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File Edit Object Wiew Proc Quick Options Window Help

| Welcome to Eviews

| Path = c:\downloads | DB = none
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Workfile Create '

Workfile structure type Date specification
|Dated - regular frequﬂ Frequency | Arraal :I"llr
Start
End
Irregular Dated and
Fanel workfilesz may be wzl.;lt-.—lmy
made from Unstructured Tail F_ 5 da
workfiles by later Daily -7 daY
specifying date :ani.'r-_:nr Hames (Dpilntezer datey
WF |
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New Object XN
—Tvpe of object

Hame for object
l- ’]Unti tled —‘
Equation
Graph
Group
LogL
Matrix—V¥ector—Caoe:
Model
FPoal
Sample

Series Link
Series Alpha
SSpace
Swystem
Table

Text

Vallap Cancel |

VAR




5. B 542

[ series: M1 Workfile: BASICS\Basics .‘E‘E@
i |Pr0c|0bject|Pr0perﬁes| Print|Name|Freeze| |Default ﬂ Sort|Edit+f—|5m|3|+f—|Label+f-|Wide+f—|1nsDeI|T
SpreadSheet M1
Graph 2 | 3 | 4 | 5 | B |
Descriptive Statistics Last updated: 02/21/97 - 21:18 [=
Tests for Descriptive Stats | Database Series: FM1 - Monthly 1959:1 to 13954 =
Distribution M1(CURR.TRAV.CKS,DEM DEP,OTHER CKABLE DEF)(BILS.SA)
One-Way Tabulation...
139.4000 139.7000 139.7000 140.7000 141.2000
Correlogram... 141.9000 141.0000 1405000 140.4000 140.0000
Unit Root Test... 139.9000 139.8000 139.6000 139.6000 139.6000
BDS Independence Test... 141.3000 141.2000 1409000 140.9000 140.7000
Properties... 141.6000 141.9000 142.1000 142.7000 142.9000
Label 143.5000 143.8000 1441000 144 8000 145.2000
n . T 145.7000 146.0000 146.4000 146.8000 146.6000
1962M07 146.5000 146.6000 146.3000 146.7000 147.3000 147.8000
1963M01 148.3000 145.9000 149.2000 149.7000 150.4000 150.4000
1963M07 151.4000 151.8000 152.0000 1526000 153.6000 153.3000
1964M01 153.7000 154.3000 1545000 1548000 1553000 1556000
1964M07 156.8000 157.8000 158.7000 1592000 160.0000 160.3000
1965M01 160.7000 160.9000 161.5000 162.0000 161.7000 162.2000
1965M07 163.0000 163.7000 164.9000 1660000 166.7000 167.9000
1966001 | 7 T T TV e T T TR = i
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[ series: M1 Workfile: BASICS\Basics M N
View | Prac | Ol:uject| Properties | Print| Mame | Freeze | Sample | Genr | Sheet| Stats | Identl Line | Bar
M1 | | |
Mean 3375911 [«
Median 268.9000
Maximum 794.2000
Minimum 138.9000
Std. Dev. 198.6367
Skewness 0988164
Kurtosis 2.795004

Jarque-Bera 61.19242 .

Probability 0.000000
Sum 125583.9

Sum Sq. Dev. 14638379

Ohservations 372




1 Series: M1 Worlkfile: BASICS\Basics

BN

view | Proc | Objectl Properties | F‘rintl Mame | Freeze | Sample | Genr | Sheetl Stats | Identl Linel Bar |
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Series: M1

Sample 1959
Ob=ervations 372
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[ Series: M1 Workfile: BASICS\Basics _Eglﬁ

Yiew | Proc | Ol:uject| Properties | Print| Mame | Freeze| Sample | Genr | 5heet| Stats | Ident| Line | Bar

Kernel Density (Epanechnikov, h = 121.00)
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[0 series: M1 Workfile: BASICS\Basics QE

View | Proc | Ol:uject| Propertiesl Printl MName | Freezel Sample | Genr | Sheet| Stats | Identl Line| Bar |

Theoretical Quantile-Quantile

MNormal Quantile
(=]
1

_4 T T T T T T
100 200 300 400 500 600 700 @O0

M1




=. Z&MERYEASHh

B EARAE T 2FF P HEABRIK, RBLFIESRTRENG—H R
o, dif it A AR AT KA TR, SESRANRX AR
€%

18, doik AP # AR FARE) . A ST 69 BAT R S AT SR
R, FHREEIRRFEG S A AR AR —.

S KL GDP #9 £ 2




GDP

6,000

5,000

4,000

3,000

2,000

1,000

600 800 1,000




[ Equation: UNTITLED Workfile: C5::Cs) éEl

(view | Proc | Object | (Print [ Name | Freeze | (Estimate | Forecast | Stats | Resids |

Dependent Variable: GOP
Method: Least Squares
Date: 03M17/08 Time: 10:40
Sample: 1947371 199404
Included ohservations: 192

Coefficient Std. Error t-Statistic Fraoh.

MY 4 437806 0.089206 4974774 0.0000

C 1691.3448 35.62690 47.47394 0.0000
R-squared 0928701 Mean dependent var 3034.088
Adjusted R-squared 0823326 3.0.dependentvar 1203.576
5.E. of regression 322 2217 Akaike info criterion 14 39872
3um squared resid 19727093 Schwarz criterion 14 43265
Lag likelinood -1380.277  Hannan-Guinn criter. 14 41246
F-statistic 2474838 Durbin-Watson stat 0.051267

Frob(F-statistic) 0.000000
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Forecast: GDPF
Actual: GDP

Forecast sample: 1946Q1 1999Q4
Adjusted sample: 1946Q1 1995Q1

Included observations: 193

Root Mean Squared Error
Mean Absolute Error
Mean Abs. Percent Error
Theil Inequality Coefficient
Bias Proportion
Variance Proportion
Covariance Proportion

321.1456
266.1391
11.60514
0.049070
0.000046
0.014060
0.985894
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[ Series: GDP Workfile: CS:Cs\ _LE|

[view | Proc | Object | Properties | [Print [Mame | Freeze | (Sample | Genr [Sheet | Graph [Stats [Ident

| Correlogram of GDP

Date: 027108 Time: 11:35 @

Sample: 1946Q1 199004

Included ohservations: 176

Autocorrelation Partial Carrelation AC PAC  (Q-Stat  Prob

LI I— | /| 1 0883 0983 173.00 0.000
[ — g 2 0965 -0.037 34071 0.000
[ E— g 3 0947 -0.025 503.01 0.000
[ — N 4 0928 -0.012 65991 0.000
[ — 1t 5 0.910 -0.005 81153 0.000
(I — N 6 0.891 -0.012 95790 0.000
[ — N 7 0872 -0.019 1095.0 0.000
[ I— N 8 0854 -0010 12348 0.000
LI E— N 9 0835 -0008 13656 0.000
LI I— 1 10 0816 -0.008 14912 0.000
[ E— N 11 0797 -0.011 16119 0.000
[ — N 12 0779 -0.010 47277 0.000
[ — 1t 13 0760 0003 41838.8 0.000
L — ] 14 0743 0011 19455 0.000
[ — 1t 15 0726 0006 20481 0.000
[ — 1t 16 0710 0006 21466 0.000




[ Equation: EQD2 Workfile: CS:Cs\ _AE

(view | Proc | Object | [Print [Name |Freeze | |Estimate | Forecast | Stats | Resids |

Dependent Variahle: GOF

Method: Least Squares

Date: 0217/08 Time: 11:43

Sample (adjusted): 194702 199004
Included ohservations: 175 after adjustments
Caonvergence achieved after 3 iterations

Coefficient Std. Errar t-Statistic Prah.

AR(1) 1.006826 0.000716 1405.697 0.0000
R-squared 0999284 Mean dependentvar 2857163
Adjusted R-squared 0999284 3.D.dependentvar 1073.103
S.E. of regression 2871075  Akaike info criterian 9558118
3um squared resid 1434294  Schwarz criterion 9576202
Log likelinood -835.33583 Hannan-Gwinn criter. 9 565454
Durbin-Watson stat 1.310488
Inverted AR Roots 1.01

Estimated AR process is nonstationary




6,000

Forecast: GDPF

|| Actual: GDP

5,000 Forecast sample: 1946Q1 1990Q4

Adjusted sample: 1947Q2 1990Q4

Included observations: 175

4,000 1

Root Mean Squared Error  540.6654

Mean Absolute Error 467.0191

Mean Abs. Percent Error  14.77617

Theil Inequality Coefficient  0.096962
Bias Proportion 0.743587
Variance Proportion 0.227444
Covariance Proportion  0.028969
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[ Equation: EQ02 Workfile: CS:Cs\

L0e)

view | Proc | Object] (Print [Mame | Freeze | [Estimate [ Forecast | Stats |Resids |

Dependent Yariable: Y

Method: ML - Binary Logit (Quadratic hill climbing)

Date: 0317/08 Time: 11:56
Sample (adjusted); 194601 1970C4

Included chservations: 100 after adjustments
Convergence achieved after & iterations
Covariance matrix computed using second derivatives

Coefficient Std. Error Z-Statistic Frob.
X 11.10861 3220276 34495582 0.0006
C -0.015992 0512708  -0.031191 0.9751
McFadden R-squared 0818166 Mean dependentvar 0.550000
S.0. dependent var 0.500000 S.E. ofregression 0192339
Alkaike info criterion 0.290254 Sum squared resid 3627328
Schwarz criterian 0.342357 Log likelihood =12 51269
Hannan-Cuinn criter. 0.311341 Restr. log likelihood -G8.81388
LR statistic 1126024  Avg. log likelihood -0.125127
Frob{LR statistic) 0.000000
Obs with Dep=0 45  Total obs 100

Ohbs with Dep=1 55
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WAL, &1, BIRF5F

for 1'i=1 to 100
series x=@rnorm
x.line
for 1j=1 to 3000
next

next




WK R




	EViews软件入门培训
	一、EViews基础
	1、简介
	2、窗口
	3、工作文件
	4、对象
	5、视图与过程

	二、描述统计分析与图形
	三、线性回归分析
	四、时间序列分析
	六、ARMA模型的应用
	七、特殊因变量的回归模型
	八、EViews编程功能


