1,159 0.ooon
Chi-sguare 2353081 1 0.ooon

mull Hypothesis: Cl4)=2
mull Hypothesis Summany:

mHormalized Restriction (= ) Walue Std. Err.

-2+ Cid) -4.572204 0.942556

Restrictions are linear in coefficients.

% ﬂiﬁ_‘}ﬁﬂﬁ _] lﬂ'*ﬁw;@fa&osoo -099-900 11

s F I SCIENTIFIC FORMOSA, INC. | 7,17(02)2505-0525
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S F |
Durbin-Watson 3t BEAXM A T G 3 BN PR L0 357K - 2R

i %¢h LM Test %% » 7 % equation % ¥ i P~ [ViewDResidual Tests>Serial
Correlation LM Test & 11 3 Lag Specification A & » 4& > 1 % 77 $ = 258 17— FE B 7))
W iR A R0 i R ERRAREHE B v R e

G
v

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 813.0060 Prob. F(1,158) 0.ooon
Ohs*R-squared 1364770 Prob. Chi-Sguarei) n.o0ao
Test Equation:

Dependent Yariahle: RESID

Method: Least Squares

Date: 04111111 Time: 13:85

Sample: 195202 188204

Included observations: 163

Fresample missing value lagoed residuals setto zero.

Yariable Coefficient Std. Error tStatistic Prob.
C -0.006355 0.013031 -0.487683 0.626%5
LOG{GO) 0.0009a7 0.002645 03769249 0.7067
RS -0.0005867 nooiots  -0.556748 05785
CLOGPR) 0.404143 0381676 1.058864 0.2813
RESID-1) 0920306 0032276 2851326 0.0o0oo0
F-squared 0837282 Mean dependent var -1.36E-14
Adjusted R-squared 0833163 5.0 dependent var 005459649
S.E. of regression 0.022452  Akaike info criterion -4. 724644
Sum squared resid 0.079649 Schwalz critetion -4 629744
Log likelihood 390.0585 Hannan-2uinn criter. -4 GRET16
F-statistic 203.2815  Durhin-wWatson stat 1770964
Prohi{F-statistic) Q.ooooon
== — 2 T LA S < 12
e REIRMAEBIRZ T | it os0-09-90
S F I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525

http://www.sciformosa.com.tw [T:J;Jgﬁé(m) 229-8600
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S F |
BB ETANFEAEHA M AR AT I HE RELA
BE-FEAHRG ,"*i 7 i\g e *"%ﬁ’i 8L:¥ & EquationiL % ¢ 2 [Estimatel> ¥ #% % Equation
Estimationdfl & # #2 = #7238 & 5% Flog(m1) ¢ log(gdp) rs dlog(pr) log(m1(-1)) log(gdp(-1))
rs(-1) dlog(pr(-1)) 5 ° 2 i iaﬁOK,%Efr A AENEE LR o
Dependent WVariatile: LOGM1)
Method: Least Squares
Date: 04111411 Time: 13:5949
Sample (adjusted); 195203 199204
Included observations: 162 after adjustments
Yariahle Coefficient Std. Error tStatistic Frob.
[ 0.071297 0.0z2az248 2523949 0.0126
LOG(GDRF) 0320338 0118186 2710453 0.0075
RS -Q.005222 0001469  -3.49548M 0.0005
CLOG{PR) 0.038614 03416149 0113036 09101
LG T (-130 0926640 0.020314 45 603745 Q.oooo0
LOGGDPE-1Y) -0.257364 0123264  -2.087810 0.0385
R3{-1) 0.002604 0.001474 1.664429 01001
DLOG{PRE-1) -0.0716450 0347403  -0.206246 0.83649
R-squared 0.999604 Mean dependent var f.697490
Adjusted R-squared 09599536 5.0 dependentwar 0669011
S.E. ofregression 0013611 Akaike info criterion -5.7077249
Sum squared resid 0028531  Schwarz criterion -5.955255
Log likelihood 4703261  Hannan-GQuinn criter. -5 E45823
F-statistic 8554330 Durhin-YWatson stat 2393764

Frob(F-statistic) 0.000000

EViews® (5 p & d £ & 87~ 2 3 B8B83 4250 o Vi 7 R pF gt
Equationil. ¥ » 2 ﬁé?mihb * 258 & ZTEQLAGS 51 7 4§ o 7 4k = # 2 {5 » Workfile
¢ i 4 EQLAGS = 4%5% object ©

% IE Hi Tnﬁﬂﬂ —] ﬁ'é'*ﬁbmgfa&osoo -099-900 13

S F | SCIENTIFIC FORMOSA, INC. | 7,17(02)2505-0525
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I ~HuHg

oo

20 Al T BRI p @ iF AR S # B T IEMA 0 g LA Je B3] 3 AT
object : BLiEF EQLAGS T 2 B gt object > f1 & 7] ¥ i 4%[Object->Copy Object »
g A4 - BEEQLAGS= 248 IF 2 Untitled equation  # " untitled equationif. & » Bk
iZ[Estimate]{ #c# = f2 %45 Tlog(ml) c log(gdp) rs dlog(pr) ar(1) 5 = # i #-5 F =

v

%38 el S AR(L) 0 P PEIRR AR G

log(M1,) = g, + f, 10g(GDE) + RS, + f,Alog(PR,) +u,

ut = ,01/!,4 +gl

2L Ok{s - EViewsH#-¢ #4042 58 38 {7 75 P

Dependent WVariatile: LOGM1)

Method: Least Squares

Date: 04111411 Time: 14:04

Sample (adjusted); 195203 199204
Included observations: 162 after adjustments
Convergence achieved after 17 iterations

Yariahle Coefficient Std. Error tStatistic Frob.
c 1.050283 0.328313 3199031 n.oo17
LOG(GDP) 0.794937 0049332 16.11418 0.0000
RS -0.0073495 0.oo14s87  -5.07813 Q.oooo0
CLOG{PR) -0.ooso18 0348689  -0.022886 09817
AR 09681049 00181849 53.22351 Q.oooo0
R-squared 0999526 Mean dependent var f.B97490
Adjusted R-squared 0.999514 5.0 dependent var 0669011
S .E. of regression 0014751 Akaike info criterian -H.564584
Sum squared resid 0034164  Schwarz criterion -5.469288
Log likelihood 4557313  Hannan-Guinn criter. -5.525892
F-statistic 8274893  Durhin-Ywatson stat 2164286
ProhiF-statistic) 0.00oo00
Inverted AR Roots a7
EE N4{sL )_I.— Zh =Y J;ﬁqzj—fc, = ~ 14
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S F I SCIENTIFIC FORMOSA, INC. | 7;17(02)2505-0525

http://www.sciformosa.com.tw [Tglujig(m) 229-8600



T kAP E Q) 522 472 NEQLAGSHS 417
£ 7] ¢ i BForecast] > ¥ ! s.Forecastif. &

7L

1B

g B

S

S

~Forecast equation

EQLAGS

—Seties ko forecask

it

—oeries names

1
-
1

GEARCH{optional)

b

~Method

(%) Dynamic Forecast
() Skatic forecast

Structural (ignore ARMA)
Coef uncertainty in 5.E, calc

~Forecast sampl

199391 1996q4

]‘

—oukbpuk

Forecast graph
Forecast evaluation

Insert actuals For out-of-sample obseryat

ians

Cancel

|
|

AU AR R e PR A1993Q1 1
i%(Standard Errors)é & 11 i #p & 25 5| E

11996Q4 >
5
series to forecastik T
; Ml SE o afEROKE » EViews™ ¢ & 4 113K
R By & R R B2

sk 21 /J.
.»l.o B} o

T B BB
B A workfile? o

L‘f’fﬂ\?\fﬁ?#’ & %1

L sk o
¢

' V2
~

E) Equation: EQLAGS Workfile: DEMO::Demo'

Estimate - Farecast - Stats - Resids

TR iR

¥.a0
Farecast: M1 _F
7.35 4 Actual LOGM)
Forecast sample: 199301 199604
7.20 Included observstions: 16
Root Mean Squared Error - 0.047530
7.15 4 Mean Absaolute Error 0.036254
Mean Abs. Percent Error 0.511652
¥.10 Theil Inequalty Coefficiert  0.003350
i Bias Proportion 0340661
05 T Yariance Proportion 0.305365
Covariance Proportion 0353472
¥.00 4
B T =) T
L | | | | . Y 1 N 1 VI 3
1992 1994 1995 1096
—M1_F ----- 72 5.E

F |

' F 4 B EZEQLAGSH fe1

| B 7| (Forecast) &2 & &
#’mjﬂ > 3\ e -
T_HLOG(MI1) #-Forecastér & = M1_F ; Forecast standard errors ¢ %
P B8] A5 12
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MILEVEL F{s {887 5|2 % o

E] Equation: EQLAGS Workfile: DEMO::Demot

Estimate Forecast Stats . Resids

1,440
Forecast: M1LEVEL_F
1,400 o Actual: hd
Forecast sample: 199301 199504
1,350 Included obsanations: 16
Foot Mean Squared Eror 59504974
40 Mean Absclute Error 4490928
1 250 4 Mean Abs. Percent Ermor 2.TITE2R
' Theil Inequality Coefficieant 0.024553
1,200 4 Bias Propartion 03433282
¥ “ariance Proportion 0.219570
1,180 Covariance Proportion  0.337047
1,100
1,060 — T
I | 1 L | | VI | A . N | B 1 B ¥
1093 1994 1995 1096

— MILEWEL F --—- 72 5. E

L7 BBILOG(M1)2 3 ¥ i@ g 37 p i
% B 7IM1_F2 MI1_SEz_ 2 ;% i {7 i [ (#- 15' Al S
2+ i # {Quick}>Show{é >+ 4§ P @‘J > Tml f+2*ml _se ml_f-2*ml_se

EViews i £ H
‘i
I’b

log(ml) 5 & B OK -

2 FARRZER AP I L

~Ohjects ko display in a single window

ml_F+2*ml_se ml_F-2*ml_se log{m1)

- a lisk of Graphs

~Enter ane of the Fallawing

- an CObject or Object, iew
- a Series Formula like LOGE or 5+3(-1)
- a list of Series, Groups, and Formulas

[
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-

Cancel
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S F |
St PFEViews & 31— B & # B 5 1952Q1-1996Q42 4 1% group: = 1B & HcA |

5 ml_f+2*ml _se ~ ml f-2*ml se ~ log(ml) o d =% } iF forecast % BRI
1993Q1-1996Q4 » F] gt i 5 L 2k Tyt group 2tk » ® B 5 [ ¢ L ogroup ¥ BLiE
Sample » #sample range pairs® % T_ 1993ql 1996qg4 -

—Sample range pairs {or sample object to copy)—

19931 1996g4

~IF condition (aptional)

| Cancel

KR A (et groupd R E P RNAE o At group ® i 3% View]> Graph B 4 4
Bl : £ % > Graph Options % #& ¥ £ P~Line&Symbol{é £fg T 11T 5| B 740 T

[3 Group: UNTITLED Workfile: DEMO::Demo?

View P‘roc Object Print Name Freeze | | Default | | Options . Position . S.ample Sh
7.30
7.25 4
720+
7154
710+
705+
7.00+
5.95 T T T T T T T T T T T T T T T
| I m | Il [/ | I m " | I [/
1993 1994 1995 1996
—— Wi _F+2*M{_SE
—— Wi _F-2*M1_SE
—— LOGM1)
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E%Graphl”’3 403K E_B)A) o = > Graph Options ¥ # ¢ i¥ B~Error Bar{é f& 2 11 LT
FIBAGAE c BF R ERANMFIZGLAT > Fd RRFREATF BEFLRRF -

[3 Group: UNTITLED Workfile: DEMO::Demo?

ViewProcObject PrintNameFreeze Default w DptionsPositionSampleSh

V.25
7204
7.5

a0 ]

705
700 l
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EQLAGS™ #25% e 7 4p B » B #xEQLAGS ™ #24% % » BHiF [View]> Residual Test->Serial
Correlation LM Test{é > %lag specificationth @ » 4& > 17 LT 7 2.8 % o

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 7.880369 Prob. F(1,1593) 0.0056
Ohs*R-squared 78935212 Prob. Chi-Sguarei) n.o04s

% % & 44 7 ARCH# %_> i #|View]> Residual Test>Heteroskedasticity Tests > 242
¢ i P~ARCH LM Test ¥ & % ff & lag=1 o

Heteroskedasticity Test ARCH

F-statistic 11.21965 Prob. F(1,159) n.oo1o
Ohs*R-squared 1061186 Prob. Chi-Sguarei) 0.0011
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