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1.1 BE%iE EViews?

EViews 2#5°4 Econometrics Views, 21T &&5 5 I E 2 —. 1981 4 David Lilien 7 & —
#H 4% MicroTSP (Time Series Processor) 7t TH, =BT RBTHEANLEAT I 8 7 51088 5047
1994 4= QMS (Quantitative Micro Software) Aa|H C4++ W F X MicroTSP #HATEH k1T, )
FEH EViews, ) 7Zi&EMH T Windows #:/E &%, 2010 4 QMS A a4 THS A=WIE! .

SEhr b, TFRATE NIRRT 2R, DhRERHE &G MU, AN R HTRE AR I B S A 00 T LR
B WK EZE TN AHE SPSS. EViews, Stata. SAS. Matlab &, ATt & H M H
AR AEASH, ARSI 2T W BN £ & 1A

(1) TFEATAIS S F AL USRI BN X, & & A -

EViews: B TrWHM, T C++ EF

SPSS: J& TrkyAff, T Java iBF

o Stata: BTmM M, ET CiES

(2) WHEZFFhER & MR E 2 RIGH 2 AL ot FieE, &G R adE.
o Matlab: JBT &M, 5T C++. Java. MATLAB i55

o SAS: ETmEEAM, T CHES

o R: J®mTIFEHA, T C. Fortran. R 1GS

o Python: &I

THEA T 2R 8 B0 i B s 2R A AR I HRE (cross-section data). B 8] 7 5 845 (time
series data) FHIREHE (pannel data). EViews FA4F k& T H AT S AF MicroTSP 1) 32 ZE4FE,
TETH AT T Rl R AT RE M T ia K, IF HAA T e [ 550 04 TR, Ak, EViews
B [FI SCRESE PR AL ERAE A iy 2 ARG 3AE, IRIE ST EATFWIEE M, 222 T TR, {3
A AR R T O T R @ A B B S E6HIE. T T s i, EViews taf LT RIS gmfE
ST BT BT AR SR, AN DR AIE S5 FH 0032 T M A — Bk

Y%7 THS B A Mk: http://www.eviews.com/general/about__us.html
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1.2 Ei¥12f2 Eviews AhE(EiBIE?

(1) i 35 T S P A B A T LASEBLUR B 20 1 EViews Thg
o EERGU AR TRAFSAABITEE] EViews BAIFH
o BUbR + AL IERAERT SO0 A 1 B 2] ST

o EUREMAE ERIC ARG AT R MR R MER SR AL S, X — @R BRI 1 D
/AE

(2) A ] LOE RIS AT A & RIS T EViews J)fg
o IS A AT, MOLIBATRE AT, EH TR RS, SRR FAT R A .

o HEGE MM, BEISITREIE. &6 TERMEAMELRIIES, 8T a4y,
iy HACKS AT AR, W] USRS TF A A e AL B i ie. (fEAE2 EViews 70 Hrififs
ANBE A2 TR

o EViews HAMMN I & MRMSH SR, HHFEEE EViews RSN, & %5 Kb st
B G 5 A IR

(3) EViews /&LAXI % (Object) 77 s Rk T #0E 25 B 005 2R 44
o T MEHE (data), F£H& (table). [ F (graph). J5FE (equation) ZE#ERAE NN % (Object ).

o FTHIIN% (Object) #AFHAE—NTAEXH (workfile) 1,
o FTEXTGHS AT LABEAT EH (copy). Khillli (paste). fRfF (save). HEAr4 (rename) ZF#{E.

1.3 infaI3kEY Eviews EFR#HED?

PER— AT, EViews REFF 2L A 7 RRE A LE AR ST, A F EViews FRAS 71 |
Dife RS —E RSt L. 2010 HLUE, THS ARIIA EViews BAFMRIARMRAL AT
RATHIRFRAN EViews 10 APFTHIZRBIZILL EViews 10 SRCABHATIZAT AR, A # BT RS
Bl AR AT AT AR5 B A N 22 522

2HERRNZ, HEl EViewsl-6 HAH#% Windows 10 #ER %
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AR IEW %% EViews 10, fEH#E 852 THS 2w B 73RS B P ML SR . 5 45
TERJBAASRIUIp S : 384T EViews 10 = miili Help = T AL A B 3 slc iy .

(1) P By 3t

e Object Reference

o Basic Command Reference
o Function Reference

e Matrix Reference

o Programming Reference

e Online Tutorials
(2) pdf B TR

e User Guide L.pdf

e User Guide II.pdf

e Command & Programming Ref.pdf
e Object Reference.pdf

e Eviews Illustrated.pdf

1.4 EHE

FIH EViews BAFHEAT 01 #R1E

EViews B4-HJ5 35

BRI S P A0 R
K S ge it s

e SO A A
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1.5 g

1.5.1 scagskis

AR YRS 75 LR F AR L T A
o Gl T E Eviews 9.0 fJRAS K LA 1
o ARGHEBAF Mathtype 6.0 A [ AL
o SR Office Word/Excel 2010 fA< & LA E
o WNEERHAF chrome 66.0 hA K LA EEG 360 #HoE M W gs 9.5 M M LA E

1.5.2 scagwrs

1.5.3 sciginm)
1.6 EViews #iEAI]

FEMATEIE: £ 11 HMAH T 1980 45 1 TR 2012 55 1 BRI 129 ANFF, x
T quarter &, GDP EWAEMEE (10 12350), PCE ABHHEZH (3£50), Investment $#E
(10 f23£70), Government BUNZCH (10 {23£70) 5577 10 FIEE -

® 1.1 B R s

year quarter GDP PCE Investment Government

1980 Q1 5903 3797 778 1365
1980 Q2 o782 3710 708 1370
1980 Q3 o772 3750 654 1351
1980 Q4 5878 3800 721 1349
1981 Q1 6001 3821 792 1367
2011 Q1 13228 9377 1751 2514
2011 Q2 13272 9393 1778 2508
2011 Q3 13332 9434 1784 2508
2011 Q4 13429 9482 1876 2481

14



® 1.1 B R s

year quarter GDP PCE Investment Government

2012 Q1 13502 9550 1903 2462

AP g ORI W3 1.2 -
F 1.2: BEwE XU

variable label

year GE

quarter =R

GDP BN A SE (10 12370
PCE NERE S (3250
Investment % (10 f2370)

Government BUFZH (10 143D

i EViews 30T ZE Z M A R EE O, — BT EF LA e 4 5 A8 S ISR B Rl e
WHEIEL (FE 1.1 ). Hdh, SHAEXDLE (variables), FTRFEFA (observations), FfE it
} O T RAG S (xlsx) s

A EEE TSR, W LEETR G R 7R A S (xlsx) FAZE] EViews TS (workfile)
. SAEHEER EViews FEILE 1.1 -

N T BRI T IR BAREE, TLL#EAT EViews ARG 00T, SR MESE 4047
R IE 1.2 :

#obith, M EERIE, WTURE 4 A EERENZAE (WA 1.3)

[F, b n] P2 S B A A Sl GDP 5 H AR & (PCE,Investment,Government) 2
[ PIAE G B3R (LB 1.4 ).
—ANEEN TARCEAE AT BV M, v DLsilan T i =] AR A .

GDP = 3, 4+ By PCE + BsInvestment + B,Government + u, (1.1)

15



(G)Group: GROUP_VARS Workfile: MACRO_ECONOMIC:gdp\ S

[View[Proc[ObjectHPrint[Name[Freeze] Default s [Sort[Edit+/—[Smp|+/—[Compare+/—[Transpose+/—
GDP PCE INVESTMENT GOVERNMENT
1980Q1 5903.4 3796.7 778.3 1365.4 A
1980Q2 5782.4 3710.5 708.1 1369.7
1980Q3 5771.7 3750.3 654 .1 1350.8
1980Q4 5878.4 3800.3 720.6 13494
1981Q1 6000.6 3821.1 792.2 1367.3
1981Q2 5952.7 3821.1 754.5 1370.4
1981Q3 6025.0 3836.6 801.3 1367.3
1981Q4 5950.0 3807.6 770.2 1379.9
1982Q1 5852.3 3832.2 690.0 1378.5
1982Q2 5884.0 3845.9 689.4 1386.5
1982Q3 5861.4 38754 681.3 1396.0
1982Q4 5866.0 3946.1 620.7 14201
1983Q1 5938.9 3984.8 642.8 1430.8
1983Q2 6072.4 4063.9 704.8 1443.0
1983Q3 6192.2 4135.7 752.2 1468.0
1983Q4 6320.2 4201.3 831.4 1443.2 v
1984Q1 <« >

L.1: RNEMETE R EEHE

[E3Table: TAB_DESCRIPTIVE Workfile: MACRO_ECONOMIC:gdp\ 1 | = pe.am
[‘View[Proc[ObjectHPrint[Name”Edit+/—[CeIIFmt[Grid+/—[Title[Comments+/—]
A B © D E F

3 YL N AN I A

4 GDP PCE INVESTMENT GOVERNMENT

5 Mean 9637.569 6561.340 1395.501 1984.816

6 Median 9239.300 6204.000 1282.400 1900.500

7 Maximum 13502.40 9550.200 2266.300 2570.300

8 Minimum 5771.700 3710.500 620.7000 1349.400

9 | Std. Dev. 2539.585 1896.230 495.7913 364.6666

10 Skewness 0.048646 0.131772 0.172480 -0.044492

11  Kurtosis 1.593279 1.602691 1.588386 1.948627

12 | Jarque-Bera 10.68727 10.86787 11.35013 5.984003

13 | Probability 0.004778 0.004366 0.003430 0.050187

14 Sum 1243246. 846412.8 180019.6 256041.2

15 | Sum Sq. Dev. 8.26E+08 4 60E+08 31463553 17021666

16 | Observations 129 129 129 129

17 v

18 <« >

1.2: AT R BRI R St v
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[1)Graph: GRAPH_LINE Workfile: MACRO_ECONOMIC:gdp\  — |

[ View [ Proc [ Object H Print [ Name [ Freeze [ Options [ Update H AddText [ Line/Shade [ Remove l Temple

14,000
—— GDP
—— PCE
12,000 |
Investment
—— Government
10,000 |
‘E 8,000 |
wj .
6,000 |
4,000
2,000M
O Ly L e s s e e s s At R s s Lt et Ll s s M B B B B S L
1980 1985 1990 1995 2000 2005 2010
=
1.3: 4 AN JE] P 50 A8 2 22 25 ]
[ETable: TAB_CORRL Workfile: MACRO_ECONOMIC:gdp\ E—E—x
[View[Proc[ObjectHPrint[Name”Edit+/—[CellFmt[Grid+/—[Title[Comments+/—]
Correlation
A B C D E F
1 GDP PCE INVESTMENT GOVERNMENT A
2
3 GDP 1.000000 0.998752 0.937940 0.980474
4 PCE 0.998752 1.000000 0.927905 0.982601
5 INVESTMENT 0.937940 0.927905 1.000000 0.872755
6 GOVERNMENT 0.980474 0.982601 0.872755 1.000000
7
8
9
10 |«

K 1.4: 2R AR REEER
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GDP = 51 + BQPCE + Bﬂnvestment + B4Governmemf +e;

A EViews [aA7HrigfE, USRI RIS S55R LA 1.5 )

[=]Equation: EQ MAIN  Workfile: MACRO_ECONOMIC:gdp\ | = g

\ Viewl Proc | Object H Printl Name \ Freeze H Estimate | Forecast\ Stats \ Resids \

Dependent Variable: GDP
Method: Least Squares

Sample: 1980Q1 2012Q1
Included observations: 129

Variable Coefficient Std. Error t-Statistic Prob.
C 475.3105 110.8464 4.288010 0.0000
PCE 1.079150 0.037971 28.42003 0.0000
INVESTMENT 0.549242 0.055255 9.940147 0.0000
GOVERNMENT 0.662589 0.150795 4.393980 0.0000
R-squared 0.998620 Mean dependent var 9637.569
Adjusted R-squared 0.998587 S.D. dependent var 2539.585
S.E. of regression 95.47272  Akaike info criterion 11.98607
Sum squared resid 1139380. Schwarz criterion 12.07475
Log likelihood -769.1018 Hannan-Quinn criter. 12.02211
F-statistic 30147.81  Durbin-Watson stat 0.086694
Prob(F-statistic) 0.000000

1.5: EWAER S E In(GDP) 8945 5

1.7 EViews SEBIZERIR

FRR PR R, RIS T EViews BT —KFEAEE SHIE S BT I 32 D BRI R,

FISEEERAE RS . FATEEATT LS AT 6 PR
o HEZEYE (data preparing)
o M TAEMF (workfile creating)
o MEXTH (objects generating)
o RN (exploratory analyzing)

o LPEFIHSHT (linear regression analyzing)

18
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o EZHHH (output reporting)

R R A AT (A 2L

1.7.1 #&#i#B (data preparing)

HEREHE (data preparing) J& T A7 HHESR TAE, QIEEHRIEE. EdE. BHERTT . His&REHE
FIEdER, ZEREHHEMCEDLE (variables), FATHACEFEAR (observations). fEHATIER EViews
ST R, FERTHERS — I VO A s R RO BB . TR B AR

o HrEdicE: ARAETTTH T B AAY, B i B RAR B EAR B N IS R A . —
LT, —NERAR R DU N 2N AR R, El TSR EE L (AT B, BoRSE%
L3, Ba A2 m I A LR T ARG 2.

o HUUEIEVE: WCEM BB IR SR ERAMBAR, i ARG B REEE . AR,
M 5 ZE AT B B . MO, TR B S 4R

o BHEEEH: VS ROEEE, EHEUEMB AR LK. BRI ICHIER SIS (R
MFEAR) SYEL R (ATAB]) BEATRAPILE RS .
MG IR R EOR BA R4 %0 (Hadley 2016):

o HHFAFZ R (variables)
o FHTHMCEFEAR (observations)

TG 1 K 2 T LARR O AL BR LR (Cartesian data), $i (1950 1145 4 R 45 1 A2 A% o LT
BRI AR R, RATEACRIEA, Ml mus i AT AR A 71 e b — e e A 75 21

BT ARG (0 HHh 22 ) ] AR 2R 51 B (indexed data), Hl 10 Guit- g5/ My EL£5 44 3R A
FEFEAR SR, K A R R G S AR CfF r o I w55 48 & 7 I 07 50

— VAL BRI R, AR T AR R B 1B, AR 1.3 N

o FFATHEHARE—DMIMEEA (observation), ZrHIM 1980 4 Q1 ZEEF| 2012 4 Q1 &=fF, L
F 129 47 (HEP 129 MR,

o HF—HERFE /T (variable), 7 5)JE year £, quarter Z . GDP [E N A= HE (10 12
ZEJ6). PCE AWM H (FE50). Investment % (10 /43 I5). Government BUFZH (10
1¢371), IH 6 % (WAl 6 NMEE)D.

19



o BUERRMYERL N (ITH =129; 51K =6), SritZhky PR S5 F ks XS Lo

R 1.3 TEMAH R SRR e ER &

year quarter GDP PCE Investment Government

1 1980 Q1 5903 3797 778 1365
2 1980 Q2 5782 3710 708 1370
3 1980 Q3 5772 3750 654 1351
4 1980 Q4 5878 3800 721 1349
) 1981 Q1 6001 3821 792 1367
125 2011 Q1 13228 9377 1751 2514
126 2011 Q2 13272 9393 1778 2508
127 2011 Q3 13332 9434 1784 2508
128 2011 Q4 13429 9482 1876 2481
129 2012 Q1 13502 9550 1903 2462

TS B R AR Z A, TSI =ME (R 1.4 . £ 1.5 M3 1.6 ). EfIHE
TRIEHSEEN, Hh:

o XTE 14 Giraitldh, FAITROIIARRY IS 2 FUFTX R &AT R, TR A
WRIRAEE —HIN LR AT GROREAD) FIEE 3 SIRIEE 4 4] GRORZFRD . BRI AN
(178 =132; 5% =6), GEir it RER S ANRE——XTRL, T A IE I R 51 Fahn 4 it & 2180k

o MFR L5 Guitaith, AP ORZRSWMHAR G, BRE 1 5125, Hbsl#
KPR AR, W GDP_Q1GDP_Q2GDP_ Q3 F/rE WA= £l GDP 43l Q1~Q4 %
FERIR o AR, BLIFEAS (4 1980 4F Q1 1) R HHIZITR 1. BN MARRNLEL N (17
0 =33; 5% =17), GuitGMAYE A ANRE—— XRS5 FEhs A R B

o XTE 1.6 : HEANMEEERE THRMRIIBEIHA. Hrh, AR EELTED
FolfEbrz —, HIESE 3 51 (variable); MEIHEN A HIMESE 4 5] (value) . EIER{E L
FUBIS MIMAEAR R S d88r (55 1 IR0 year FIZE 2 Ff) quarter) 58RI 48ts (55 3 M0
variable) A feEWER . ZEARRLEE N (178 =516; 1% =4), FiTZ5MAELE AR
— X R, AR R G bR A e B .
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R L4 BT R SR ORREEER D

year variable Q1 Q2 Q3 Q4
1 1980 GDP 5903 5782 5772 5878
2 1980 PCE 3797 3710 3750 3800
3 1980 Investment 778 708 654 721
4 1980 Government 1365 1370 1351 1349
5 1981 GDP 6001 5953 6025 5950
125 2011 GDP 13228 13272 13332 13429
126 2011 PCE 9377 9393 9434 9482
127 2011 Investment 1751 1778 1784 1876
128 2011 Government 2514 2508 2508 2481
129 2012 GDP 13502
130 2012 PCE 9550
131 2012 Investment 1903
132 2012 Government 2462

® L5 BMAGER AR ORREEER 2)

year GDP_Q1 GDP_Q2 GDP_Q3 GDP_Q4 Government_ Q3 Government_ Q4
1 1980 5903 5782 5772 5878 1351 1349
2 1981 6001 5953 6025 5950 1367 1380
3 1982 5852 5884 5861 5866 1396 1420
4 1983 5939 6072 6192 6320 1468 1443
5 1984 6443 6554 6618 6672 1500 1532
29 2008 13267 13310 13187 12884 2511 2520
30 2009 12663 12641 12694 12814 2554 2548
31 2010 12938 13058 13140 13216 2570 2552
32 2011 13228 13272 13332 13429 2508 2481
33 2012 13502
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R 1.6: ZMAH R AR CEREEHEER 3D

year quarter variable value
1 1980 Q1 GDP 5903
2 1980 Q2 GDP 5782
3 1980 Q3 GDP 5772
4 1980 Q4 GDP 5878
5 1981 Q1 GDP 6001
6 1981 Q2 GDP 5953
510 2010 Q3 Government 2570
511 2010 Q4 Government 2552
512 2011 Q1 Government 2514
513 2011 Q2 Government 2508
514 2011 Q3 Government 2508
515 2011 Q4 Government 2481
516 2012 Q1 Government 2462

{7 B b i S5 A «

o —IAVEREHER (WK 1.3 ) WTIEZES AL EViews fI TAEXMF (workfile) 1, 5 LW

P TSR R BT 4

o —FEREMEIEL (WFE 1.4 F 1.5 I 1.6 ) —AREZES AT EViews TAEXXH (workfile)

e CEM™ g, SARER)E R E s,

1.7.2 82T (workfile creating)

TAESCA (workfile) 2 EViews FrA#AESERE) KRB, BIEERE <1 101287 Hh L& Pt R
(objects) TEXBHAFEIXA “ R4 B TAEXMF (workfile) IR EEERE IR RA GRRIIARE . W [a] 7
IR HREEE) RARR, —RETFERATRE CHRB AT IHEEBE0.

1.7.2.1 Bzh EViews 0¥

fEANIRIE R GTH, KB EViews 2R,

22
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W EViews w - o X

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

" ]Command Capture

T

(EI=0=

1.6: EViews 10 #f45tH

Horp Ao B oL an T
o PR TSR EViews (RS HAREEE, JHEHIE LURE.

o SRR SERR TRV L IR ThRER) 20 10 10 DRI, YRR S R S T2 AN E] Y
TR, BRI IR

o AR HP AR B A A A Eviews @44, JHZRIERPIITZG 2.
o TAEXEH: BRAEERERITIFIS 78 HAE TAEX A RS,

o WREF: Eviews L& HFRARIREES, WAERIA 735 : EEME. BARHE. 25780 FEHER 2
A AR SO

1.7.2.2 eI EXH (workfile)

N EViews G 5 —4F TAE R MG B 80N R A 1 TAE X (workfile) FH4h. RA BT
PWNIEH TAESCE, EViews A oVFH P N T a7 508 b 2L
EViews TAEXH (workfile) [F6%: 7 ZIRFH LA H:

(1) TAESCHEZE/I2EARD (workfile structure type), — BB FEEH BE . B 18]35 506 . AR AL
P = PP
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o XPTHIEESE, W ARSI R /AEH A (Unstructured/Undated)
o NPT A B, AT LA FAA AN H IR (Data-regular frequency)
o XTI, LR (Balanced Panel)
(2) HHEK G IR (data specification), R4 £ S8 1 A ]
o XTI ESE, FEWEMMFEALL (observations)
o XFTEIFAEAE, FTEXKEHIEME (frequency) A IR (start date Al end date)
o XFFIMREE, TEREEWME (frequency). ARSI (start date F1 end date) FIELIH 5

Je¥ (number of cross sections)

(3) LA Hdn 4 (workfile names), M HAE—ANTAECH: Fal I B EZ AN HMTES . ARG
MrAESS T L BEAE T (page), FF AT LN 7 TUBE T iy 44 LAE X 43

(4) AR Aot AL (path), AT BLRE A7 UAE R IR A ) B A ST R B

BEVR S B6 T 7 I 75 IR U R F8 25 i TR e A0 80t BRATTRs A 8 — A AR SCF (workfile) Fl—A
T (page), HAMADERE (WK 1.7 fiE 1.8 ):

(1) Ja3h EViews %A H# 8 workfile - fE32 8 KR sl = File= New= Workfile - % T.
VESCAF IR (workfile structure type) - midri AN HHIA (Data-regular frequency)

(2) WEBIEKEIGHIER A (data specification) - BWEEIENZE (frequency): ik FFE
(Quarterly) - BB (start date): FLHIA 1980/1 - WELEHIH] (end date): FTHiA
2012/1

(3) WEIT/ECH 4 (workfile names) - WF: F L#i A\ macro_economic (ZEIXA4) -
page: F LHIN gdp CEWArH)

(4) ERRBLE, BRI, IR E A L.

o = piify Ok

o UL AT LR B O B AT TAESCIFLE -

o {RAELAE AR E A AE (40 D:\econometrics\eviews\macro_economic.wfl).

— TNk 1 (PSERAE): ETAESFLE T, FIRHZE A Ctrl+S = AN = 5
BTN
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— J5iE 2 GERARAE) : FETAECILE T, mdi@ i) Save = HFAMBRIRHIE =

e RN

W2 FViews - O X
File| Edit Object View Proc Quick Options Add-ins Window Help
9 New > e Workfile... Ctrl+N ax
Open 4 Database...
Save Ctrl+S Program
Save As... Text File
Snapshot...
Close
Import 4 Workfile Create x
Export 4
. Workfile structure type Date specification
Print Ctrl+P = QUERY ~ Multi-year
Print Setup... Dated - regular frequency requency: e Annual
Semi-annual
Run... F10 TEEy
: Irregular Dated and Panel
2 workfiles may be made from Start date:  1980/1 e Il;ll_onth!tyl’/“
Unstructured workfiles by later \ imonthly
e Y End date:  2012/1 (@) Fortnightly
Unstructured / Undated specifying date and/or other .
nstructured / Undate e G Ten-day (Trimonthly)
Dated - regular frequency Weekly
Balanced Panel Daily - 5 day week
Daily - 7 day week
) . Daily - custom week
Workfile names (optional) Intraday
WF: macro_economic e Integer date
Page: gdp e
e
o

1.7.2.3 SA#iR

K 1.7 QU2 5F S i A SO

LB TAESCHEBL S, AT A4 2t . S AN B AT AR =F-

(D 501 @ REEEIZ A Gmport) Hik

o HIEFA (import) FMEEEE (BN D, SCRFISMEREEE SO B HE: RIS excel (B
NH R s, xlsx); SCARSCHE text (BOMHHII.txt .csv. .dat); HARSCHE -
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1‘\'iEViews - [Workfile: MACRO_ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command

DCommand \DCapture ‘
[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 1980Q1 2012Q1 -- 129 obs Filter: *
Sample: 1980Q1 2012Q1 -- 129 obs Order: Name
BC

@ resid

<>\ gdp / New Page

Path = d:\\econometrics\eviews DR = none WF = macro economic

1.8: WA =B TAR ST AL o
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o M EViews #ffE L (fetch) Hidls CBOH D
o HABTTHBIA -

(2) J5a 2 LA T T Lim A S CRERD
o FLA MmN (ERHRPD

o SHIKEIEEE, M ERAE RSB D) REAC /MR R IR IOk Gt st is 20—
ZOR,  MERERED

(3) 7 3: fEMAEHT, i EViews A4S CBAER, shibdnTingid)

B SEIGE R B R 2 B R 2], FATTRIOT 30 1, B AN MBI R SMR R B (xlsx)
S, BRI AR

(1) ISR E M SO (LB 1.9 D
o TEEH AKX : = File = Import = Import from file ...

o IERFEARMBIE M kBECMEIE d:/econometrics/eviews/macro_economic.xlsx (AR
SCAHAST BT D

(2) WEHIE TG A R 2 IE, EATFHBERHECASE, WA 1.10 ).
o step 1 of 4: B IFHHIALCHE L

o step 2 of 4: WCEIFAAIAALE A AT HLHE 1 ]

o step 3 of 4: WEIFHHIANSAEANZEHE 15 ]

o step 4 of 4: WEIFHIANFATIIE. I, Hn 455

o SERFA: Rl finish

(3) MBI E LN, PGB . TS T

o WHATHIFER T GMdp

(4o BEHHEZTEHSA, UHNFEAEE 2T LK 1.11 ),

o EPEAANFEARRE. TAECHME . 8 CTRL 8, B/ BIKUCR Tk Faf §gdp.
@pce\ binvestment . Egovernment
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o FNEAX R ETAESCIFRIEE X (FTIRIRFARY) L

— mEfiE = &% Open = #EFF as Group

— 4351k fr 4 40 LEUNTITLED

o BRHXGIRAF . ARG HAXN REIUNTITLED & F

— s AP Name

— MINf 4 group_vars CENAT4)

— M Ok

o BEMNG., HEIEHME T, WhHEE LKL N4 ZE6lgroup vars

1"iEVews - [Workfile: MACRO_ECONOMIC - (d:\econometrics\eviews\macro_economic.wfl)] - O X
Edit Object View Proc Quick Options Add-ins Window Help = x
Con New 4 ax

Open 4
Save Ctrl+S
@ Save As...
@ Snapshot... aze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Ral Close obs Filter: *
Sal obs Order: Name
we  Import @ »  Import from file... €
wre  Export > Table from file...

Print Ctrl+P Matrix from file...

Print Setup... Fetch from DB...

Run... F10 TSD File Import...

Exit DRI Basic Economics Database...

gdp /[ New Page

Path = d:\econometrics\eviews

K 1.9: SASMER xlsx BECfF 1. 383

28

DR = none  WF = macro economic



Excel Read - Step 1 of 4

Cell Range

® Predefined range

Sheet1

O Custom range

Sheet1!$A$1:$E$130

Excel Read - Step 2 of 4

oeason
1980-03-01 |
1980-06-01/
1980-09-01 |
1980-12-01|
1981-03-01 |
1981-06-01
1981-09-01
1981-12-01
1982-03-01
1982-06-01
1982-09-01
1982-12-01 |
1983-03-01
1983-06-01

Column headers

Header lines:

Header type: Names only

Clear Edited Row Info

[JRead st

Excel Read - Step 3 of 4

Start ce

End cell:

Sheet1

o SAST

$E$130

Row information:

After selecting a row in the preview, select a
header type or enter a customer attribute

name.

Type: Name

Description
Season

[Skip Row]

—  Textrepresenting NA Column info
| ‘ ‘ Click in preview to select column for editing
Name: 'Season
Description:
1 Data type: Date v
[JRead
Excel Read - Step 4 of 4 @
A
Import method Structure of the Data to be Imported
Dated read v Basic structure
Dated - specified by date series Vv Frequency: Quarterly
Import options
Identifier series
Rename Series
Date series: season
Frequency Conversion v
SEASON GDP BCE INVESTMENT | GOVERNMENT
1980Q1 1980M03 5903. 4 3796. 7| 778.3 1365. 4 A -
1980Q2 1980M06 5782. 4 3710. 5| 708. 1 1369. 7| . =
1980Q3 1980M09 5771. 7| 3750. 3 654. 1 1350. §| T i(N) > FEPL
1980Q4 1980M12 5878. 4 3800. 3| 720. 6| 1349. 4
198101 1981M03 6000. 6 3821. 1 792. 2 1367. 3|
1981Q2 1981M06 5952. 7| 3821. 1 754.5 1370. 4
1981Q3 1981M09 6025. 0| 3836. 6| 801.3 1367. 3|
1981Q4 1981M12 5950. 0 3807. 6| 770. 2 1379. 9
198201 1982M03 5852. 3 3832. 2 690. 0| 1378. 5|
1982Q2 1982M06 5884. (| 3845. 9 689. 4 1386. 5| N L
1982Q3 1982M09 5861. 4 3875. 4 681.3 1396. 0) EVi
198204 1982M12 5866. 0| 3946. 1 620. 7 1420. 1 v lews
‘\D Link imported series and alpha object(s) to external
Cancel <Back Next> Finish __ M

1.10: SASMN xlsx Hdic 2. 5|1
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1"iEViews - [Workfile: MACRO_ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help = x
Command ax

A
v
DCommand \DCapture ‘
[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 1980Q1 2012Q1 -- 129 obs Filter: *
Sample: 1980Q1 2012Q1 -- 129 obs Order: Name
@cd Open B® » asGroup © QbjgchName x
%]
=] gosernment o Preview F9 as Equation... Name to identify object

) 300 ch imum,

@group_vars Copy Ctrl+C as Factor... = @ 16 o1 fover recommended
zinvestment (1) Copy Spedial... as VAR... _ ] _
2 E.)ecseld Paste Ctrl+V . System... Display name for labeling tables and graphs (optional)

Paste Special... as Multiple series

Fetch from DB... Cancel

Update... Ctrl+F5

Store to DB...

< >\ gdp / New Page

Export to file..,
Manage Links

Rename...
Delete

@Gromﬁ: GROUP_VARS Workfile: MACRO_ECONOMIC:gdp\ — | (=

[View[ Proc [ Object H Print[ Name[ Freeze] Default

1980Q1
1980Q2
1980Q3
1980Q4
1981Q1
1981Q2
1981Q3
1981Q4
1982Q1
1982Q2
1982Q3
1982Q4
1983Q1

<

GDP @

5903.4
5782.4
5771.7
5878.4
6000.6
5952.7
6025.0
5950.0
5852.3
5884.0
5861.4
5866.0

L X |

s [ Sort [ Edit+/- [ Smpl+/- [ Compare+/-|Tra

PCE INVESTMENT GOVERNMENT

3796.7
3710.5
3750.3
3800.3
38211
38211
3836.6
3807.6
3832.2
3845.9
3875.4
3946.1

1.11: SN xlsx FedE ok 3: fdr
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778.3
708.1
654.1
720.6
792.2
754.5
801.3
770.2
690.0
689.4
681.3
620.7

1365.4
1369.7
1350.8
1349.4
1367.3
1370.4
1367.3
1379.9
1378.5
1386.5
1396.0
1420.1

A




1.7.3 #3:&%5 (objects generating)

BESR EViews s& A4 (Object) 77 dORBEATIRAES R ARG BALEY, I APA K EViews #/Ed 2
JUPH 2 “NEL L E TIRIE”, KRR R 2 EViews X4 (object). {652, EViews
YE T A {5 BHAFTAEXN R (object) H. [N, #iEXf R (objects generating) & — &% EViews
R R R

o FEHEDHTERAEIAITHIIGE N, SR RAC S, WRR (table) « EA (graph) e

(equation) %,

o WHME, WRESFETIENNRES—DHRER, WMNTTHE (equation) X G rhHHAEE] &
. (beta) X5 BEET X BEMFHIXR (series) AR In(X) 751 (series) X4

1.7.3.1 EViews %% (object) B “25ig"

%IF EViews #]%%, REVLERGH TR EViews % (object) #AMILES, Hrph, JoHFHEERE
AL N ) O TR g #H T S ) EViews M4

% 1.7 ¥ EViews Xt %4113 K& 1481

star icon name__emgme_ chn role

4% Alpha FREF Tk & F R AR
GRIESY;

4% (B] Coef  H# (HE  FRITHE (Equation) BLRSE
A (System) 1541

5* = Equation/; #£ FoRITREBIE T A BT

5* o) Graph HEJ¥ EZNSYIA TS

5* (6] Group #H ToRFPH N R (B4 Series/

Alpha &) B—MMEG K

4 Matrix [ FORFERE (Z4EHH)

4% ] Scalar bR FonbrE (HE— )

5* A Series 73 (HH  FoREFEFHIARR, HITRTHEN
A LAl

5* i Table A% FORFAM 45 R

3] A H AL B R Object View And Procedure Reference
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star icon

4* 18] Vector Flis (B FonBUERMI A&
fED

name__emgme__chn role

HAl 2 AKHEH G TRIRB P RAEME TS EViews Xt R 4.
#* 1.8 HAAKHE M EViews X R 13 [

star icon name_ engame_ chn  role
(El Factor ¥ FoRHE TR
(£ Logl  Xf#uflsk o Bk 7 Hras R
(] Model %! FORBALITRR AT AL
3* (B Pool  #uiEit FORHACEARE ([F]I 5 i (8] Ak
HIT)
@ Rowvectdr it Tt (—4¥e)
3* e Sample FEA TR ML A (4 & A
El Spool X4t FZNECE- U THERUE SRS
Sspace WERA  RACRET B Hras R
7 [T
String FFFH FophE R R RIA X (AR T 75
R H)
Svector [ & RORFIF R 2RI )
CFAFERD
2% Sym  XEREERE RO RREERE
Sl System ZR%i LG TR RS (5 Model 26
feL, AHANGE S TR 573 HT)
Text A FOMER ARG R
[ Userobj HEXX  HTHFHTERERXNR
%
2* [mar Valmap {i B5f TR KRR, P F RN R
(Series/Alpha) FIEIR T FR%E
Var FEEE FRoREEE RHANR ZE IR S
| GIERE S
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EFEMATRBEFERIZGIh, AT LA FX L HE W EViews X2 HES (ZFT 1.6 Ttk
HEEE, PIRE 1.12):

(1) F3 (Series) Xf%: MIGDP. MIPCE. MGovernment. Minvestment. -
(2) 41 (Group) *t%: [Blgroup_vars

(3) ##% (Table) Xf%. MEEtab descriptive. [Etab corrl

(4) B} (Graph) %%: [lilgraph_line

(5) 778 (Equation) %% [Eleq gdp

(6) RGMREX G (—H@ETAEH, e Az 50:

o PSRRI R BN R B (Coed) WR: [BIC

o FHRZEIRIENA T R Z 75 (Series) KR Miresid

[ ]Workfile: MACRO_ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)‘ = H (=] ‘“

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 1980Q1 2012Q1 -- 129 obs Filter: *
Sample: 1980Q1 2012Q1 -- 129 obs Order: Name
Bc
=eq_main
©gdp
@ government
@ graph_line
= group_vars
@investment
“pce
@resid
= tab_corrl
tab_descriptive

<>\ gdp / New Page

1.12: PuEEH F ) EViews X% — %

1.7.3.2 EViews $reEARRISIGISER

4R E B T RG], AR EViews BE R EASEEAEREN R, EABT N TIEE
SR 5 BB L RS B Bo XL H WL AR RAIE 5T 7T AKID LA A

i, BRGNS F—ANEAEN EViews 0 HTHRE, #4 B ERETIN S
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o [BEAFRRESHHERAE, REEER—AN TR REL

RN B, 2 E AR ETE Rl
BRI KRBT, 2B R — AN x R,

BRI IE 5, 2 B R — AR R R,

B, TEVERGH R ARV TR, ARG BT M TARREAT R 5.
(1) ETRe fERlE, BERARBNR.

o EUIRERUTN GORBONE N, SRR O, HET G — A8 7SI T8 RS I Sy
B FaigiE—Ar e, TSSO B AU G TS HOA R Y s RO

o B, FEMAVKEZGIF, SN Excel i), HATATREIE THEZERIMNGIN—A T8I0 R
(series) Bf A #%# trend RIAFEFEARMIAEMA 1.2 , HPhAE trend HWEUEN trend €
{0,1,2,+-,128} o PINIEBIER xlsx hIHEA ZEHE, TEFI74E DTS G trend
(g LI H O ED

(2) WA AT, ERH 4
o WHKANZEH AR SHES Log O EIHALHM 1/X: 20 A0 W FEREIEH x(-1);
o B, EMAETREREGI T, £FN Excel BHf/GE, WRREHFEMHANKMLENEFLE

log(GDP) A= RBFEAR HB A 1.2 BH THAMEH M. Bt EiEd AR
In_gdp = log(gdp), M= E—EFESIx Gbdlog gdp (BEAFLIECOKE)

(3) RO AAAEN RITE D B A5 S, A RUET &
o WG BIREUBE AN SEEURAHR 2 R R B $RHy 2 Wy 2 T,

o BN, EMATERREFEGIT, Ty 7SS R A IR AS | AR 5 1.2 i % BURFSCH 7
SR, HH T AR A 5 FlEleqgdp Hh i R B

T RKE A5 Eviews X% (g 1.13 ) 60 T4E, BT LLE T SE SR STl :
(D X RAIES] S5
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o KA T = Object = New object...

o EPFIFBEX G

o TENIEFNREA: HIEHE (Type of object) 1LE#
o TIHNTG: WAKE (Name for object) fiiA

o SRR s OK

(2) xS HE B T

(3) AR o O &4 R

THWEEREME T R EZEH, FifalE— AN FoIx %R (series) B 8] #2 % trend (HUH N
trend € {0,1,2,---,128}) HEALIE (WK 1.13 ).

(1) $TFFX R A5 S . £ T/EME T

o WIS THHAE, = Object = New object...

(2) PRI EXR. M RAET FRET:

o FEhEFEXT AR HIEHE (Type of object) #%#% Series
o AR : XAKE (Name for object) ¥iA trend
o SEHUERE: i OK

(3) BRIGREN GBI BTN GIE T

o SEHAEFH Edit+/-

o M HICHK

o FEHEGERESE

o DRAFGRIEARIE, IZSEAIGEA A Cirl4-S
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1‘\'iEViews - [Workfile: MACRO_ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)]

P—‘

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

Command

DComman

0
Range: 19
Sample: 19
Bc

=gdp

@ governmer
ginvestment |
“pce

@resid

strend @

<>\gdp/\J

New Object... e
Generate Series...
Fetch from DB...
Update selected...
Store selected to DB...

Manage Links & Formulae...

New Object

Type of object

Series

Equation

Factor

Graph

Group

LogL
Matrix-Vector-Coef
Model

Pool

Sample

Scalar ﬁ

Series Link
Series Alpha
Spool
SSpace
String
SVector
System
Table

Text
ValMap
VAR

UserObj

Ctrl+F5

[ Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Filter: *
Order: Name

Name for object

trend| (4]

o e

Cancel

b/iew[ Proc [ Object[ Properties H Print[ Name[ Freeze] Default

~ 1980Q3

19801 [ 0
1980Q2
1980Q4
1981Q1
1981Q2
1981Q3
1981Q4
1982Q1
1982Q2
1982Q3
1982Q4 <«

O OWOoO~NOOTEOWON -

RN

KSeries: TREND Workfile: MACRO ECONOMIC::gdp\

v [Sort |E

K& 1.13: % H Eviews X & 1038 0 2818 4E
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1.7.4 FFEHESHR (exploratory analyzing)

REME T (exploratory analyzing) Je i BIG i 2% FE A S BRI 72 1) REBEAT IR B A 73 Mo 0 i 1)
— B G AN S AR IE . PO A WORME . WRME ARrEZE . IESYE. WP, WAL, BEE
JESE . TREME T — B LAE AL EE AT AL (data visualization) 77 2 EPIEHEFE, EE L@ R
¥ (table) BiEE (graph) MIEAXEIIAR R BIFRME. B#HA. FXR.

1.7.4.1 ERFTREH—RIERT

WHRRBE A MidtEgihaR. MR REERS.
o ZFRAR LB H AR ORI E B K/ TE B SR RS
o JEURHCHE AT LA IE T A SRR A%
o IERRMG WA IS R IR

o REEMINTERAE, LR AT LS BIRE KRR . B, A Hree A Rl EA Mk R B
Rt BEAS B B ARG -

HRAREEERARE: LERE dine). #iAK (dot). AIRE (bar). BUSKE (scatter). LA
(boxplot) %, EEAMALRIREET—UUEEHIER, FHEMBERVLERNFEE!. ik, &FE5E
FIERERENEE, MEPFEIET., B2/ DERS R BRI E R .

B it 75 BB R S AR B B RoR 2 AR BN E BRI 2 /MR 7 L
Y& ST LA Ta) L T H Bl 7 R L2

RIEAF B8 Hbr, BAREIBER SN EmE (LR 1.9 -

o srMTEE L (Data Comparison) B, FIEFEIEHHFE (Circular Area Chart). #7126 (Line
Chart). HRE (Column Chart). #R-#2kE (Line Chart). A% 5 HRE (Variable Width
Column Chart). ®#M k& (Table with Embedded Charts). #JIR-2 K (Bar Chart). &
R-AEIRE (Column Chart) 25 %

o T EEERI R (Data Composition) I, TIEFEGHZE (Pie Chart). A8 (Waterfall Chart).
Bt Z ZH K E (Components of Components). HEA% 2 ELHARE (Stacked 100% column
chart). HERRAIRE (Stacked Column Chart). HERR H 7 ELIHIFA ] (Stacked 100% Area Chart).
HeRR AR A (Stacked Area Chart) Z5&|JE
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o M2 (Data Distribution) i, AIikFHMRE T Kl (Column Histogram). £tk E 7 K
(Line Histogram). #s& (Scatter Chart) &

o JPHTEHEICR (Data Relationship) i, A&+ 3D A& (3D Area Chart). #& (Scatter
Chart). J@if1E (Bubble chart) % ElJE

® 1.9 PRRAE LA B e #%

purposieon name characters

. & . e\ .
# (EENTEA I 311 Ee Ase-> I 33
£ (Circular Area B2 -> JE IR
tt Chart)

L3

Mz // ~ . A " Mz
# #14: & (Line IS 1) L - > I S
¥ Chart) B Z-> S I 3
t

L5

g 11 FORE (Column WU Lbde> WKL
1 Chart) 8-> sy HEgb

t

"

# PAR-VT 26 (Line BRI EoA-> B %K
£ Chart) BUb-> rHEZ

ke

L3

# AN FEREAR R o H I EL B> AN
I (Variable Width HAEMAZE->

kb Column Chart)

L5
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® 1.9 REAE LB T i

id purposeon name characters

6 % KA E (Table K HMLE-> A%
£/ with Embedded HAE A2 E->
tb Charts) L E2
L5

7T % BIR-KTEE (Bar  ZKHILE-> A%
i Chart) HAE - MRE-> oW
=4 wb-> RHBZ
L3

s g 2l Hedk- Kk S H s> 4%
P (Column Chart) HAE—ME-> i
5d B> K HED
L5%

1 % E DI (Pie R TG AR A -> 1]
I Chart) B LA L
4]
D%

2 % : B (Waterfall  HISCERTPEL > 2
I Chart) FEURE) S B 22 A it
¥
EE -

3 % _=EE AL ZEMRE R - £
e (Components of JEIRF R H 4 LAy
| Components) 5%
F
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® 1.9 REAE LB T i

id purposeon name characters

4 HiHHH HERRE Jr LUAIRE MR N AR A - > )
1 (Stacked 100% WIED-> AR B
¥ column chart) A B AE R 22
i

5 % LD HERR AR P FaRAT E A> f
e (Stacked Column  HHb-> SOy
4 Chart) Z ] (R 450 72 5
159

6 W T - HERTT AP OIS MO A > B
e (Stacked 100% W Z-> RO ELY
¥ Area Chart) ZA]FRIAHS 22
159

7 oM LT ek T FIR AT IS >
1 (Stacked Area W Z-> A0Sy
) Chart) Z )4 0] 72
159

1 % IR E T B — AR A->
i (Column I b
an Histogram)
A

B S WRET (Line  — MERIH-> B
e Histogram) €2
éj\
At
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® 1.9 REAE LB T i

id purposeon name characters
3 M B B (Scatter PRANAL R AT
¥ Chart)
9y
A
P
1 % 3D [mARE (3D —ANR (A o AT
i Area Chart)
xK
#
2 s Bl (Scatter PRANAZ B[R] (1) 5K -
i Chart)
P
#
3 7K (Bubble AR EA )R R
¥ chart)
K
#

1.7.4.2 EViews BRI IASE

EViews PF RAE rTHAL, KB H R fER B IriRfENTE. ZXHEWE: RETIILN
2SN E AR FE B ST B A (BIInP) E ARG Ay BGE 5 20 Hra)s AR)E . ARIEHTER, 3R

RS RGN R, MRYE R 2T R I AT B M 58 3

HREAMAAR, EViews BAFRM T EEREIETHMLTAEN (W% 1.10), 5 EidEFiERF
M — BRI — 2, FEGEHEBETZEHH I, ZRBIERE EENM L AR, i d. &

s, XA - %
EViews # i B AT AL (B A B FE L 4 -
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(D EFZEHE (BFEFZE. BURDA. FEARXEZE)

o —BORIERE TAE A (Group) X REUFF (Series) X4
(2) WEHETERA GREHAREREE, as b ERR TR
o WREISEFABHIROAR, KB TREERRmSAZER

o EViews &5 E M EIEAHE: U (Pie). AEFARE (XY Bar). #JEKE (Area Band).
Kl (Dot Plot). £T/% & (Spike). —4EMAE (XY Area). =K (High-Low). #&E (Mixed).
Z=7 [ (Seasonal Graph). #4£& (XY Line). %K (Distribution). MK (Area). EiEE
(Bubble Plot). #siEl (Scatter). &EKE (Bar). ®ZE (Error Plot). ZEl (line & Symbol).
£ (Boxplot). 1EZE (Quantile-Quantile) 5%

(3) wE KA

o WEREEMHE. R UES
o WE KR, RIS
o WEEY

o WEEBER

o WETH

(4) frAr sl BT 5

R EA VAT

o DRAFBA Y SCA B e

o SHAHAMEX Cpng/.jpg/.pdf/--)
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% 1.10: EViews KT HA6 Fonti

id name_ engame__ deon mark
1 line & KA KIS, B85 1 AFFIRL,
Sym- HlE S %
bol
1 line & £: KIS, B 4 PFFIE,
Sym- Kl S %
bol
9 Bar &% EMARER, KTFEH, 05 1
& BRI, Bl
2 Bar ST Wmmﬂ BHNHER, BEHAY, 851
z SRR S, $l
2 Bar 4% kel LINEER, RHAW, G5
L FRAUGTR, Fl
3 Spike 417 KIBERA, B8 1 AFFIAG,
7 Kl s />
4 Area R FUEBEZTH, G5 1 NFHINE,
0 Bl %
4 Area R S LB LT, G5 4 NFIINE,
& Kl %
5 Area M KIEHER, G5 2 MFIINL,
Band [ Kl %
/W"&
6 Mixed W& oA EMEPEE, 5L PFINE,
) HlE %
7 Dot o FIHAEFA, B 1 AFIIE,
Plot Bl %
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% 1.10: EViews EJE T EA Mol

id name_ engame__ deon mark
8 FError RE 11 FOEEZER, A8 2 NFIIXNE,
Plot & B >
8 FError i®% FIBMEE S, A8 3 AT L,
Plot K ol b
9 High- e RIBEMERR, B85 2 1MF7
Low & g (i sARA), B S
b
9 High- EK RUBEMNERR, G5 3 NFH
Low K & M. Bt &R,
B >
10 Scatter #E HUABRXR, G5 2 M S,
K Bl A%
s
Yaaard
Varavars
10 Scatter #iE £ LS RUWBERR, BEZINTFINGE,
K B A%
11 Bubble iy Aggj RIBERR, B 3 NMFINE,
Plot K s mm %
12 XY Az FIEIETEEE, A5 2 NFA
Line K %, BIESRL
13 XY 4 R 2D BRI, GEANFIIR
Area [IAEA %, Wik sRE
&
14 XY NEE :llj RIHER, BEHEE, B85
Bar oAk FTAFIIR G, g ol
R
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% 1.10: EViews EJE T EA Mol

id name_ engame__ deon mark
5P mE 009 EIHARRER, B8 1 A
X5, Bl b
16 Distributi@f/¥ ;:JL‘ KIMHAR = E, BETR, A
& 1 MNFAIN S, Bl sz (B3)
D)
Quantile WE 1 ANPAI G, BE SR %
-y
18 Boxplot %%k KIEAR RS, BEETFA
X5, BiEnse
19 Seasonal Z=7§ RIWBIEEA LR, BF 1 NFA
Graph K R, BEARE, pHBED (E
[ — A A AN R Epy B AR
19 Seasonal Z= RIWBIEEIA LR, BF 1 NFA

=
Graph

WR, MRS, B (fE
A AR 4 R

1.7.4.3 EViews Figrilfh: MidiEait o rRa0SIHE

NHCEAA EViews SR, 0 2 WEGT A R BT T 2R RYE I %A A AR AT Bl
FHGE T EViews BRI REA AR DB AR . LiefRE Tk, EREETHL, W
(¥ ] 2 S A B O R AR B AT M (1A QAR P, B W] AR b — e =, 10 EA B BAZR b HE T ) 2 W6 50
2 P 2 SRR R A xR

B, WEMEHFRKBEZEG ) FEAS (GDP EHRNAF=RE (10 1438) PCE AYIETRSZH (£
J6)~ Investment ¥ # (10 123E76). Government BUFFSZH (10 123E70)) #HATREARF R MES 47,
R FIEM (table) MR MMMRMESTT0TER. RE, FRHE (table) SRR FER S 5

BT RSB, BEERRANTY, SKBURE BRI =R



AT AR ARG8T (EViews 85 /ER LA 1.14 ):
(1) AETAECHAE b, Al O a4 AR %Blgroup  vars

(2) 7E TAESCHFME A, SRR T M Quick = %% Group Statistics = &E#H

Descriptive Statistics = &% Common sample
(3) HNERENR, = mii 0k
(4) 133] Group ikt Hr M & (Glgroup  vars

(5) B3R YE M 45 B R M . F Group RS0 H M & &lgroup vars T, = A
Freeze= 3 3|# 4 2 @EUNTITLED

o UEMN G AL, ERENGMEBUNTITLED % T, = A Name

o HERMEN G4, £ Object Name & 17, = Hi A\ tab_descriptive (N m4) = fiif
Ok

o BERAFMFRAEN G0 7E TAE S E B, BrA ] DG B CARA7 R0 G Etab_descriptive

AT SRV, BOCRARAN T, S = RRIE AR ZOR . (SRAL ERITYIIE AR R By = 3K,
EARA B O FEng ).

o TAESCHE T, EFT A X S tab_descriptive

o MATCH Edit+/-, AIDURBRBICRITR TN

o RS CellFmt, W LLIAREHITAKIA/N ., Bt TUHESE
o MHEKHE Title, AJLMHS RAKARE

o TR Grid+/-, WRLEIR /REEMA 2
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1°iEViews - [Workfile: MACRO _ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)]

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

Command

DCommand DCapture

[View[ Proc [ Object H Save [ Snapsh
Range: 1980Q1 2012Q1 --
Sample: 1980Q1 2012Q1 --

BC

Sample...

Generate Series...

Show ...

Graph ...

Empty Group (Edit Series)
Series Statistics

Group Statistics e

Series List

| List of series, groups, and/or series expressions

e[ Delete[Genr[ Samplel

Descriptive Statistics 0

- -
O o« |

Cancel

4 Common sample €
Individual samples

wgdp Estimate Equation... Covariances
= government Estimate VAR... Correlations
® group_vars )
;g‘ggstme"t [6)Group: GROUP_VARS Workfile: MACRO_ECONOMIC:gdp\  — — |mtagm
@ resid [View[ Proc [ Object H Print[ Name[ Freeze H Sample [ Sheet [ Stats [ Specl
mtab._descriptve @ GDP PCE  INVESTMENT GOVERNMENT
strend Mean 9637.569 6561.340 1395.501 1984.816
Median 9239.300 6204.000 1282.400 1900.500
Maximum 13502.40 9550.200 2266.300 2570.300
Minimum 5771.700 3710.500 620.7000 1349.400
Std. D{ — P :
ckewn [E3Table: TAB_ DESCRIPTIVE Workfile: MACRO_ECONOMIC:gdp\ = [.gm

<>\ gdp /| New Page}

Object Name

Name to identify object

kab_descriptive I O ]

Display name for labeling tables and graphs (optional)

Cancel

Kurtosi

Jarque
Probalk

Sum
Sum S

Obsen|

300 characters maximum,
16 or fewer recommended

[ View[ Proc [ Object H Print [ Name HIEdit+/— [ CellFmt [ Grid+/- [ Title [

Comments+/—] @

A B C D E F
A G I i & A
GDP PCE INVESTMENT GOVERNMENT
Mean 9637.569 6561.340 1395.501 1984.816
Median 9239.300 6204.000 1282.400 1900.500
Maximum 13502.40 9550.200 2266.300 2570.300
Minimum 5771.700 3710.500 620.7000 1349.400
Std. Dev. 2539.585 1896.230 495.7913 364.6666
Skewness 0.048646 0.131772 0.172480 -0.044492
Kurtosis 1.593279 1.602691 1.588386 1.948627
Jarque-Bera 10.68727 10.86787 11.35013 5.984003
Probability 0.004778 0.004366 0.003430 0.050187
Sum 1243246. 846412.8 180019.6 256041.2
Sum Sq. Dev. 8.26E+08 4.60E+08 31463553 17021666
Observations 129 129 129 129
v
< >

K 1.14: MG EEARERMIRVES TR (=238
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1.7.4.4 EViews EfsA#{k: S£E (Line-Symbol) Ry

N R EViews BAEEZ A E R K (Line-Symbol) M HIEFE. %22 MA TR EZRGIbh I+
AR e (GDP EWA = SA (10 123£50). PCE AHETHESCH (3£70). Investment % (10 143
76)+ Government BUFFSCH (10 123670)) AT RIS EIE AL, Zeiilfai ) (FRiEfuit) 2488
2t (Line-Symbol) M:Z M. (WA 1.15)

HRA (Group) . E TAECHENE T,

o bRk OGS 4 A RElgroup  vars.

o MHTEHEALHM Quick = ¥ Graph

o HRNEEX%, & 0k

WEEES S RMH. £35S % O HZ Graph Options 1, 4l Adi BB W R FiEI T
(1) Graph type (BEIZEAD T, F2HA B EIEAR

o General CHF) THHE: THik#f Basic graph

o Specific (&) FIEME (HLECH FFETILED: siidiE+% Line-Symbol

o Detail (4075 JETX, 72 BE MHEER

@ iR
o Graph data (BB THifE: BARE
o Orientation (J7[) TFHAE: BRINKE
o Axis Borders CALARHHIANE) FHAE: BRIALE

o Multiple series (£/551) THiME: THrik#t Single graph

(2) Frame & Size (BHEMIR/N) FIgBim, EET B EIERE0 AHE. K/ /4t as: BRIA

wE

(3) Axes & Scaling (BIFFIEE) FEBI, FEMHTREHIRRE ., B ML B
NG E

(4) Lgend C(Bf) gD, FEMTREREIARIED: BOARE
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(5) Graph Element (ElJEcz) Fikil, FEMHTRELM/fF5. Halkdd: BAKE
(6) Quick Fonts (PREFA) Fuming, MR8 A. BOARE

(7) Templates & Objects (FERAMNI ), HTEMARERS. BIAKE

(8) Graph Updating (EJEEH) B, HTEHES: BARE

(9) FERLE. fidi Ok. ¥R RG 4 EEAS SZMIUNTITLED

ARG R ek 4 EEA RUUNTITLED % H

o MiEHAE Name = MA@ 4 graph_line = miili Ok

o FTLLEBITAESCHA, I A 4 IR 1 E X Rlllgraph line

BEAh, ARAEHE TR 58S RS E R, T DO BT S A e s B . SRALIETE, okl Ty, A
Hop 2 MEA S A 2R (LI 1.15 , BB IRILAERSD .

(1) AR, XTI CARTE R BN R ldgraph_ line

(2) HRAEIFgnlE & A AT, 1R Lllilgraph_line ¥ -

o MiiKH name, AJRMEEITEX Rars

o MiRH Freeze, W LLKERILZEMRLEAIEH (T TiBHEAXE)
o miiH Options, AJRLMBHSHEILILER GX2m T AR ESA A

@ R
e Graph Type, FT1&tE A
o Frame & Size, HITBEEIL K/, WUHESE
o Axes & Scaling, FTEMEIEAIRHL. Wk, Fr 5%
o Legend, HITEEIEHE G
o Graph Elements, H TBEMEIEHIEUEIRE . &, 5%
e Quick Font, HTEMEEKI T4k
o Templates & Objects, HTHuEEHEEFEA
o Graph Updating, FTEBAE T B
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"\’i EViews - [Workfile: MACRO ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)] - O X

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

Sample...
Generate Series...

Command

Show ...

TJcommand W@ Graph ...

|View  Proc| Object | Save Snapsh Empty Group (Edit Series)
Range: 1980Q1 2012Q1 --

Series Statistics

Series List X - s x
| List of series, groups, and/or series expressions ax
A
v
re |Delete
Filter: *

Sample: 1980Q1 2012Q1 Cancel Order: Name
a Group Statistics
©gdp Graph Options X
@ government
@ graph_line Option Pages
= group_vars -Graph Type Graph type Details
@investment General: Graph data: Raw data N
9 Pce_d +Frame & Size Basic graph v
Bresi +Axes & Scaling i i _ - o
s tab_descriptive +Legend fre Orientation: Normal - obs axis on bottom
atrend +Graph Elements Line & Symbol . N o
+Quick Fonts Bar S5 Axis borders: one
#Templates & Objects Spike .
Area Multiple series: Single graph (6] e
Area Band

., [Graph: GRAPH_LINE Workfile: MACRO_ECONOMIC:gdp\ 1 ' jpadm

|View | Proc | Object H Print| Name Freeze H Options | Update H AddText[ Line/Shade [ Remove || Templ:

Object Name

Name to identify object
= ©

300 characters maximum,
16 or fewer recommended

14,000

12,000 |

10,000 |

8,000

6,000

4,000 —

2,000

Display name for labeling tables and graphs (optional)

Cancel

@

Cancel

I N R EEEEEEERRREE——————————

80 82 84 86 83 90 92 94 96 98 00 02 04 06 08 10
—— GDP —— PCE
Investment ——— Government

1.15: FEARFRE AL LK (Line-Symbol) £z



o MiiZEHL Update, WLAEEHTETIESEE R
o MiliZEHL AddTex, WAL INSCA

[1)Graph: GRAPH_LINE Workfile: MACRO_ECONOMIC:gdp\ 1~ mtadm
[View[ Proc [ Object H Print[ Name[ Freeze [Options[ Update HAddText[ Line/Shade[ Removel Temple

14,000
—— GDP
12,000 PCE
’ 1 Investment
Government
10,000 |
‘E 8,000 |
K
6,000 |
4,000
2,000m
(] = L S e v S e s
1980 1985 1990 1995 2000 2005 2010

FRE

Kl 1.16: FEA R MEALZLE (Line Symbol) £

1.7.5 £iEY3SHF (linear regression analyzing)

ZPERIH 53 HT (linear regression analyzing) &SRR AMR Z M FRIEH R RNEEE TR —. 28
PEENE ST 8 T — 28 Bh T EDU Hb R AR 52 2% 1) R 3R AL o b T R, — MR 2™ w7 (A s 2% o

EViews 24T 2% 815 73 Hr b 75 255 [8 10 ) B il ST ff, MOk T B SRR FERE . BT AR SR
BE AR R RE SRR . MM, ARIERNA Ml 2R AT BALEF A, St A e (At
a6, F A, iFRAWERK (N2 EIEh. %, AHRSRE) . TMMEGLK . Rtk

N TR L, T TR R B R 9 R RO R (LA 1.6 AR R REA [ A R 1.2)
BT EViews ZitERIA5 4. Eviews SRRER RS IRNY (WK 1.17 O:
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(1) HANTTRE TR E

o FETLAESCHALE T, AP Quick = Estimation Equation = H§75 BT EfliT
513 7

(2) 5EREI S E. M5 S Equation Estimation F, #HTUIFXE:

@ R

(a) WEJT%. Equation Estimation = Specification

o Ji#2%#E Equation specification: KX A2 gdp ¢ pce investment government
q P g p g

GERRRZ T, DLABIEE o
o ffiitJ77% Estimation settings:
— J77%k Method: FH7ik#% LS - Least Squares (NLS and ARMA)
— FEA Sample: BRINKE
(b) WEMITIEIT. Equation Estimation = Options

o MFZEWE Coefficient Covariance = (ZH75H&)
o MEWE Weights = (ZI75ME)

o MMETHE Optimization = (4H7IMH%)

(¢) EHWHE, fd 0K = HERIRGZ TN 2 EIUNTITLED

(3) fy I RAT BT RE

o TERMAZITIENZEIUNTITLED M& T, Szt Name = ¥iAf4 eq_main (Eildy
%) = e, S Ok

o SEIF, FETAESCIRMLE R ol LU B QA f- A7t 44 10 7 B2 R(Eleq main

@
o MEIFHERZARMTRER, WLLEHL Kl Eas 2 AR RE]
o FWLABERMESOTRRMRYE, £ REME T, AdEEER Pl Estinate = HEHK
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# Equation Estimation

1.7.6 REEREE (output reporting)

Eviews #/EZRZLUX R (object) TEAAFEE TIEXMH (workfile) 1, fEBESWHFCHRE R, AR
BRIl WA EE S, SR (output reporting) 2RI EViews 7T IS5 R T H
B IUAERT T4 & o B AR B o ARIEHIE iR & A I SERR 77 2, EViews X R AT BE T 22 50 85t
WAl e O IRIBON R E r uE . (BCIRWA, FEATE AR, BE. B, BRSO BB,
Bil4n.

o MEEKIE (graph) MEH (table) [I5-Fh3E 2405 AFF &0 3Cak i FOM SREDR, ek, i
(SN2 5 SN | 72/ 3 7N 29 3

o GRHUFRE ARG RAS, =2k, ZHAUX L

o A EViews FIAHI A0 HiRk T (raw report), ACBERLHER Y (simple report), —f#k#
ERNZATEIUAT, EREEEARRTFRE CGE—4). BIH RS CGE 1), t 8 GBE=41).
PAARED CGEIUAT, AfRENAE R?, FAKME. DW RIRHEZ

b (D EIPE g =

GDP, =+ (3, + By PCE; + 3Government; + 3,Investment; + u, (1.3)

H AR, AT LA 2
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Command

DCommand DCapture

[View[ Proc [ Object H Save [ Snapsh
Range: 1980Q1 2012Q1 --
Sample: 1980Q1 2012Q1 --

BC
= eq_main e 9

sgdp

1"iEViews - [Workfile: MACRO ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)] - O
File Edit Object View Proc Quick Options Add-ins Window Help

Sample... Equation Estimation

Generate Series...

Show ...

Graph ...

Empty Group (Edit Series)
Series Statistics 4
Group Statistics 4
Estimate Equation...

Estimate VAR...

@ government

@ graph_line

® group_vars
@investment

@ pce

@ resid
tab_descriptive
@trend

Specification

Options

Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

lgdp ¢ pce investment government]

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

Sample: 1980Q1 2012Q1

[=JEquation: EQ MAIN Workfile: MACRO_ECONOMIC:gdp\ = mtadm

[View[ Proc [ Object H Print[ Nam%Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: GDP
Method: Least Squares
Date:

Sample: 1980Q1 2012Q1
Included observations: 129

Variable Coefficient Std. Error t-Statistic Prob.
Cc 475.3105 110.8464 4.288010 0.0000
PCE 1.079150 0.037971 28.42003 0.0000
INVESTMENT 0.549242 0.055255 9.940147 0.0000
GOVERNMENT 0.662589 0.150795 4.393980 0.0000
R-squared 0.998620 Mean dependent var 9637.569
Adjusted R-squared 0.998587 S.D. dependent var 2539.585
S.E. of regression 95.47272  Akaike info criterion 11.98607
Sum squared resid 1139380. Schwarz criterion 12.07475
Log likelihood -769.1018 Hannan-Quinn criter. 12.02211
F-statistic 30147.81  Durbin-Watson stat 0.086694
Prob(F-statistic) 0.000000

Object Name

Name to identify object

eg_main | (6]

o o |

K 1.17: ERETIET Eviews #AE
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0O wm=

300 characters
16 or fewer rec

Display name for labeling tables and graphs (opt

Cancel



GDP = +475.31 +1.08PCE,

(s) (110.8464) (0.0380)

(t) (+4.29) (+28.42)

(cont.) 4 0.66Government; + 0.55Investment,

(s) (0.1508) (0.0553) (1.4)
(t) (+4.39) (+9.94)

(over)  n =129 o =95.4727

(fit) R? = 0.9986 R? = 0.9986

(Ftest) F*=30147.81 p = 0.0000

1.8 Eviews RIEFERIEX

1.8.1 &SiETHAR

EViews &t 5 A fir 2 DA 7 2Bk A7 80 o dr AL B . sz b, I ERe 8@ B S B 5 B DI g
LA TT LA i 4 B A AN AH B2 R A 2 R AAT S MRABAE SR 0. R, FEMEFMA
[, EViews Al LLE 1T 77 58 L5

(1) J5a 1. Sead Do HNE), MR e E e A D REEAT M A
o AT, —IRIER. LTRSS
EE

T EViews ¥AF91%, W AEINEE B FGeit Hr At i A 5

@ "R
Jia 1 B s

o Piri: BRI SRR+ B, 50 R DSBS [, i LK R
G R 2T E K “iLiZBie”

o A BRARRCRBUR, AEUAEIRZE SO “E3E 0] BPRAE

(2) T 2: SEEREFaL WS, HRLES AT R E A @ KIEAT 0T A, BAAR ST 2 m

%
¥
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T 2.1 ZEHAGLWE), WAIERSUE PB &g SRR, BREITEAN RS
o BT HEB” B, A S RN E A0 N 2

o REFRFENMTE, NG SaHS, BENIITHERS, B[RRI R

o EHTHNELR. A EEM, HEXARKEEPPIES

@ R

J7a0 2.1 HIPRER AL

o A RIG. A, ATLLESEREEE (5 1D HMES
KAEAER!

HREHERTHERN S G «hin”

o Mg AUREBIMAE, SREIMERCE, @ EEBUNT LS MR

T 2.2 MEXGLWS, MR R SR AU, BT Mg S

» EViews ffF 3 N.prg XAFESE, =&—JSEM A, Ira S H LICA T At TS . 4
IR B

o KT M RIAB" M, B “RBIA” WA GRFPARS) #2200 BT HE
o —IHRAMAEFZ BN, FErPar A RAE RN, B QRMECR . 72 AR
o EETHNRS. ERMRR. BOAVEKERNDIMES

@ R
Ji 2.2 MRk AR
o fimi: ARERTE, RBSATERMN, ANk, T ERE IR i 2 B R S

o A HERAGER EViews Fifeifi 5, FAMHARAER; & ZHORAEE MG T
g, 5 IS KBTI .

(3) 7730 3: SEHE AR i & I ATIRE), WENFEIN 455 1 DhRESE SR g A dir & SRITFRAH G 7 i
LA, ARAEEGE SR IXE I AL %
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@ R

Jia 3 MR A

o SRHIRFNML AR EW CGRLT “Br LRI, A2 2 D Re sk o i AR SR BN R

T
AT ML E L R R ZBRAE LT “TRBHERAE) , A2 i & TETE R 2] i BN RE

® g

ib)
U, AR, RS S AR ZR A

1.8.1.1 RHFOIMEFHSHITIEN

WIHTATIR, SRR DURIRR PP 6 2 AT IR, RN 454 1 DhRe S A g dr & R ITJAH K 204 LAE, 24
P A S B B R A B WOE AR T Nz — . AR5, e E R T RE e L
SRR AT ERAE, AN IEEOR T I B IE AR EViews i ih 5 HEAT 6] AR 9% 5 F1B AT 7047
BEER, XMEETTAT, CATIRESER B E N Y, DIALE 1 Al — i o i 2 R
KRR FE B E W AE AT S5, T — SRR A 7 E AL A AT AT 55 M 52 45 L A i 2 25 31
7.

N HE I R AR RONERFE AR PR, KRR DR R A SRR IS EH A
7o FAEER T BT AR — GBI —AHE (Vector) R, F-FAFHCHE R¥ R? A
WREE R HG R R MR (Scalar) X %@, I TAFM4A E BEEKT o =0.05, HEHEEN
f=128 1, BHRER t {0 ¢, /0(f) = Lo.975(128)-

{158 A0 0 5 S S e T
o LT 1.7.2) CEARINAIE T T 4macro_economic

o (RF 1.7.2) CARNGNYR

o LT 1.7.5 ) DAmISE S IRIEIEAT O BRI 40T, FE880 7 1% R Eleq_main

o WX REleq main TUAE EViews 4 MRS HHR S . TR, BIATRMEMR
FErh I E 23 R? = 0.998620, AT RECHE BB R? =

HARMESS 1 (LA 118 ): S E ar S H0E, SRBCH O E el )3 5 2 1205 /3 R? R B H)
SERE R?, WX AU 2 BIAETAE — AN (Vector) %t %Elvecfitness 1.

(1) fEAr2HE -

o7



o HINRIGIT vector(2) vec_fitness(1)=eq_main.@r2

o BbRGhME BREZRIGT B = A5 Enter 8, 80 LLZ1TZAASAT!
(2) FETAESCARLE T

o BB T AR R tness

o Wil AMfitness, KIZARESHWNICR, HPHE—DITEN 0.998620 CHi B[] 77 FE 13
ERER? H), #2AILEN 0.000000

(3) fEAr S E -

o BIANISIT vec_fitness(2)=eq main.@rbar2

o bR E RTEIZANDIT £ = AR5 Enter #, (# 7] LLISAT A CSAT!
(4) FETAESCALE T

o Xili#rAMvector fitness, KIZARSHMNNICE, HPHE—IEEN 0.998620 (I
FRRIIHE B8 R2 (1), HE A ITE N 0.998587 (Ha B [a] =5 R 1 Bk 2 25 R2? i)

HARES 2 CLIE 119 O @& 2 HfE, B2 MR (Scalar) X 5@ value, I T47
TR E REVEKE o = 0.05, HEMEA f =125 i, HISER ¢ {5 ¢;_,/0(f) = to.975(125)-

(1 fEArSE -

o HIAUILST scalar t_value=@qtdist(0.975,125)
o 1EZANDAT E4% Enter §

(2) FETAESCARLE T H:

o BEFVERT — MrEXNRE value

o WEAER value, RIIZASESH —ioEk, HEMEA 2 GBEHHERY, E4EREMK
Fa=0.05 HEHER f=125 K, HIRER ¢ {H 1, /0(f) = toor5(125) = 2)
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1gi EViews - [Workfile: MACRO _ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

© NET o - A

ector(2) vec_fitness(1)=eq_main.@r2
ec_fitness(2)=eq_main.@rbar2

-} ® .
|:|Command “:|Capture ‘

T (EDVector: VEC_FITNESS Workfile: MACRO_ECONOMIC:gdp\ ~ — — [mtagm
\g:\:]/gzoc1 gsg)ecclt.] ;?)\{]Zéqa [View[Proc[ObjectHPrint[Name[Freeze”Edit+/—[Label+/—HSheet[Stats[Graphl Filter *

Sample: 1980Q1 2012Q1 = | VE(‘:—F'TNESS ‘ ‘ -~ der:Name
BC

=eq_main

=gdp _____
@ government R 0.998620 @
@ graph_line ~ R2 0.000000

®group_vars | [[@Vector: VEC_FITNESS Workfile: MACRO_ECONOMIC:gdp\ = [tudm

@investment
@ pce [View[ Proc [ Object H Print[ Name[ Freeze H Edit+/- [ Label+/- H Sheet [ Stats [ Graph l

@ resid VEC_FITNESS

tab_descriptive C1 | | ‘ | |
@trend ) A
omvec_fitness e

R1 0.998620
R2 0.998587 @

<>\ gdp / New Page

1.18: J@id fir &ML SR [R]V3 05 R 2 5 BB R? RS H)E R 8 R
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‘?i EViews - [Workfile: MACRO _ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)] O X
File Edit Object View Proc Quick Options Add-ins Window Help = x
Command n - ax
|:|Command “:|Capture ‘

View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 1980Q1 2012Q1 -- 129 obs Filter: *

Sample: 1980Q1 2012Q1 -- 129 obs

Order: Name

BC

=eq_main
=gdp

@ government

@ graph_line [EScalar: T VALUE  Workfile: MACRO_ECONOMIC:gdp\ 1~ mtadm

E group_vars

2 investment View | Proc | Object Print[Name[FreezeHEdit+/—]

@ pce 1.979124109423767,

“resid Value \ \

=t_value (3] T_VALUE [ 1.979124 | @
tab_descriptive
strend - <
omvec_fitness

<>\ gdp / New Page

‘ Path = d:\econometrics\eviews ‘ DR = none ‘ WEF = macro economic

IZS 1.19: @ﬁﬁé\‘mﬁﬁﬁﬁﬂ@i@ t {E tl_a/g(f) = t0.975(125)
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1.8.1.2 HERGSWN
THEERENE 5 2.2) #HERMLSWINBITRR A FEREE. /FN EViews B2 375, 1B H
VB EViews TP S0 COIFE R4 0. pre) A1 RE T

(D SR (WK 1.20 ).

o FETAEMMET, XA TLE#FEFF File = New = Program.

o A IFORAFRET SO ERRFSCIFLE T, RS AE Save = € SCIFAFBOBIE ClnA 3 ST A
J7d:\econometrics\eviews” ), A4 first_program CEiln4, "ESD = FEM,
M OK

o BECRAFRIFER Qﬁﬂfﬁﬂﬁ o FEARMAEIETT (W1”d:\econometrics\eviews”) F LA
BIFE 7 1gaﬁrstiprogmm.prg, CINYGEibis

(2) MR SO AL B (R T BE S e

@ R
EREF CHALE (Program:first  grogram) K, A LA RIUWI N IIRESEH
o BT (Run): A Tigi74#ing
o FTEPZH (Pringt)
o TRAFICIL (Save) FIFAFHH (SaveAs)
o BIYIZEH (Cut). ¥UIZH (Copy) AKNEEH (Paste)
o HHAICASE (InsertTxt)
o HHFH (Find) MEHIHE (Replace)
o AMAKE (Wrap+/-): HTHEMS

o fRUBSAT 53K % (LineNum+/-): T RnsiFaimithsiT 5

s (Encrypt): HTAFEF X IN%

(3) LRSS EAIET EViews (065,

o 14 EViews HAEE SN (W1 1.8.2 ), HEUXAEAR ST,
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o PATEMEFF M. EREFNENMEF XA, TR ENEF . 512
I E  (Program:first__grogram) T, i HA2H#) Run

o PATEARLAT . e OLHgW S A AT, sdr AR A8, EF Run Selected. 1M 24
GRAD A AT, TR A, BT DUE B Al — L RS

1gi EViews - [Workfile: MACRO _ECONOMIC - (d:\econometrics\eviews\macro_economic.wf1)] - O X
1
Edit Object View Proc Quick Options Add-ins Window Help
Co  New (2] > Workfile... Ctrl+N ax
Open »  Database...
Save Ctrl+S Program e
E Save As... | Text File
: Snapshot... -
@ Close |apshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
¢ Import _JProgram: FIRST_PROGRAM - (d:\econometrics\eviews\first program.pripa (=]
BC Export IIRun H Print[Saﬁ[ SaveAsHCut[Copy[ Paste[ Insertht[ Find [ Replace[Wrap+/— [ LineNum+/- H Encrypt”I
2e . h \
mg PNt U e m, AT AT — MEV L ews iR ®
=g PrintSetup.. | grayhbd s MBI “RIA” , JEHEViews “ARED” T S ITER AT A IR
Eg Run... FILU SRR TS “mfl” A0 “ 907, IAMREEAT LB B 584 @ LIS T BV i ews B /M7 ¢ |
2in Exit
@ pce
@resid
=t_value
tab_descriptive
@trend
omvec_fitness
<>\ gdp / New Page I

‘ Path = d:\econometrics\eviews ‘ DB = none  WF = macro economic

1.20: EViews F2f7 3t Cprg) HIGIE 1
FHFRA EViews £ 30t @y first_program.prg HARTISCA, iE17i% EViews I,
Hrarle e, BEMEIE R CRMATT KRR EENPER, .
(1) Bl TR (TAECH4 =development, FI A4 =gdp) (FERET 1.7.2.2 #[H)
(2) FAIMBEHE. (BER5H 1.7.2.3 HIFD
(3) #iEdl (Group) X &[Glgroup vars. (PR 1.7.4.3 MHED
(4) BRI ER (Table) X %MEtab descriptive. (RS 1.7.4.3 M[FED
(5) BRHENZ LK (Line-Symbol) (B &lllgraph_ line. GRS 1.7.4.3 MFD
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(6) HHATXON Bk R R 007, 435772 (Equation) % %(Eleq main. G5 1.7.5 H
&)

(7 FEECH XU B 77 R TR )8 Rk R2 AR EH 8 B3 R2, FHW I AN BB 43 S A2 e —
AMEE (Vector) % %Ivec fitness H'e GRS 1.8.1.1 #H[ED

(&) WHHMAHGERENAKT a =005 HAHEN f =125 B, HRER t H t,_,,0(f) =
to.975(125), FHEIXANTHRAEAZBE]— Mr& (Scalar) Xt RE value H. GHRES5T 1.8.1.1 M)

"W LT AEViews% 2 X ffmy_first_program.prgth X 25
" BRTE —EY “ENERAREC T ELNMTRN “WEX LT ELH
YRR RLWAT N EEA, EM HEVieus A 1T,

" AAT1]: Bl TAE X (T 1FE X %=development, T W 4 %=gdp)
v BEFREAFTERE, R T1980F1F F, 4K T2012601F F,

wfcreate (wf=development,page=gdp) q 1980/1 2012/1

[ AAT2]: RSN IE, %4 Hd:\economitrics\macro-economic.xlsx,

import d:\economitrics\macro-economic.xlsx

"[4AAT3]: AN K, % Hgroup_vars, H ¥ %|gdp; pce; investment; governmentit i .
group group_vars gdp pce investment government

"L A T4 BRI RS (k4 4 Htab_descriptive) ,
' <-4 Z group_varsit 1T % A £ 4 it 4 #T (Descriptive statistics) .

freeze(tab_descriptive) group_vars.stats
"[4r A 4T5]: #HATLE, EH 4 Hgraph_line&k H (HEKE) <—-% 4 % L group_vars

graph graph_line.line(s) group_vars
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" A AT6]: MEFTE, %77 24 4 Heq maind AT &M E T
"OHEw, 4 HAEN gdp ~ c+ pce+ investment+ government

equation eq_main.ls gdp ¢ pce investment government

"HEEmE (A2 TE) , HA¥ HES S Hvec_fitness, HF:

Pl AATT]: MENFINTER A TRIEGETE K 7 2eq _main® 8 #| F & H$R™2$

"l A (T8l MEMBINTERA TRIEGFFE K 7 2eq nainF I EH E £ %$ \bar{R}
~2$

vector(2) vec_fitness(1)=eq_main.0Or2

vec_fitness(2)=eq_main.@rbar2

[ A AT9): HEARE, HESG L Ht_value,
' A A B #eqtdist(p,f) it HE B tE (a=0.05, f=125)

scalar t_value=0qtdist(0.975,125)

L E EViews 7@ﬁiﬁ:"’}my_ﬁ1"8‘5_p1r0g1raum.plrg, AT LA XN EViews SfEiE 5 MKy &1k
2A—ANEMMIAFEL, AT AR HEHE 3T SRR ) . 458, HIEMIRZ EViews fiftar 2 54009, &
AW AR LR O A H SR SO MBSO 812, tae e 2 IS i 4 8. Bk, A&
JE SN AR T IS SS EViews JnfE Ky SEEG M, ARCE 4 KR %

1.8.2 &&iBALEE

SPr b EViews #ifei5 SIRH T ARG ZMRIZE S, &FET 1965 4 H1 Robert Hall JFAM
. EViews 4ifih 5 A HH S K RVEFZHEIE. WUR A& EgmRRERL, T DURPR S48 B A 1)
EViews ffEHi15. MAKE, ¥ >] EViews Jiffih 5 i ZI0HE T LA EE AR N

(1) Eviews Jwfef] “Hi 5" £&F EViews TAESCFEXT S (workfile object, UWF7 1.7.3.1 ), X
LR RAE “Hl & —— LA UL E F——mr W7,
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o X EViews TAER% (workfile object) ff%: /F51 (Series) # %M. J5#E (Equation)
SREL F£4& (Table) X %ME. KK (Graph) XfZMl. #5& (Scalar) i %@L

o Kifi5r Eviews fufR AL # 2 B4RAEH TR MiX 2 EViews TAEXX G (workfile object)

o Eviews i ff U B AR &5 EViews TAEARX G, WAEAEAUEEHE T ERE R, K
TGS, MEREER I REZEHRZ .

(2) Eviews HifEl1 “F a7 Ra4MEsHHmIE St pre®, Fi EViews 4 R X BHis
5. EHMNIZAT,
o HA—LE EViews fr U, FIHE R RGBT B SLILAT G 4R X Ay oAU A 5
HAZEE AT K, RIS BEAE BRI “EViews TAESTHX 57,

o EViews JFRE —RIIHELE (programming variables), EAITKEZ REE “J567 KIEWHE
BRIEEH, MWAEEE “9i6” M.

@ R

e E (programming variables) 7xf5:

o JEfil2AZ & (control variables), FLMURAUER A E, MRS MAETSRE. B, %
FIFEAT A 1x=T, FORER— MR x, HAEDN 7. SRMAMEIZT iy &1T, 1
TAECHLE T, AL AL EViews TAESCAR R—HEHIAE x #iffhsissti
JHeja G, HFAr ORI !

o FRALHE (string variables), MLAMURFFMAAE, HH2 5% METHEL. Hlin, %
5 Hiz{Tfr 2 %model="gdp~ ¢ + investment + pce + government", FIREMW—1
FRMAE model, HAHN"gdp~ ¢ + investment + pce + government". [F3, K
fEBAT i AT, FETAESCHELE T, WAL AR EViews TAESCIEX G—— RIS
FFAE model RFHTESE & RKIFMEHM!

(3) MR E 2 Eviews Sifes: )&, NZE & REEHE 2 BRI SEIL A R P8 47 0%
R e i

o HEMESGE WK TAEX R (object) #E4T EViews fURSGiAE, ELIEAT R LI 70445

o AT IREGMIEAMIEETIE, SEHEN T ECEREAE RS RZ MRS H AT R
R R ABtre ), B DY T BE - AR AT B R R AT, 1 bt AR A SEBUE AR AR XA
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PREAT “PROHL” W)E G ZHRAE B . I RIX S HAR I A A B2, X4 <o NEHD K%
25 77k 76 4 A B b AT LRI RO

Bk, BOE Eviews i fe 5 > 4 RE R E mUR B M BARIISEIL, TR 7R EViews g fe 5
BHEETXR (object) M—MbrMEIRIRL GERZHAIMERD:

action(action_opt) object_name.view_or_proc(options_list)

ZABLGE RS BaSPAT—Tsh{E (action) , XIEHEIIAT 620 H% IS T-A5E (ac-
tion_opt), XISIER &t IN7E — X % (444 object__name) [ FFATHATIRE I (view_or_ proc),
St G B IX R T HATIRS AT LR RIALE (view) BEFER (proc), I H AT AES BRI ALIX MRS
FHEARESR (options_ list) , MIXFOIRZS (view_or proc) A HBLEIAT 75 B HAR M S 5061 .
Hrp:

(1) action #/R3NME (action Commands) 4, HALIE:

o show FIRE/RZER

do R PATHRERESF

o freeze 7N MR G E H AL B A BT
o print FoRATEIX RANE
(2) action_opt E/RFNME (action Commands) #r& )& MIETI3E (options)

(3) object_name F/~x EViews KX %4 (object name) , Hlll: - %N eq main (5 FEXT
F[=leq main - %44 gdp KIFHIN RSedp - 44 graph_ line IEEXT Ghllgraph  line

(4) view_or_proc KX %Al HFHAT A & 82 P 4 (View and Procedure Commands).
XFAFEPIXT SR (object) , HATHTHATHIE AL 7 a4, #HARAME. Fla, J$4] (Series) X
H:ser01 o] FIFHATHIE (View) fir S 0H5:

o BINNRBFFIRMESG T, 4352 : serOl.sheet; serOl.stats
o B NEIE, B serOl.line; serOl.bar; ser0l1.hist

o WIRANFRHE, WHE: serOl.freq; ser0Ol.correl; serOl.rvar; serOl.uroot; serQl.vratio 2 4 8;
serO1.bdstest; -
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(5) (options_list) FaXf KAl H THATIE BEF a4 (View and Procedure Commands) H)
BFPIETR E (options)

(6) arg_list RN EBFLTF 2 FHIEZESE (arguments)

o i, JiFENtGeq main BILLIERIAREFRIL A eq_main.ls, HtERMELMERITTES
¥: gdp c investment pce government, WMEIJ L gdp = B, + Byinvestment + Pypce +

Bigovernment + e;

FEAIER 3 4 IEM EViews S 17, SIS AL, (BB EUHARE:

"PLEH: DL = MEViews® 44T, ¥ E R TEViewsH W EEE M R L &F1E.
' Hep, B RLWMAT, HEBAT, HMb HEViewsHh 41T,
' AATL: AR A M E V7 A X §eq_mainOl

equation eq_mainOl.1ls gdp ¢ investment pce government

A fT: A ST IF A M B U3 7 A % eq_main02

show eq_main02.1ls gdp c¢ investment pce government

VAT R R &M E T U7 A2 X R eq_main03, K E TR &R F h & A 1 K tab_output
freeze(tab_output) eq_main03.1ls gdp c investment pce government

LAt 3 % EViews fifedir 17 IR AR
AT 1 MR KA R [EA )5 % R E)eq . main01

equation F/RA M (declare) —ANJ7fExt %=

eq_main01 K/RX %4 (object__name)

o 1s TR TN EPAT Y 1s CHEILPERIEH) BT (proc)

« gdp ¢ investment pce government FiRHAT 1s (HEILAEREHMHT) BF (proc) 7 M
MEIZH (eakJysesE [BH 57D

MAAT 2 MR KA T IR Ay R R (Eeq main02
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show FK/RPAT—14 N show (HEIERGER) HIshE (action)

eq_main02 FK/RXT %4 (object_name)

s FRMH X GRPAT—AM 1s (BEILR PRI RS (proc)

gdp ¢ investment pce government F/RHAT 1s (WEILVEEIADHT) ¥ (proc) i
MEIZH Ak v e [BE 75 78D

AT 3 R KA R Y [EE T FE A % Eleq main03, I B H R R AE T E R R
%Eab_output

o freeze(tab_output) KRPAT—PH N freeze (MALNIRAFEME) MBIE Caction); F5'5 W
tab_output A#ATIZNERIEINK B (action_opt), MAARRIRFHIFRE 4N tab_output

e eq_main03 X/RX %4 (object__name)
o .1s R HEMZHPAT AN 1s CHEPZEMERIASHT) MRS (proc)

e gdp c investment pce government K/nHAT 1s (HWEPLRME[IHHHT) FEF (proc) FEEiA
MK (AL BE R TR

SVARTI S, A B3R R e —Fhe F 0 L ANEVEZ5 1), R B T 0 4 (object) AT . 5205 |, EViews
IFRVEVEGE A Z R 20, AR IEE S 1, A 1R REREE 1, 30 3 2 120 5E iELEE 1,
RNEAR S BT KRI0, SEEE EViews BG4 S%5 1 (THS 2017). L], FE
K4 (object) HEAT EViews 4ufdfe— VIS 8N 1i& %, 1M EViews B 7 ELH B SO St 7
LM P RZS% (object reference), FH7rHKFIH T ARG L, X EViews i IRAHH):

o XTRMIFEY] (Declaration)

o XRMITE (Methods)

o« MRMME (Views)

o XWRMATHATHEF (Procs)

o XMRIARFIESE (Data Members)

4http://www.eviews.com/help/helpintro.html#page/content%2Fcobjpreface.html%23
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1.8.3 EHGSREH

KA G B AT R MK ¥ [ EViews e IR Eh Jidife. N T TIRSENERY, AHE
SEFNREE 7 H I EViews M#ar4 (W 1.11 ), LA S EViews %% 5 AT, #H)
TERTTF BT A SAE MRS -

% 1.11: ¥ EViews R4

e
RS PR A A A YEH Ui
1 BEMF + n
2 BHEfF - A
3 sHEfF * I
4 BEA / 73
5 IEHRF - IR
6 IEHEFF = &T
T OWH epi B &% 3.14159 ---
8 ¥ E  eabs(x) ZHiE | X |
%
9 EAhEUFR Gexp(x) HIREL e HIFRIK eX
#
10 FEREECFER einv(x) ek 1/X
%
11 Emli#E elog(x) H IR XT3 log.(X)
#H
12 LAl 0loglO(x) 10 NIRRT logio(X)
£
13 A=K erecode () B g
#
14 Zfi#CrAR  Oround (x) Hy s
£
15 F:AlEsER esqrt(x) EHR VX
#
16 WHEFAIE - ed(x) —BrE=n A
£
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% 1.11: % H EViews a4

=

5 pk BRI A A 1EH Ui

17  WfEFPHIeR @lag(x,n) n Wi 5 X,
#

18 W[E/FFIE  etrend() by Rz el 0,1,2
#

19 #dHg  ecor(x,y) MR ZAE r
PR

20 #AMESE ecov(x,y) VR Cov(X,Y)
PRI %L

21 kS egmean(x) JUIT P 15 Xe
PR

22 fHERPESETE  ehmean(x) A5 Xy
PRI %L

23 kS omax(x) U ONIEN Max
PR

24 RS Gmean(x) i BT 358 X
PRI %L

25 fHRPESETE @median(x) SREIA M,
PR

26 RS emin(x) U GNEN Min
PRI %L

27 RS @obs(x) FEA%L n
PR

28 iR MHS  equantile(x,q) AiE Qq; Qs
PRI%L

29 RS eskew(x) i %
PR

30 RS estdev(x) FrifE 2 S
PRI %

31 fidMEG  esum(x) kAN X,
PR
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% 1.11: % H EViews a4

r%‘

Bk BRI 1E ]

32 fiAMSiF  esumsq(x) FH > X7

33 HIAMZIF  evar (o Ji% 5’

34 WPE ME  ecchisq(x,f)  BBRTAMGEE Gy (X, f)

35 EERE: W% odchisq(x,f) R4 0 B R 9,2(X, )

36 EE; % eqchisq(p,f) KA BRI XE ) (P, f)
37 B MR ecfdist(x,f1,f2)RB F 4L Gr(X, f1,12)

38  ESP¥ ME%E edfdist(x,f1,f2)F 4hF 105 R R AL 9r(X, f1, £2)

30 W X oqfdist(p,f1,f2)F {4 HIKIE Fiya)(p, f1, £2)
40 P MEX octdist(x,f)  BELt HiEH Gy(X, [)

A1 %I MR edtdist(x,f)  t AR 9:(X, f)

42 EFE; ME%E oqtdist(p,f)  t A AU ¢(1 o y0) (D, f)
43 ZHE, ME  ecnorm(x) Bt A R Gy (X)

44  EFE; M% ednorm(x) t S ) R R L gn(X)

45 EFE; % ognorm(p) b f AMIEE No—ay2) ()
16 HBEEER  ar 9 [7] U 45 22 43¢ B 05 p MrEEIA AR(p)
AT EEER ma 20T 515 2 4 5 77 q M3 T MA(q)
48 HpEFER  Cexpand H 37 2E 1 R A Edupy; Edupy; -
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% 1.11: % H EViews a4

>
ol

=
R ES BRI A A 1EH Ui
BB B B 3 Qones (n, k) ERRITERAN 1M nxk 4E5ERE 1,
% ot bR B @identity(n,n) AL n*n 4N FE |
S Vo R B Otranspose(X) XA X #EATH E X/
TR RR 2 @det (X) BRI X 4781 | X |
L9 o) K Ceigenvalues (X) 30 FRAE B I RFAEAE 7] &
JEFERE @inverse(X) X 7R X SR X!
L B2 o 2 @ediv(X,Y) PR B S0F B TG 3R LR Xi;/Yij

OgetmaindiagonaWEXBIFEFE X [ EX MLt HR
(1)

72



2 —roietEm)e
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2.1 EEEMRER

BEY: BE—Jo AN 7 A (S A S B

BoR: EGAIH EViews BAFREAT —uBlAD M, FFEHATIFELHRK; RERIEEE EViews 73
Prafdty, JFEMRIRE A BN AR R

2.2 seRIE

. GUFEMIEY
. BHHI

. BHEH

. BARE CHERYO

o BRI (SBFERR. KiER% R F R

2.2.1 ERMFERHA?

FARAAME Y, A “EE” 2R EHERE (VX)) IR REER, XWEZRIFRAR.

—RPTURRI LA, R R EE (VX)) MPUERIDVEZRKETE, il SwE £ €A
X, MEE Y, f “EIH” 3] %HERES.

UEA, A BT AEAR AR b Xt 2R BRI | 8 I S P S s SRR R R A S, ELSiz s |
FATR GG SR R AR BLSERIARE ARG FOn DS AN HERT . X — <l 1247 R4 5% T 1A
3 M ax i R

EX 2.1 (FH). @ @RE X, (CEESEET) WOmeioed, it (80 BllER Y,
A EE .

BN 2.2 (BK). ERX PR R E L
. REMEE. AT X, BEIERWT, Y, BB, 25 p(Y;)
. S SEAR X, WREAET, Y, HIGTEE, @ p(Y|X,)
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EX 2.3 (W), FEX D PFHIEE L
THFRHHAE: A% X, BEIUERW T, &8 Y, KY%EHE.
. BECEEHE IO B(Y) =X Y- p(Y)
o EHBEHBEE TN EY)=[Y g(Y)dY
FUHAE: A ERRE X, WIMEFRMGT, &8 Y, mIEHE.
o BHARESE FICA: E(Y]X,) =X, (YIX,) - p(Y;]X,)
o ESARERTICA: BE(Y|X)=[(Y|X) g(Y|X)dY

EX 2.4 (BERIALZ). BFEYFZ% (PRC): R4 EARRE X, EN Y, B&MAHEE KL,

EX 2.5 (MAEIHEE). SEREVEE (PRF): J&H R0 S AR B R 1505 R 2.
o TR R E(Y|X;) = f(X,)-
o WIEREAREIHLERI NELZ, WADHWFRERIE: E(Y|X,) = f(X,) =6, + 5.X;

EX 2.6 (FEARIHL). #AEYAZ (SRC): Al A& 545 2K — 2% R AR 22

EX 2.7 (FEAR AR, HARRYAES (SREF) R A I 25 0 50% 5 H0% R

o —HHTTLLRERN: Y, = f(X,)-

o WA AR F I ELR, WAL R REERE: Y, = £(X,) = B + BoX,
ENX 2.8 (WML RIUR AR TR, BEHLTFHI: &SRB SRE th 24, (B0
Y, A4S RNERY. TR Y, SHARRENEZE, B =Y, - B(Y]X,).

BAAREYVIRE (PRM): € PEA AR B R SO AR R Gk K BENL TR F R Z m AL & Y, 1Y)
— P ESAEA

o WMBBRAYHG AR, RFER: Y, = B(Y|X,) +
o WESAEAREONELRR, WEEN: Y, = By + 5o X, + u;

75



EX 2.9 (REMPEARRARR), 3R AFARRIHRERNS 1, (HXGENE Y, a2
BRY. CRMEAMNE Y, SHAREL ERSKRE Y, 2052, Bl ¢, =Y, - Y,

HARYIRE (SRMD: LA FIREA [ bR HORIUR RELL & FOR 22 3E R R 2 mRE AL INME. Y, O —
GUEE T LR

o WREWBNAREARIRRE, —BEIER: Y, = f(X;) +e
o WUREMAREAFEHREN LR, WRER: Y, =6, + 5oX, + ¢
1 S TR B A S A A A, T8 A o 7 L A £ A -

o A ANEOLUT AT S AR BERN RN ?
o DLRERAREVHN A RE T A

AR AFEARHEWT SRS H, AUE e se i 57
X T2 PR A AR B A

Y, =B + B X, +u, (2.1)

2R, B 2.1 SRR Y, WaRRERER - NMER, BHE & BB AR R .
SR, THEDITESIRIRTIR S Y, B CREROANT . AT BN Y REBONR, AR E BT N )L
AL BRI B

o Y, RARMAEEY), AU H LTSk

o Y, RAHENAZRR, EW/EAHEARRIEANLE

o —ABENR R R EEMES G, ARSI AR

o —ABENR R MRS, W LLHSEGT R SRR
o WIRMER AT R SHIBMIE T, XABEHUA SRR T .

M2, BRI 2.1 XA HURIT T E f AR, S 8 I e SR 4 302 T ) 2 WA AE
WY, WOV . e TR AN AR I, REERE:

o WIRHEEREEWHERTEIEIG N B, + 5, X,, MR RF LB EL RS

LSeBR b, BT DA S REAL
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o WHFLHEIEFMMEIBENIERT 8 u; o BHEGR E—AMTR “ATEY” 8 <R 07
o BRI By + Bo X, MEENLVERS N w;» AFESAD BRI HI5C R

o A CHEALHIIFRIRLY, NAZAEHTTUE AW RN u; THARHUHHE AT RS B DR Y. B
B, w; RABEHNEENET “E57, EEAEEZIIML “EE7?

2.2.2 EHRESHIRERSSSEH?

MIFEARBEEA T SRS H, A =R SRS S e AR

o /NTARE (Least Square, LS): FENUMFEREIE T, ARG HIREAR B 20 S5 FEAULIN 5 2 1]
IR LR A2 1] B S e/ b, R4 5 B AN T X SRR S5 B S H A THE RN B S
K — AT S HERT

o BERMIRE (Maximum Likelihood, ML): BEHUMAFEEE T, AR — K SLIRFEALE T R 1)
I CEBAE DD BEm R AT RERF I (VR s AUEL AR R s B At AT B A 9 2 T I IR SR IR FE A
BRMISHAETHE AR LS H— AT S HERT .

oﬁﬁﬁ%(MQMddMMMm MMD: FEHUMEETE T, WA REIR 4F (1 kA B ARERE, B
LA B FEASE T BARES, SRS B S B THE RN B SE S HUN — D R (S HEET

TN E A H RN T (LS) TEZR M [a] AR iy 4

X0 AR
Y, =B, + By X, +u, (PRM) (2.2)
Horr.
u; ~ N(0,02)
Y, =B, + BoX; +e; (SRM) (2.3)

2 LMER — MG MCE Il (BBEES), TERE = R 2 OE AN, BB MR U JoLRIR ) “UL0E0E0E (55D, (HEI%
A EZ TR AL R (FRD

3% (moment) MIME&RTHKEFWEY:, FETIMEN RAE". —AMHIIVERTTLIA ZME (ZMEERRE, BInREARISH Y kA
—PAE, SVAIE E(Y_i) stk
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I 2.3 SR e/ MEidFE

A RBEA R 2.2 19 [EA S H b T

B‘ _nZXin‘_ZXiZYi
Coan X - (X))
B :”ZXZ'QY;_ZXiZXiYi
X (2X)

PL SR A RWFRA AR (Favorite Five, FF) . SLAMRANIBAT AE R R E 2Z AR (favorite
five, ff)

(FF solution) (2.4)

X (ff solution) (2.5)

B, AT AR BIBEAL T u; MER T % o 1 LS flith& 62

Y =5+ BaX, (2.6)
AQ_ZG%_Z(Y;'_Y;)Z (2.7)
n—1 n—1
2.2.3 R REBMLER?
TEIEASZ MR E I RAE B (N-CLRMD R, BRI RS 5, B —Fefbiih B i sk 2 / bRk,
PHREAT] 2 [Pt 22 A A
var(By) = 0% = L o? (2.8)
2 B2 Z 1'12
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o (2.9)

50 (2.10)

S5 = | /leg 5 (2.11)

EIEA LIS IRME Y (N-CLRMD F, [E#E R % B, /N aRfili v i 1 ik 77 22 /47
ez, NIRRT Z /e Z AT

= o (2.12)

(B N DIR (2.13)

i (2.14)

S5, = ,/EZX; ¥ (2.15)

EIE 2.1 (Fi-S/RA R E R (Gauss-Markov Theorem)). £ 1E & 2 & 04 = 3 AR % (N-CLRM)
T, Rk M&ER =Rk (OLS), B2 463 E 5, RAR A S R, KM, RlptsitE (BLUE.
wh

N-CLRM ~ BLUE
—_—

OLS(f) —— 8
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Skt MAEEEAX, WTFEH]:

y\:q:" kl = z:z;go

BRI, 5 BAH 0, FTEA By REEM .

[ B AT LAIE B -

51 = 371 _B2Xi = szYz
ﬁqji wi - % _Xik’io
ZEE]-LEEE)%’ %_ _Zkl Z:é:j"j 00

L B, 2kt

At RAEEZEAX, WG]

52 = Zk’zYz
= Zki(ﬂl + By X; + u;)
=P+ Zkzuz
/ﬁ\:qj7 kl == #5 Hm‘uiﬁfﬁ’ Zkz == Oo

I A -

E(By) = By + ECY_ kyuy)
=[5+ Z ki E(u;)
= ﬁ2
() 2 AT DLIE BH :
E(B) =8 + B wu,)
=B+ szE(uz)
=B,
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/\EP7 wl:% Xikio O
/RN, A
A~ ~ X2
var(B,) = 0%2 = S o?var(B,) = (721 = nX:Z o~ o?

ABSAF A P HAt T3 VR Al A 2 T {1 1 -

By = (ki+d)Y, =) ¢
Bi=1 (wi+g)Y, =Y WY,

2.2.4 WMERHIEELHITARITSIE?

LM AR (CLRM) F, RAH/N 3R (LS), XREAKIEITEE, SRKFEAE I
é)% ORI T GRZEFHAEAN), FHAERBT R W2 SRS B 2t T im s it
& (BLUE). NATA AT TF ZEXT [ AR R 31T G iR 4 2

—ANERIEE R AR AT A, FEARBEHAES RN 6T R AR
DRI (LS) LA IREA [ YR 2 Il S Bie DL KD, HL 0] 0 20 Bt iy S A A 2 B30 A DI 2 8K fv
flfittE (BLUE). fHi, XA AR i ie, FEaes KRR “HERT 8 “IEst”
R SEZH? X [T IH 2 R ok
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2.2.4.1 FRASBRYEMHRE

HRTREMT M TR, RARNZFZE (LS), FEAREIHEN X —HEIENEGHE 212

WX Y; KRS S HRIER i, AT LA R R AP IR K. Herh TSS 2R B8
Z P I AL, ESS FoRmHEM, RSS FoRikZEFJ5 M.

Y; =Y) =, -Y) +(¥;-Y)) (2.16)
Yi =Y T e (2.17)

S =>"0"+> ¢ (2.18)
TSS = ESS + RSS (2.19)

BE—PHs, LIS R ZE R (ANOVA):

*® 2.1: — ek BB 7 Z 0k (ANOVAD

)77 A0
Bk VA B R
W 545 SS E AR A B df MSS Sy i = 7N
EEF ESS Y-V =27 1 MSSpss ESS/dfpss =3 Y a?
J7 I
W%F  RSS (Y, — V)2 =S¢ n—2 MSSgpss  RSS/dfpss = =%
J5 FA
BF)  TSS Y-V =4 n-1 MSSpgg  TSS/dfpes ==Y
il

EX 2.10 (EMEE). PEMFEARRENHZE X —HEHE AT iR AR, FROABEMRE (goodness of fit).
Hd B AR 2 HIE RS (coefficient of determination), it A r2 (—mEIEH) 8 R2 (£ tH
=90,
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MRAEIS R E SGE X 2.10 5 FIE RE r? ATBLEE I LA A5 2

.2 ESS > (Y, Y)?
TsSsS Y (Y,—Y)?
_,_Bss_ | YY)
TSS S (Y, —Y)?
P2 — ESS _ 3 (52%)2:‘2 (Zx3>: 2 5%
TSs Tyt v P\Se) TP

- a(59)- (8 ()~ it

TR RN, —InEA M HE R SRR AR vy y FERMERR (px y NE
PR RO

PXX T Joar(X,yoar Y) - VE(X,— EX,’E(Y, — EY,)? (2.20)
Cov(X;,Y;) > (X - X)(Y;, —Y)
XY T 9. .5, = = (2.21)
R RT3 A A ot
2
[T(Xi,m] ~ (2.22)
2.2.4.2 EARBRBEIEHEIE
X 2,11 (B RACH BRI, 5 T R P2 ]
Y, =51+ B:X, +uy,
FH OLS J7i%, @RISR RE, #HEWIEASHR B R GET 0 —Mgit Rk,
EIERZMEHEREHAE R (N-CLRM) F, HTFRILTRIRM u; ~ ii.d N(0,0%), 13

By ~ N(By, 07 ) Fil By ~ N(ﬂl,oél)o DRI, AT LA Bl 3X — MR o AT RRAE X e/ — 3Rk B il
i (By, 5y) Iﬁﬁé}fﬁjﬂl‘ﬁ% CREFEVERL . BARHER:
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B W T IR

FEH B IR R

st th— A AT LU S BB REA G (o S5 D

BB B AR AT 4 THE B RS &

FSDAF

A PAUER :

A

B G UEY

RIS, A :

u; ~i.i.d N(0,02)

52 ~ N(B%O—z‘z)

By ~ N(ﬂlvff%l)

84
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(2.23)
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(2.25)
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RO
X2
I
A3 — 25 7T LAIE )
. By—B
t@— P ~t(n —2)
Ba
. b5 B
tgl— 5 t(n —2)

XA

Y, =58 + BX; +uy
u; ~ i.i.d N(0,02)
Y; 251 +32X¢+€¢

XA ZEL (By, By) 3R W B &
H,: =0
B ‘{ 0t
Hy: By #0

{Ho:51:0
By :
Hl’ﬁl#o

AR Hy, WL 3]
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. _B=B_ B _ B
tﬁl_T_Sg —th(n—% (2.35)
! nszU

HUEREVEAKT o = 0.01 MEAHE (n—2), RWRATLMFE] ¢ SATIER ¢ {5, BRI ¢y /0 (n—
2). RIFHEFA t Hit&E (t* t* ) SHWE ¢ MERIR ¢ H (E1_q/0)(n —2)) BIKK.

RPN RN 25 By R AR IS8

o >t (n—2) RIS 5, 1 6 R o = 0.0 ACF PRI, 08 BH
?Eéﬁ HO : 62 =0, }J\ﬁﬁ%% H1 : ﬂQ # 0.

o WR L <toap(n—2), WRUSH B, 196 BKAE o = 0.01 KT FRTREMN, HIIT6
ﬂ%‘i“ﬂ*ﬁgﬁ H 62 =0, MM A RS2 H ﬂQ =0,

[FIRE, ARG RS 25 B, B E VA 18

IR > by (n—2), WERWBH G, 00 R o = 0.01 KT T REEM, B HH
TEQE H ﬂl =0, y\ﬁﬁﬁ%% Hl : 51 7& 0,

o MRS <tap(n—2), WRISH G, 11t KK o = 0.01 AT FRFREN, BEAGE
%‘ﬂﬁ%ﬁéﬁ HO ﬂl =0, }J\ﬁlﬁ/\ HE%H—J‘?%X HO 51 =0,

2.2.4.4 EREETEEMSE

Xt T IR (el A Y
Y, =B + 58X, +u,

A LS J5i, EEAEALEERE, HERE Lk 5% R A 15 BT I — M ST AR g .

FEIEASZ L2 Pk [ AR % (N-CLRMD T, BENLTHRIURM w; ~ i.i.d N(0,02). FHik, 34
AT LA BhiX —ESR 4 AT REAE, RSN IRIES BT (By, By) G5, XS ] AR A7 8k (B
%ﬁ*ﬁ A WA o Sk

o FUNIRERIIAS

o PEHEWERX
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o MG ANATBIHHERBINFEASHE (F St

o VBB RIRAEREAT AT THEL LA, R B E RIS

K A:

7 N-CLRM N4 Z Uk H:

ENIIEGEE

XA

Y, =B + B X, +u,
u; ~i.i.d N(0,0?)

Y, ~ii.d N(By + By X, 0?)

ESS = Z (Y, = V)2 ~ x3(dfpss)

RSS =3 (Y =Yi)* ~ x*(dfrss)

_ ESS/dfpss _ MSSgss
RSS/dfrss  MSSgss

_ X Y)/dfpss
2 (Y, =Y)?/dfrss
~ F(dfgss:dfrss)

*

Y, =61+ BX; +
u; ~ i.i.d N(0,02)
Y; 251 +/§2Xi+€i

AN FIRRSHL B, RN KRR
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Hy: By =10
/62 : {
H,y: 52 7& 0
WRAR BB H,, LI,

ESS/dfpss _ MSSgpss
RSS/dfrss  MSSgss

XM —?)Q/dess
2 (Y, = Y;)?/dfrss
~ 2
_ B Yl
Yoei/(n—2)
_ 52221'12
6-2

=

B sE BBV a = 0.01 FREAKL (n), AT EMEE] F 45025 F L 180 Fy_ ) (1,n—2),
REWEILERA T %ilE P 0%R.

AR 0T 35 D) A A [ A TR AR A 2 A 0 2 18

o W P> By (Ln—2), WEBSEEIHN FRRE o = 0.01 AT FREEN, B
E%ﬂ{_j‘%ﬁgﬁ HO : ﬂ2 = 01 N\ﬁﬁ%% H]_ : 52 7& Oo

o F*<Fyo(1,n—2), WEBBERAERNG F RRE o = 001 KF FRRAREN, B
MR H ¢ By = 0. TR BEZMEEZ H, : 8, = 0.

2.2.5 NfHHTHEEAIMEL?

FEARAN M A FEIEFM (mean prediction) FIAMETMN (individual prediction) PINMH%Z .

EX 2.12 (HEHN). ¥EHN (mean prediction), & —FXFEARSNEAFIE TN £, 25
E X, Y, MSMESME, MR E(Y|X = X,)

EX 2.13 (METM). MEBM (individual prediction) , A& —FXIFEA SN MRE I TN . 1EAH,
YHE Xo T Y; BIANAME, HED (Yo|X = X,)
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EX 2.14 (). il — R EMEAR SR A 45 R, SRS TREARSNAZ R AIERR—A
BT (point forecast).

EX 2.15 (X[EFM). 2R YA R AR, ST — IR 458, BRIk T
FEARAMAAS B A5 EE Y E T (interval forecast).
Hae b, BT A BNE 2 ME T, S B R AT BE IR :

o BEARFESIBAE Y, M, CHRAHEHE BY|X = X,) MEMMET. #2AME
(Yol X = Xo) Mbfliit. tiavkss ¥y e il % mt i SumeE.

o BENLAERE ¥y BT Y #BMAIERS A, I ELAET LTRATT BLMIE I Bt 54 e T 7 X D o
AT 0 L1 X )

2.2.5.1 #FIMIETEN

XF T .

Y, =B + 52X, +u,
u; ~i.i.d N(0,0?)
Y; 251 +52X¢+@i

B BENAL R Y, (IR 25 5

Ky, = E(?o)
= E(B, + B2X,)
=By + By X,
= E(Y]X,)

(2.39)

var(Yy) = 0'%
0

= E(Bl + BzXo) (2.40)

= ()

11 ELAR AR IE 2570 A«
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~

YO ~ N(M}A/O?U%/O)

N _X)2 (2.41)
o (s (3 5
e, WLAIE ¢ Gt
to = Y= BYIXo) | t(n—2) (2.42)
0 Sffo
/\I:F‘:
_ X2
5y, = \/az (i + <on = ) (2.43)

G REVERT o MHOLT, ATUAERAFIEE ¢ {5 4, o(n —2), ATTAT BLTHSAS 21 T
LA X T«

ffo —t1app(n—2)- S{/O < E(Y|X,) < ?0 Tt apn—2)- S{/O (2.44)
2.2.5.2 EFIMMETEN
Xof T
Y; = B1 + B X, +u,
u; ~ i.i.d N(0,02)
Y, =B+ B X, +e,
BOHUEABENEE Yy AT I IEZR 53 :
Y, ~ N(uy .02
0~ Ny o) (2.45)

Yy ~ N (B + ,X¢,0?)

B C AR T -
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~

YO ~ N(/J/}A/O?U?‘/O)

Yo~ N <E(Y|Xo),02 (711 L <on—sz)2>> (2.46)

BB FATT T ARG — B 0 E A HLAE R (Y, — ¥p):

(YO—?O)NN(O,U2 <1+i+()(r:]jz>2>> (2.47)

Y, — Y,
byyvg) = 7(50 AO) ~t(n—2) (2.48)
(Yo—To)
Horpr:
. 1 (X, —X)2
s = (15 ) )

HERFMCT o KL, ATUERGEIEIE ¢ {5 t_, /(0 —2), AiTA] LTSS 2AME T
(Y LA XA

Yo =t qp2(n—2)- S(YO—Y/O) < (Yol Xo) S Yo+t opp(n—2)- S(er’o) (2.50)

2.2.6 E#EE EViews EASREER?

® 2.2 oA R IR A 1 AR B IX

row content mark

% 11T Dependent Variable: SPENDS 4 &

% 247 Method: Least Squares WaR/A
% 347 Date: Time: H 3. IS
% 447 Sample: 1 10 FEAHE
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R 2.2 oA AR AR 1 AR B X

Trow content mark

% 54T Included observations: 10 FEAEL

#* 2.3 —ulrEU R A AR X

row column content mark math
1 %1 Variable TR &

T ¢l

2 1 C EVEWE il

17 1]

%3 %1 INCOME HHEGEMZE X

1T ¢l

1 %2  Coefficient RE (FIHSEH S5 THE)

17 1]

Fo 2 IR RA B,
17 2l

B3 %2 EFS By
17 1]

FH1 %3 Std. Error  REIFEAREZE

1T ¢l

2 %3 B R AR 2 S3,
17 1]

3 3 R RHAIREA R 2 Ss,
17 2l

1 B4 t-Statistic  REIFEA ¢ H

17 7]

2 A4 BUE RBUPMEA ¢ H tgl
17 ¢l

3 HA4 REERBEIREA ¢ 5 t
17 1]

¥1 %5  Prob. FREREA ¢ B0 N 5

7 5 fEp
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#* 2.3: —JuRIET R A A [RIA R IX
row column content mark math
2 5 LR BRS¢ (EX R p(a/2,t5  f)
(i ¢l MEZMH p
3 HES R RBUFEAR ¢ {EX I p(a/2,t;’§2,f)
17 5 BERE p
* 2.4: —JuEIAT R AR 3 HIHIZHTIX
row  column content mark math
1 %1 R-squared € REL R?
17 7l
¥2 %1 Adjusted TR B R EL R?
17 el R-squared
¥3 %1 SE.of regression [A]AFRrHER o
17 7l
%4 %1  Sum squared B 22177 RSS =3"¢?
7 4 resid
¥ 5 %1  Log likelihood S BUSAE
17 ¢l
6 1  F-statistic FETRER F 4 F*
7 4 THEHE
%7 %1  Prob(F-statistic) F SGit&EEXNMNM  pla, F*, f1, f2)
17 Gl BERE p
51 %3 Mean dependent [N =RHE Y
7 7] var
%2 3  SD.dependent  BIERMIREE Sy = /20"
17 7] var
#3 %3  Akaike info AIC 841
17 4 criterion
¥4 %3  Schwarz criterion SC ¥5%
17 %
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X 2.4 — oA ER ML 3. BIHSHKIX

row column content mark math

¥ 5 %3  Hannan-Quinn HQ #8410

1T %) criter.

#6 %3  Durbin-Watson DW Giit& 18R ARG =
1T 1 stat

(1) I eviews 3ZH#. (Quick = Estimate Equation) #EATZeME[RIABTY )My, 242130 ] VA 25 45

Ho

&

(2) FH] EViews fir 0%, [BIHBERRIR A, J0IE [R5 i) 4 40 1 2D 3R

HE B EATENEIA R 5. B,

CHEEEREE (52 HhREE (5)
SRR R AT 2 (ST ) RICRARIER ( S5) HHELEIARR REHORE A %

(83 ) BICKEAIRIEX (S5)

CHETHRAMAR (TSS. ESS. RSS) RIAMBMIEHE (dfpeg dfpssr dfnss ) I

I ES T E (ANOV table)

SRR BB REIREAA R RE r, LR BT E BB r?, JFLLBHE R R B S HIE R

RAR BERKFRD
THRPIHRBIFEA ¢ H (t"éz Al t’él)

A eviews fr & HHHAREIE ¢ H (4_,0(n—2), HE a=0.05), FFXFEARMEZEERT

(EE gt

SRR R BRI RREA FE (F)

.l eviews & HARENS FAH (Fy_(df,,df,) = Fi_o(dfgss dfpss)s 45 a=0.05),

IR R B A 8 2 Wk AT (B A B

LB REASNG X, HHELE T T,
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(=JEquation: EQ MO Workfile: MENTO::spends\

S e

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: SPENDS
Method: Least Squares

e
‘!ﬁﬁ.

Date: Time:
Sample: 1 10
Included observations: 10
Variable Coefficient Std. Error t-Statistic Prob.
Cc 24.45455 6.413817 3.812791 0.0051
INCOME 0.509091 0.035743 14.24317 0.0000
R-squared 0.962062 Mean dependent var 111.0000
Adjusted R-squared 0.957319 S.D. dependent var 31.42893
S.E. of regression 6.493003 Akaike info criterion 6.756184
Sum squared resid 337.2727  Schwarz criterion 6.816701
Log likelihood -31.78092  Hannan-Quinn criter. 6.689797
F-statistic 202.8679 Durbin-Watson stat 2.680127
Prob(F-statistic) 0.000001

—~———

2.1: &H1& EViews [HIA RS

k. SHELEHIN R R S g,

L S EHIN R G Ty — 1,50 —2)- Sy < E(Y | X = Xo) < Vy+1,_o5(n—2) 55

m. A T BRI Sy, g

n. PHEAME T B X A Yy —t,, 2(n=2)-8y 3 <EY | X=X, < Yy+t, 2(n=2)-Sy ¢

2.4 LIEHEE

2.4.1 IR

ARSI 7 B A HE A U U R A

o BT Eviews 9.0 fiids & UL E
o ARIWEHA Mathtype 6.0 A K& UL L

o S{EgEEME Office Word/Excel 2010 fiiA< & LA E
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o WWEFA chrome 66.0 i K LL B 360 AFE# M W2 9.5 A &Lk

2.4.2 wnetrE

SHERERIUEBIE: £ 25 AHAEHT 10 MFEELE spends FEEW A, income FRJE 7 H &7 H IIEL
it o

® 2.5 FREWAMEKELH (n=10)

obs spends income

1 70 80
2 65 100
3 90 120
4 95 140
5 110 160
6 115 180
7 120 200
8 140 220
9 155 240
10 150 260

ARV LK 2.6 -
* 2.6: BEE LU

variable label

obs FEA G =
spends  FKREEUWA
income FKEEYXH

L B
o A X B (KEEWON income) #i—HE!
o BANFEERY Bl (FEEH spends) A
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o IH MEEIERE, REBCHM, JFEET Excel WALE (BUE AR Eviews!)

AR SRV B M Z 8] AT ARG I 0 R — Jo 4k [l YA A 1Y -

Y, =B+ X, +¢; (SRM) (2.51)

5;; = 51 + Bin (SRF) (2.52)

2.4.3 Iemm

Eviews #IEGRI-FFSEAE R, ATH ZHI LR U R XRAAE Eviews [ TAEIFN .
PRI BATR AT B T4 7 &M RO A2 RN, CAETH S RE R s . — S . R 2.7 4l T
T B R RSESCR AR

£ 2.7: TTRe AR Eviews X %15k

remark mean word example

upr FEERE  uper FEARFS) Y, AlidA y_upr

lwr FHh/NG lower HEFH y,, ey lwr

avr ¥IA average FEAIIME X, T[iCH x_avr

sqr -5 square FEARS] Y, AL y_upr_sqr

hat fhiTHE hat By F1Y;, FI4REH b2 hat Fl y_upr_hat

str BT star REREFEA ¢ H t’[‘§2, AliECN t_str b2 hat

scl L7 scalar FEAIME X {F bR, A x_avr_scl

ser FF3 series FEARBME X, \EAA n MEUERIFPS), FJAd8 x_avr ser
sgm T EZH sigma V3R 25 )5 2 62, AlidA sgm__hat_sqr

b HHZ4 beta REEZH By, AIIEHN b2

mns 5 minus FEA bR UE 22 S({/O_YO)’ AiE N s_ yOh_ mns_ y0

fst ot forecast PETIME E(Y|X = X,), "lidA fst_exp

exp WA expect BEBIE E(Y|X = X,), AN fst_ex

ind MA individual — AMETIME (Yy|X = X)), #TidA fst_ind

1t Fe 3t left PHEX T A TS B(Y|1X = X)), "lidA y_exp_ lft
rht 5t right PIMEX A S BE(Y X = X))z, ACN y_exp_rht
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# 2.8 IHEXN G, KL Eviews 4

name_chn cat_eng math name__eviews
HAZE X 5 series X; X_ upr
A& Y 75 series Y, y_upr

X s E scalar X x_avr_scl
Y Pt E scalar Y y_avr_scl
X ¥METH series X, X_avr_ser
Y HEFA series Y, y_avr_ser
FEAH n scalar n n

X I3 series X2 X_ upr_sqr
Y IS series Y2 y_upr_sqr
XY FF3l series X,Y, Xy_ upr
|7 x 7 series z; x_lwr
By T series Y y_lwr

B2 x FHTA series x? x_lwr_sqr
B2y T series Y7 y_lwr_ sqr
B%E xy 7 series x,Y; xy_lwr
REfGTHE scalar B, b2_hat
BUBA T scalar B, bl_hat

[ FE Y e series Y, y_upr_ hat
B A FMAE )55 25 y W8P0 series U; y_lwr_hat
WRZEFP A series e; ei
W7V J5 FP series e? ei_sqr

EVEN S Y scalar o2 sgm__hat_sqr
o] R ZE R i 22 scalar o sgm_ hat
PERBIFEA TS 2 scalar S22 ss b2 hat
RER IR A bR E 2 scalar S 5, s b2 hat
B RIREA Ty 2 scalar Sél ss_bl hat
AR FIFEA bR 1 22 scalar S 5, s bl hat
RSEJT R scalar TSS tss

B 7= F 7 Al scalar RSS rss
EPERSEiL scalar ESS ess
SR E scalar dfrss df tss
BRI TT A E R scalar dfrss df rss
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# 2.8 IHEXN G, KL Eviews 4

name_chn cat_eng math name__eviews
=] Y=~ A R scalar dfpss df ess
(GNP scalar r r

FE R E scalar R? r_sqr
FEAZHN ¢t T E scalar tgz t_str_b2 hat
B RE ¢ Guit & scalar t’él t_str bl hat
it ¢t fH scalar t1asa(n—Fk) t_ value
BHAFER F Sit&E scalar F* f str

i FH scalar F_ (k—1,n—k) f_value

FEA SN R scalar X, x0

FEASH I A1E scalar Y, y0__hat

SN ERIL scalar E(Y|X = X,) fst_exp

Y, fIREA bR 2 scalar Sy, s_yOh
P8 IXC ) TR0 4 e scalar EY|X =X,), y_exp_lft
T IX 1) F00 640 A5 scalar E(Y|X =X,)x y_exp_rht
AME T scalar (Yo|X = X,) fst_ind

f’g =Y, MIFEARbREZ scalar Fovy) S mns
AN X B TR0 £ e S scalar (Yo| X = X)), y_ind_Ift
AME X TR T B4 45 ¢ scalar (Yo| X = Xo)g y_ind_rht

2.5 FETELE

2.5.1 FERITIEXHHSASIE

Eviews #fF Hin: T, BRI EAH:E.

Eviews #/EB#%: FH EViews Q%G1 TAE IS A E R .

A M E PR FFIZ4T I EViews 183:

"G TAEX M (T X %=nento, ¥ W4 %=spend) , LHMTHH, HAKN10

wfcreate(wf=mento,page=spend) u 10
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"R EEYE, % 4& Hd:\github\books\data\lab2-mento-demon.x1sx
import d:\github\books\data\lab2-mento-demon.xlsx

FETARSCAFALE T, ATUAE BN I TR SR M S N, WD &S (LA 2.2 ):

., 4 EViews - [Workfile: MENTO - (d:\github\course-econometrics\eviews\mento.wf1)] — O X

File Edit Object View Proc Quick Options Add-ins Window Help oM X
Command 1 x

A Series: SPENDS  Workfile: MENTO:spend, EI@
[ViewlPmcIObj“tlpmpﬂtiES] [PriﬂtINameIFreeze] Defautt ~ w
Command Capture

spends
[\iiewlProclObject] [Sa\reISnapshotIFree | | | |
Range: 110 — 10obs IR .I_E.lst.updated: ol
Sample:110 — 10 obs Imported from "d\github\books\datallab2-mento-demon.xlsx
8] ¢ 1 70
&4 income o
2 65
A obs 3 90
KA resid
kA spends 4 95
% e 5 110
6 115
7 120
<>}, spend | New Page | 8 140
9 155
10 150
| v
R >

K 2.2: G TR IF S A H s

@ R

3

R R AT DL E i S R A S

B TAE A

(1) EViews F & N KK & = File= New= Workfile
(2) #17 workfile create 5| S & :

o workfile structure type: unstructured/undatede
o data range: BRINEHE
o workfile names(optional):

— WEF': mento
— Page: spends (A4 spends)
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SN : EViews % N EMKIK A = File = Import = Import from file

”’i EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - | X
File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax
“’i EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - 0 X
Flcant File Edit Object View Proc Quick Options Add-ins Window Help - e x
apture
—C d ax
[View Proc ¢ 0T
Range: 1 z::::z X—ﬂp;:g‘cgr:zz Open »  as Group % A
 Sample: 1 y-tpr=sp Preview F9 as Equation... v
zi%come kDCapture [Jcomma  Copy Ctrl+C as Factor...
@ resid | View | Proc| Object || Save | Copy Special... . asVAR.
sspends |Range: 110 -- 10c¢  Paste Ctrl+V as System... Filter: *
‘ Sample: 110 - 10¢  paste Special... as Multiple series Order: Name
BC
2income [6]Group: UNTITLED Workfile: MENTOzspends\ 1= .
ZreSIdd [View[Proc[ObjectHPrint[Name[Freeze] Default v Sort| Edit+/-| Smpl+/-| ¢
Eipﬁnrs INCOME X_UPR SPENDS Y_UPR
oy upr 1 80 80 70 70 A
- 2 100 100 65 65
S 120 120 90 90
4 140 140 95 95
5 160 160 110 110
6 180 180 115 115
7 200 200 120 120
< >\ spenc 8 220 220 140 140
9 240 240 155 155
10 260 260 150 150 v
< >
< >\ spends | New Pag(_

Path = d:\econometrics\eviews DB = none WF = mento

2.3: S AHIEN Eviews &

2.5.2 #%3 Eviews @3S

Eviews #fF Hir: [REIEHRE, HERHLR

Eviews #fFBi: @RS G BIRTREA:

spends; = + (1 + Byincome; + u; (2.53)
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A 2 M E F R KA TFFZAT W EViews 145:

'OE RS EE T T B X Req main

equation eq_m0.ls spends c income

FELAESCIHLE T, PRV R FRE R X &, AT B AR Eeq m0 (LA 2.4 ):

"i EViews - [Workfile: MENTO - (d:\github\course-econometrics\eviews\mento.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help oM X
Command o=

equation eq m0.ls spends ¢ incomel o

[Z] Equation: EQ_M0  Workfile: MENTOzspend), EIIEI
| [ViewlProclObject] [PrintINameIFreeze] [EstimatelForecastlStatisesids]
El command - Dependent Variable: SPENDS @
[VimIProcIObject] [Sa\reISnap Method: Least Squares
Date: 04/2319 Time: 20:45
Range: 110 — 10obs Sample: 110
Sample:110 — 10 obs Included observations: 10
% :q_mU e Wariable Coefficient Std. Error t-Statistic Frob.
k4 income %
& obs C 24.45455 6.413817 381271 0.0051
A resid INCOME 0.509091 0.035743 14.24317 0.0000
&4 spends
R-squared 0.962062 Mean dependentvar 111.0000
Adjusted R-squared 0.957319 5.D. dependentvar 31.42893
< 5!, spend S.E. of regression 6493003 Akaike info criterion 6756184
Equation: EQ_ M0 Modifed: 4 Sum Sguared resid 337.2727  Schwarz criterion. 6.816701
Log likelihood -31.78092 Hannan-Quinn criter. 6.689797
F-statistic 202.8679 Durbin-Watson stat 2.680127
Prob(F-statistic) 0.000001

2.4: HE R RN 5 FEXT B

@ R

bR R AT DU S R AR S
(1 BEATTREAGTHA 513 5 -

o EViews ¥ % H FMKK i /A Quick = Estimation Equation
(2) BRI G 3 E

o WHE /T2, Equation Estimation = Specification = Equation specification H
IR NAF & spend c income (EEAREZ [MIAIZSAHS, CLREME o

o PRI TFE. Estimation settings H[) Method FHitE = FHiik# LS - Least
Squares (NLS and ARMA)
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o SENWE, A 0K

(3) i 44 I RAT B 75 R

o ERMAMGIENZEIUNTITLED & F, AdiEHF: Name = A4 eq m0 (i

Wars) = Sl d, R Ok
1"iEViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X

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

Command

DCapture DCommand f
[View[ Proc [ Object H Save [ Snapsh
Range: 110 -- 10 obs
Sample: 110 -- 10 obs

Bc

=eq_mO0

Samp|em Equation Estimation

Generate Series... Specification  Options

Show ... Equation specification

G h Dependent variable followed by list of regressors including ARMA
rapn ... and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

Empty Group (Edit Series

spends c income
Series Statistics
Group Statistics
Estimate Equation...
Estimate VAR...

3

Bincome
Bresid

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

@ spends
2ax_upr
=y_upr

< >

spends | New Page

(=]Equation: EQ MO Workfile: MENTO::spends\

S e

[View[ Proc [ Object H Print[ Name[kﬁreeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: SPEND
Method: Least Squares

Date: Time:
Sample: 1 10
Included observations: 10
Variable Coefficient Std. Error t-Statistic Prob.
Cc 24.45455 6.413817 3.812791 0.0051
INCOME 0.509091 0.035743 14.24317 0.0000
R-squared 0.962062 Mean dependent var 111.0000
Adjusted R-squared 0.957319 S.D. dependent var 31.42893
S.E. of regression 6.493003 Akaike info criterion 6.756184
Sum squared resid 337.2727  Schwarz criterion 6.816701
Log likelihood -31.78092  Hannan-Quinn criter. 6.689797
F-statistic 202.8679 Durbin-Watson stat 2.680127
Prob(F-statistic) 0.000001

2.5: FERFAET Eviews #{E

)77 R R AL 2.6 -

103

B




(=]Equation: EQ MO Workfile: MENTO::spends\ ‘ - H (=] ‘“
[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: SPENDS
Method: Least Squares

Date: Time:
Sample: 1 10
Included observations: 10
Variable Coefficient Std. Error t-Statistic Prob.
Cc 24.45455 6.413817 3.812791 0.0051
INCOME 0.509091 0.035743 14.24317 0.0000
R-squared 0.962062 Mean dependent var 111.0000
Adjusted R-squared 0.957319 S.D. dependent var 31.42893
S.E. of regression 6.493003 Akaike info criterion 6.756184
Sum squared resid 337.2727  Schwarz criterion 6.816701
Log likelihood -31.78092  Hannan-Quinn criter. 6.689797
F-statistic 202.8679 Durbin-Watson stat 2.680127
Prob(F-statistic) 0.000001

2.6: ERIABA Eviews 5

R BE I O S A1 AR T 2 [ R 2 s
sp/eEisi =+ 31 + Bzincomei (2.54)

s@s = +2445 + 0.5lincome;
(s) (6.4138) (0.0357) (2.55)
(t) (+3.81) (+14.24)

2.5.3 EENNEEEETUR

Eviews #/F HFr: MG AN EE EViews W%, T /59 HEH

Eviews #fFBEK: A Eg, WME X MY BiFEN %, AR n e %, WE X MY
e F1 5t %
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FEf 2 E PRI AIFZAT I EViews A43:

" BT EL
series x_upr=x 'F X
series y_upr=y "FElY

HHEAEERE

scalar x_avr_scl=@mean(x_upr) "XEHE (BFE)
scalar y_avr_scl=@mean(y_upr) YR E (&)
scalar n=Qobs(x_upr) "EEAR Hn (T E)
"It H AT

series x_avr_ser=Cmean(x_upr) "XENHE OF 5D
series y_avr_ser=@mean (y_upr) 'Yy E (OF 5D

FETAESCAFE R, AT DLE B R A R, aTAREEE (WK 2.7 F1E 2.8 ):
o X, MRFIR S upr

o Y, MIFHIN My upr

o MM X MbrEX REk avr scl

o MY WbrEXSEly avr scl

o PEAHL n bR R8N

o M X MbrERX R8I ser scl

o WH Y MirEN 58y ser scl

105



Command

ﬂEViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O
I File Edit Object View Proc Quick Options Add-ins Window Help

scalar n=@obs(x_upr)

scalar x_avr_scl=@mean(x_upr)
scalar y_avr_scl=@mean(y_upr)

Capture Command

View[ Proc [ ObjectH Save [ She @w[ Proc [ Object” Print[ Name[ Freeze H Edit+/- ]
Range: 110 -- 10 obs Vans ‘ ‘
Sample: 110 -- 10 obs X AVR S..| 170.0000 -
BC .
=eq_mO0 < 3\/
“@income A -
=n
- resid 22 =0
Z)s(p:crdssd @w[ Proc| Object || Print| Name | Freeze | Edit+/-|
Bx:upr_
=y _avr_scl Value ‘ |
By_upr_ Y_AVR_S...| 111.0000 ~
<
M~ | *
3 S=EE |
Mew[ Proc [ Object” Print[ Name[ Freeze H Edit+/- ]
< >\ spends | New Page Value | |
... N [1000000 g
( v
N < >

2.7 M INEETENSR 1
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1"iEViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
series x_avr_ser=@mean(x_upr) Open > as Group %
series y_avr_ser=@mean(y_upr) Preview F9 as Equation...
Copy Ctrl+C as Factor... |
DCapture " ]Command Copy Special... as VAR... ||
[View[Proc[ObjectHSave[Snapshot[Fre Paste Ctrl+V i as System... ]
Range: 110 -- 10o0bs ' as Multiple series o
Sample: 110 -- 10 obs Paste Special... P uraer: Narne
®Bc . A -
@eq_m0 (GJGroup: UNTITLED Workfile: MENTO::spends\ 1 [ - X
gincome [View[Proc[ObjectHPrint[Name[Freeze]Default v | Sort| Edit+/- | Smpl+/- | C
=n X_AVR_SER ' Y_AVR_SER
@ resid 1 170 111 A
@ spends 2 170 111
=x_avr_scl 3 170 111
@X_avr_ser 4 170 111
¥ X_upr 5 170 111
=y_avr_scl 6 170 111
ey avr_ser 7 170 111
y_upr 8 170 111
9 170 111
10 170 111
v
< >
< >\ spends /| New Page

Path = d:\econometrics\eviews DB = none WF = mento

K 2.8 W JINEETEXNR 2
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2.5.4 & FF 5 (5 A3 series)

H¥z: 133 FF 575 (5 AP series)
B RREEAR X, Y X5 Y2 XY, BT, FEA R A7

FEfr 2 E H R AIFZAT T EViews A45:

"It HFF, I LlgroupH K AT I

series x_upr_sqr=x_upr 2 'JFAIX2
series y_upr_sqr=y_upr”2 "FFIYC2
series Xy_upr= X_upr*y_upr ' FIXY
group ff_upr x_upr y_upr X_upr_sqr y_upr_sqr Xy_upr "M EFFF F 4 (group)

FETARSAFRLE T, AT DAE R R AR R, AT EE (LK 2.9 ):

X? st 52k upr_sqr

Y2 B SI55My upr_sqr

XY, W Sy upr

o FF(X,;;Y; X3 Y2, X,Y,) B REHF upr

Eviews ##/F: (Eviews /&I ELFEILE 2.9)

2.5.5 i85 ff mEEF (5 M55 series)

H#r: #3%] FF J5F51 (5 NP5 series)

B AR (00,0202, 0,) BRI LA RO RIRAE

z; = (X, — X)
yi = (Y, —Y)
22 = (X, — X)?
yi =Y, —Y)?
vy, = (X; = X)(Y; = Y)

FEf 2 E PRI A T2 AT I T EViews A45:

=
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‘V‘ EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X

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

Command ax

series x_upr_sqr=x_upri2 A

series y_upr_sqr=y_upri2 Open 4 as Group %

series xy_upr= x_upr*y_upr Preview F9 as Equation... %

|:|Capture Jcommand ’/ Copy . Ctrl+C as f/ith{or...

View | Proc| Object | Save | Snapsh Copy Special... a

Range: 110 -- 10 obs Paste Ctrl+V as System... Filter: *

Sample: 110 -- 10 obs Paste Special... as Multiple series r: Name

Bc

=eq_mo0 (G]Group: FF_UPR Workfile: MENTO::spends\ ’ - H (=] ‘“

@ff_Upr |View | Proc| Object || Print| Name | Freeze | Default v | Sort Edit+/- Smpl+/- Compe

@income % X_UPR Y_UPR X UPR_SQR Y_UPR_SQR XY_UPR

=n 1 80 70 6400 4900 5600 A

©resid 2 100 65 10000 4225 6500

=spends | 3 120 90 14400 8100 10800

o X_avi_so 4 140 95 19600 9025 13300

L 5 160 110 25600 12100 17600

Bx_ugr sqr 6 180 115 32400 13225 20700

©xy_upr 7 200 120 40000 14400 24000

=y avr_scl 8 220 140 48400 19600 30800

8y _avr_ser 9 240 155 57600 24025 37200

@y _upr 10 260 150 67600 22500 39000

@y upr_sqr v
< >

< >\ spends /| New f

Path = d:\econometrics\eviews DR = none WF = mento |

2.9: Ziit & FF (Favorite Five) X, Y, X2, Y2, XY,
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"It HEfH £series, A4 HEgroup

series x_lwr=x_upr-x_avr_ser "B E R x
series y_lwr= y_upr-y_avr_ser "B E Ry
series x_lwr_sqr= x_lwr "2 "B EFFIx2
series y_lwr_sqr =y_lwr "2 "B EFIly2
series xy_lwr=x_lwr*y_lwr "B ERF7 Xy

group ff_lwr x_lwr y_lwr x_lwr_sqr y_lwr_sqr xy_lwr 'WEff® £ F 7|4 (group)

FETARSAFRLE T, AT BRI AR R, wT DO ER (LK 2.10 O:

z; BENTF I M lwr

oy, BEMFIN Gy Iwr

o 22 BENFIN S Twr sqr
o y2 BERFESIN MY lwr sqr
o zy; BEMFIN My Iwr

o fi(z;;y; 0292, vy,) WA REH lwr

2.5.6 itEERRHMGITHE:

Eviews #fF Hir: tHEARBEIHTREKFT RS (B 2 DREGETHED.

Eviews #fF B . R4E FF o ff, FAHBERANX, HHAEHRRRR RBONEEE R 8. #idit
CMANSWAE

5 LY,
s = %xz (b2_hat)

By =Y —B,X (bl _hat)

FE AT SR E R AIFZAT I T EViews AA04:

" T & BT A $scalar: b2fbl
scalar b2_hat = @sum(xy_lwr)/@sum(x_lwr_sqr) '#&t&F R
scalar bl_hat =y_avr_scl-b2_hat *x_avr_scl -3
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1"iEViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X

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

Command ax
series X_lwr=x_upr-x_avr_ser A
series y_lwr=y_upr-y_avr_ser Qpsn L asGroup %
series X_|wr_sqr= X_|wr N2 Preview F9 as Equation...
ser?es y_Ivlvr_fqr|=y*_Iw|r A2 Copy Ctrl+C as Factor... v
%Ezwr Y- W; ’7 Copy Special... as VAR... —
v ?E “TOb ﬁz‘ma[r; il P Ctrl+v  as System.. L
1 1 t t . | Q Q

Sample: 110 -~ 10 obs Fetch from DB... Order: Neme |
BC Update... Ctrl+F5
=eq_mo0 Store to DB...
Zg—mﬁ; Export to file...
@income Manage Links & Formulae...
&N
“ residd (G]Group: FF_LWR  Workfile: MENTO::spends\ - H (=) ‘“
%]
@)S(p:\r)r SSCI [View[ Proc[ObjectH Print[ Name[ Freeze] Default s [Sort[ Edit+/- [ Smpl+/—[Compare
©x avr ser X LWR Y_ILWR X LWR SQR Y_LWR_SQR XY_LWR
5x lwr 1 -90 -41 8100 1681 3690 A
2x Iwr sqr 2 -70 -46 4900 2116 3220
Bx:upr_ 3 -50 -21 2500 441 1050
@X_upr_sqr 4 -30 -16 900 256 480
axy_lwr 5 -10 -1 100 1 10
@ Xy_upr 6 10 4 100 16 40
=y_avr_scl 7 30 9 900 81 270
By_avr_ser 8 50 29 2500 841 1450
oy_lwr 9 70 44 4900 1936 3080
2y_lwr_sar 10 20 39 8100 1521 3510
@y_upr v
By _upr_sqr >
< >\ spends /| New Page

Path = d:\econometrics\eviews DB = none WF = mento

2.10: it & ff (favorite five) x;v y;« 22+ y2+ z,y;

111




LE TS T, ATLAE B R R bR X &, LG ER (LA 2.11 ):
o [T FERIZR RS By MR EX R2EL2 hat
o [ETFEAREE BT B, HbRE X SEEb1 hat

“\"i EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X
[ File Edit Object View Proc Quick Options Add-ins Window Help - s x
|
Command ax
scalar b2_hat = @sum(xy_lwr)/@sum(x_lwr_sqr) A
scalar b1_hat =y_avr_scl-b2_hat *x_avr_scl ~
DCapture DCommand ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 110 -- 10 obs Filter: *

Sample: 110 -- 10 obs Order: Name
=b1_hat ‘ .
=b2_hat . @Scalar: BI_HAT Workfile: MENTOzspends\ |~ [me.gm
®e | [View|Proc Object ]| Print| Name | Freeze || Edit+/-|
=eq_m0 (W24. 45454545454547
© ff_lwr \ ~—)
® ff_upr ‘ Value WA
@income B1_HAT | 24.45455 2
=n < > )

@ resid

@ spends

=x_avr_scl (#)Scalar: B1 HAT Workfile: MENTO::spends\ a8 X
@x_avr_ser . = : : P \‘ H ‘

5x Iwr View | Proc | Object Prlnt[Name[FreezeHEdlt+/—]

s x_Iwr_sqr 24. 45454545454547

@X_upr Value

@X_upr_sqr B1_HAT | 24.45455 A
axy_lwr v
B Xy_upr < >

< >\ spends /| New Page

Path = d:\econometrics\eviews DB = none WF = mento

2.11: BIAGFFERRIR R

2.5.7 HEEAMSE. HMESEMNEE. @REENEEFSFS (series):

Hb: ASIE A Vo AMENEE . FIEKE o, MEIERETT o SHMFIRS, BT
SRS

B BRI S R EUE, et RS E R R, ET R E R T T S
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o

[
N ™
w | |+
<o S0
*

>

g}
)
I
—
('b
<
~

FEfr 2 M E H R AIFHZAT I EViews 445:

" A EETE R R B Zseries

series y_upr_hat= bl_hat+ b2_hat*x_upr VI TR R
series y_lwr_hat= y_upr_hat-y_avr_ser VEE TN B EE
"It B R £ Rk % F fseries

series ei=y_upr-y_upr_hat " T E T 5

series ei_sqr= ei”2 'R EF T

FETAESCHELE T, FTRLE B0 N AR B P oIxt 5, aTRONGEE&E (LK 2.12 A1 2.13 O):

o FHIEME Y, BF5I 58y upr_hat

o FERAEEE g, KFEFIX S8y lwr hat
o FIHEZE e, (1157510 568ei

o EHEZETDT €2 (7510 5886l sqr

2.5.8 HEEEPSEMNIRERERITHEE
Eviews #fFE Hbs: WHEATRIRET % 62 IbsiEZE 6 (br&), 5EREIALSERIETZE.

Eviews #EB#: MAREFIINER, HSHEMT AN

52 — >l

n—2
__[xe
n—2

Ea A ME PRI 2T~ EViews 1Xi5:
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1"iEViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)]

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

Command

series y_upr_hat= b1_hat+ b2_hat*x_upr Open

series y_Iwr_hat=y_upr_hat-y_avr_ser

Preview

X

4 as Group %
F9 as Equation...

DCapture DCommand ’— Copy Ctrl+C as Factor...

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details Copy Special...

Range: 110 -- 10 obs
Sample: 110 -- 10 obs

as VAR...

Paste Ctrl+V as System...

Paste Special...

=2b1_hat
=2b2_hat
Bc
=eq_mO0

© ff_lwr

= ff_upr
@income
2N

@ resid

@ spends
=x_avr_scl
@x_avr_ser
ax_lwr
@x_lwr_sqr
2ax_upr
@X_upr_sqr
axy_lwr
2Xy_upr

< >\ spends /| New Page

=y_avr_scl

2y_avr_ser
gy lwr

2y Iwr_hat

@y _Iwr_sqr
@By _upr

@y _upr_hat
2y_upr_sqr

Fetch from DB...

as Multiple series

Update... Ctrl+F5

Store to DB...
Export to file...

Manage Links & Formulae...

Rename...

© oo~NOO O WN =

-
o

Y_UPR_HAT Y_LWR_HAT

65.18182 -45.81818
75.36364 -35.63636
85.54545 -25.45455
95.72727 -15.27273
105.9091 -5.090909
116.0909 5.090909
126.2727 15.27273
136.4545 25.45455
146.6364 35.63636
156.8182 45.81818

@Group: UNTITLED Workfile: MENTO::spends\| o X

[View[ Proc [ Object H Print[ Name[ Freeze] Default

v |Sort | Edit+/- | Smpl+/- |

A

2.12: [B1A TR B g =

114




1°iEViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help = x
Command o X
series ei=y_upr-y_upr_hat Open 3 as Group %

. . s
series ei_sqr= ei"2 Preview F9 as Equation...
Icapture [—]Command Copy Ctrl+C as Factor...
|View | Proc| Object || Save | Snapshot | Freeze Copy Special... as VAR..

Range: 110 -- 10 obs Paste Ctrl+V as System...

Sample: 110 -- 10 obs Paste Special... as Multiple series
=2b1_hat axy_lwr
=b2_hat % Xy_upr Fetch from DB...

BC

cei (G]Group: UNTITLED Workfile: MENTO:spends\ = m.gi

©ei_sqr [View[Proc[ObjectHPrint[Name[Freeze]Default ~ | Sort | Edit+/- | Smpl+/- | (

=eq_mo0 El EI_SQR

Zg-'wr 1 4818182  23.21488 ~

Bin?:‘(‘fr’]:e 2 -10.36364 107.4050

=n 3 4.454545 19.84298

o resid 4 -0.727273 0.528926

© spends 5 4.090909 16.73554

=x_avr_scl 6 -1.090909 1.190083

@X_avr_ser 7 -6.272727 39.34711

2ax_lwr 8 3.545455 12.57025

2x_lwr_sqr 9 8.363636 69.95041

2ax_upr 10 -6.818182 46.48760

2 X_upr_sqr v

< >\ spends /| New Page < > |
Path = d:\econometrics\eviews DB = none WEF = mento

Kl 2.13: 5% e; RIRZET TS eF FPH)
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" EEEIR E £ R EARE £scalar

scalar sgm_hat_sqr=@sum(ei_sqr)/(n-2)

scalar sgm_hat= sgm_hat_sqr~0.5

'HERWEFRET E
"HARWE TR E AR E

ETAESCHILE T, nTDERW NRAREXN R, aTUXGHEEE (LK 2.14 ):
o [BIHRZESZ% 62 Mibr &N 52 ®sgm_ hat_sqr

o AR ZEMEE o HIbr RN 5 Esgm_ hat

1gi EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

scalar sgm_hat_sqr=@sum(ei_sqr)/(n-2)
scalar sgm_hat= sgm_hat220.5

|:|Capture “:|Command ‘

View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 110 -- 10 obs Filter: *
Sample: 110 -- 10 obs Order: Name
=pb1_hat .
#b2_hat [#Scalar: SIGMA HAT2 Workfile: MENTO::spends\‘ - H (=) ‘“
BC View | Proc | Object Print[Name[FreezeHEdit+/—]
zel 42. 15909090909096
= el_sqr Value | | |
=eq_m0 SIGMA_H...[ 42.15909 n
© ff_lwr v
= ff_upr < >
“@income
=n
o resid (#f)Scalar: SIGMA HAT Workfile: MENTO::spends\‘ = ” (=] ‘g
zng—Ea: View | Proc | Object Print[NameyFreezeHEdit+/—]

sgm_nat_sqr 6. 493003227250928
@ spends Val |
=x_avr_scl aluc
sX_avr_ser SIGMA_H...[ 6.493003 | :
< >\ spends | New Pac < >

‘ Path = d:\\econometrics\eviews ‘ DR = none  WF = mento

K 2.14: [BlVARZE 5 2 M A E
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2.5.9 HEERRMMESSENIREE:

FAR: 20045 2R R BN REA TS 22 Rbr 2 (5[292‘ 522)’ PA R ABLBE AR B FE AT AR HEZE (S5

S5,)

B BT RS A

o
S2 =
/32 Z$12
SB = &22
2 >z
S2 = &QQ*ZXZQ
DO = n
=2 X2
SB = g Q*Z L
1 >3 n

A 2 M E F R AIFFZAT U EViews 145:

't E R B A Z AT E £scalar

scalar ss_b2_hat=sgm_hat_sqr/@sum(x_lwr_sqr) "HERABHELRT E
scalar ss_bl_hat=ss_b2_hat*(@sum(x_upr_sqr)/n) "RERAHWBEARATZ
scalar s_b2 hat=ss_b2 hat~0.5 "R R AR EZE
scalar s_bl_hat=ss_bl hat~0.5 "EIE R B AR E £

FETAESCHEIE T, ATLVESIW T EViews X%, afUXGHER (LK 2.15 ):
o RERMIEATZ G2 flbrixt %@ss b2 hat

o MR REFEAT Sgl fbr it 5B Ess bl hat

o RERRBFAIRUEZE S5 ffbr s @k b2 hat

o WIERKPEAITER S5 HIFREX REs bl hat
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ﬂEViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X

I File Edit Object View Proc Quick Options Add-ins Window Help - s x

Command ax
scalar ss_b2_hat=sgm_hat_sqr/@sum(x_lwr_sqr)

scalar ss_b1_hat=ss_b2_hat*(@sum(x_upr_sqr)/n)

scalar s_b2_hat=ss_b2_hat"0.5

scalar s_b1_hat=ss_b1_hat"0.5

.Capture .Command #]

Vlew[Proc[ObJectHSave[SnI View | Proc | Object || Print [Name[FreezeHEdlt+/ ] /,“
Range: 110 -- 10 obs| (SUNRAMELEEREREE
Sample: 110 -- 10 ob Value \ \ \
b1 hat SS B2 H...| 0.001278 A
2b2_hat
we = ronrEn
Bei View | Proc | Object Print[Name[FreezeHEdit+/—l
sei_sqr
=eq_mo Value \ \ \
@ ff_lwr SS_B1_H..| 41.13705 -
= ff_upr
“@income 1t =
=n =
o resid View | Proc| Object Print[Name[Freeze“Edit+/—]
e e
ss_bl_hat 0. 03574280640025895,
=s_b2_hat Value l | |
=sgm_hat S B2 HAT| 0.035743 &
=sgm_hat_sqr
© spends 23 g
®ss_b1_hat View | Proc | Object Print[Name[FreezeHEdit+/—I
=ss_b2_hat 6. 413817298738548

< >\ spends /| New Page Value | | |
S_B1_HAT| 6.413817 2

4
b .
] < >

2.15: [B1H R BIIREAS TS Z AR E 2
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2.5.10 #7EHMHAE, itE TSS. ESS #1 RSS, URSEMNEHE (IF2)

Eviews #fF Hir: #ATFI7 M #, /27720 H% (ANOVA).

Eviews #/F 8. 2928 HERHHE, MAEB AR

TSS=) yi=) (V;-Y)
RSS =) ef=) (¥;- V)’
ESS =) 5 =) (Y,-Y)

TSS =RSS+ESS

~

dfrss =n—1
dfpss =n—k
dfpss =k —1

dfrss = dfrss +dfgss

FEAr 2 M E F R AIFFHZIT W EViews 445:

v AT P 7 fe o AR OF AR BI M R B B B (T E scalar)

scalar tss=@sum(y_lwr_sqr) " & F 77 AATSS
scalar rss=@sum(ei_sqr) ' 7% % F 77 f1RSS
scalar ess=tss-rss " [ )3 <F 77 A1ESS
scalar df_tss=n-1 " TSSH B W &
scalar df_rss=n-2 " RSSHY B W E
scalar df_ess=1 " ESSHY B W E

FETAESCHALE TS, TGRS T bR EN S, UG EE (WK 2.16 D:
o BESFJTRITSS b5t 5@ s

o FIRFHA RSS Hiksixf % hss

o [EIFFHA ESS KIbREX 5 ess

o BOPITRIIE B dfpes HFHRG GEBAE tss

o FIATHRMERE dfpes HFFEGT REBAf rss

o [T RIBE BT dfjpeg KRR SEBAf ess
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ﬂEViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] — O X
| File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command [

scalar tss=@sum(y_lwr_sqr) I

scalar rss=@sum(ei_sqr) View| Proc| Object | Print| Name | Freeze || Edit+/- |

scalar ess=tss-rss

scalar df_tss=n-1 Value [ |

scalar df_rss=n-2 TSS 8890.000 N
scalar df_ess=1 v
—\ #* .;i
Capture Command View | Proc| Object Printl Namel Freeze” Edit+/-l [ @) B

View  Proc| Object | Save | Snapshot | F 337. 2727272727276

Range: 110 -- 10 obs

Value

Sample: 110 -- 10 obs RSS 337.2727 \ B ‘ R
2b1_hat x_avi

=2b2_hat ox_avr| (£ g

zgf r—— Zi—:m: View | Proc|Object | Print| Name | Freeze || Edit+/- |

= i 3552, 727272727272

adf rss sx_upr

=df_tss @X_upr Value S\ \ \

s ei ax ESS 8552.727 &
“ei_sqr aX

®eq_mo0 v E =

2ess ey b/iewl Proc I Object“ Printl Namel Freeze “ Edit+/—|

@ ff_lwr 2y

@ ff_upr oy Value l | |
#income “Y) DF_TSS [ 9.000000 A
®n ay

“resid ENINE2 =

=rss Byl - - -

®s_b1_hat LVlew] Proc [ Objectﬂ Prlnt[ Name] Freezeﬂ Edit+/- |

ss_b2_hat g

=sgm_hat Value | \ ‘
=sgm_hat_sqr DF_RSS | 8.000000 a
@ spends

=ss_b1_hat # =19
=ss_b2_ hat 'L\/iew[ Proc [ Objectﬂ Print[ Name[ Freezeﬂ Edit+/- |

2tss )

< >\ spends /| New Page Value | ‘ |

DF_ESS | 1.000000 @
< >

K 2.16: “F5 Mot 24 R B B
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2.5.11 %R r MHAERY 7 (#F2 scalar):

Eviews #fEHir: REELE X, SREE Y, FHAKRE, HRBATRERAE R
Eviews #/FBi%: BT Z 0 RERI A E 2. FIHE IR AKX

_CouXY) | R X X)(%—Y)
S X X -T P
, ESS
"= 755

FEfr 2 E PRI AIFHZAT I T EViews A45:

'O E AR K R B A E R B (IF & scalar)
scalar r=Qcor(x_upr,y_upr) XFYE EWAE K R
scalar r_sqr=ess/tss "EI A RERNHE R
ETEXHME T, ATLESWFEK EViews X%, aJLLWEESE (WWE 2.17 ):
o HAE X, 5NAE Y, MR 5@
o [AIHTFEHE RZEL R? (bR EXN 28 sqr

2.5.12 EIFFHRY t 1838

HAz: S mA R8O 5 8%
B ARIEHERKERE AN, TR ¢ Gt RS EEEEACF TRER ¢ [ 317 t |

Bk .

B REIFEA ¢ Giit R DL R B E KT T REE ¢ E TR AN
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‘?i EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X

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

Command ax
scalar r=@cor(x_upr,y_upr) A
scalar r_sqr=ess/tss v

|:|Capture |:|Command |

View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 110 -- 10 obs Filter: *
Sample: 110 -- 10 obs Order: Name
=2b1_hat =sgm_hat_sqr
=2b2_hat
Bc (#)Scalar: R Workfile: MENTO::spends\ ‘ - H (=] ‘“
zg;—ressss View | Proc | Object Print[Name[FreezeHEdit+/—]
- 0.9808473685985794

adf_tss
o i Value \ \
cei_sqr R 0.980847 :
=eq_mO0
=ess < >
© ff_lwr SX_upr_sqr
= ff_upr axy_lwr
@income
=n (#)Scalar: R SQR  Workfile: MENTO::spends\‘ - H (=] ‘“
zr View | Proc | Object Print[Name[FreezeHEdit+/—]

r_sar 0. 9620615604867572)
@ resid
2rss Value \ \
=s_b1_hat R_SQR 0.962062 2
ss_b2_hat )
=sgm_hat E 2
< >\ spends /| New Page

‘ Path = d:\\econometrics\eviews ‘ DR = none  WF = mento

2.17: HARAEANHE R HL
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B2
s
bPh

brne = t(1fa)/2(dess> = t0.975(8)
tipe = tas2(dfrss) = to.025(8)
TEaT 2B AR FFIZ 1T T EViews A
CEE R R R
scalar t_str_b2 _hat =b2_hat/s b2 hat 'S EWtH&it &
scalar t_str_bl_hat =bl_hat/s_bl_hat 'EEHtHiItE

scalar t_value =@qtdist(0.975,8) 'a=0. 05 THItE R E (AMIEE)
scalar t_value2 =@qtdist(0.025,8) 'a=0.05 THItE XK ME (AMAE)

HETEHME N, ATLERWFA EViews X%, fJLLWEESE (WK 2.18 ):
o RERREFEA ¢ it ¢ fbrEx % E . str b2 hat
o HEEREMEA t RilE th, (bR 5 E str bl hat

o G7E a =005 KFFMEL t 1 CHMIERD t,_, 0(n— k) BFFETREB value

o BE a=0.05 KPR ¢ CEMGIED t,/o(n— k) KbxExT 5@ value2

2.5.13 MEFHFEMNBFSFIHHT F RK1

Hbr: BEAT BT RE R B AR B 23T F R

B RIEHR AN, HEREFTERNEA F SGitE: SEREMKPET, RS2 F M,
SRR AR B 2 F .

BIAGREREEAR F giiti, Dkg e &K MR FETEL08:
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‘?i EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax

scalar t_str_b2_hat =b2_hat/s_b2_hat
scalar t_str_b1_hat =b1_hat/s_b1_hat
scalar t_value =@qtdist(0.975,8)

|:|Capture DCommand

(#)Scalar: T STR B2 HAT Workfile: MENTO::spends\ {
View | Proc | Object Print[Name[FreezeHEdit+/—]

14.24317115421638

2b1_hat
2b2_hat
Bc
=2df_ess
2df_rss
2df_tss
aei
“ei_sqr
=eq_mO0
=ess

© ff_lwr

@ ff_upr
“income
=n

ar

=r_sqr

@ resid
=rss
=s_b1_hat
spends

< >

Range: 110 --
Sample: 110 --

Value y,
View[ Proc [ Object” SavelSnapshot] Freeze] Det{ T STR B...[ 1424317 ( ‘
10 obs - -
10 obs <
2s_b2_hat —
@sgm_nat #Scalar: T_STR B1_HAT Workfile: MENTO::spends\ [
=]
° Z?,Lnnasa —%9" || View  Proc| Object] Print|Name  Freeze | Edit+/-|
mss bl hat | DEIPAEIUCUEREIE
@ss_b2_hat Value \ \
mt str b1 hat | T_STR_B...| 3.812791
=2t _str_ b2 hat
=t_value <
atss )
zi—:x:—zzlr (#)Scalar: T VALUE Workfile: MENTO::spends\ {
ox_lwr \View Proc Object | Print| Name | Freeze| Edit+/- |
sx_lwr_sqr 2. 306004135204166)
BX_upr Value \ \
BX_upr_sqr T_VALUE | 2.306004 |
axy_lwr
@Xy_upr <
=y _avr_scl
New Page

" Path = d\econometrics\eviews DR = none  WF = mento

2.18: [IHRB t KL
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_MSSESS ESS/deSS

- MSSpss  RSS/dfgss
oy =Fi_o(dfpss, dfrss) = Fo.95(1,8)
Fip = F,(dfgss, dfrss) = Fo.o5(1,8)

F*

fEAr 2 M E F R AIFFZIT T EViews 1U5:

©OE AR WFR T

scalar f_str =(ess/df_ess)/(rss/df_rss)
scalar f_value=0qfdist(0.95,df_ess,df_rss)
scalar f_value2=0qfdist(0.05,df_ess,df_rss)

'EETBWFATEE
'a=0.05 THItE R ME (FH M AE)
'a=0.05 Tyt E KA (AM/PMED

ETEXHME N, ATLLEIW K EViews %%, fAJLLXEESE (WK 2.19 ):

o ETRIREA F iR PR 2@ str
WIE a = 0.05 AT FREE FE CHMAED Fy_,(n—1,n— k) BFEXSEBE value

Y5 o = 0.05 K FER FME (EU/ME F,(n—1,n—k) fireEi 2B value2

2.5.14 #HTEFIMOIETTN. MEFEN, FTEEEXE

N

FbR: FEASMOSE I AMEB, HHEAREEXE (GEREEKP)

B MRS Xo: WEEBIEAME Yy: M0 BTS2 ¢ 5108 A b
% Sy, RAMEBNI ¢ S ATFEAGRHER Sy, o ¢ S RFMACFT, HEARIEIR ¢ G FHAAD
o T S YA FOUIU AN A E F00 1 A X 1)

MRS H A XA:

125



‘?i EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help = x
Command TAFK
scalar f_str =(ess/df_ess)/(rss/df_rss) A
scalar f_value=@qfdist(0.95,df_ess,df_rss) 9
|:|Capture |:|Command ‘

View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 110 -- 10 obs Filter: *
Sample: 110 -- 10 obs Order: Name
zg;—ngi (#)Scalar: F STR Workfile: MENTO::spends\‘ - H (=] ‘“

BC View | Proc | Object Print[Name[FreezeHEdit+/—l

=2df_ess 202. 8679245283017

adf_rss Value \ [

=df_tss F_STR [ 202.8679 A
4 el v
sei_sqr < >
=eq_mO0

=ess

=f_str (#Scalar: F VALUE Workfile: MENTO::spe... ‘ - H (=] ‘“
=f_value View | Proc | Object Print[Name[FreezeHEdit+/—l

® ff_lwr 5. 317655071578713

= ff_upr Value | |

Z':wme F_VALUE [ 5.317655 ~
=r < >
=r_sqr

@resid @ Xy_upr

=SS =y _avr_scl

< >\ spends /| New Page

‘ Path = d:\\econometrics\eviews ‘ DR = none  WF = mento

2.19: [HAFER F ALK
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X, = 280
Y% ::Bi*‘ég’k)(o

Sy, = \/62 (Tll + <X§:;;_Q)

)
R 1 (X,—X)
SYOYOZJUQ<1+71+OZ:U?>

52 = 236?
(n—Fk)

E(Y|X = X0)jept = Y, — t1 a/2(dfrss) * Sy,

E(Y|X = X¢)ight = Y, + t1 a/2(dfrss) * Sy,
(Yol X = Xo)iepe = Yy — ta-a/2)(dfrss) * Sy v
(Yol X = Xo)yigns = Yo +t(1_ajo)(dfrss) * Sy, v,

FEfr 2 E TR AIFZAT I EViews A45:

'Ot BB AR SN TR (AR E scalar)

scalar
scalar
scalar
scalar
scalar
scalar
scalar

scalar

x0 =280

yO_hat =bl_hat+b2_hat*x0

s_yOh=(sgm_hat_sqr*(1/n+(x0-x_avr_scl) "2/@sum(x_lwr_sqr)))~0.5
s_mns = (sgm_hat_sqr*(1+1/n+(x0-x_avr_scl) "2/@sum(x_lwr_sqr) ))~0.5
y_exp_lft= yO_hat-t_value*s_yOh "HETMNNERFERXE N AERE
y_exp_rht= yO_hat+t_value*s_yOh HEBMWEEXE A RE
y_ind_1ft= yO_hat-t_valuexs_mns NETMHNERFXE WA RE
y_ind_rht= yO_hat+t_valuexs_mns NMETMNHWEEXEHAEFE

VAR S XME
‘ARG E Y E

" {8 T Y A AT O
P T B A AT O

HETAEXHME T, FTLLERW T EViews %%, fJLLXEHEES (WK 2.20 FE 2.21 ):

o FEAAN X, = 280 fbnint REEKO

REAAMETE Y, (EL AR X S y0_hat
FAJAE TOIN FRIRE A b v 22 Sy, FIbrE N %8s y0Oh
BT A A A A v 22 SYW?O FIbRE T &8s yOh mns y0
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o ST OB ERIGE T Ty — b, n(n—2)- Sy MEFEX KBy _exp_lft
o ST EERIIE TR Vy+ 1, 0n(n—2)- Sy HFEXSEy_exp_rht
o MMEFI R X5 R Ty — b p(n—2)- Sy _p Kb 9@y _ind_ 1t

o AMEFIOBERWOE I Y+t p(n—2)- Sy 5 W5 Sy ind_rht

“’i EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)] - O

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

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 1

Samble: 1 :Command o
S8MPIE L alar x0 =280 "
=bl1_hat scalar yo_hat =b1_hat+b2_hat*x0
z b2_hat scalars_yOh=(sgm_hat_sqr(1 In+(x0-x_avr_scl)y*2/@sum(x_Iwr_sqr)))*0.5
s gf css |SCAIAr s_Mns = (sgm_hat_sqr*(1+1/n+(x0-x_avr_scl)"2/@sum(x_lwr_sqr)))*0.5 v

=df_rss Capture Command .
sdf_tss Elcap Elm_va.ue ‘ (#Scalar: X0 Workfile: MENTO::spends\ ‘ O] H (=] ‘“
“ e@ =tss |View | Proc| Object | Print. Name | Freeze | Edit+/- |
sei_sqr 2x0
roLmo R aue
af str X wr X0 280.0000 A
ng_vlalue zx_lwr_sqr @Scalar: YO HAT Workfile: MENTO:spends\ — = ‘&/
wr X_upr
@ff:upr EXZugr_Sqr @w[Proc[Object Print[Name[FreezeHEdit+/—]
@income @Xy_lwr
=n ©Xy_upr Value
sr =y0_hat YO_HAT | 167.0000 A
=r_sqr =y_avr_scl
@ resid 2y_avr_ser (#]Scalar: S YOH Workfile: MENTO::spends\ ‘ — H (=] ‘“
=rss oy_lwr View | Proc | Object Print[Name[FreezeHEdit+/—]
=s_b1_hat LU B 135565626190469
=s_b2 hat @y _Iwr_sqr Value
®S_mns 2y_upr
=s_yOh sy _upr_hat S_YOH 4.435566 A
=sgm_hat Sy _upr_sqr . -
@ng‘hat sqr y-Hpr-sq [#Scalar: S MNS  Workfile: MENTO::spends\ ‘ - ‘ (=] \&/
<>\ spends /| New Page View | Proc | Object Print[Name[Freeze [Edit+/—]
7. 86341740805697}
v Value
S_MNS 7.863417 A
< >

K 2.20: EIEAMERIFEASN TN HE& AR
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1gi EViews - [Workfile: MENTO - (d:\econometrics\eviews\mento.wf1)]
File Edit Object View Proc Quick Options Add-ins Window Help

Range: 110

=2b1_hat
=2b2_hat

BC

=2df_ess
adf_rss
adf_tss

@ ej

sei_sqr
=eq_mO0
=ess

=af_str
=f_value

© ff_lwr

= ff_upr
@income

=n

=r

=r_sqr

@ resid

=rss
=s_b1_hat
=s_b2_ hat
2S_mns
=s_yOh
=sgm_hat
=sgm_hat_sqr
@ spends
=ss_b1_hat
< >\ spends

Sample: 1 10

Command

scalar y_exp_Ift= yO_hat-t_value*s_yOh
scalar y_exp_rht=y0_hat+t_value*s_yOh
scalar y_ind_Ift=y0_hat-t_value*s_mns

scalar y_ind_rht=y0_hat+t_value*s_mns

|:|Capture |:|Command

View | Proc | Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

[EScalar: Y_EXP_LFT Workfile: MENTO:zspends\ = mt.gm

= x0
=x_avr_scl View | Proc | Object Print[Name[FreezeHEdit+/—]
R N L 17 2284326759647
@X_lwr Value \ ‘
ax_lwr_sqr Y EXP L...| 177.2284 "
2 Xx_upr
2 X_upr_sqr (#)Scalar: Y EXP_LFT Workfile: MENTO::spends\ ‘ ] H (=] ‘“
Siy—ll\:vrr View | Proc | Object Print[Name[FreezeHEdit+/—]
y_p 177. 2284326759647
=2y0_hat
sy _avr_scl Value ‘ [
2y avr_ser Y_EXP_L...| 177.2284 ~
8y exp_lft .
=y exp_rht | [E)Scalar: Y IND_ RHT Workfile: MENTO::spends\‘ - H (=] ‘“
@y_!nd_lﬂ View | Proc | Object Print[Name[FreezeHEdit+/—]
=y_ind_rht 185. 1330730598158
oyt at Value | \
sy wr_sqr Y_IND_R...| 185.1331 A
2y_upr .
Bkuﬁr_hat (#Scalar: Y_IND_LFT Workfile: MENTO::spends\ ‘ O] H (=] ‘“
Sy_upr_sqr View  Proc|Object || Print| Name | Freeze || Edit+/-|
148. 8669269401842
New Page Value \ |
Y_IND_LFT| 148.8669 A
< >

2.21: PIEANMERREASI TN X 8] T
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2.6 MtR: prg IFAEB
SRRAET, 18 EViews i 4 MG TUEA ML, BEA 5 e, SURMET xR0, S AT
IR (55 DAk,

P, B2 AT LLAIE A pre SR CH, HE RS EViews Ui, SHTEHE. 40, 2T
. R A & IS, % U T AR EViews Sife 5%, #HT50%5].

"I LT HEViews#w 22 X fFmento.prgi X A
KWRTE_EF “RETREENULEREA” 2Eo M PR “UEXNGL B LH T &
"H, FEURBIAT, HERAT, HEM AEViewsdH A 1T,

"l E T AE X (I fE Xt 4=mento, T W % %=spend) , LML HEI, H K% H10

wfcreate(wf=mento,page=spend) u 10

"I EEYE, B 4E Ad:\github\books\data\labl-basic-development.xlsx
import d:\github\books\data\lab2-mento-demon.xlsx

VoA AT A R EE 5 A2 X R eq_main

equation eq_main.ls y ¢ x

P BT EL
series x_upr=x 'F X
series y_upr=y VFAY

THEZAEENE

scalar x_avr_scl=@mean(x_upr) "XEN 3 E (FFE)
scalar y_avr_scl=@mean (y_upr) YOS E (B =)
scalar n=Qobs (x_upr) "R Hn(iFE)
It EHE T

series x_avr_ser=@mean (x_upr)
series y_avr_ser=@mean(y_upr)

series Xy_upr= X_upr*y_upr
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"+ BFF, 3 Dlgroupf R 1T FF

series x_upr_sqr=x_upr_2 'JFFIX2
series y_upr_sqr=y_upr 2 'FFFIY2
series Xy_upr= X_upr*y_upr 'FBIXY
group ff_upr x_upr y_upr X_upr_sqr y_upr_sqr Xy_upr " HEFFF H 4 (group)

"iFEffH £series, A Egroup

series x_lwr=x_upr-x_avr_ser "B EFYx

series y_lwr= y_upr-y_avr_ser "B EF Ay

series x_lwr_sqr= x_lwr "2 "B EF A2

series y_lwr_sqr =y_lwr "2 "Bz Fhy2

series xy_lwr=x_lwr*xy_lwr "B = 75 xy

group ff_lwr x_lwr y_lwr x_lwr_sqr y_lwr_sqgr xy_lwr "M EEEE £ 554 (group)

" & B H A $scalar: b2Fbl
scalar b2_hat = @sum(xy_lwr)/@sum(x_lwr_sqr) '#&t&E R
scalar bl_hat =y_avr_scl-b2_hat #*x_avr_scl -3 0% 4

" EEEBNE KRB £series
series y_upr_hat= bl_hat+ b2_hat*x_upr "B TR R
series y_lwr_hat= y_upr_hat-y_avr_ser "E TN EE

"I H R E Bk £ F Jseries
series ei=y_upr-y_upr_hat "7k E T
series ei_sqr= ei”2 'R EF 5

"It B EEIR £ 7 £ R H AT £scalar
scalar sgm_hat_sqr=Qsum(ei_sqr)/(n-2) "TRWETIRE T E

scalar sgm_hat= sgm_hat_sqr~0.5 "H AR E TR E AR £

"It E E AR B R T Z AT R Zscalar

scalar ss_b2_hat=sgm_hat_sqr/@sum(x_lwr_sqr) "RERAENHEAT =
scalar ss_bl_hat=ss_b2_hat*(@sum(x_upr_sqr)/n) "R RN E
scalar s_b2_hat=ss_b2_hat~0.5 "REE R BRI EE

131



scalar s_bl hat=ss_bl hat~0.5 "R A B AR E ZE

©OHEATF 7 A o AR 5F R B AR R B &1 B (AT E scalar)

scalar tss=@sum(y_lwr_sqr) ' &P 7 AATSS

scalar rss=@sum(ei_sqr) ' 7% % ¥ 77 f1RSS

scalar ess=tss-rss " [ )3 < 77 A1ESS

scalar df_tss=n-1 ' TSSHY B H &
scalar df_rss=n-2 ' RSSHY B W
scalar df_ess=1 '"ESSHY B H &

"Bk R Bk H E R #(AF Escalar)

scalar r=@cor(x_upr,y_upr) 'XFY R BRI R R
scalar r_sqr=ess/tss VA AR WA R R K
CEEFR KR R

scalar t_str_b2_hat =b2_hat/s_b2_hat ' EWtHITE
scalar t_str_bl_hat =bl_hat/s_bl_hat 'EEWtZiTE

scalar t_value =Q@qtdist(0.975,8) 'a=0.05 THItE XK ME (AMIEME)

scalar t_value2 =@qtdist(0.025,8) 'a=0.05 TVt E R ME (£ M f )

'O AR WFR T

scalar f_str =(ess/df_ess)/(rss/df_rss) "BEFRENFL T EE

scalar f_value=@qfdist(0.95,df_ ess,df_rss) 'a=0.05 THtEERME (A M AME)
scalar f_value2=Qqfdist(0.05,df_ess,df_rss) 'a=0.05 THItE K E (A M/NED

v B AR AR AT (A E scalar)

scalar x0 =280

scalar yO_hat =bl_hat+b2_hat*x0

scalar s_yOh=(sgm_hat_sqr*(1/n+(x0-x_avr_scl)~2/@sum(x_lwr_sqr)))~0.5
scalar s_mns = (sgm_hat_sqr*(1+1/n+(x0-x_avr_scl) ~2/@sum(x_lwr_sqr) ))~0.5
scalar y_exp_lft= yO_hat-t_value*s_yOh

scalar y_exp_rht= yO_hat+t_value*s_yOh

scalar y_ind_lft= yO_hat-t_value*s_mns

scalar y_ind_rht= yO_hat+t_value*s_mns
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2.7 el

S RRIEE: R 2.9 HHAH T 7 ANFEEERNF S 7 T EE
# 2.9: FEWAMFRE T H (n=10)

obs income spends

1 80 95
2 100 38
3 120 90
4 140 80
5 160 118
6 180 120
7 200 145
8 220 135
9 240 145
10 260 175

AAE i LR 2.10 -
% 2.10: A8 5E

variable label

obs FEA G 5
spends  FKEEHA
income FKEXH

AR SRVH BN 2 B AT AR I 40 R — T 4k el ) A A -

Y, =B, + B X; +¢; SRM
?;21314‘£g)g SRF
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THAE Eviews PORBRBEATHHE (FaTHED, ZOREIZ T

iz eviews 3 #. (Quick = Estimate Equation), *f FiRBERBEATRIF0H, 20515 H FEER
FER . HHESIRE a @ FIiErs R g B —%.

FIH eviews # (X, Y) HAEEHIEAE (scatter), HxITkZEFH2:HI£4 & (line plot).

1. BHE SN Eviews, M FF F5 X, V. X20 Y20 XY, BUR 550 o0 y. 22, 2.
xy, HLL Group &R LRAFFF 8B K .

2. MR A HEE, BB RRIEIARE B, G, (SHAR, EEHHEMLE .

3. 70 A HREA RN 7 8 (SRF) AR [ A6 (SRMD (R 115545 R 5 HY SEBn i B AR D

4 HEEIRRE T (52) HhRAER (DU 6). CHHAR. FEIETRMLE T,

5. THEATFI [l AR R B AT = (Sgl) BIFEARUEZE (S5 )s R EIARRRBUFEATS
% (ng) BRI HER (S5). (AL ERITHEHRD.

6. HHEASIFHA BRI TR (TSS. ESS. RSS) BRIEAMRIE HE (dfpssr dfposs
dfrss )» S FESHTE (ANOV table).

7 AR R B RE r, CAREVATRRIHE RE 2, IO RS H)E R
HRAR KRR (GHAXLEEIFER.
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8. HHE P REAIREA ¢ 15 (5 ¢ ).

%
Ba B1

9. H eviews fr & HFAREIL ¢ H (4_yp0(n—2), SE a=0.05), FFXIENERERF Mk
AT RS 56 o

10. THEEATTREER B E R A F A (FD.

11 }EH eVieWS 't%éﬁ'ﬁ?%i”ﬁi@ F 'fE (Flfoc(df17df2) = Flfa(deSSW dess)y é/ﬁ\% o = 005
), FR AR A A 2 I AT (R A 5

12. 4EREARSMNA X = 280 , HHESFIE Y, -

13. P EL T O REATAE % S g -

4. S B BT Yy —ty_app(n —2)- Sy <E(Y | X = Xg) Vg +t_qp(n—2)-
Sy -

a. YA E(Y|X = X,) =
b. BHEXREIBMK LR E(Y|X = X)), =
c. BEXEFMAIAT EY|X = Xo), =
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15. TEAMATIN R ORAREE S, . -

16. tHEAMETIHEEXE Yy —to2(n—2) - Sy 5 < B | X = Xo) <V +ta(n—2)-

5¥o-1y°
a. /Mﬁﬁ‘?}rlﬂ (YO|X = Xo)
b. MEXEFME AT (Y| X = X)),

c. MEXEITMKIA T (Yol X = Xo)r
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3 EBERERZ
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3.1 EEEMRER

o B EIREJURBI e BT RHIE, B s BOP SGE R R B

o BK: EZITHET TREH Eviews BAFRAT S AL AR AR H S A0 B, Il L PR, i
JR AR ARIEACARERAR Y . O B S R L RO, B RER TR Atis
MEERTTREAX, [RIERFR M 5E.

3.2 SIERIE

o T JCARNE IR £ Je R VE R A, AR TR B ) — A EE TR RS IEH bk £ S
RO, B T B AT AR AL (PR . BOWHS5 ). RS S, o I 4%
PEREAY . S R AR AR B . OB R S RO A L (RO T B S AR
JEME, EHFESSRFAIE, Wil 2 k07 4 e R B S R R AR .

o UEAh, REACHFLE, #ZEABCH A E N EEME, AR e O U S =3 1R
T, RN ERR AT 45R N E B iRt
3.2.1 RERENFHIEERTEIE?
EX 3.1 (A RARA), thFROy TR, SR B B — R R AR . — i, iR

RS (PRMD AFEA R AEEA (SRMD 7350 A

Y, = B, X; +u,; (3.1)

Y, = BQXZ' +e (3.2)

KPR E R, T ER A M A B, SRR AR, AR

o VBB EHBIEN, HAEZUH RS EARER (MG ESETED, MMEASERRTT
%558, HEAARA GRS — Al JFU a] A

o WURAEASAY R SEAT AR, MEATAHGEME DI AR, FATHIE 7 BOEHiR (specifica-

tion error).
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o T HBEBIBIRE, A8 Ye, = 0, HA T EMERGHEE, Ye, = 0 WA EmE,

Rﬁ ZeZX’L - Oo

o WFTHBIEBERR L, B HE RS 2 > 05 B2, WEEIERADRY 2 A AR5

fH.

3.2.2 ZERPNTRTEAEIFEE?

EX 3.2 (RERT). ARy RAAHE T, R0 — A28 i R A 34T 28 e UL

wlw e R,w#0) Fome —fMth, SAKRIAER (PRM) MFEARIAER (SRMD 405l -

FE[R— Mg, WlRefH AT ERABUER, AT LIS 10 R K iy .

Y, =By + B X, +e
Y7 =5+ 5] + e

H: Vi =w Y X7 =w,X;

Ubi, RN TREBHT SR T, A SIEI PR SC R IR .

S . ﬂ ~
By = i
B = w15y
5% = w?5?
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2 g2 (3.10)
BARIXFEE, fRHWF EELE R

o B wy =Wy, BIWAARE N REZH TSR MR RO bR E IR A 2 R A T 1520, (HA
PR HARHE IR BN TBOR B /N2 oy

o AR X FREAE (wy=1), MEARY BRERT (w) 2H: NRESMEERBALE
1158 E BIFRHER HL ESR AR A 1 w,

o HEAEY KNERTAE (w =1, &R X FRE (wy) 2. MIRERE SRR
BIRUL -, MIEEE RE IR A

3.2.3 (EEEERA R R?
H AT U LA (0 = [B] AR

o XU HE Y

o PERFHAEAY

o IR

EX 3.3 (RO, 2 H AR AP AL AL DO AL sUH LA — RE R AR (double-log
modeD) . —Mftih, SKENEBEA (PRMD FFEAREIAMEA (SRMD 471 -

In(Y;) = By + Baln(X;) + v, (3.11)

In(Y;) = By + Boln(X;) + e (3.12)

EX 3.4 (CEXTEEA). 245 3R EMEAR R 2 — DI A I — R4t B8 (semi-
log model). —fHh, T LA A:

(1) 2 F Y (linear-log model): KA KA R Y DO EOE A H I . H A& B (PRM)
AFEAENFEER (SRMD 43 Alid A
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In(Y;) = By + BoX; + u; (3.13)

In(Y;) = 31 + BQX'L' te (3.14)
(2) X R 2B (linear-log modeD): R HAZE X DIXTEOE A I H Ak =94 (PRMD
AFEA IR (SRMD 43 e A :

Y, = 5, + Boln(X;) + u; (3.15)

Y, = By + Byln(X;) + ¢ (3.16)

EMX 3.5 (BIEA). Z48H AT MBI EUE B I — R RHEA (reciprocal model) . —fH,
SAEEEAA (PRMD FIREAEEEA (SRMD 439iE 4

1
Y, =0 +52f+ui (3.17)

NP |
Yi=b+ Py te (3.18)

T LR =R A LAk 3, 75 B e Iy g

o BRI A CUISERIE ) WA T — MRE R BT

o IRUFRER A FARXT EETCRI AR (BIRLAR slope) ANENAFXS AT Celasticity ).
o JITIRRER (Y F BN % L R BB IR T

o AR DA G — g E R E

o JEEANZIL S IRIAIA R 2 XARE

o FEALEREIET, WHE — MR E KR BUB AR AR Ty, B JAT 15 7T LA P i A 1 5 -2
LR (Box-Cox transformations)
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o BHATAFEBRTE AR BEviews #4F, SRR AR | XU BB | 250 Fopi i |
(kg St

o FRUEARBIEAT Y X X Rk K.

3.4 EIEE

3.4.1 =EBeEkH

AR RSB e B AT AE R A A0 T A

Guik oAt Eviews 9.0 hitA & BAE

o AN Mathtype 6.0 MR K LA E
o EEEHAF Office Word /Excel 2010 A K LA -
o WNEERHAF chrome 66.0 hA K LA EEG 360 #HoE M W ds 9.5 M M bAE
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3.4.2 3eAE

HERERMIH: & 3.1 4H T 1980-1982 F M FEEFKELHIAAET 1519 MEEE Y KEaH
(10 Ze8), X &30 (10 3e88) Zh sl . Bdn R A EA e s XAamsss 1~2 ML
BE, FEARNATEHREMALBIKE L,

#* 3.1 BEEFE YIS (n=1519)

obs Y X
1 50 21

2 90 34

3 180 35

4 80 36

5 90 30
1515 90 37
1516 70 20
1517 100 33
1518 130 79

1519 140 26

AAEYIHIE 3.2:
R 3.2: g X N

variable label

obs KhEgm'5 1D
Y FREE S (10 J28%)
X BYSCH (10 555%)

3.4.3 ZBEHM

(D EJEX% (Graph) [lfr) 42 #i0 .

o X XY MIEkAE (scatter) 4 Millscatter classic
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o log(X) %t log(Y) Mt E (scatter) fiv# Maltkcatter loglog
o 1/X XY KIBUSE (scatter) 44 Alllscatter reclog
(2) FFEX % (Equation) [Elfrr 4 M
o LRMEMERL M1 1191375 2 iy 4 H(EIm1
o b AT M2 (¥ [R5 75 A2 iy 4 A(EIm2
o XUHHHURS M3 (¥ [E])5 75 72 iy 4 AEIm3
o ZRMEFIGHOBEAL M4 [ 151 5 J5 R 44 H(EImd
o WPHFIRMRAL M5 1[50 H 75 R i 4 M(EImb
o RIS M6 1 []V9 75 72 fir 4 N(EIm6
o NPHUBIEOBIAL M7 1 [EVA 5 FE Ay 4 HEImT

(3) &% (Vector) TR dr & HM . 7 AR b A M E T RE (8, 8,) LA &4
(Vector) M RARF .

o ZRMEAAL M1 (R 5 FE (15 VA 2R i Eeoef 1
o S AR M2 (1 [E] A5 AR A A R E(coef2
o RUGHAER M3 () [ 37 R 1A & #Ecoef3
o ZRMEFUGEOBIA M4 [ [a1 57 AR A A1 R 3 coefd
o SPECBILRVERIAS M5 (151 J5 5 A2 4 1A R B eoef5
o {EIECAL M6 (515 #2115 ) R 2 Ecoef6
o SHEUEIECEAL M7 [ E)H 5 FE 1] )E R B Eeoef7
(4) FrEXT4 (Scalar) I 42 MU
(a) 7 MERIFIFHAFRIRER D DFREARE R (Scalar) B AL,
o LEPERIE M1 AR, Y X X R EEsIp]
o RPEABO M2 EDE SRS, Y X X A RERsIp2
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o RUGHAER M3 [EEFEH, Y X X fAlEEsp3

o MRMEFDEBR M4 BRI SRES, Y O X REREEsIp4

o SPELBILRVERIAS M5 (EATREF, Y X X A 2eEEsIps

o fEIMOBEAL M6 [EIETREF, Y X X RHEREESIp6

o GPHUBEAEA M7 WIEETRET, Y X X A REkIpT

(b) 7 AR PSRRI e 9 - §5 LIBREE R (Scalar) EEJEALRAE
o LRMEBIR M1 MEIEFREH, YV X X S5 EEEels_pointl

o NJEABIA M2 (R REF, Y O X s EEEels point2

o XUHHUBIAS M3 [JEIATREF, YV X X [ EEels point3

o LRMEFIREURAL M4 [REET S, Y X X A EEels pointd
o XPELBIMBR M5 FIEIASRES, Y A X [ EEEels_ point5
o [RIEBIRS M6 MRS, Y X X [ 5EEEels_ point6

o SHEUEEUEA M7 IEDE RS, Y 6 X A EEEels point7
() 7 MERHEE SR PRE 4 £ UFREX R (Scalar) BEHALRAT.
o LRMEBIR M1 MG, YV X X fF s tEEels avrl

o NJEABA M2 [EAREF, Y 4 X KPRl avr2

o XUHHUBEAS M3 [EIEJ RS, Y Xt X [Pt EEels ave3

o ZRMEFICHOSEA M4 (BRI RES, Y X X 1F R EEels avrd
o SHELBILRVERIAS M5 [(WEIAAEF, Y X X FPE S bEEEels avrs
o [RIEBIR M6 EH AR, Y X X r i tEEEels avr6

o PECEEOSAL M7 MEE RS, Y W X R Rl ave?
(5) FMHT5 (Table) B4 NI

o EESHAERULEEARSE, a4 tab_showlE
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3.5 FELRISE

3.5.1 MBRTIEXHHSALIRE

o Eviews #fFHbr: M@ETIECIE, IS AEHE
o Eviews H/E/E: FIF EViews 561 TAECHH- 5 ANEE.

FEfr 2 E H R AIFZAT I EViews A45:

"2 TR (T1E Xt £&=food, T W 4 %=expenditure) , T4 T HHI, # A% H1519

wfcreate(wf=food,page=expenditure) u 1519

"R E SR, B4R Hd:\github\books\data\Lab3-family-spends.xlsx
import d:\github\books\data\Lab3-family-spends.xlsx

FETARSCAFLE T, AT LA BUGIE I) TARSCARA S N R, AT LA &S (LA 3.1 O:

IR R AT DU S A SE L

o QIETAEAF: EViews E&E M EWKIK AT = File= New= Workfile
o FASEEHE: EViews £H H EMKIXK Al = File = Import = Import from file

3.5.2 LHI=MERE (Y FREYIH, X FRRESZH)

» Eviews #fFHFr: oWl BRS, W12 T Y 5 X KR

o Eviews #EREK: YDA H =MECIE, 2l X 5 Y MBUSE: log(X) 5 log(Y) )
BUSE; 1/X 5 log(Y) mIHLS K.

FEf S E PR AIFZAT I T EViews A45:
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‘V‘ EViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

fcreate(wf=food,page=expenditure) u 1519 A
import d:\github\books\data\L.ab3-family-spends.xIsx| 9
|:|Command “:|Capture ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 11519 -- 1519 obs Filter: *
Sample: 1 1519 -- 1519 obs Order: Name
Bc . .
©obs (G]Group: UNTITLED Workfile: FOOD::expenditure\ ‘ ] ‘ (=] ‘“
@resid [View[Proc[ObjectHPrint[‘Name[Freeze]DTfauIt v [So‘rt[Edit+/— Smpl+‘-/— Com
X X Y
gy 1 21.360 50 A
2 33.651 90
3 34.938 180
< >\ expenditure 4 35.504 80
5 29.979 90
6 26.264 70
7 35.952 140
8 22.665 50
9 32.790 100
10 41.472 90 "
11 < >

3.1: G LRSI S A s
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e

graph scatter_classic.scat x y

graph scatter_loglog.scat log(x) log(y)
graph scatter_reclog.scat 1/x log(y)

FETAESCAFE T, TR S TR AR EIEN R, TS ES (WK 3.2 ):
o« X 5 Y it Eldscatter  classic
o log(X) 5 log(Y) Mtk s Elscatter loglog

o 1/X 5 log(Y) IS Elildscatter reclog

1gi EViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)] - O
File Edit Object View Proc Quick Options Add-ins Window Help

Command

graph scatter_classic.scat x y
graph scatter_loglog.scat log(x) log(y)
graph scatter reclog.scat 1/x log(y)

|:|Command “:|Capture ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 11519 -- 1519 obs

Filter: *

Sample: 1 1519 -- 1519 obs Order: Name

Bc

@ obs

@resid

@ scatter_classic
a scatter_loglog
@ scatter_reclog
@X

2y

< > \ expenditure | New Page

‘ Path = d:\econometrics\eviews ‘ DB = none WF = food

K 3.2: B TARSCAR I T A

@ R

AR FE AT DL S R S
o EViews FH OH, KIXKATHEF = Quick = Graph

graph (JEAEE) = Scatter (HUAED

o« WS SHOF, KIKATEPE = Graph type (K2R = General (JB) = Basic
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RS EIREE LA 3.3 -

400
o
350
o o
300 ° o
o
o o
o o o o
250 o 0’0o
o o <
o feo)
o o o
> 200 000 o
o @O0 OO0 O @
@ @O O O
000@OO OO0 @O
150 | oSt
00 @D OCEID GEDEENNO O
T THATO D <
OO XTI 000 OC
100 — %_Imgo
EIEECD DO O
O GO ET )
O OEEENET O
50 B CCET)
@ aEEmw O
o 0
0 T T T
0 20 40 60
(a) al

LOG(Y)

6.0 6.0 5
o
o . o @
5.6 | o ° 56 8°0 o
o
E o
o 0BS o o
52 ° ¢ 524 Joma > °
o GEXIEDO 00 O
o oc O o
o o @ o TEEEED 00 ® o o
4.8 - 0 omf)) - 4.8 CEEEED @D O 00
o o omax >\_', CEEEEETEXENO O O
o 00 axm (O] O OO O
st veeiio: ] @) @ DA
4.4 o  CHD® CuEmE — 4.4 D D 00D
o ferrele:cco ] COEEESECTED 0000
00 O CONGHRPEEEE CEEEERLTEDDOO0 O
4.0 4.0
o 0 0O 00 NN RO O O
36 oo D R 36 O EEEIDO® COXHED
o o o o
3.2 ‘ ‘ ‘ ‘ 3.2 ‘
16 20 24 28 3. .00 .04 .08
Lt
(b) a2 (c) a3

3.3: B X E

3.5.3 ¥ 7 24&8I#1T Eviews EASH

o Eviews #FAbs: [REIEATRE, EFREIHLE

o Eviews #/EHEE: MR R

FEAr 2 M E F R AIFFZAT W EViews 4U5:

CERTRAWEETEB T EX R

equation ml.1s y ¢ x

equation m2.1s y x

equation m3.1ls log(y) c log(x)

equation m4.1ls log(y) c x

"G Al
'R R AR B m2
'R 2 A m3
'R B A md
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equation m5.1s y ¢ log(x) ' AT AR A b
equation m6.1ls y ¢ 1/x "8 $ A A m6
equation m7.1ls log(y) c 1/x " XT $k 5] 25 A m7

FETAESHALE S, FTRAE S R E S TN R, ATUEEE (WA 3.4 ):
o ZRMEBIRS M1 f¥]a] )55 FE(=m1
o bR M2 [ [E] )5 7 =2
o UURHCASAY M3 ) a1 )3 )y FE(EIm3
o ZRMEFXTEOBIAS M4 (115 )7 )5 FEEImd
o XITEFILLERR M5 ) [0] )3 )7 FEEIm5
o {EIEUEAL M6 11513 7 FEEIm6
o SPECEEA M7 R FEEmT

7 KA T RRLE R L b L 3.5 -

25 SLZB PR R A ml ) T e s R
Y, =+ B, + B X, (3.19)

Y= +2848 +2.13X,
(s)  (2.5259) (0.0717) (3.20)
() (+11.27) (4+29.67)

SR R m2 fR B E] AR A R

Yi=+5 (3.21)
Y= +288X,
(s)  (0.0261) (3.22)
(t)  (+111)
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‘ﬂ EViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help s x
“ax

"% MURE ] A
"o SR AR A m2

lequation m3.Is log(y) ¢ log(x) HU5AIm3

lequation m4.Is log(y) ¢ x TR A B md

lequation m5.Is y ¢ log(x) M X A 2 mb

lequation m6.Is y ¢ 1/x "B HE T m6

lequation m7.Is log(y) ¢ 1/x "%} S A T v

DCommand IDCapture |

View[ Proc [ Object” Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 11519 -- 1519 obs Filter: *

Sample: 1 1519 -- 1519 obs Order: Name

Bc w scatter_classic

=m1 o scatter_loglog

=2m2 o scatter_reclog

2m3 BX

2 m4 ay

@m5

= m6

@m7

@ obs

@ resid

< > \ expenditure | New Page

N ‘ =

K 3.4: A 7 AN EATTRERT R
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(=]Equation: M1 Workfile: FOOD::expenditure\

(=]Equation: M3  Workfile: FOOD::expenditure\

S e

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Sta

[View[ Proc [ Object H Print[ Name‘ Freeze I\ Estimate | Forecast | Statsl Residsl

Dependent Variable: Y
Method: Least Squares
Date: Time:
Sample: 1 1519

Included observations: 1519

Dependent Variable: LOG(Y)
Method: Least Squares
Date: Time:
Sample: 1 1519

Included observations: 1519

Variable Coefficient Std. Error t- Variable Coefficient Std. Error t-Statistic Prob.

Cc 28.47853 2.525918 1 C 2.215423 0.074617 29.69043 0.0000

X 2.127245 0.071707 2 LOG(X) 0.669306 0.021620 30.95768 0.0000
R-squared 0.367144 Mean dependent R-squared 0.387164 Mean dependent var 4512707
Adjusted R-squared 0.366727 S.D. dependenty Adjusted R-squared 0.386760 S.D. dependent var 0.388861
S.E. of regression 34.37224  Akaike info criter| S.E. of regression 0.304516  Akaike info criterion 0.461127
Sum squared resid 1792261. Schwarz criterion Sum squared resid 140.6710 Schwarz criterion 0.468139
Log likelihood -7527.449 Hannan-Quinn c Log likelihood -348.2256  Hannan-Quinn criter. 0.463737
F-statistic 880.0687 Durbin-Watson s F-statistic 958.3782  Durbin-Watson stat 1.877068
Prob(F-statistic) 0.000000 Prob(F-statistic) 0.000000

(a) al (b) a2

3.5: ZMAFAY m1 FXCH AR m3 195 Ee

O E ) AR m3 0 f] (] R 5 R

l(Tg_a/)i =+ B, + Bylog(X); (3.23)
log(Y)= +222  +0.67In(X),
(s) (0.0746)  (0.0216) (3.24)
(t) (+29.69)  (+30.96)
STECEPE RN md (8 B A 4R o R
log(Y), = + B + B, X, (3.25)
log(Y) = +3.86 +0.02X,
(s) (0.0222)  (0.0006) (3.26)
(t) (+173.48) (+31.48)
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LRPEXS B AT mb TR B A AR A a0 T
/Y\; =+ 61 + BQZOQ(X)z‘

Y = —133.81 +67.74In(X),
(s) (8.7212) (2.5269)
(t)  (—15.34) (+26.81)

LR PEBIE BT m6 AT R AR R
e
Y,=+06; + 52}_

Y = +148.38 —1437.00(1/X,)
(s)  (2.5948)  (69.5030)
()  (+57.18) (—20.68)

XFEUEI R R AERY m7 R AR R

— A1
1og(V); =+ by + Py

log(Y)= +5.03 —14.95(1/X,)
() (0.0222)  (0.5954)
(t) (+226.29) (—25.12)

3.5.4 IREVEZHEISEHEARE

o Eviews #fF Hr: 52182 0ET 1 [E5 R4

o+ Eviews #fEB%: H EViews USRS 077 FE 15 2 4

FEfr 2 M E H R AIFZAT I EViews A45:
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(3.29)

(3.30)
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REATANAKE TR E TR (] E)
vector(2) coefl=ml.Qcoefs
vector(1) coef2=m2.Qcoefs
vector(2) coef3=m3.Qcoefs
vector(2) coef4d=m4.Qcoefs
vector(2) coef5=m5.Qcoefs
vector(2) coef6=m6.Qcoefs

vector(2) coef7=m7.Q@coefs

FETAESCHALE T, TR R R E S s R, ATUXNEEE (A 3.6 ):
o ZRMERAL ML (9 EA 75 FE 15 VA R HEeoef1
o R SBEAS M2 (1 1E U5 7 AR A ) E R coef2
o UHHEURL M3 (¥ [E1 )5 75 2 ) [ UH R A coef3
o ZRMEFHEOBIAS M4 (a5 5 AR ) [EE R $(eoefd
o XPELBULEMERBIAL M5 15 )57 A2 ) A1 R coef5
o {EIECEAL M6 1151375 F2 115 )H R H(Ecoef6
o PECEIHOURAL M7 R 5 R A R (T coefT

3.5.5 asEaEssEs (X,,Y,)

o Eviews #{FHbx: @ HIEIREALE R, ET RS
o Eviews #FEH: AL RN EViews TR E

FEf 2 E PRI ATFZAT I EViews A45:

R N N O (N ()
scalar x0=100
scalar Y0=30

FETARSAE T, T ERII AR R R, WTROEESR (LK 3.7 ):

154



‘!i EViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - e ox
Command ax

vector(2) coef1=m1.@coefs
vector(1) coef2=m2.@coefs
vector(2) coef3=m3.@coefs

vector(2) coef4d=m4.@coefs
vector(2) coef5=m5.@coefs
vector(2) coef6=m6.@coefs
vector(2) coef7=m7.@coefs|

|:|Command IDCapture |
[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 11519 -- 1519 obs Filter: *
Sample: 1 1519 -- 1519 obs Order: Name
Bc ®m4
@ coef1 @m5
@ coef2 ®mb6
@ coef3 @m7
@ coefd @ obs
@ coefd @ resid
@ coef6 w scatter_classic
@ coef7 o scatter_loglog
=m1 o scatter_reclog
®m2 X
2m3 ay

< > \ expenditure | New Page

(Nt ‘ Path = d:\econometrics\eviews ‘ DB = none WF = food

K 3.6: RIS E] 7 BT [EE R AL
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o BEASHOR X B0
o FEASHEE Y B0

1"iEViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command aXx

scalar x0=100
scalar YO=30

DCommand \DCapture ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 11519 -- 1519 obs Filter: *
Sample: 1 1519 -- 1519 obs Order: Name
Bc @m5
@ coef1 ®mb6
@ coef2 @m7
@ coef3 @ obs
@ coefd @ resid
o coefd w scatter_classic
o coef6 o scatter_loglog
o coef7 o scatter_reclog
®@m1 X
®m2 =2x0
2m3 By
=#m4 =2y0

< > \ expenditure | New Page

Path = d:\econometrics\eviews DR = none WF = food

K 3.7 RIS R 7 A DT RE R R 2R AL

3.5.6 88 7 MEMERTR Y ¥ X & (X,,Y,) L=

o Eviews #fFHFr: 132818 MR R R
o Eviews #fEEEE: MIEHIR AKX, THESFBAH) SRR
FEf 2 E PRI AT FZ AT I EViews A45:
RETA A EEIEE FyxE (X0,Y0) AL R AHE
scalar slpl= coefl1(2)
scalar slp2= coef2(1)

scalar slp3= coef3(2)#*x0/y0
scalar slpd= coef4(2)*y0
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scalar slp5= coef5(2)/x0
scalar slp6= coef6(2)/x072
scalar slp7= coef7(2)*y0/x072

FELAESAFE F, AT LB R RH AR br B R, TS ER (WK 3.8 ):
o LRMEBIRS M1 MRS, YV X X MRERESIpl
o ILJFEASEA M2 MIEEAREF, Y S X AIRIEREESIp2
o BURHEUEAL M3 (AR, Y X X A SEESIp3
o LEPEBUHEOBA M4 [EATRES, Y X X R EEEsIp4
o XPELBLEVERBIAS M5 (EIATRET, YV X X R REsIps
o A M6 HIEHGFEF, Y X X HIREREESIp6
o SPEEEOA M7 MEAFES, Y O X REREEpT

3.5.7 53 7 AMEMHERG Y W X £ (X, Y,) Lay=en

o Eviews #fFHFr: 132818 MR ) S5k
o Bviews #fERE: MBI A, THHEAIBIIE ot

FEfr 2 E H R AIFHZAT I EViews A45:

"EEITA S B I A By x A (X0,Y0) AL BT B
scalar els_pointl= coefl(2)*x0/y0

scalar els_point2= coef2(1)*x0/y0

scalar els_point3= coef3(2)

scalar els_point4= coef4(2)*x0

scalar els_point5= coef5(2)/y0

scalar els_point6= -coef6(2)/(x0*y0)

scalar els_point7= coef7(2)/x0

FETARSAE T, T DERII AR R R, WTREESR (LK 3.9 ):
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‘?i EViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command

scalar slp1= coef1(2
scalar slp2= coef2(1

)

)
scalar slp3= coef3(2)*x0/y0
scalar slp4= coef4(2)*y0

)

)

scalar slp5= coef5(2)/x0
scalar slp6= coef6(2)/x02
scalar slp7= coef7(2)*y0/x0"2

|:|Command IDCapture |
[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 11519 -- 1519 obs Filter: *
Sample: 1 1519 -- 1519 obs Order: Name
Bc =2m2 o scatter_loglog X

B coefl ®m3 @ scatter_reclog 8x0

o coef2 =m4 =slp1 ay

o coef3 =mb = s|p2 =2y0

B coefd ®m6 8slp3

B coef5 sm7 =slp4

B coef6 2 obs 8slp5

B coef7 Bresid #slp6

=m1 w scatter_classic =s|p7

< >\ expenditure | New H < >

- ‘ Path = d:\econometrics\eviews ‘ DB = none ‘ WEF = food

3.8: FHEARR] 7 NEHTREF Y X X RlE
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o LRMEBIR M1 MEIH5HRES, YV X X S5 EEEels_pointl

o JEABA M2 (R REF, Y O X s EEEels point2

o XUHHUBEAS M3 (R REF, YV X X [ EEels point3

o ZRMEFICHOSEA M4 [EIAGRES, Y X X 1A EEEels pointd
o SHELBILRVERIRS M5 (EIAG RS, Y X X [ s EEels pointb
o [RIEBIR M6 M5 ET, Y X X S5 EEels_point6

o RPHUEIECRR M7 A RES, Y X X A EEels point7

1gi EViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command \S) ax

scalar els_point1= coef1(2)*x0/y0
scalar els_point2= coef2(1)*x0/y0
scalar els_point3= coef3(2)
scalar els_point4= coef4(2)*x0
scalar els_point5= coef5(2)/y0
scalar els_point6= -coef6(2)/(x0*y0)
scalar els_point7= coef7(2)/x0|

|:|Command “:|Capture ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 11519 -- 1519 obs Filter: *
Sample: 1 1519 -- 1519 obs Order: Name
BC 8 els_point3 ®m6 = slp4
B coefl s els_point4 sm7 =slpS
B coef2 8 els_point5 2 obs = s|p6
B coef3 8 els_point6 Bresid =s|p7
o coef4 = els_point7 w scatter_classic X
o coefd =m1 o scatter_loglog =2x0
o coef6 =2m2 o scatter_reclog ay
o coef7 =#=m3 =slp1 =2y0
s els_point1 ®2m4 = s|p2
= els_point2 =mb =s|p3
< > \ expenditure | New H < >

‘ Path = d:\econometrics\eviews ‘ DR = none ‘ WF = food

K 3.9 tHEAER 7 NEATREF Y S X HREER

3.5.8 53 7 MEMHERD Y ¥ X FeH

o Eviews #fF Hr: 193)# B8R -1 2544
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o Eviews #fERBE: RIEHIRAI, TSI 5 1%
FEf 2 E PRI AIFZAT I T EViews A45:

TRETN LM E IR P EYS A $XS Y T

scalar els_avrl= coefl(2)*@mean(x)/Cmean(y)

scalar els_avr2= coef2(1)*@mean(x)/Cmean(y)

scalar els_avr3= coef3(2)

scalar els_avr4= coef4(2)*@mean (x)

scalar els_avrb= coef5(2)/@mean(y)

scalar els_avr6= -coef6(2)/(@mean(x)*0Cmean(y))

scalar els_avr7= coef7(2)/@mean(x)
FETAESCHALE T, FTUVE SRR E bR Ex %, TG EE (WA 3.10 ):
o MRMER M1 MEIHFRET, YV X X KPRl avrl
o ML SBIA M2 JEIAFRES, Y X X (PP gitEEEels avr2
o XUHHURAS M3 HEIATREF, Y X X PF st EEels avr3
o LRMEFUTEOBIA M4 (AT RES, Y X X TRl avrd
o STEFILHRAL M5 EETES, Y 5 X FFS#ERelsavrb
o fRIECEIAY M6 RIS, Y 4 X KPP g EEels avr6
o XPEEERA M7 MENASFET, Y O X BT sl ave?

3.5.9 {EMBEITHEREERRE

o Eviews #fF Hr: RPTA THRERBIERER, (T HdExrtt
o Eviews #{F-#: H EViews U EAIERME R

FEf 2 E TR AIFZAT I EViews A43:
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‘!i EViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)]

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

scalar els_avr1= coef1(2
scalar els_avr2= coef2(1
scalar els_avr3= coef3(2
scalar els_avr4= coef4(2)*@mean(x)
scalar els_avr5= coef5(2)/@mean(y)
scalar els_avr6= -coef6(2)/(@mean(x
scalar els_avr7= coef7(2)/@mean(x)

*@mean(x)/@mean(y)
@mean(x)/@mean(y)

*

—— — —

)*

|:|Command IDCapture |

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 11519 -- 1519 obs Filter: *
Sample: 1 1519 -- 1519 obs Order: Name
Bc =els_avr3d = els_point6 @resid

@ coefl =els_avrd = els_point7 w scatter_classic

o coef2 =els_avrd =m1 o scatter_loglog

o coef3 = els_avré =2m2 o scatter_reclog

o coef4 =els_avr/ =m3 =slp1

o coefd = els_point1 =m4 = s|p2

o coef6 = els_point2 =mb =s|p3

o coef7 = els_point3 =2m6 = slp4

=els_avri = els_point4 =m7 =slpS

=els_avr2 = els_pointS @ obs = s|p6

< >\ expenditure | New H < >

L= ‘ Path = d:\econometrics\eviews ‘ DB = none ‘ WEF = food

3.10: AR 7 ANEATTRES Y XX RRER
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'R & R AIE R KA
table(8,4) tab_show
tab_show(1,1)="model"
tab_show(2,1)="m1"
tab_show(3,1)="m2"
tab_show(4,1)="m3"
tab_show(5,1)="m4"
tab_show(6,1)="m5"
tab_show(7,1)="m6"
tab_show(8,1)="m7"

tab_show(1,2)="slop"
tab_show(2,2)=slpl
tab_show(3,2)=slp2
tab_show(4,2)=s1p3
tab_show(5,2)=slpd
tab_show(6,2)=slp5
tab_show(7,2)=slp6
tab_show(8,2)=s1p7

tab_show(1,3)="els_point"
tab_show(2,3)=els_point1l
tab_show(3,3)=els_point2
tab_show(4,3)=els_point3
tab_show(5,3)=els_point4
tab_show(6,3)=els_pointb
tab_show(7,3)=els_point6
tab_show(8,3)=els_point7

tab_show(1,4)="els_avr"
tab_show(2,4)=els_avril
tab_show(3,4)=els_avr2
tab_show(4,4)=els_avr3
tab_show(5,4)=els_avrd
tab_show(6,4)=els_avrb

A1 8AT 4T HY K A
BUNEHRERERS

'E25| R SYS AT $X$HY A

'E3F| R SYS AT $XSHY 2 FE

'R AT A SYS AT SX$ i T 2y 1A
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tab_show(7,4)=els_avr6
tab_show(8,4)=els_avr7

FETAESCHALE R, 7T LUE B R 3 i s 5t ff8tab_show, alLLWEHAE (ILE 3.11 ).

1gi EViews - [Workfile: FOOD - (d:\econometrics\eviews\food.wf1)]

O X

File Edit Object View Proc Quick Options Add-ins Window Help = x
Cgmmand ax
ltable(8,4) tab_show  "HJiE84T 4511 4% A
ab_show(1,1)="model" "#1F{FHETILE

ab_show(2,1)="m1"

ab_show(3,1)="m2"

ab_show(4,1)="m3"

ab_show(5,1)="m4"

ab_show(6,1)="m3" v
|:|Command |:|Capture ‘
[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 11519 -- 1519 obs Filter: *
Sample: 1 1519 -- 1519 obs Order: Name
Bc =els_avr3 = els_point6 @resid =s|p7

@ coef1 =els_avrd = els_point7 o scatter_classic tab_show
o coef2 =els_avrd =m1 @ scatter_loglog X

o coef3 = els_avrb =2m2 o scatter_reclog =2x0

o coefd =els_avr/ =m3 =slp1 ay

o coefd = els_point1 =m4 = s|p2 =2y0

o coef6 = els_point2 =mb =s|p3

o coef7 = els_point3 ®mb6 = slp4

=els_avr1 = els_point4 =m7 =slpS

=els_avr2 = els_pointS @ obs = s|p6

< >\ expenditure | New Page H < >

‘ Path = d:\econometrics\eviews DB = none WF = food

Bl 3.11: TSRS btk

7 KINHTTRE T RAE RO LE AT LA 3.12 -

3.5.10 ¥EEER M #1T Eviews EIIRHHFHRIEARE

Eviews #ff B i7: 51 Y, #0T 1/X, (0 Eviews FUERE, HREEIH %5

Eviews #{F B

(1) R MRAEIRTE Eviews [FIH 53 #7:

o EHEAE: Quick—>estimate equation—>y ¢ 1/x
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[E)Table: TAB_ SHOW Workfile: FOOD::expenditure\ ‘ - H (=] ‘“
[View[ Proc [ Object H Print[ Name H Edit+/- | CellFmt | Grid+/- [ Title [ Comments+/- ]
‘ A B C D E F
1 model slop els_point els_avr A
2 m1 2127245 7.090817 0.711454
3 m2 2.884825 9.616083 0.964825
4 m3 2231021 0.669306 0.669306
5 m4 0.596044 1.986812 0.655825
6 m5 0.677413 2.258043 0.686360
7 m6 -0.143700 0.479000 0.441087
8 m7 -0.044860 -0.149533 -0.453010
v
9
< >

3.12: 7 KRBTSRI B

(2) PRAFIF 3T 2T 4479 m6):

o EHEAE: Name >m6

(3) $RHUERE PIIEARE (RS 4HN coef6):

o A EAE: coef coef6=c

Eviews #32/R: 4~ Eviews BN Exf % (BIC Fikrsid)

(1) BIC FibArsid #6542 Eviews #B N B X%, — BT workfile 84 24574, FH P AREN S
FHATMRECE r 4 (delete or rename) #AE.

o [BIC J& T R&HNER (coef object), XINRFELEHTRRALFIIE (coefficient column vec-
tor). [BIC &A1k 3km AR I R %L B, F1 By

o Mresid J& TFEFIRT S (series object), XK H T HH T RN (series). Mresid & k%
BB (R 7 e,

(2) [BIC Fibrsid & “Ifift 25887 B AT A 2235800 — K Eviews @815 (Estimate Equation)
IS BB B, ANEIE5E 2 e, — ELRIPEAT 170 Eviews B4 (Estimate Equation) #/E,
EATHEL RI 2 fo T [ml VA AR ) R BT Z2 5 B T B
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http://www.eviews.com/help/helpintro.html#page/content%2Fcoefcmd-coef_2.html%23ww184054
http://www.eviews.com/help/helpintro.html#page/content%2Fseriescmd-series_2.html%23ww203659

(3) WSS OIS ANE A R, SRR AEANE 7 RN B R KL G, FiksE e, AT LLE T
PR R A RN “Ifi 3287 Fhde Ui ok, IR ORAEBIHE E X Gerb &

@ R

a) f . WBIC BiMIrsid 542 0L Ccopy), SRIEAETE LIDXCHINE (paste), JEHHATH G4,
PRAF
b) fr Ak,

o TEMAE TN Eviews 14 coef cOl=c, RJA[3E4 50 [EIIHA R HBIC 1= HI 5
c01 (AT RLH T SO RAFKD .

o EMAE TN Eviews #74 series residOl=resid, BT[15 22457 = HE A R
Hibvresid FIEHT residol (FHAAILLE CE XX R ZHK).

(4) “Ilfity 75 3% 7BIC Firsid 4418 Eviews #BUGIE P AWM “HEH” FE (52 R H R
FBRZEFFH)) o T BRI AR RIS R A E”.

(5) [BAJFREIIRE B, SR GHREIC MR 1 METTHK . 3 2 DRI, . ETRED
Bk o 2 A B 2 DRI RT R A R A E . JCHEREAHE R bR AR B AR [ )
R, AL — AR R AR G [ 5 R b

(6) [EH 7 Rk 2288resid 16 [f— A TAESCHE (workfile) T, FH P HEAT % J B R E 11 R A5
KEAFARE, B, SRR — B S CRAeTEH” L BRI 7.
3.5.11 @EEiEs M, BT, 8 Y 88F X fE8E (X, = 100,Y, = 30) &8 (slope)
Eviews #fEHbr: 3] Y X T X BARZE (X, =100,Y, = 30) ###E (slope)
o BEREIARE (PRMD: Y, = 8, + 8,/X,; +u,
o SREITEAR: B,/ X2
Eviews #{E i

o HREL coef6 HIFEAME (HET 5y, FIASEARITEMAS Y M0 T X MARE 4
N slp6): fin 2 HE{E: scalar slp6= -coef6(2)/10072
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“i EViews - [Workfile: FOOD EXP - (d:\econometrics\eviews\food exp.wf1)] — 0 X
File Edit Object View Proc Quick Options Add-ins Window Help = x
Command ax
DCommand ’DCapture ‘

View[ Proc [ ObjectH Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ GenrlSampIe]

Range: 11519 -- 1519 obs Filter: *

Sample: 1 1519 -- 1519 obs Order: Name

BC

=2m6
sresid

u scatter6
8X

2 x6

sy

< >

food /| New Page

E]Equation: M6 Workfile: FOOD EXP::food\

R X

lViewl Proc | Object H Print \ Name \ Freeze H Estimate \ Forecast | Statsl Residsl

Dependent Variable: Y A
Method: Least Squares &
Date: Time:
Sample: 1 1519
Included observations: 1519
Variable Coefficient Std. Error t-Statistic Prob.

C 52.48979 0.716534 73.25512 0.0000

X6 -1652.215 56.85361 -29.06086 0.0000
R-squared 0.357621 Mean dependent var 33.00888
Adjusted R-squared 0.357197 S.D. dependent var 12.30305
S.E. of regression 9.863966 Akaike info criterion 7.416970
Sum squared resid 147600.8 Schwarz criterion 7.423982
Log likelihood -5631.188 Hannan-Quinn criter. 7.419580
F-statistic 844.5333 Durbin-Watson stat 1.996167
Prob(F-statistic) 0.000000

v

3.13: Fyid R HmE 7 e [ml U1 75 7
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"(‘ EViews - [Workfile: FOOD EXP - (d:\econometrics\eviews\food exp.wf1)]

m] X
File Edit Object View Proc Quick Options Add-ins Window Help s x
Command ax
coef coef6=c o
E]Command \E]Capture ‘
View[ Proc [ Object” Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[SampIel
Range: 11519 -- 1519 obs . Filter: *
Sample: 11519 — 1519 obs | (B)Coef: C Workfile: FOOD EXP::food\‘ ] H =] ‘g Her: Name

BC @
= coefb

2m6 o
sresid

@ scatter6

BX

B X6

By

[View[ Proc [ Object H Print[ Name[ Freeze H Edit+/- [ Label+/- H Sheet | Stai

C
c1 | |

R1 52.48979 o A
R2 -1652.215

R3 0.000000

R4 0.000000

R5 0.000000 v
R6 < >

< >\ food /| New Page

(B)Coef: COEF6 Workfile: FOOD EXP:food\ = pm.gm

[View[ Proc [ Object H Print[ Name[ Freeze H Edit+/- [ Label+/- H SheetlStats Gra

R1
R2
R3
R4
RS
R6

C1
52.48979
-1652.215
0.000000
0.000000
0.000000

COEF6

|
©

B 3.14: SREEA SRR R AL
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‘ﬂ EViews - [Workfile: FOOD EXP - (d:\econometrics\eviews\food exp.wf1)]  —
I File Edit Object View Proc Quick Options Add-ins Window Help

Command

scalar slp6= -coef6(2)/100"2 o

Command ICapture |

View[ Proc [ Object” Save [ Snapshot[ Freeze [ Details+/- H Show[ Fetch [ Store [ Delete [ Genr [ Sample l

Range: 11519 -- 1519 obs
Sample: 1 1519 -- 1519 obs

Filter: *
Order: Name

®c
B coefb
®m6
2 reSISt 6 View | Proc | Object Print[ Name[ Freeze H Edit+/- ]
scatter 0. 1652214636231837
=s|p6 @ | |
aX
2 x6 SLP6 0.165221 e A
] y v
< >

< >\ food | New Page

K 3.15: B3 Y X X BAat%
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3.5.12 @EEME® ), BASF, i Y EF X Rt (elasticity)

Eviews #/EHAx: 5938 Y MXF X B34 (elasticity)
o BARIABEA (PRMD: Y, = 3 + B5/X, +u,
o PEEMEIFEAR: —B8,/(XY
Eviews #1F %
(D sRtbrl X f Y GRS 4 x_mean Ay mean):
o A #/E: scalar x_mean=0mean(x)

o A #EAE: scalar y_mean=@mean(y)

(2) L coef6 [ —AME (WEL By, FIH TR AR EAR Y HxT X HTFek
(BN els6):

o MAHAE: scalar els6= -coef6(2)/(x_mean*y_mean)

3.6 ffiR: prg iBKHD

'YL B : UL T HEViews#® 2 X fFfoodexp.prghy K A
KETREZFF “REZERYXHEN” TELNMF RN “HEAGA RS ZIHF &
TR, B REWAT, HERAT, EM AEViewsdH A 1T,

"I T X (TA{EX A %=food, T T 4 %=expenditure) , TLE M T HH, #H A% #1519

wfcreate(wf=food,page=expenditure) u 1519

"R E SR, %4 Hd:\github\books\data\Lab3-family-spends.xlsx
import d:\github\books\data\Lab3-family-spends.xlsx

I i W O (N ()
scalar x0=100
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‘?i EViews - [Workfile: FOOD EXP - (d:\econometrics\eviews\food exp.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
scalar x_mean=@mean(x) o A
scalar y_mean=@mean(y) e

v
|:|Command IDCapture |
View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 11519 -- 1519 ter: *
Sample: 11519 -~ 1519 (#)Scalar: X MEAN  Workfile: FOOD EXP::food\ ‘ i H (=] ‘“ ame
BC View | Proc | Object Print[Name[FreezeHEdit+/—]
® coef6 98. 6965108624095
=mé Value \ | |
eresid X_MEAN [ 98.69651 A
@ scatterd (5]
= s|p6 v
23X [
ox6 e D I ¢ >
2X_mean
@y (#)Scalar: Y MEAN Workfile: FOOD EXP::food\‘ — H (=] ‘“
®y_mean o View | Proc | Object Print[Name[FreezeHEdit+/—]
<> food | New Page 33. 00888281764318

Value | | |
Y_MEAN | 33.00888 A
(6]
v
< >

K 3.16: 53 Y A1 X M
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ﬂEViews - [Workfile: FOOD EXP - (d:\econometrics\eviews\food exp.wf1)]  — O X

I File Edit Object View Proc Quick Options Add-ins Window Help - e ox
Command ax

scalar els6= -coef6(2)/(x_mean*y_mean) o

Command ICapture |

Viewl Proc | Object ” Save] Snapshot] Freeze [ Details+/- H Show[ Fetch [ Store [ Delete [ Genr [ Sample I

Range: 11519 -- 1519 obs Filter: *
Sample: 1 1519 -- 1519 obs Order: Name
®c

® coef6 e

= els6 (P ————
eresid View | Proc | Object Print[Name[FreezeHEdit+/-l

w scatter6 0. 5071469750964103

zilp6 Value \ l

ox6 ELS6 0.507147 e A
®X_mean _

By @@ | N
®y_mean N K > .

< >\ food | New Page /

317 53] Y X X PRyt
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scalar Y0=30

CAERTREWEETEAE T BN R

equation
equation
equation
equation
equation
equation

equation

mi.
m2.
m3.
m4.
mb5.
mé.
m7.

1s
1s
1s
1s
1s
1s
1s

y c X
y X

log(y) c log(x)
log(y) c x

y ¢ log(x)

y c 1/x

log(y) c 1/x

' B AIml

Yif R B Alm2
VAT #AE Al m3
"B M A A ma
"4 M T #K 4R A mb
"B A Alm6

'3 ] £k AR AlmT

REITA R E IR A B E TR E(F )

vector(2)
vector(1)
vector (2)
vector(2)
vector(2)
vector(2)

vector(2)

coefl=ml.Qcoefs

coef2=m2.Q@coefs

coef3=m3.Qcoefs

coefd=m4 .Qcoefs

coef5=mb5.Q@coefs

coef6=m6.Qcoefs

coef7=m7.Q@coefs

BT S EEAE A Py xAE (X0,Y0) AL R AR
scalar slpl= coefl1(2)
coef2(1)
coef3(2)*x0/y0
coef4 (2)*y0
coef5(2)/x0
coef6(2)/x072
coef7(2)*y0/x0"2

scalar slp2=
scalar slp3=
scalar slp4=
scalar slpb=
scalar slp6=

scalar slp7=

VR BT M E VT Ry st e (XO,Y0) AL HY B

scalar els_pointl= coefl1(2)*x0/y0

scalar els_point2= coef2(1)*x0/y0

scalar els_point3= coef3(2)
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scalar els_pointé4=
scalar els_pointb=
scalar els_point6=

scalar els_point7=

coefd(2)*x0
coef5(2)/y0
-coef6(2)/(x0*y0)
coef7(2)/x0

RETNEMEE IR T EYSR$XS Y T B

scalar els_avrl= co
scalar els_avr2= co
scalar els_avr3= co
scalar els_avr4= co
scalar els_avrb= co
scalar els_avr6= -c

scalar els_avr7= co

ef1(2)*0mean(x)/Cmean (y)
ef2(1)*@mean(x)/Gmean (y)
ef3(2)

ef4(2) *@mean (x)

ef5(2) /@Cmean(y)
0ef6(2)/(Gmean(x)*Omean(y))
ef7(2) /Gmean(x)

©AE BT R 4R R R R A

table(8,4) tab_show

tab_show(1,1)="mode
tab_show(2,1)="m1"
tab_show(3,1)="m2"
tab_show(4,1)="m3"
tab_show(5,1)="m4"
tab_show(6,1)="m5"
tab_show(7,1)="m6"
tab_show(8,1)="m7"

tab_show(1,2)="slop
tab_show(2,2)=slpl
tab_show(3,2)=slp2
tab_show(4,2)=s1p3
tab_show(5,2)=slp4
tab_show(6,2)=slpb
tab_show(7,2)=s1p6
tab_show(8,2)=slp7

" 8ITAT B R

1" EUA R RS

" VE2F| A AR SYS A SXSHY AL R
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tab_show(1,3)="els_point" "B 35| AL SYS AT $XS By B B M
tab_show(2,3)=els_point1l
tab_show(3,3)=els_point2
tab_show(4,3)=els_point3
tab_show(5,3)=els_point4
tab_show(6,3)=els_pointb
tab_show(7,3)=els_point6
tab_show(8,3)=els_point7

tab_show(1,4)="els_avr" "EAY| T R SYS X SRS Ay T B
tab_show(2,4)=els_avril
tab_show(3,4)=els_avr2
tab_show(4,4)=els_avr3
tab_show(5,4)=els_avr4d
tab_show(6,4)=els_avrb
tab_show(7,4)=els_avr6
tab_show(8,4)=els_avr7

3.7 {edkE

KERYXH: & 3.3 4H 7T 1980-1982 FHFEEFE X HIFHEF 1 519 NEEAL Y

FEERCH (10

JeBE), X BYIsCH (10 J685) 07 mi S . Hos Rl EE RSB XAMTEA 1~2 ST L xRk,

FEAA AT B R PIAIR R K EE
* 3.3 FERYIZH (n=1516)

X1 X Ydatal Ydata2 Ydata3 Ydata4 Ydatab Ydata6
id X 2015014495 2016010317 2016011222 201601303D16014336 2016014344
name X S EEY BRI G e R
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* 3.3 FERYIZH (n=1516)

X1 X Ydatal Ydata2 Ydata3 Ydata4 Ydatab Ydata6
class X {5 1601 TR 1601 {5 1601 TR FRE: 1601 TR
1601 1601
nl  21.36 50.78 51.06 50.62 50.67  47.49 49.79
n2  33.6510000000G9006 88.76 88.94 88.49  89.11 89.43
n3  34.9380000000030024 181.67 181.26 178.85 179.53 180.55
nl1513 54.131 189.09 188.46 190.37 192.73  189.75 191.04
nl514 24.872 40.08 40.58 39.79 41.09  39.81 40
n1515 36.9540000000@9066 89.47 87.99 88.63  89.08 90.76

nl1516 19.509

70.6500000000@X)0600000000GEND500000000TOV6E

72.6800000000@3092

BEYHINE 3.4:

R 3.4 AEE LW

variable label

obs KhEgm*5 1D

Y FRER S (10 9E8)
X BYSCH (10 968%)

AR _E 3 BRI [ T )

a. MMAFELSCH (Y) SEWCH (X) B, 0277 iR & 2850, Az Bk (T N3

B I AR R B CEANED. GRR: 2RISR DR

b. FIHZEESCH (Y) SEYsCH (X) B, xHR?7 PlE & SR T A S (B

D 7 (PR

I3 A A 4 7 A P SR A RO
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c. FH (b) B R, 7alit B S BEAE -5 8E (els) BURAER (X, = 100,Y, = 30) ALK&
2 (slp)s

d. BT (a) A1 (b) RABIMLER, FRAATABIELE K HEOE 24 ?
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4 ZeitEla
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4.1 EIEEMRER

BE9: HEEZ ORI M. k.

k. ERINIR S T8 E o R R s fhih. Soitiass, MREEHKSITER: fis
FIFERE T B AT R R A

4.2 scIgIREE

2% TR M LR R A i A R VE R SRR AT 3R T B/ Rl TR A R B . A RS
Jit, AR bt DAl PR AR R BEAT A5 ORISR ST

4.2.1 EFXERNEEMSHERRE

XFUTR ) k AL R AR

Y;‘ = 61 + 52X2i + 53X3i + et 5kaz‘ + u; (PRM) (4'1)

WARFEAKCY n, WAL Bk PRM BB ZRIE R TR

Y; 1 Xy X5 0 Xy b1 Uy
Y. 1 X X - X U
2| _ 22 32 k2 5.2 i .2 (4.2)

D, LSRR K PRM HERE R
y= X + u
(nx1) (nxk)(kx1) (nx1)
HA

o @E CERUNFIEE) ADIFEAR /NG T BRI
o FERERIRS MR RERIA
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o B A 0 7 T R A
HE— 2B H, AT LR 0 T A28 S 2k e I TB B (N-CLRMD:
o ZREARRF, AR X WERAREE. itk p(X) =k, BESERE X A5k
o BENLTRTUNES 0. iEH E(u) = 0
o BENLTRTUR 2 LEEM%, THEA Eu’) = o1
o TEEAMEBR R, ST 4SBT B u ~ N(0,0T)

BEHLT- PRI T3 22 0I5 ZZHE B A

Uy
=F u:2 [ul Ugy un]
,
[ w? uuy o wgu,
- B uyuy  uj Ug Uy,
L u, Uy un‘u2 u%
E(u})  E(uwuy) - Eluu,)
_ B(usuy)  E(u3) - Eluguy,)
E(u.nul) E(u;@%) E(;ii)

54w 2 N-CLRM ik, WIEEHLT Pty 22 W) J5 22/ Rt — 20 mr DS
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var — cov(u) = E(uu’)

[ 2

01 012 = Oip
2 2 2
= |7 7T e (Bu) = 0)
L0711 Ono oy |
(0% ofy i,
2 2 . .2
— 0?1 7 ‘ U?" — (var(u;) = o?)
lom one 07
(02 0
0 2
= | o . — (cov(u;,uy) = 0,4 % j)
L0 O o?
1 0
0 1
= 0-2 . .
0 0 1
= 0’1
4.2.2 OLS {#it®% BLUE MRmEYiERRE

LRI R R (SRMD:

/N AT R R A /ML R

Y; = By + By Xy + By Xy + 4+ B Xy +¢;  (SRM) (4.4)
Q=) ¢
=e'e
(4.5)

BE— BT LA 3

=y—-X)y—-X)
_ y/y _ 2/X/y XX

180



0Q

5 =

Ay'y —2'X'y+'X'X)
)

—2X'y +2X'X =0

—X'y+X'X =0

X'X =X'y

0

=0

AR R XX AR REAALE, ML RN 23k (X/X) 1, 19%] OLS fliil &

* = (X'X) Xy (4.6)
PR R0 OLS At &, #k— B g7y Z 7 ZHE var — cov( ), —HidA:

var —cov( ) = F ((B— E(B)) (3— E(B))/>
UC”’EBQ COU(B} ’f@) COU(B:D 6})
cov(By, By)  wvar(By) - cov(By, i)

cov(By, By)  cov(By, By) - var(By)

B N-CLRM B, WA Z¥H OLS ik~ 177 2 Ry 2850 var — cou( ) A7 BAik
AT LS R

¢ ~EC)t —E0)))
(=)t =))
(/X)X ') (X'X) X))

TN TN TN TN

= E((X’X) X uw’X(X'X) 1)
= (X’X) IX/E(uu)X(X'X) 1
= (X/X)IX/ 02 IX(X/X) !

= o2(X/X)1X/X(X'X) 1

= 02(X'X) 1

(4.7)
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BeAh, ARFBAIER] OLS iR, FIAREARIRA 4.4 BRI THE 62, 22X S pk(E 85
X 4.1 2% o LM, HBR

52 S e? _ e'e
n—k n—=k (4.8)
E(6?) =02

M2, FTLMRRAFE] Rl 2508 OLS At BRI ZM I 2515 S75()

Sy =2 (X X))

ee
= X'X)
7 (X'X)

(4.9)

NTHBRATEE B -5 R R 2 B ((Gauss-Markov Theorem):  7E 1E 25 28 $1L 28 4 [m] V=50 784 85 152
(N-CLRM) F, SR 3 (OLS), BRI 3, RHYUSH B i, &, L
frftiit&E (BLUE). itK:

OLS BLUE

A

N-CLRM

gkt ROV ZH) OLS flilo8:

T = (XX)T Xy
NRAHERE X B RE, WD p(X) =k, TR KTy 224 O

TAate. RAEBASH OLS fhith, BHSEB W NidRE:

"= (XX) T Xy

— (X'X) X (X +u)

= (X'X) XX+ (X'X) X u
= +(X’X)'X'u

X
X
2 Ak
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BEt) = EB( +(X'X)"'X"u)
—E() + (X'X) ' X'E(u)

Bk, ~ ZSH Em T ESIE.

75 2[R R AT AT LT A TR . WEDSR C e R SR A

CX =0
M PRAEDR R X BRAL:
F=((XX)TIX + Q)y

= ((X’X)'X'+C) (X +u)

= +CX + (X’X) 'X'u+ Cu

= +(X’X)!'X'u+ Cu
453 2

*— = (X’X)"X'u+ Cu

RAE T ZE L A

var —cov(*) = E((" = )(* =)
= E (((X’X)"'X'u + Cu) (X'X)'X'u + Cu)')
— 2(X'X) + 2CC
= var — cov( ) + 2CC’

Horr, BATTLUEY] 2CC’ RFIEEIER, MMM MLITR >0, FILf:

var — cov( *) > var — cov(’)

M N-CLRM & F, OLS JiiEfhit4 31~ , J7 2 &/,
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4.2.3 EHFMSBSEISHERIERRE
MR WENELEilh
Y, = By + BaXo; + B3 X5 + o + B Xy +u;  (PRM)

Y, = 31 + B2X2i + BsX?,i + et Bkai +e; (SRM)
}A/i = 51 + BQXQi + BSXSi + o+ Bkai (SRF)

WX Y; BARR R HORIRI i, T LS 2

TSS=ESS+RSS

Hr TSS FoR MBS ZEFT7 M, ESS FoRBIHFEM, RSS FRik 2 J5 Al
(LS uYSF

TSS =y'y —nY?

RSS =ee =yy —'X'y

ESS ="'X'y —nY?

b, ATLASETTZ 0 R (ANOVA):
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(4.11)

(4.12)

(4.13)

EATII BT AR

(4.14)

(4.15)

(4.16)



R AL k ARRLNERAIRRF )T Z & (ANOVA)

Rl K&~ FEREA HHE df Y7 F MSS
BRI >yl y'y —nY? dfrss = MSSrgs =
TSS n—1 TSS/dfrss
%l S e? yy ' — "Xy dfpss = MSSpgs =
RSS n—k RSS/dfrss
Euﬂ%?z*u Z@,Lz A/)(/}/—7’1/)72 deSS = MSSE'SS ES
ESS E—1 TSS/dfgrss
FRIEILADCRE 152 SUE X 2.10 5 FIE R R? AR TR A ZUN:
, ESS
- TSS
Xy i (4.17)
C yly—nY?
4.2.4 EEARHBEMHRE (t RI8) AYIEREIT AT
FR A [0V R BOE B A IR A 2 XOE X 2,11, FIHAERE L2 E ¢ /IR fEan T
DS e AT EIE] it
Y = By + 5o X + B3 X35 + - + [p Xy + 14 (4.18)
y=X +u (PRM) (4.19)
y=X +e (SRM) (4.20)
£ N-CLRM B ~, KH OLS fliit ik, nLAEH:
u~ N(0,0°I) (4.21)
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*~N (XX (4.22)
MM A AR IE ¢ Sivt &

A

t =
S

~ t(n — k) (4.23)

X AR 418 IIHE—ZH 5,5 € (1,2, k) SRR

. HO:j:O
PlE e #0
FRAR R Hy, T DAARE

A

= ———
\/% (4.24)

Forh 82 (G0 TR, H MR SR ERRE S20) BOXH AT RAUR MBI, B

P E BEMKT o MEHE (n— k), BRI ¢ HGIER ¢ 0, B £, (n— k).
WRIE HCRREA ¢ SR € SIE ¢ AN ¢ (f_a o) (n—2)) MR, I T HEI 5%
By MIREMRI L

o WMRFAE t* I kAR tz;k > t_az)(n—2), MWRPSE 6, 1t KIE o KFTEZE
i, AR EWIES Hy - B, =0, N2 H, : 3, # 0.

o WURFEE t* M5 k NTR t;;k <taoagz)(n—2), MRHSE 6, 1t WA o KPR
BEM, AL EMIEL H,y - B, =0, MITRGEENEZ Hy : By = 0,
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4.2.4.1 ERBFREMEIE (F 1818) MBS ESSR

DS RE A=) Xit
Y, = By + By Xy + B3 X5 + - + Bp Xy +u; (U-PRM) (4.25)
Y, = By + BoXos + B3 Xas + -+ B, Xy +¢; (U-SRM) (4.26)
y=X +u (PRM) (4.27)
y=X +e (SRM) (4.28)

FATFRA AR IBOR R 425 RN LIOREA B R 426 N ATARIER (unrestricted

model).

X EAREAER 4.25 MRS 5 € (2, k) W TBRERIR (joint hypothesis):

. H0352:63:...:l8k:0
: H, :ﬁj not all 0, for j € (2,--,k)

TEJEMB Hy: By =By = =B, =0 T, FRATATLAF G0 FAA
Y, =f, +e¢ (R-SRM) (4.30)

SR, FATFRE A BRI K 4.29 AT AREA [R5 4.30 NZLRRE (restricted

model).
EHFEY Hy 5 B; RN 0, j € (2, k) F, RATATUMEFIZE BT I —FRERRIE DB (i
By #0,5€ (2, k), WEITELAF AR B R 4.25 FTLHREAR BB R 4.26

YsebR BAEE {H, - B; AN 0, je (2, k) T, BIABBEIEEREM, HXTREFEGRNKN F RRINE, ZEARRRLE
KOS EE
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EX 4.1 (ZARBR), —BFOAS LR (restricted model), & $i& G A2 Hiis 2 3 Fh L)
FFAF I — R B AR

EX 4.2 (LARER). —REFNSEHICLREIAEE (unrestricted model) , J&f& SMASHIRA
AR 2 Tl R AN LI AR AT I — 2R m] AR

AR A R H R 2 VR IR K 52 S, AIFERE TSIl F R Al 2 a0 T

f£ N-CLRM ffiix T, RH OLS fhitJ5i%, &HIUE:

X FRLFEAR AR 4.25 A

u; ~i.i.d N(0,0?)
Y, ~idd N(By + BoX; + - + By X, 0%) (4.31)
RSSy =) (Y, =Y, ~ x*(n—k)

X AR SRR 4.29 A

w; ~ i.i.d N(0,02%)
Y, ~i.i.d N(By,0?) (4.32)
RSSp = (Y;=Y)>~x*(n—1)

RIEFATATLIIEG B — 4 F el &:

RSSj, — RSSy)/(k—1)
RSS;;/(n—k)
_ BSSy/dfgss, (4.33)
RSSy/dfrss,

~ F(dfgss,:dfrss,)

F*:<

AU RE T o MFEAKL (n), RIRATUAGE] F 0K ER F A, BE F_, (k—1,n—k),
RIEHEHEREA F Guit& F* RR.

RS A VDU 8 A [ DA AR R A I 25 VA 6 5 1 -
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o WR F* > Fy_o(k—1,n—k), WRHSAREAHEHEY FRRAE o KFNEEZEN, B
i 4.25 kgt ERARE !

o WH F<Fy_ o (k—1,n—k), WRESER B F RKE o KT FRTREN, HIIA
HEPRTE ST bR LI !

HARSE, 1 F* R AR N

_ ESSy/dfpss, _ (' X'y —nY?) /(k—1)
RSSU/dessU (yy —'X"y) /(n - k)

HEAh, FABEA GBS S RE R?, tH5HA5 P

,_ ESSu/dfgss, ~ Ry/(k—1)
B RSSU/deSSU a (1 - RIQJ) /(n—k) (4.34)

4.2.5 HAFIFITMRIERET AR

MR — 0 4 1 [ VA FE AR ST (5 @ref(out-sample-forecast)) [ %11 4 2%, R T #F i BE
TR SROREA SN E BN E(Y|Xe) MEEARSMETN  (YolXg)o HH, %45 E FEA S K e
Xo =1, X50, X30, 5 Xpol” FlIIED,

SIS R SIMEIVEL L Kit!

Y, =By + By Xy + B3 X+ + B Xy +u;
Y, = Bl + BQXQi + BSXBi T+t Bkai +e

y=X +u (4.35)
y=X +e
y=X

X FREASMIE T E(Y | Xo), HEFESZIUE BRI :
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= EX, (( =)0 - ))Xo

= 02X, (X'X) ' X},

5%(Yy) = 5°Xo(X'X) X

it Yo ARG R TEZS 504

YO ~ N(/Lﬁ),d%{))

. (4.36)
Yy ~ N (E(Yy|X,), 0?Xo(X'X) 1 Xg)
PRI TT AR ¢ SEildi
by, = w ~it(n—k) (4.37)
Yo
Hr,
Sy, = /32X, (X' X)1X; (4.38)
., ee
0" = (n— k) (4.39)

G REVERCT o FWHOLT, ATDCERG RIS ¢ H 6, o(n— k), AITTATCLTHHAG 2 E T
LA X1«

Yo =t apn—2)- S{/O < E(Y|X,) < }Afo i apn—2)-5 (4.40)

Yo

X2 n R AR RS 4.35 , FEARSMMETIN (Yo|Xo) BREFESEIUEBRUNT
FSPAEE]
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JITEL ey HIBHEES:

R, eq MITTZEN:

= E(e})
= B (ug — Xo(X'X)1X"u)’
= 0% (1+Xo(X'X) "' Xp)

2B, o IRAAIF 4540

€y ™~ N(Meoa 0_30)

(4.42)
eg ~ N (0,07 (1 +Xo(X'X)Xp))
PR AT LU M3 ¢ St
t, Yo=Yy t(n—k) (4.43)
0 Seo
N I:P:
Syo s, = Suy = /02 (1+ X, (X' X)71Xp) (4.44)
~9 ee
(i (4.45)
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G REVERCT o WOLT, ATDAERG RIS ¢ H 1, o(n—k), ATUATCLTHSA 213 T
LA X T«

Yo =t ap(n—2)- 8y 5 < (Y|Xo) Yo+t op(n—2)- 5y 5 (4.46)

4.3 LBAR

15 Bviews iR, AT BT
o WEEARAENEAREER (), IS AR (SRM).
o WEEEREE (52) BRI (5).
o VLA REURE A 2 Iy AR (var_cov).
o AHEIRRAOREATRIER R (S;).
o HEFTRMR, T TSS. ESS A RSS.
o HERERN R, WEHE AN (R).
o HHEREA ¢ SOHIE (6), FEHEAT ¢ BRI
o EATTRR R AFREA SN T B(Y | X = X,)
o XA ATREASMETI (Y | X = X,)

4.4 S

4.4.1 ISR

ARSI T R AT L A0 AR

Gt it Eviews 9.0 A & LA E

o ARIWEHM Mathtype 6.0 A K& UL L

o E1EGmEHHE Office Word/Excel 2010 fA & LA L
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o WWEFA chrome 66.0 i K LL B 360 AFE# M W2 9.5 A &Lk

4.4.2 saetrE

BORBIFT K : K 4.2 45 SR AR H iy DO BB i 2= 2 7 >R Bl
® 4.2: BB R (n=16)

YEAR Q X2 X3 X4 X5
1971 11484 2.3 3.5 158 1
1971 9348 25 2.8 173 2
1972 8429 3.1 4.1 165 3
1972 10079 2.9 3.6 173 4
1972 9240 2.7 3.2 178 5
1972 8862 2.8 3.7 199 6
1973 6216 3.6 3.8 186 7
1973 8253 3.2 3.5 189 8
1973 8038 2.6 3.1 180 9
1973 7476 29 3.2 183 10
1974 5911 3.8 3.6 182 11
1974 7950 3.6 3.6 185 12
1974 6134 2.8 29 184 13
1974 5868 3.0 3.1 188 14
1975 3160 4.2 3.6 176 15
1975 5872 3.7 3.5 188 16

AR NRE 4.3 :
R 4.3: BEE X R
variable label
YEAR Fy. B
Q PSR (1)
X2 AL RN (/)] X 3| (/47)
X4 FEEN RSN ($/ )
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R 4.3: BEE X R

variable label
X5 INNEIFEER
TR AN 75 R R 3L

In(Y;) = B1 + B2l”(X2t) + le”(X3t> + B4ln<X4t) + BBXE)t T €9y

4.4.3 x3emm

Y, = a; + @y Xo, + a3 Xz + ay Xy + a5 Xy, +eqy

(4.47)

(4.48)

ARSI K A AR BRI VE AT V5, AT R i ) Eviews X RAMANT i 44 £ 5€ -

R 4.4 THENG ., FiEX K Eviews a4

name_chn cat_eng math name__eviews
oY series Y q

H X group X Xg

HEE y matrix y y

REFE X matrix X <

ik (X'X) matrix (X’'X) xtx

R (X/X) ! matrix (X'X) " xtxi

il X'y matrix X'y xty

j3E]iune matrix * beta hat
EVEV TP scalar 02 sigma2 hat
B iR ZE b i 22 scalar & sigma, hat

B FEASTT Z ) T 256 M matrix var — cov() s2 varcov_beta_hat
/BA FEA T 22 it matrix S2 s2 beta hat
B REAS KT 2 S matrix S s beta_hat
BIE B IR scalar  nY? mean_ adj
ST scalar TSS tss
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R 4.4 HEXN G, KX Eviews 4

name_chn

cat__eng math

name__eviews

Bk 721 5 Al
(B3~ 77 A4
FE R E
A E R AL
FEFE t St
it t &

F giil =
it F {4

FEASL X0
FEASMEIAME Y,
4B T

Yy HIREAS bR 2
PR DX R) ot () 7 5
P4 X T F (1) A 5
A {E T

(Y, — Yy) MREA R#EZ
AN DX T F0M0 ) 2 5
AMEL DX T) F00 (1) A 5

scalar
scalar
scalar
scalar
matrix
scalar
scalar
scalar
matrix
scalar
scalar
scalar
scalar
scalar
scalar
scalar
scalar

scalar

RSS
ESS

E(Y | X=Xy,
E(Y | X = XO)R

(Yo | X = Xo)
S(5,-v,)

(Yo | X = XO)L
(Yo | X = Xo)R

rss

ess

r2

r2_adj

t_str beta_hat
t_value

f str

f value

x0

y0__hat
forecast__exp
s_yOh
y_exp_ Ift
y_exp_rht
forecast__ind
s_yOh_mns_y0
y_ind_ Ift
y_ind_ rht

4.5 FEZELSB——IANEIERAGIZ 4.58

4.5.1 FETIEXHHSAEIRE

o Eviews #fE B 5. M@, M-SR

o Eviews #/EREE: FIH EViews DI TAECHH T ANEHE.

FEf 2 E PR AIFZAT I EViews A45:

"I TEXH (THEX M L=rose, TN %=sale) , CHEMTHM, HAKN16

wfcreate(wf=rose,page=sale)

u 16
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"R E S, % 4R Hd:\github\books\data\Lab3-family-spends.xlsx
import d:\github\books\data\lab4-rose-demand-origin.xlsx

FETARSCALE T, AT LA B2 I TR SR S N, DI &S (L 4.1 ):

“’}i EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

1
wfcreate(wf=rose,page=sale) u 16 -
import d:\github\books\data\lab4-rose-demand-origin.xIsx g

DCommand DCapture

View[ Proc [ Objectl [ Save [ Snapshot[ Freeze [ Details+/- l [ Show[ Fetch |Store | Delete [ Genr[ Samplel

Range: 116 -- 16 obs Filter: *
Sample: 116 -- 16 obs Order: Name
T bt —
wlaaEl 3 (G)Group: DATA Workfile: ROSESALE:log\ = x|
@q ~ % [View[Proc[ObjectHPrint[NamelFreeze] Default v [Sort[Edi(+/—[SmpI+/—[Compare+/—[Transpose+/—[Title[SampIe
& resid YEAR Q X2 X3 X4 WNLXE|
B x2 1 1971.3 11484 2.26 3.49 158.11 1 ~
8x3 2 1971.4 9348 2.54 2.85 173.36 2
x4 3 1972.1 8429 3.07 4.06 165.26 3
g’@ 4 1972.2 10079 2.91 3.64 172.92 4
year 5 1972.3 9240 273 3.21 178.46 5
6 1972.4 8862 2.77 3.66 198.62 6
7 19731 6216 3.59 3.76 186.28 7
8 1973.2 8253 323 3.49 188.98 8
9 1973.3 8038 2.60 3.13 180.49 9
<>\ log [NewPal 10 1973.4 7476 2.89 3.20 183.33 10
) 11 19741 5911 3.77 3.65 181.87 1
Group: DATA Mg 45 1974.2 7950 364 3.60 185.00 12
13 1974.3 6134 2.82 2.94 184.00 13
14 1974.4 5868 2.96 3.12 188.20 14
15 1975.1 3160 4.24 3.58 175.67 15
16 1975.2 5872 3.69 3.53 188.00 16
< >

4.1: B TARSCAF I N HE

@ R

IR R T D I S R S

(1) A TAESCH:

(a) EViews T % I FAKIR S i = File= New= Workfile
(b) #47 workfile create 5] S 5 :

o workfile structure type: unstructured/undatede
e data range:

« workfile names(optional):

— WF: rose
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— Page: sale_log (A% sale_log)

(2) PASMEHE:

o EViews :% N Kk = File = Import = Import from file ...

4.5.2 #TIIEUSENY Eviews G35

o Eviews #fEH¥r: [EIEATHE, EERIHER

» Eviews #fFBi: @RS, BIEHATY:

log(Q); =+ By + Palog(X2);
+ Bslog(X3); + Bylog(X4), (4.49)
+ B85 X5, +u;

FEAr 2 M E F R AIFZATUT EViews 445:

VR M E IR R AR R
equation eq_log.ls log(q) c log(x2) log(x3) log(x4) x5 VxR

FETARSCRLE R, AT AR B R BRI RExt 5, ot & A Eleq log (WA 4.2 ):

Dl

@ iz
R AR AT DL I S SRR S
(1) FEANTTRAG TG T P

e EViews 1% 1 B AT A Quick = Estimation Equation
(2) FERITREMTIG] S E.

o WHE 2. Equation Estimation = Specification = Equation specification H
IR ANT &E log(q) ¢ log(x2) log(x3) log(x4) x5 (JEEAFm MMM, LA
SR

o PRI TFE. Estimation settings H[) Method FHitE = FHiik# LS - Least
Squares (NLS and ARMA)
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“\"i EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
equation eq_log.Is log(q) ¢ log(x2) log(x3) log(x4) x5 1

[=)Equation: EQ LOG Workfile: ROSESALE:log\ = @
DCommand DCapture [View[Proc[Object][Print[NamelFreeze”Estimate[Forecast[Stats[Residsl
View[Proc[Objectl[Save[Snapshot Dependent Variable: LOG(Q) 3

Range: 116 -- 16 obs Method: Least Squares >
Sample: 116 — 16 obs Date: 05/30/20 Time: 16:32
B Sample: 1 16
© data Included observations: 16
5]

o :q—'°g NS 2 Variable Coefficient  Std. Error  t-Statistic  Prob.
3 resid
@ x2 C 3.572156 4.695162 0.760816 0.4628
9 x3 LOG(X2) -1.170728 0.488324  -2.397440 0.0354
@ x4 LOG(X3) 0.737938 0.652863 1.130311 0.2824
@ x5 LOG(X4) 1.153213 0.901989 1.278522 0.2274
2 year X5 -0.030111 0.016419  -1.833925 0.0938
R-squared 0.798779 Mean dependent var 8.902209
Adjusted R-squared 0.725607 S.D. dependent var 0.306877
S.E. of regression 0.160750  Akaike info criterion -0.567630
< >\ log / New Page / Sum squared resid 0.284245  Schwarz criterion -0.326196
. . Log likelihood 9.541038 Hannan-Quinn criter.  -0.555266
N N - e N
[-Equation:EQ LOG Modifed: 5| gt 10.91654 Durbin-Watson stat  2.049078
Prob(F-statistic) 0.000798

4.2: AR ENAGTFENS %

o SEMXE, A 0K
(3) A I RAF AT 2

o TERMAMGFENREUNTITLED & F, mMdiEfif Name = MIANT4 eq_log (i
W) = s, mii 0k

[EETT RS R WA 4.3 -
BT 5 P T A 2Ry 17 2 e AR 5 R
lo/(\Q)i =+ 61 + 32509<X2)¢

+ Balog(X3); + Bylog(X4),; (4.50)
+ B, X5,
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[=)Equation: EQ LOG Workfile: ROSESALE::log\

E=SEEE X

[View[ Proc [ Objectl [ Print[ Name [ Freeze l [

Estimate [ Forecast[ Stats [ Residsl

Dependent Variable: LOG(Q)
Method: Least Squares
Date: 05/30/20 Time: 16:32
Sample: 1 16

Included observations: 16

Variable Coefficient ~ Std. Error t-Statistic Prob.
C 3.572156 4.695162 0.760816 0.4628
LOG(X2) -1.170728 0.488324  -2.397440 0.0354
LOG(X3) 0.737938 0.652863 1.130311 0.2824
LOG(X4) 1.153213 0.901989 1.278522 0.2274
X5 -0.030111 0.016419  -1.833925 0.0938
R-squared 0.798779 Mean dependent var 8.902209
Adjusted R-squared 0.725607 S.D. dependent var 0.306877
S.E. of regression 0.160750  Akaike info criterion -0.567630
Sum squared resid 0.284245  Schwarz criterion -0.326196
Log likelihood 9.541038 Hannan-Quinn criter.  -0.555266
F-statistic 10.91654  Durbin-Watson stat 2.049078
Prob(F-statistic) 0.000798

4.3: BURWE

{0 BB (] ) 2 R

log(Q) = +3.57 — 1.17In(X2); +0.74In(X3),

(s) (4.6952) (0.4883) (0.6529)

(t) (+0.76) (—2.40) (+1.13)

(cont.) + 1.15In(X4); —0.03X5,

() (0.9020) (0.0164) (4.51)
(t) (+1.28) (—1.83)

(over) n =16 o = 0.1607

(fit) R?>=10.7988  R?=0.7256

(Ftest) — F*=10.92 p = 0.0008

4.5.3 BENANEEESWUR

o Eviews #AEHR: WIEJINEE EViews

XR, ET e

o Eviews #{FE#: #EA% n, MEGEHAFH, HWiGHS 5

FEAr 2 M E F R AIFFZBIT U EViews 145:

HMELNEEXZENR

scalar n=0obs(x2)

"EEARHEn(F E)
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series cst=1 HHETEANINFIINE (FTHEEED
group xg cst log(x2) log(x3) log(x4) x5 '#3 Hgroup, ETFWE
FETAESCEE T, ATLE S PR AR R, WTUREAE (L 4.4 ):
o FEAKL n (Fhs S REER
o JLERAN 1 MFHETIIN G st
. X% xglBlxg

“’i EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
scalar n=@obs(x2) ] 2
series cst=1 -
group xg cst log(x2) log(x3) log(x4) x5 §
DCommand DCapture
View[Proc[Object][Save[Snapshot[Freeze[Details+/f][Show[Fetch[Store[Delete[Genr[SampIe]
Range: 116 -- 16 obs \D Filter: *
Sample: 116 - 16 obs Escalir N .. [p—wp= @ Order: Name
Be Mew[Proc[Object][Print[Name[Freeze
9 cst 5,
@ data - o\
® eq_log Value N
®n 4 N 16.00000 ~
Eq - .
3 resid
&4 x2 < >
84 x3 ®
& x4 .
3 %5 [G]Group: XG  Workfile: ROSESALE:log\ = @
® xg 6 [View[Proc[ObjectHPrint[Name[Freeze] Default v [Sort[Edit+/f[Smpl+/f[Compare+/f[Transpose+/f
& year - CST LOG(X2) LOG(X3) LOG(X4) X5
1 1 0.815365 1.249902 5.063291 1 ~
2 1 0.932164 1.047319 5.155370 2
3 1 1.121678 1.401183 5.107520 3
<>\ log [ New Pag 4 1 1.068153 1.291984 5.152829 4
Group: XG__Modife 5 1 1.004302 1.166271 5.184364 5
6 1 1.018847 1.297463 5.291393 6
7 1 1.278152 1.324419 5.227251 7
8 1 1.172482 1.249902 5.241641 8
9 1 0.955511 1.141033 5.195675 9
10 1 1.061257 1.163151 5.211288 10
11 1 1.327075 1.294727 5.203292 11
120 | 1 1.291984 1.280934 5.220356 12
13 1 1.036737 1.078410 5.214936 13
14 1 1.085189 1.137833 5.237505 14
N5 1 1.444563 1.275363 5.168607 15
16 1 1.305626 1.261298 5.236442 16
v
< >

K 4.4: M N EEREN R

4.5.4 13i& X 5EFFH Y FERERISR

o Bviews #/EHbR: #i& X FEREM Y FFEXT R, 87515748 H
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« Eviews BefE88: 4L SEESk X 50, FIF log() BEcHE Y 5RE

FE AT QWA PRI AIFIZAT I EViews AA04:

A IE XA R A Y B TR AT &

matrix x=xg

matrix y=log(q)

e R XA I R %
Y4B [ A %

FETARSAFE T, T AERII AR R, AT ER (LK 4.5 ):

o SR X RN R
o GEFE y KRR R Ey

6

Matri;; = e @

[View[ Proc [ Objectl [ Print[ Name [ Freeze ||E
Y

R1
R2
R3
R4
R5
R6
R7
R8
R9
R10
R11
R12
R13
R14
R15
R16

C1
Last updated: 05/30/2... A

9.348710
9.142918
9.039433
9.218209
9.131297
9.089528
8.734882
9.018332
8.991936
8.919453
8.684570
8.980927
8.721602
8.677269
8.058327
8.677951

“’i EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
matrix x=xg 1
matrix y=log(q) 2
[Jcommand DCapture
View[Proc[Objectl[Save[Snapshot[Freeze[Details+/fl[Show[Fetch[Store[Delete[Genr[SampIe]

Range: 116 -- 16 obs Filter: *
Sample: 116 - 16 obs 5 Order: Name
Ec N —
@ cst = e
© data [View[ Proc[Objectl [ Print[ Name[Freezel[Edit+/*[Label+/fl[Sheet[Stats[Graph]
® eq_log X
E]

o ct c2 c3 c4 cs
& resid Last updated: 05/30/20 - 16:51
B X
&4 x2 - R1 1.000000 0.815365 1.249902 5.063291 1.000000
2 x3 R2 1.000000 0.932164 1.047319 5.155370 2.000000
&4 x4 R3 1.000000 1.121678 1.401183 5.107520 3.000000
& x5 R4 1.000000 1.068153 1.291984 5.152829 4.000000
Bxg R5 1.000000 1.004302 1.166271 5.184364 5.000000
By ‘} R6 1.000000 1.018847 1.297463 5.291393 6.000000
@ year R7 1.000000 1.278152 1.324419 5.227251 7.000000
R8 1.000000 1.172482 1.249902 5.241641 8.000000
< \Io_g/WPage R9 1.000000 0.955511 1.141033 5.195675 9.000000
————— RI10 1.000000 1.061257 1.163151 5.211288 10.00000
Matrix: Y _Modifed: R11 1.000000 1.327075 1.294727 5.203292 11.00000
R12 1.000000 1.291984 1.280934 5.220356 12.00000
R13 1.000000 1.036737 1.078410 5.214936 13.00000
R14 1.000000 1.085189 1.137833 5.237505 14.00000
R15 1.000000 1.444563 1.275363 5.168607 15.00000
~ R16 1.000000 1.305626 1.261298 5.236442 16.00000

Bl 4.5: Wit X FFERT Y FEFEXT R
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4.5.5 HEEAsEMERRSRE

o Eviews #fEHr: HEAREETREAREIH AR E (B8 5 D RBETHED.

o Eviews #fEE#: MAER AN, SitHERJIAEZERE UamaotricZHED, fiaFHE
MRig St HA m R R ¥, BB RAFON:

© = (XX) XYy

FEf 2 E PRI AIFHZAT I EViews A45:

HEEETRENE TR N E

matrix xtx=Qtranspose(x)*x '/F%|E Z & [FX'X

matrix xtxi=Qinverse(xtx) "EEEEEMEXX)(-1)
matrix xty=Qtranspose(x)*y '/F2|EEAE X'y
matrix beta_hat=xtxi*xty "FEIE TR SR

FETARSCERLE T, AT LA B0 B R AR RERT R, WA R (ALK 4.6 D:

o EIERE XX SR Bk
o EEHERE (X/X) T AERE RSBk

o BEHRE (X'y) KSR 5 Exty

o EHARMEE = (X'X) ' Xy (5 % Ebetahat

4.5.6 HHEEABENRESERINES

o Eviews #fEHFr: HHEEAGRERMRET Z &irEE (i), 5ERRSRIIETEZR.

o Eviews #{EEK: FIHHE LA
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‘@i EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command 9 ax
matrix xtx=@transpose(x)*x 1 h,/
matrix xtxi=@éinver2e(xt§<)) 27 Matrix: XTX Workfile: ROSESALE::log\ = @
matrix xty=@transpose(x)"y 3 [view] Proc| object|[Print| Name | Freeze || Edit+/-| Label+/-| [ sheet|stats | Graph]
matrix beta_hat=xtxi*xty 4 XTX
c1 I c2 I c3 I C4 I c5 I
Last updated: 05/30/20 - 16:57 A
ew proc Onec[soue svapshotlfeeell By otoos  zosows 221063 9913005 i60o2ia
Range: 116 -- 16 obs - - - - -
Samile. 116 — 16 obs R3 19.66119 2213835 ~ 24.20865  102.1218  166.3765
& bet h t 8 R4 83.11176 93.13005 102.1218 431.7694 708.6878
Bo A R5 136.0000  160.3214  166.3765  708.6878  1496.000
10
8 cst
@ data (=) Matrix: XTXI Workfile: ROSESALE:log\ — [=] @
B eq_log [view] Proc| object|[Print| Name | Freeze || Edit+/-| Label+/- | [ sheet|stats | Graph]
en XTXI
o mheid ¢t | o©2 | .c3 | ca | oc5 |
B x Last updated: 05/30/20 - 16:57 A
4 x2 e
9 x3 R1 853.1017 2.987948 -15.76825 -162.6737 0.940837
4 x4 R2 2.987948 9.228186 -9.200210 0.000239 -0.237505
4 x5 R3 -15.76825 -9.200210 16.49466 0.711124 0.248117
® xg 5 R4 -162.6737 0.000239 0.711124 31.48491 -0.205682
Bxtx NS R5 0.940837 -0.237505 0.248117 -0.205682 0.010432
B xtxi 6 ”
& xty 7 )t Il &1% 12
By — | EIMatrix: XTY .| o ] @ || ) Matrix: BMHAT e @ I
& year |View|Proc |object]|Print| Name | Freeze [E« | | [view[proc|object][print| Name| Freeze] [ Edits/-] e
< >\ log / New Page XTY BETA_HAT
c1__] | |
Last updated: 05/30/2... ~ P4 Last updated: 05/30/20 - 16:58 A
R1 142.4353 R1 3.572156
R2 158.9163 R2 -1.170728
R3 175.0042 R3 0.737938
R4 739.8006 R4 1.153213
R5 1193.118 R5 -0.030111

K 4.6:
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BIRRZET % (62) MEARZERHEZ (6) BB THR AR 58:

&2 _ 2612 _ y/y A /X/y
n—=k n—=k
s ]2e :\/yy’ —'X'y
n—=k n—=k

FEAT WA PR YA AIFIZAT I EViews AA4:

THWEEAREREZRFEES
scalar sgm_hat_sqr=1/(n-5)*(Q@transpose(y)*y-@transpose (beta_hat)*xty)
scalar sgm_hat=0sqr (sgm_hat_sqr)

FETAECAE T, TR R TR EN 5, WU ES (WK 4.7 ):

o [HIVARETE 62 MbrEX R2EBsgm  hat sqr

o FIRBREEHEZ 6 MR 2B sgm_hat

‘Qi EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

scalar sgm_hat_sqr=1/(n-5)*(@transpose(y)*y-@transpose(beta_hat)*xty) 1
scalar sgm_hat=@sqr(sgm_hat_sqr) 2 -

DCommand DCapture

View[ Proc [ Objectl [ Save [ Snapshot[ Freeze [ Details+/- l [ Show[ Fetch [ Store [ Delete [ Genr[ Sample l

Range: 116 -- 16 obs Filter: *
Sample: 116 - 16 obs Order: Name
B beta_hat By 5

Bc @ year [#AScalar: SGI&:{IAT... = 0 @

E Zztta [View[ Proc[Objectl [ Print[ Name[FreezeHEdiH/*

® eq_log 0. 160749716024206]

@n Value | I

@ q SGM_HAT | 0.160750 2

4 resid 3 v

& sgm_hat et < >

® sgm_hat_sqr 4 6

& X V o

22 [@Scalar: SGM_FAT SQR ... |- = = [
g ii [View[ Proc[Objectl [ Print[ Name[FreezeHEdiH/*l

9 x5 0. 02584047120186287

® xg Value | I

B xtx SGM_HA...| 0.025840 2
B xtxi v

B xty g >

< >\ log / New Page

Path = d:\github\books\eviews

DB = none WF = rosesale

4.7 TRV TT RERIR 2207 22 et %
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4.5.7 HEEIARMMAEMSEERE. RENEFHENIREE FIRE)
o Eviews #{FHAxn: THERIAGRETT Z T 250, 52 R BIOFEATT ZMbREZE
o Eviews #FIEK: 3207 2 I7 25, IO ALons, FMIBEAK

var_conl ) = 62(X'X) !
S2

_ 2
S = SE

FEfr 2 E PRI AIFHZAT T EViews A45:

WEEARABM T EN T EER. ARWERTZMAEZ (D HE)
VAR BB T YT E AT

VEE R B AT =
VNV R B AR AT E

matrix s2_varcov_beta_hat=sgm_hat_sqr*xtxi

matrix s2_beta_hat=0getmaindiagonal (s2_varcov_beta_hat)

matrix s_beta_hat=0sqr(s2_beta_hat)

ETAESCHALE T, ATVE I EViews X4, ARG EE (WK 4.8 ):

o [EIHRBHIBEA T 20 7 Z5ERE var coo( ) HIMEREXT % ETs2 varcov beta  hat
o [AIHRBUMFEAT 2 S2 HIMEFEX % EDs2 beta_ hat
o BIHRBMFEAIREZE S MM %EDs beta hat

4.5.8 #iITERMHARE, itE TSS. ESS 1 RSS, UREBEMEHE (I52)

o Eviews #fEH¥r: #ATFITMME, (27 20HR (ANOVA).

NN\

o Eviews #{FEE: 420 HENITHE, FIHERANX
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“‘72 EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
matrix s2_varcov_beta_hat=sgm_hat_sqr*xtxi l
matrix s2_beta_hat=@getmaindiagonal(s2_varcov_beta_hat) ‘2
matrix s_beta_hat=@sqr(s2_beta_hat) 3 pusé

7

DCommand DCapture

View[ Proc [ Objectl [ Save [ Snapshot[ Freeze [ D

Range: 116 -- 16 obs
Sample: 116 - 16 obs

® beta_hat B xtx
Bc B xtxi
4 cst & xty
© data By
® eq_log &4 year
#n

Bq

&3 resid 4

& s2_beta_hat M’

@ s2_varcov_beta_hat é

8 s_beta_hat 6

® sgm_hat ot

® sgm_hat_sqr
E]

N
[E=) Matrix: S2 VARCOV_BETA HAT Workfile: ROSESALE:log\

E=S R X

[View[ Proc [ Objectl [ Print[ Name [ Freeze l [ Edit+/- [ Label+/- l [ Sheet[ Stats [ Graph l

S2_VARCOV_BETA_HAT

c1 I c2 I c3 I C4 ] c5 I

Last updated: 05/30/20 - 17:20
R1 22.04455 0.077210  -0.407459  -4.203566 0.024312
R2 0.077210 0.238461  -0.237738 6.19E-06  -0.006137
R3 -0.407459  -0.237738 0.426230 0.018376 0.006411
R4 -4.203566 6.19E-06 0.018376 0.813585  -0.005315
R5 0.024312  -0.006137 0.006411  -0.005315 0.000270

<

>

8
D) Matrix: sz_BE%(_HAT o e

[
9
() Matrix: s_ﬁ%A_HAT o e .

[View[ Proc [ Objectl [ Print[ Name [ Freeze l [ Edit+/- [ Label+/-

[View[ Proc [ Objectl [ Print[ Name [ Freeze l [ Edit+/- | Label

g g S2_BETA_HAT S_BETA_HAT
9 x4 (] I I Ci | |
& x5 Last updated: 05/30/20 - 17:20 A~ Last updated: 05/30/20 - 17:21 A
® xg

R1 22.04455 R1 4.695162
< >\ log ) New Page R2 0.238461 R2 0.488324

R3 0.426230 R3 0.652863

R4 0.813585 R4 0.901989

R5 0.000270 R5 0.016419

v v
< > < >

4.8: TNV R BTy 207 ZHERE . REIREAS T bR
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nY?
TSS =y'y —nY?
RSS=¢ee=y'y—""X'y
ESS =y'y ='X'y —nY?

dfrss=n—1
deSS = n—k
Afpss = k—1

FEAr 2 M E F R AIFHZIT T EViews 1U5:

VHEATF 5 Au -, T HTSS. ESSHIRSS, UER K EWEHE (FE)

scalar mean_adj=16%(Cmean(log(q))) 2 'HEBERE

scalar tss=0transpose(y)*y-mean_adj ' & CF g7 FRTSS

scalar rss=Q@transpose(y)*y-Qtranspose(beta_hat)*xty ' & F 7 f1RSS
scalar ess=0transpose(beta_hat)*xty-mean_adj ' ¥ )3 F 7 F1ESS
scalar df_tss=n-1 ' TSSHY B W &

scalar df_rss=n-5 'RSSHY B & &

scalar df_ess=4 'ESSHY E & &

FETAESCAFE S, ATRLE ST RAREX R, AT EE (LA 4.9 O:
o BSFJIRITSS [br st 58 s
o FRZEFHA RSS kst 5B hss
o [HIECFIFRI ESS [ibritt %@ ess
o BTIREHEE dfpgs KRR FEBAL tss
o BREPH R E BT dfpeq HIFFE SEBAf rss
o PRI E BT dfpgeg HOFREN REBAf ess
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"”i EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
scalar mean_adj=16*(@mean(log(q)))"2 1 2 A
scalar tss=@transpose(y)*y-mean_adj =
scalar rss=@transpose(y)*y-@transpose(beta_hat)*xty 3
scalar ess=@transpose(beta_hat)*xty-mean_adj 4
scalar df_tss=n-1 5
scalar df_rss=n-5 6
scalar df_ess=4 7
scalar r2=ess/tss 8 v
Command DCapture
View[Proc[Objectl[Save[Snapshot[Freeze[Details+/-l[Show[Fetch[Store[DeIete[Genr[SampIe]
Range: 116 -- 16 obs Filter: *
Sample: 116 - 16 obs 16 Order: '17ne
 beta_hat a8 N/ N
® ce a_ha @ §2 [#)Scalar: MEAN_ADJ — (=] Scalar: TSS ... & (=] @
4 cst 4 x3 [View[Proc[ObjectHPrint[Name[Freeze [Edit+/— [View[Proc[Object][Print[Name[Freeze E
© data & x4 935136400| ‘ 1. 412599471747626|
S g?ess 14 " E o Yalue__| ‘ Valbe
=[5 \J4) xg TSS 1.412599
Bdftss 13> & xix MEAN_ADJ| 1267.989 : :
Eeq_log B xtxi < N e
® ess 12, @xty | — ¢ >
®mean_adj 9 By 18 19 I
®n N & year Nl N
2q BScalar: RSS .. | =) [ B@scalar: 55 .. = | =
g::::ld 1 |View | Proc| Object [ Print Name | Freeze || Edit | View] Proc| Object]| Print| Name | Freeze | Edit

& SZ_beta_hat‘vA 0. 2842451832204915|

1. 128354288527134|

B s2_varcov_beta_hat Value | [ Value

®s beta_hat ~RSS | 0.284245 A ESS 1128354 S
® sgm_hat e v v
® sgm_hat_sqr < > < >

& tss 10

< >\ log / New Page

‘ Path = d:\github\books\eviews ‘ DB = none ‘ WEF = rosesale

B 4.9: X B3 R BEAT P 5 123 i

208




4.5.9 HHEEZEMEXRYERRE. BESENHEREIEZENERS

o Eviews #{F Hix: A2 AZENHRARLEER, HHITRERAE KRB E R

» Eviews #(F . MEBEREHAN R, BRMKREER: P ZDHrRal Rt SO E R 40
TR H T R B AR

_ ESS
- TSS )
X'y —nY?

2

y'y —nY?
R2—1_ RSS/frss
TSS/frss
Yy—"X'y/n—k
(y'y —nY?)/n—1

FEfr 2 E PR AIFZAT T EViews A45:

THWHEEREWMERRERYE. HAFEWARREMAEARAK

group varx x2 x3 x4 xb '3 R 4 X#group

freeze(tab_cor) varx.cor " groupAH K A E R WERF N KA
scalar r2=ess/tss VA g7 AR A E R B

scalar r2_adj=1-(rss/df_rss)/(tss/df_tss) VEE AR E A E R

ETAESCHAE N, nTUAEEIW R EViews X%, fUXGEES (LA 4.10 ):
o HEMEIHITAR (X2, X3, X4, X5) HI4x %Evarx

o [EECAR R AR O R BT R BBtab_ cor

o [HVATTFEHIE REL R? (bR BT REE2

o BT AE R R? Mits R B2 adj
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‘?j EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax
group varx x2 x3 x4 x5 \1_ 2 \9/
freeze(tab_cor) varx.cor % 3 [G)Group: VARX Workfile: ROSESALE:log\
scalar Q=e5§ltss —p [View[ Proc[Objectl [ Print[ Name[Freeze] Default
scalar r2_adj=1-(rss/df_rss)/(tss/df_tss) i X2\ X3| X4 X5
1 2.26 3.49 158.11 1 ~

[Jcommand |[]capture 2 2.54 2.85 173.36 2
View] ProcIObjec(] [ Save[ Snapshot[ Freeze[ Details i gg: ggi 16732;2 i
Range: 116 -- 16 obs s . .
Samgple‘ 116 - 16.0bs o 273 321 178.48 5

- 6 277 3.66 198.62 6
8 beta_hat ©varx |5, 7 3.59 3.76 186.28 7
g S ‘g X 8 3.23 3.49 188.98 8
° tha o §3 9 2.60 3.13 180.49 9
& df ess @ x4 10 2.89 3.20 183.33 10
@ df rss A %5 11 3.77 3.65 181.87 1
@ df tes @ xg 12 3.64 3.60 185.00 12
@ eq_log  xix 13 2.82 2.94 184.00 13
@ ess & xtxi 14 2.96 3.12 188.20 14
® mean_adj & xty 15 4.24 3.58 175.67 15
En EM - 16 3.69 3.53 188.00 16
@q - & year \1-08 —
o s [BTable: TABTCOR Workfile: ROSESALE:log\ =
3 resid [View[ Proc[Objectl [ Print[ Namel[Edit+/f[CeIIFmt[Grid+/f[TitIe[Comments+/*]
& rss Correlation
B s2_beta_hat A | B | © I D E
B8 s2_varcov_beta_hat 1 X2 X3 X4 X5 o
8 s_beta_hat 2
& sgm_hat 3 X2 1.000000 0.472491 0.289245 0.653135
& sgm_hat_sqr 4 X3 0.472491 1.000000 -0.104396 -0.127347
@ tab_cor 6. 5 X4 0.289245  -0.104396 1.000000 0.549885
®tss 6 X5 0.653135 -0.127347 0.549885 1.000000
<>\ log ; New Page} 7 1

12 =
@Scalar.\R'Zj =" e [#Scalar: Ré'jDJ - e

[View‘ Proc { Object ] \ Print{ Name ] Freeze \ \ | [View] Proc ] Object] \ Print] Name ] Freeze ] | Edit+/-

0. 7987786425625434| 0. 7256072398580136
Value Value |
R2 0.798779 ~ R2_ADJ | 0.725607 A
< > ‘ < >

K 4.10: FIRARER BT RE B E R EORTR REH e R 3
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4.5.10 W[EEFAHRERMEITREHTEENE t 1858

o B BIRSADEIHARSR SR

o B RIEERMEIEAI HEFEAR ¢ iR MRS E REMKCP TIENE ¢ (H; 347 ¢ &

B REIFEA ¢ Giit B DR B E KT T REE ¢ ERTHE AN

A

t =
S

tlfa/Q(n — k) =tg.975(11)

FEfr 2 E H R AIFHZAT I EViews A45:

HEEFENE TR R ETEERLER
matrix t_str_beta_hat=Qediv(beta_hat,s_beta_ hat) HREEETRENELRtEITE
E

IAH—

scalar t_value=@qtdist(0.975,df_rss)

TETEXHMET, TTUERWMTE EViews W%, aULWEESEE (WE 4.11 ):

o BIHRBMFEA ¢ it & t* AEFEXTRED str beta hat
o BE a=0.05 KPR ¢ CEUERD 6 00— k) KIREX 2@ value

4.5.11 WEIFSENEGESEHT F RigeRn

o Hiw: BEATREIA AR ZVERT F Rkl

el

o U WIEPIBHAEREAN, HEMA F SGitE: SEREWKET, (HEARER F (E;
5% Rtk S NTE S Y L U
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‘Qi EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)]
File Edit Object View Proc Quick Options Add-ins Window Help

O X

- = x

Command

matrix t_str_beta_hat=@ediv(beta_hat,s_beta_hat) 1
scalar t_value=@qtdist(0.975,df_rss)

ax

2

DCommand DCapture

View[ Proc [ Objectl [ Save [ Snapshot[ Freeze [ Details+/- l [ Show[ Fetch [ Store [ Delete [ Ge"sJ Sample l

Range: 116 -- 16 obs A4
Sample: 116 -- 16 obs Matrix: T_STR_BETA_HAT .. | — | [=] @
® beta_hat ® sgm_hat [View[Proc[Objectl[Print[Name[FreezeHEdit+/f[LabeI+/f She
Bc ® sgm_hat_sqr T_STR_BETA_HAT
8 cst Bt str_beta hat \:_3, Cc1
€ data 2t value 4 Last updated: 05/30/20 - 17:53 ~
® df_ess tab_cor
® df_rss ® tss

-, R1 0.760816
= g;—tﬁfg o an R2 -2.397440
@ oss X2 R3 1.130311
® mean_adj 4 x3 R4 1.278522
&n & x4 R5 -1.833925
@ q &4 x5 X
®r2 @ xg ®
® r2_ad] B xtx 5
o ros B <t [@Scalar: TVALUE ... = | & [l
® rss & xty [View[ Proc[Objectl [ Print[ Name[FreezeHEdiH/*
B s2_beta_hat By 2. 200985160091638]
B s2_varcov_beta_hat &4 year Value ]
B's_beta_hat T_VALUE [ 2.200985 ~ ~
< > log . New Page v

< >
Path = d:\github\bd

B 4.11: X EFF R R REOETE M ¢ 1856

BIHREREEAR F giita, kg e R& K Mg FERTHEA0:

F*

_ ESS/fpss _ MSSgss
RSS/frss  MSSgss

 (Xy—nY?)/k—1

Sy Xy)/n—k

F17a<k —1,n— k) = F0.95(4’ 11)
TEaT A B AR AT IR EViews A
N EETRENEREEERTFREER

scalar f_str=(ess/df_ess)/(rss/df_rss)

scalar f_value=@qfdist(0.95,df_ess,df_rss)

HHES R

HEE IS EAEAFS T E
=0.05 XK FTWERNERFE

FELAESCAFE T, WL RIWT R EViews M4, wfINEHEE (WK 4.12):

o BIAFRRIINA F Gt F* s s REE str

o Y a=0.05 KV FHER FH HKE F_y(n—1,n—k) FirEX 2B value
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“\"i EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)] — O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
scalar f_str=(ess/df_ess)/(rss/df_rss) 1

scalar f_value=@qfdist(0.95,df_ess,df_rss) - g

DCommand DCapture

View[ Proc [ Objectl [ Save [ Snapshot[ Freeze [ Details+/- l [ Show[ Fetch [ Store [ Delete [ Genr[ Sample l

Range: 116 -- 16 obs Filter: *

Sample: 116 - 16 obs 5 Order: Name

& beta_hat ® sgm_hat

Bc ® sgm_hat_sqr [#Scalar: F_ STR » @

E ZStt g t_str_beta_hat [Vlew[Proc[ObJectHPnnt[Name Freeze ]W
ala = {value 10. 91654134044768|

® df_ess tab_cor VETe

® df_rss ® tss

=] df:tss ® varx F_STR 10.91654 A~

® eq_log @ X "

& ess 8 x2 < >

& f str é/ 84 x3

& f_value 4 2 x4 6

® mean_adj 4 x5 N’

®n ©xg [@Scalar: F_VALUE .| o = [

“q e th_ [View[ Proc[Objectl [ Print[ Name[FreezeHEdiH/—

B2 ® xti 3. 356690021132592)

® r2_adj & xty Value

3 resid By

B rss @ year F_VALUE [ 3.356690 ~

B s2_beta_hat e

B s2_varcov_beta_hat < >

8 s_beta_hat

< >\ log / New Page

Path = d:\github\books\eviews DB = none WF = rosesale

4.12: XHEVATT R AR AR BT F RS

4.5.12 #THFsbaoiaERN. MERN, HHEEERE

o Hiw: FEASMORMETIN . METN, HREEREGEXE (e REEKT)

o BB MIEREARSN Xo B ARG THE Yoo M8 RIS E B ¢ Ak
AbrHEZR Sy RIAMETIE ¢ S AREADIER Sy 5 ¢ AR REMACET, IHHGRHIE ¢
18 A2 30 ok S T AT A T f L5 X IEﬂ

MRZHHHAAN:

Yo =Xg
Sy, = /32X, (X' X)1X; (4.52)
Sy, 5, = Sy = /72 (1+ Xo(X7X)1X;) (4.53)
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52 = 4.54
T h—k (4.54)
370 - t1—a/2(” —2)- S{/O < E(Y|X0> < }70 + tl—a/Q(n - 2) : Sifo (4.55)
Yo — tiap(n—2)- 5y 5 < (¥|Xg) < Y+ tajp(n—2)- 8y ¢ (4.56)
Ea 2 E PRI AT IT N EViews Ai5:
CBATHEARSHHETN . METN, A EEFXE
matrix(1,5) x0 PR A LAT*5 ) B E AR [
x0.£i11(b=r) 1,1log(20),log(4),log(4),200 "B AR SPXME A (x2=10g(20), x3=1log(4), x4=log(4), x5
scalar yO_hat=x0*beta_hat "REARSEITYE
scalar s_yOh=0sqr(sgm_hat_sqr*x0*xtxi*@transpose(x0)) VA B T B AR O
scalar s_yOh_mns_y0=@sqr(sgm_hat_sqr* (1+x0*xtxi*Qtranspose(x0))) ' AME Tl &4 4 A 47 o =
scalar y_exp_lft=y0_hat-t_value*s_yOh HETMNKEERX AL RE
scalar y_exp_rht=y0_hat+t_value*s_yOh PHETN W EF X R AR E
scalar y_ind_1lft=y0_hat-t_value*s_yOh_mns_yO TANETNE X AERE
scalar y_ind_rht=y0_hat+t_value*s_yOh_mns_y0 ANETNWEEX BN AEFRE

ETAESCHAE R, ATUERIW N EViews X8, alUXGEES (WA 4.13 ):
o FEAAN X, HEFE (JCEN 1,x2=log(20), x3=log(4), x4=log(4), x5=200) 4R X} 5 EDx0
o FEASMETT Y, (EHIFRER 2Ey0_hat
o MBIIEREAbR R Sy Hbs R S8 yoh
o METREEAIRER S, o KBRS S8 y0h mns_y0
o EETRIAERE XA FE Yy — 1, j2(n—2)- Sy fbr st Ry exp 1ft
o ST B RRIAT R Ty + 1y ojo(n—2) - Sy HobFAEA S8y _exp_rht
o MEBNEFEXREZERE Ty —t, 000 —2) - Sy g WREX Sy _ind_lft
o METIIERE XA FE Yy + 1, j2(n—2)- 8y o [fibr Xt @y ind rht
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“”i EViews - [Workfile: ROSESALE - (d:\github\books\eviews\rosesale.wf1)]

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

Command
matrix(1,5) X0 g 2
X0-fll(b=r) 1,l0g(20),log(4),10g(4),200  \Z/ 4

scalar yO_hat=x0*beta_hat

scalar s_yOh=@sqr(sgm_hat_sqr*x0*xtxi*@transpose(x0))

scalar s_yOh_mns_y0=@sqr(sgm_hat_sqr*(1+x0*xtxi*@transpose(x0))) é
6

scalar y_exp_|Ift=y0_hat-t_value*s_yOh

4

x| 1

N

9
= | [#Scalar: YO HAT .. /?”E‘

X [View[Proc[Obj;ctHPrint[Name[FreezeHEdit+/*
-3. 335505622726516
Value |

YO_HAT | -3.335506

< >

~

18
scalar y_exp_rht=y0_hat+t_value*s_yOh (7
scalar i:infjhyg_ﬁat_t_\,auexs_@ﬂ_mns_yo 8 [E=) Matrix: X0 Workfile: ROSESALE::log\ =" @
scalar y_ind_rht=y0_hat+t_value*s_yOh_mns_y0 2 |view] Proc| Object|[ Print | Name | Freeze || Edit+/-| Label+/-|| sheet] Stats [ Graph |
X0
[C]command |[T]capture c1 L. G2 c3 c4 | c5
View] Proc|Object || save | snapshot] Freeze | Details+/-|[ show] Fetch] st Last updated: 05/30/20 - 18:02 "
Range: 116 -- 16 obs
Sample: 116 — 16 .0bs R1 1.000000 2996732  1.386204|  1.386204]  200.0000
® beta_hat ® sgm_hat_sqr < 5
B c @ t_str_beta_hat 0 21
& cst & t_value ) D
© data tab_cor #Scalar: S YOH ... | = = -. [##Scalar: S YOH MNS YO ... = | [=] @
S g;—?ssss E \tlsasrx [ViewLProc[Objectl{Print[ NamelFreezeHEdih/- [View[ Proc[Object] [ Print[ Name[FreezeHEdit*r/f]
® df:tss B x 5.109113393171321] 5.111641628232991
 eq_log 8 x0 10, Value Value | ]
® ess B x2 St S_YOH | 5.109113 ' S_YOH_... | 5.111642 ~
@f_str B x3 v
® f_value & x4 < > e >
g mean_adj E x5 \2-2/ T \2_3/
n X
2q B X @Scalar: Y EXP_LFT ... = = [gedn | EScalar: Y EXP RHT .| = =)
Br2 _ B xtxi [View[ Proc[Objectl [ Print[ Name[FreezeHEdit+/— [View[ Proc[Object] [ Print[ Name[FreezeHEdiH/*
g rZ_%dJ g xty ~14. 58058838232203 7. 909577136868999
resi

® res 5 §0 hat 11, Value | I Value
& s2_beta_hat & yfgxpflﬁ 14 Y_EXP_L...| -14.58059 A~ Y_EXP_...| 7.909577 :
B s2_varcov_beta_hat ®y exp_rht 15, vy
8 s beta_hat @y ind_Ift — 16, g 4 || —— < >
®s_yoh 12 ®y_ind_rht 17 €4/ T \2-5/
] 13 5] Nt
S S e YOI year EDscalar: Y IND_LFT .. — (= [gem| | EDScalar: YINDRHT .. — | (=

- [View[Proc[Object][Print[Name[FreeZeHEdit+/f [View‘Proc[ObjectHPrint[Name]FreezeHEdiH/*J
< >\ log ) New Page —-14.58615299017399 7.915141744720959

‘ Path =| Value | I | Value |
Y_IND_LFT]| -14.58615 A~ [ Y_IND_R...| 7.915142 A
v v
< > < >

Bl 4.13: FEATREASMSE TN . AME T, - HEE X
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4.6 [iF: prg iBKHD
LhrEEAEH, 7E EViews fr WL E HIZ KNS, BER S M, SOME T4 X R0, BRI T
RIS EZEH (FEE—FMTT Qref(command-system) FEEIRIA) .

B, $EE R A pre SRS, FERT RS EViews 01D, BT, 4. BT
. R A & IS, % U T AR EViews Sife 5%, #HT50%5].

REH: LT %EViews%ﬁX#rosesale prgii K A
KWETRE_FF “AREZRERYXHEN” TELNFRN “HEAGA T ZIHF &
TEE, FF iﬁéé’ﬂﬁ, mﬂ%ﬁ, H Aty HEViews# 41T,

"Rl TEXH (THEX M L=rose, T W %=sale) , THEMETHM, HAKN16

wicreate(wf=rose,page=sale) u 16

RSNSOI, %42 Hd:\github\books\data\Lab3-family-spends.xlsx
import d:\github\books\data\lab4-rose-demand-origin.xlsx

VAR S ENIAR R B T R &

equation eq_main.ls log(q) c log(x2) log(x3) log(x4) x5 SR & il
"THEJNEERENK

scalar n=Qobs (x2) "B AHn(FE)

series cst=1 "HETELSAINFI NS (ATHEEED
group xg cst log(x2) log(x3) log(x4) x5 "1 & K group, T WK

VA X AR [ oY R [ R .
matrix x=xg VR R N XAE R T R
matrix y=log(q) "HIEYHE [ &

THEEEATENEERALEE

matrix xtx=Q@transpose(x)*x '/FZ|E E 4 [EX'X
matrix xtxi=Qinverse(xtx) 'HFE|FEEME X'X)"(-1)
matrix xty=Qtranspose(x)*y 'FEEEEMEX'y
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matrix beta_hat=xtxi*xty "R A BT R S

"IFHE TR £ E R E
scalar sgm_hat_sqr=1/(n-5)*(@transpose(y)*y-@transpose (beta_hat) *xty) HENER E
scalar sgm_hat=0sqr(sgm_hat_sqr) VTR E AT E

TWHEBPRBN A ZN T EEE. RENBEATZMTEZ (G HE)

matrix s2_varcov_beta_hat=sgm_hat_sqrixtxi "HERABM A EN T EEE
matrix s2_beta_hat=Qgetmaindiagonal(s2_varcov_beta_hat) '[E TR WH K7 =
matrix s_beta_hat=0sqr(s2_beta_hat) RENEE S §: VR b

VHEATSF 7 An g%, 1FHTSS. ESSAURSS, LA A EWEHE (FE)

scalar mean_adj=16*(@mean(q)) "2 "HES EE
scalar tss=0@transpose (y)*y-mean_adj "B P 5 ARTSS
scalar rss=0transpose(y)*y-@transpose(beta_hat)*xty ' | & F 7 f1RSS
scalar ess=@transpose(beta_hat)*xty-mean_adj " [ )3 F 77 F1ESS
scalar df_tss=n-1

scalar df_rss=n-5 '"RSSHY B H &
scalar df_ess=4 '"ESSHY B H &

TWHEXEWHE X AR KK, BETEMNARRHEMEEAR ALK

group varx x2 x3 x4 x5 'y R 4 XHgroup

freeze(tab_cor) varx.cor " groupAH K A HEE XKW EREF N K&
scalar r2=ess/tss VA7 AR YA E R H

scalar r2_adj=1-(rss/df_rss)/(tss/df_tss) "EEI AR EEHE R

EEE TR EEIREHETEERRER
matrix t_str_beta_hat=Q@ediv(beta_hat,s_beta_hat) HEEIE RN ERtRITE
scalar t_value=@qtdist(0.975,df_rss) 'Y E =0.05 KFTHELeE (FMIEM)

PR EEF RN EREEREATFRERR

scalar f_str=(ess/4)/(rss/11) "ITHE T T RRNEAFL T E
scalar t_value=0qfdist(0.95,df_ess,df_rss) "HE % E =0.06 KFTHERNERFE

VBT AN AT, MEFN, FHEEREXHAE

217



matrix(1,5) x0 ' LAT*EH B T 4B [

x0.£i11(b=r) 1,1l0g(20),log(4),log(4),200 'BEARSPXME A (x2=10g(20), x3=log(4), x4=log(4), x5
scalar yO_hat=x0O*beta_hat "EEARAME YR

scalar s_yOh=@sqr(sgm_hat_sqr*xO*xtxi*Q@transpose(x0)) "B TR B A AR AT O =

scalar s_yOh_mns_y0=@sqr(sgm_hat_sqr* (1+x0*xtxi*Qtranspose(x0)))  'AM(& F il 84 # A A o =

scalar y_exp_lft=y0_hat-t_value*s_yOh HEBNKEERX WA RE
scalar y_exp_rht=y0_hat+t_value*s_yOh HETNNEFXE A RE
scalar y_ind_1ft=y0_hat-t_value*s_yOh_mns_y0 CANETNEEX A RE
scalar y_ind_rht=yO_hat+t_value*s_yOh_mns_yO NMETMHEREXE A FE

4.7 seEaefFik

BORHITFR: K 4.5 25 58 B R TiT DO OB 2= B 7 SR Eidie
* 4.5 BELH @K (n=13)

X1 YEARX2 X3 X4 X5 Ydatal Ydata2 Ydatad Ydata4
id YEARX2 X3 X4 X5 2015014495 201601032016011222 2016013000
name YEAR X2 X3 X4 X5 XUk FEW  EXU £
class YEARX2 X3 X4 X5 fRE: 1601 PR RIS 1601 PRI
1601 1601
nl 1971.3 2.2599999999999498158.110000000000011483.44 11483.77 11485.56 11484.07
n2  1971.42.54 2.85 173.36 2 9348.049999999998P2 9350.049999999899FH1
nll 1974.1 3.77 3.65 181.87 11 5910.48 5910.71 5911.4 5910.45
nl2 1974.2 3.64 3.6 185 12 7949.9 7949.92 7951.02 7950.71
nl3 1974.3 2.82 2.94 184 13 6134.28 6134.14 6133.92 6136.16
BEUIINE 4.6
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F 4.6: BEE XU

variable label
YEAR FEy B
Q PSR (47)
X2 B A (/)] X3 (/37)
X4 HKEER] SCHCYSON ($/ )
X5 INNEIFEER
5 P I T AR

a.

b.

C.

d.

Y; = 5[1 + dQXQt + 073X3t + 544X4t + 6‘5X5t + ey

In(Y;) = Bl + BZln(XQt) + B3ln(X3t) + B4ln(X4t) + B5X5t + €oy

T (A1 QT i

(1) RFEMERA 4.57 , IZHZRERME, BRIEAD MRS

(2) KTHRMMA 4.57 , 7 Eviews SUZHIAEM %, HEWT BB
T A R R (), RS AR (SRM,).
FRETIRE S % (57) BT R AR ().

VS R BB A 25 B 2R (Tar_cont ).

8 1 ) R RE AR 22 1 (S ).

ATV, R TSS. ESS A RSS.

HECHE R R, WEBHE R (R?).
THEREA ¢ Gt (t7), JFEEAT ¢ Rl

- XS REH REAR B EE AT B ARG S
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iR BRI REASME BRI E(Y | X = X,).
5. RHEE R TR ASMME T (Y | X = X,).

(3) RTXEEMARR 4.58 , BRI, FRIBEHiRkE.

(4) KTXHLEMERRA 4.58 , 1€ Eviews g %, W FHK:
a. HELFAGFRAEAREAE (), 5 HEARREEEE (SRM,)
b. WHEENHRZE % (52) MIETRERRHEE (5).

c. VEEIARBIIREATT 220077 25K (var_cou( ).
d. fRHHEARBEEAIREZE R & (S ).

e. BATFITH R, tHH TSS. ESS M RSS.

f. THEHE R R?, WA RS (R?).

g. VWEMA t GitE (t7), T ¢ R .

h. SRV 7R R AR RS AT F R

L6 EE 5 R BT R AR S M E TN E(Y | X = X))o
jo XTEVATF R BATREARSMAMETI (Y, | X = X)-

(5) HURXSHOBRERE, W1 By By M By 40 BIMECRT R EMAE, 2 AR SR
Pk ENTHISEIRAT S RAT AT IRAEE R IF eI U A S ?

(6) WRIGIREKI AT, IRZEFEIMER (IR ATE)? A7
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(7D AL B HRE TE AR 5 4.58 -

- SR B R R (EDRE BRI R BE) A4

B RGET R

CWEE, ERAGESG ERT 17 GLEAKE

CER b, fRXE By BBy BT SR A 7eviews 4 BUALX LTI AN A7 D7

SR By F B, MABESGITE X FAEE, WRLR 4 EE?

221



S5 SEHLMIRE

222



5.1 EIEEAMKRER

o B8N EREZEILAMRE ST,
o BK: EZITHRT PRI BEFF RN 2 EILLVERLS, JFRAAE 2 BV AR R AT 2 1L,

TRAAF B ER 514
5.2 sg/RIE

LA P ] AR 0 PR A B AN SR AR EL ST R BEA BTS2 T, G RS (R A A A 2 LR, R
TR THRIEA AR ST EAMT T ZAE K, SR RA TS A G,

5.2.1 AR ERBEHEMN?

Y, = By + B Xy + B3 X5 + o + B Xy +u;  (PRM) (5.1)

Y, = By + By Xgs + B3 Xy, + 4+ Bp Xy +e; (SRM) (5.2)

EX 5.1 (ZHEIMLLEM). EZ LM RIEEM G, BERETE {X,, X;, -, X, } ZEELZEMEK, H
AR MR . EH:
Ao Xog; + A3 Xy + -+ N Xy + v, =0 (5.3)

ﬁ\:qj’ v; %&E*ﬂ‘ilﬂjﬁﬁlﬁo
TATR AR BB 5.1 FAAESEEM, I A\ A5\, AR 0, Hov, #0.
RATFRSAE IR R 5.1 FERSSEREM, JI Ay Ay A4 0, B vy = 0.

USRI L 2 AL AR I, #E N-CLRM R3¢, OLS fhith B8 2 R4t T i 1 &=
(BLUE):
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o ZEILLVEAD ERMEEAIR . AIMELAT X BREEAGAEILLNE, BT A svhE
A, AT e R 2 B LA R R

ER AR R I 2 SRR PR R, UAEAE 2ok T — S8 HR 5 2R
o HWRITTEMDTTZ, SRR TR U248 OLS ffitfi2 BLUE)

o SIS RRBX IS, REORIHIN TR L%, EIEERE o 9T I EE R R HO,
UHRHNE)

o RHUM ¢ MU TS EARE, (HHE R R? HaRE
o OLS Al v S AR e RS R 1 N A2 A ek

5.2.2 tNfIiZHRRRIS EILEMEIDT?
N T WA R 5.2 B4 D EILLNE A, JFRHWIH R, BAT— T R AT
1208 75 7 -

(1) ERVAGREI R G 8RR RFEFEARIIHAK 5.2, WERBBW TR, BATANEIA
JIREEE RS, ARA T R YA A 2 B A )

o EEIFSHIRE T R? EHm CKT 0.8)
o TR FrORK R
o HARZHEN t* EBEE (ZTRIHALNE—F LD

(2) BT A B A 2 (B AE T A R R 2 o FIRIREAKE, JATT A W9 3] B A B2 A
AR RN RE, WRHIW L, BATINENTRE R, RO R EL E
FEZE P ]

o MRFREGERE R IR LN (R RECRT 0.8)
o I PRI B A B v JBE 0 VA DR P 5080 A A5 X

(3) AT BB RN T R 5 7 0 o 1 et RN R, AR5 70 ) K 2 8] VA T 2 T R Al Bl ]
Jitee AR MBLINNER, BATINEAGRESE R %, IR AT RER A A2 2 IRk )«

o HBIEIATIRERAIE RE RT KT ERIET R E R4 R
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o FBNEVRTREN T ZAKE T VIF; € [10,100] R PEZ EILLNE; VIF; > 100 RYI™HE
Z B

o FBIEETTRER A LE: TOL; € [0.01,0.1] RHHFELEILLAN; TOL; <0.01 RUEHL
HILAE

(4) FIFENE R 25 ik (Coefficient Variance Decomposition) . il i1 5H4FEE (eigen-
values), HEMEIRAR (K,) MTZAMEE VDP;, BURH NS BRGNS IHL e

o HRBEDS—ADREH K; <0.001, WV H 2 HILL
o WS SR/ BTN LT R LR, WA 2R AW VDP; > 0.5, WERIAAAE™
H 2 EILL

EX 5.2 (ZHEILAVERBIEIETRE). NOUEZ Tl IR AR 2 A, Mk TaLEZ
A — SR AL 5 R o IR, X TREAS [ AR 50 5.2, FRATTAT LAY A4S 2 40 22 E IR LRk A B [l
VAT R

Xoi =y + -+ X 4+ @ Xy, + €

X =ay +agXog; + -+ ap Xy, + €y (5.4)

Xpi =01+ Xo; + -+ ;X + -+ e

XFFREARRIAREA A 5.2, EEiE RN ZRIET, FATA LHEM:

&2 2 1
b (n-1)S%, 1-R;

b RE ONREl A R 5.4 AE RS S NRR X, MHAT .

EX 5.3 (HEBKNTMREZE). HREEE/D FIET, Zondolh bR R 2 FILLE )
BRI

HAkH, FFERMEFRE NI N EA ST Z i Ekr R, —f&id A VIF (variance-
inflation factor), FFIEZE X A:
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1

RBERLGTEEKREFREE, —Md N TOL (tolerrance), FFIEZE X A:

TOl; =1— R? (5.7)

R Z JuRNEA T AR RE 7558 (5F Q@ref(matrix-regression) #), X2yt [H A

Y = P14 Bo Xy + B3 X5 + -+ + B Xp +uy (5.8)
y=X +u (PRM) (5.9)
y=X +e (SRM) (5.10)

LA E] OLS "~ ZHfh vt 77 2= W J5 22 1 F -

var — covl ) = 02(X’X) ' = 02VD LV’ (5.11)

Hep, D 2EHEHME (X'X) ! M4FEE (eigenvalues) E,, (m € 1,2, , k) [1—/ N AKRE,
TV 2 HAH AR 8] 244 B — AN R

EX 5.4 (FELMNTTZMRHER). HRZK 2 J04 Nk BB ) 2 5 L2 1 1) ™ AR L ) — MR
bR

E AR, RSB (condition number) R HITE, HE5IN—NBEX (ZEILLM) HR
SEHUBAL I R LA SR, — el K, JF RGeSO

(5.12)

BENMELZER (variance-decomposition proportion), —#id A VDP,, 31 E SUN:

J
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¢ij ﬁ
¢J (5.13)
VDP,, = IJ

Hot v, HERE VIS (4, 5) DR
5.2.3 WEIEERIS S TIRMI?

— BRI R AEAE U™ BN 2 SRRV el L, T R S R AT AR IEAL B, AT n] 555
(1) fa7 B 5 B AR Bk
o IRIEATFA LRGN, BEAT AR BBk B AR
o WEAWE, BATAEAM., AR EIEESALEIE. R H
(2) FHEIAE: BIERTAESE I (forward stepwise) RIS %5 EIH (backward stepwise)
o p AL p €]0.1,0.05) (L EE); p € [0.05,0.01)(LLEEE); p < 0.01(HRIHEH)

o Y {HAHIE: 2t RN

(3) A7 s AR RA M D, BT 2 EILLIER —DMREARRE, HoH AT REE S T FIFE AR 1)
—REAR TR BT S A 4

(4) Z I [E AR p g 22 N IE R £ 03 (orthogonal polynomials) LAREAR e 28 P (1) 52w
2 WA BB 1) — MR R R B AR R I, A 5 B2 HILA M

(5) W IE 2 B IR 2R 1a) R HoAth )7 %
o HFIHBIE[EH (ridge regression), & #E K" ik 2 B ILLEME W E .

o BRI HTIE. St RO W E R AN G RBER E D, AR (scor-
ing) BT [BIH 734
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(1) R B/ = feidi 57 [ A A1
(2) PIEMRR A7 (L2 EILRTE.

o WGELEVATTARS N - L BT, BT EAR A A5 R . EEASHTRE K R? e CK
T 0.8), F* IR, HAREN ¢ mEKE (2 TRIAREER—F &)

o FEFEAROG R BORFE R R 28 1] U9 6 2 T8 RO 5% 28 O P AT PR AR o A SR SR B0 R A B
FEENEATE R RECRT 0.8), BLRHU B R A I vot BE 24 A 5% PR B oA B2 5

o OOHUHBIIEDETTRE: E MR R, AR5 2 BRI R A TG (A A B e A R B [
AT RERTHIE A% RE KT FE BIRTTRERHE R M R? . SRR R T Z KR T VIE; €
[10,100] KM 2 EILLANE, VIF; > 100 RUI™E 2 FEILLNE. Al 377 RN IR 4 2%
TOL; € [0.01,0.1] RIIPELHEILLN, TOL,; < 0.01 K™ EL EILLE,

o R M (principal components): THEAFIEE (eigenvalues), BT EIHEE (K) A
BIH OI = V. WM K € [100,1000] LU b g2 ELLM: K > 1000 #U™H £ 51k
etk WATRE: CI € [10,30] RUPEZ HILLNM, CT > 30 KW HEL HILL T

(3) R Lidx 2 EILLLIERZ I, X ET S EZIE,
o TRIRGIRACEE: WIRATT A ML IG5, BEAT AR B Bk ol AR AT

o ZBHIAVE: WHERTIZDSEIT (forward stepwise) FlJE A2 HT (backward stepwise) « K
F p AL, # pe(0.1,005), HERE: # pel0.05,001), RS #p<001,
HRE. WarLERA ¢ EHE, WAL 26 0.

o FhFEBEHE CAREAR D, BT 2 EIRERIER AR, e TR R T AR RN S —
BRI B AR — DAL E.

o Z T A A AL B 2 AR IEAZ £ T30 (orthogonal polynomials) PARRARILLE I FIF2 M., £
T 2 [l AR AR ) — N RE U R A B DA [F 5 B, AT 2 3 3 2 sk 2tk

o PRRUZEILLMERHANTT V. WFFRIE (ridge regression) A3 E 4B
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5.4 sEIfHESR

5.4.1 =BeERM

AR YRS 75 LR F AR L T A
o Gl T E Eviews 9.0 fJRAS K LA 1
o ARGHEBAF Mathtype 6.0 A [ AL
o SR Office Word/Excel 2010 fA< & LA E
o WNEERHAF chrome 66.0 hA K LA EEG 360 #HoE M W gs 9.5 M M LA E

5.4.2 B8t

AL ESRBRFISAE: £ 5.1 4 HEHE 1947-1961 AR ] AR K = ZERgma N 2= A 2 .
*® 5.1: RE TR/ WA AT (n=16)

Year Y X1 X2 X3 X4 X5 X6
1947 60323 830 234289 2356 1590 107608 1
1948 61122 885 259426 2325 1456 108632 2
1949 60171 882 258054 3682 1616 109773 3
1950 61187 895 284599 3351 1650 110929 4
1951 63221 962 328975 2099 3099 112075 )
1952 63639 981 346999 1932 3594 113270 6
1953 64989 990 365385 1870 3547 115094 7
1954 63761 1000 363112 3578 3350 116219 8
1955 66019 1012 397469 2904 3048 117388 9

1956 67857 1046 419180 2822 2857 118734 10
1957 68169 1084 442769 2936 2798 120445 11
1958 66513 1108 444546 4681 2637 121950 12
1959 68655 1126 482704 3813 2552 123366 13
1960 69564 1142 502601 3931 2514 125368 14
1961 69331 1157 518173 4806 2572 127852 15
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1962 70551 1169 554894 4007 2827 130081 16

AR NRE 5.2 :
£ 5.2: B E X R

variable label

Year FAy

Y ol N (47)

X1 H RIS TREL

X2 %4 L GNP

X3 Jol N %

X4 HRANEL

X5 14 % LL ERJAENLA N F £
X6 I A %4

5.4.3 &N

SR EOR IR Eviews #AE BRI REIR, KX Eviews X G a 44N HI T -
(1) NS (Equation) S 44 Hi0) .
o ERIET RN RARAT fr 4 AEleq mO
o BNENE T FEN AR AR fr 2 e al.[Bleq a2.Eleq a3.Eleq ad.[Eleq a5.[Eleq a6
o LU RISE BRI MR AR BOR IR ERBLRY, B R R I 4 NEleq adj man
o FHIBDEAJERS ERARL, B FRRA7 I fr 4 A(Eleq adj step
(2) [EXF S (Vector) T 4 U
o WS 6 ATRMEENR, FTAE 6 AMEIEE TR E R, 4 AT

o MIESEH 6 MnERMMENR, T 6 ANmBhEIE I EARIN T ZRKE T, Hak
FETvif

o MIESH 6 ANCRMEENR, HTAB 6 MEBEE TR EARIN S ZE, I 4 Aol
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(4) FAgat% (Table) BB 4 HLL -

o HARRKARR RBGERRAE R S, IEdr 4y Bftab_cor
o [EARE) 2R RIAENEE R, I sh: Btab_cvd
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5.5 FEIEHT

5.5.1 MBTIEXHHSAEIRE
o Hbr: METAEICHE, MRS AL
o B A EViews A TSI T A E SR

Eviews #1E:

(1) ¥igk Eviews T/EXfF (M efig-load-wage )

@ R

B, WIKEEE: File=>New=Workfile
SRIG, HE{T workfile create 5| % & :

o workfile structure type: unstructured/undatede
e data range: 16

« workfile names(optional):
— WF: longley GEill#%)

— Page: employee (JEIU&HE)

(2) FAIME xlsx Hida

@ R
o, AbI Excel HiE.
RJ5, Eviews S AHE .

o File = Import = Import From File: d: \github\books\data\Lab5-longley-

short-origin.xlsx
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@ iR

A

HITIZAT EViews fU%, WA BLSEHL b et 7 ar QAL & PRI A TFIZ T I T EViews fA5:

>k >k %k %k %k %k

"Gl & T ME X (I {E Xt %=longley, T W & %=employee) , LZM T HHE, HAH N1
“wfcreate(wf=longley, page=employee) u 16"

>k >k %k %k %k %k

RS E SR, %42 9 °d:\\github\\books\\data\\Lab5-longley-short-origin.xlsx"
“import d:\\github\\books\\data\\Lab5-longley-short-origin.xlsx"

5.5.2 RES/ AR EEIEE

Eviews #fF Hr: BRIEATRE, &FFIHSR
BER: MEEATTREN R BEER.

Y, =+ 0; + 58X, + 83X2, + 5, X3, (5.14)
+ B X4, + B X5; + 57 X6, + v,
Eviews #{F: g X752
(1) BTG5 35 -
o EViews F%& M EMKIK ST A Quick = Estimation Equation

(2) SERTREMTHI S S E .

o WH £, Equation Estimation = Specification = Equation specification H{&KiX
MIANTE v c x1 x2 x3 x4 x5 x6 JEELEZAIMZH, NI o

o HEFEfHit 7. Estimation settings M Method FHiAE = TFHik#HF LS - Least
Squares (NLS and ARMA)

o SERBLE, i OK

(3) fv I RAF BT RS
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o TEAATAMIJTREN RIEUNTITLED ME F, sidiZifs Name = A4 eq_m0 CEWM4) =
SERAN 4, M Ok

FELARSCIFRLE R, AT AR B FRHAERI TR 5, TR B A Eleq m0 (WL 5.1 ):

4 EViews - o X

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

Command Sample... ax
Generate Series...
Show ...

VDCommand m Graph ...

[]Workfile: LONGLEY ~ Empty Group (Edit Series) ay.wf1) ‘ — H (=] ‘ﬂ A
\View[ Proc [ Object” Save [ S Series Statistics » h [ Store [ Delete [ Genr[SampIe
. i %
Range: 116 -- 16 0b Group Statistics S Filter:
Sample: 116 -- 16 ob . . Order: Name
Estimate Equation... %
®c .
odata Estimate VAR...
= eq mo Equation Estimation X
[%] res_id Specification Options
@ X1 Equation specification
[ X2 Dependent variable followed by list of regressors including ARMA
@ X3 and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.
ox4 y ¢ X1 X2 X3 x4 X5 x6|
2x5
X6
=y
Byear
Estimation settings
| Method: LS - Least Squares (NLS and ARMA) v I
< >\ employee ;| New P e v
ample: 1 16
Fauation: FO M0 Maodif = lonalev

K 5.1: ERFMHEE Eviews @ EE

[T R R AL 5.2

|

@

N

31247 EViews U4, AT CLSEHL ER#AE. £ S E PR KA IFHZAT T EViews fUA5:

&

kk kok
ARG MEEEIER R TR R

“equation eq_m0.1ls y ¢ x1 x2 x3 x4 x5 x6°
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E]Equation: EQ MO Workfile: LONGLEY::employee\ ‘ - H (=] ‘“

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: Y 1
Method: Least Squares
Date: Time:
Sample: 1 16
Included observations: 16
Variable Coefficient Std. Error t-Statistic Prob.

Cc 77270.12 22506.71 3.433204 0.0075

X1 1.506187 8.491493 0.177376 0.8631

X2 -0.035819 0.033491  -1.069516 0.3127

X3 -2.020230 0.488400 -4.136427 0.0025

X4 -1.033227 0.214274  -4.821985 0.0009

X5 -0.051104 0.226073  -0.226051 0.8262

X6 1829.151 455.4785 4.015890 0.0030
R-squared 0.995479 Mean dependent var 65317.00
Adjusted R-squared 0.992465 S.D. dependent var 3511.968
S.E. of regression 304.8541 Akaike info criterion 14.57718
Sum squared resid 836424.1  Schwarz criterion 14.91519
Log likelihood -109.6174 Hannan-Quinn criter. 14.59449
F-statistic 330.2853  Durbin-Watson stat 2.559488
Prob(F-statistic) 0.000000 9

5.2: RS EdfE ([l R 44 2R
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5.5.3 mESEHEHN
5.5.3.1 xEAFEIREMRE
Hibr: W% ¢+ e, HER/% R?, F* RERMKHR
B WU AT ARG R AR, S W bRdE L T -
o R? i (KT 0.8)
DI LT
o REER ¢ EREE CREERREANEH—F LD

REF s 22y, AR4E EViews [[HZR (WA 5.2 ), AT DLRERE Al fif 2 (o] A4 25 a0 1

/Y\; = +B1 +32X1i +33X2i +B4X3i

fit)  R?2=0.9955 R?=0.9925
Ftest) F*=330.29 p = 0.0000

A R A (5.15)
+ B85 X4; + B X5; + 5, X6,
Y= +7720012 +151X1,  —0.04X2, — 2.02X3,
(s) (22506.7070)  (8.4915) (0.0335) (0.4884)
(t) (+3.43) (+0.18) (—1.07) (—4.14)
(cont.) —1.03X4,  —0.05X5, -+ 1829.15X6,
(s) (0.2143) (0.2261) (455.4785) (5.16)
(t) (—4.82) (—0.23) (+4.02)
(over) n=16 o = 304.8541
(
(

WA, £ a=0.05 KFTF t KIREE LWL 5.3:

# 5.3 EHEEIEEN (o = 0.05 AKFTF t Kk

EERH EVEEX: FreEIR  t Gt E pfH BEMLL
(Intercept) 77270.115 22506.707 3.43 0.0075
X1 1.506 8.492 0.18 0.8631 A &EFE
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2% 5.3 EHEEEEN (o= 0.05 KFET t %)

5[V 75 CEES / ekt GittE pf{H  REMLSR
X2 -0.036 0.034 -1.07 03127 A&
X3 -2.020 0.488 -4.14  0.0025

X4 -1.033 0.214 -4.82 0.0009

X5 -0.051 0.226 -0.23  0.8262 AEFH
X6 1829.151  455.478 4.02  0.0030

MRAE E RS LA 5.2 FJ5REa 5.15 O, FANESGRE R IR R AT G A7 42 = E A 2 B AL 1]
L

o HISE R R? = 0.9955, FHIFEA A HLEI A5 iF
o F*=330.29, XNAHERM p = 0.0000, £ F KL EE

o FRRMC MBRARZFNA 34 (EHREMEMERRESE 6 1), 20 X1, X2, X5,

5.5.3.2 $ERHBEXREFIENSRE
Hir: M8 o W5, FERH R?, F* MRIKR
B ARIREACZ MMM REEE, Sl e MIBUSEREE . 5T B2 5 AR T RRE
o SRR IR R A o R R M A O Py s 3 AT S
o S RBOERE R I m LA X RECKT 0.8)
Eviews ¢ H#AE:
(1) Mt X HEHx % (group) :
o IKYGESE X AR X1, X2, X3, X4, X5, X6
o VIHXSRFTIF, BArfifE: Open as group
o WAIRIFAN G name GEINAEZN group_x)

(2) 2B B R
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o HEA group ME: XHFTHHAN R group_x

o HEANZIFHH: = View = Graph

— LKA (Graph type): Scatter
— EPRLENTT (Detail): Multiple series = FHifEiL+ Scatterplot matrix

o mifizE: OK
o WAIRAFLE (graph) XTRM: CEWATH N scatter matrix)
o BHELR: Wikllkcatter matrix (WA 5.3 )
(3) HVEFFREIH R RBOGEREFA (table)
o HEN group ME: MEATH 4L (group) *%R[Elgroup x
o HAGIF¥EH: = View = Covariance Analysis

— EFE TR (Statistics): HR/AiE Correlation
— A BT (BUARED
— Hiisel: OK

o B R4 (group) W &[Glgroup x HIEANEK (table) X RE

— S NEM (table) X% s Freeze
— RIS (table) X% fiii name(H BN tab_cor)

BESR. WikEtab cor (WK 5.4)

@ R

WILIZAT EViews AU, AT LAl B #fE . fEdr S E H R A IFZ AT~ EViews -

*okk ok
VS EHRLREVE: HHEXEWMMERARRER R EEE

“group varx x1 x2 x3 x4 x5 x6 "Hg 2 R 4 XHigroup”

“freeze(tab_cor) varx.cor "{EgroupHi A K R A R E R F N KA
graph scatter_matrix.scatmat varx Vo R TR
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WEViews

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

Command

DCommand ‘DCapture ’

[]Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1) ‘ (=] ‘g

|View[Proc ObjectHSave[Snapshot[Freeze Details+/»l ShowlFetch[StorelDeIete[Genr[SampIe\

Range: 116 --
Sample: 116 --

16 obs
16 obs

Filter: *
Order: Name

BC

s data

=eq_m0
®group_x
@resid

w scatter_matrix
@ tab_cor

2x1

ax2

“x3

2 x4

2x5

@ x6

2y

< > | employee | New P

Group Members
Spreadsheet

Dated Data Table
Graph...

Descriptive Stats
Covariance Analysis...
N-Way Tabulation...
Tests of Equality...
Principal Components...

N

Correlogram (1) ...
Cross Correlation (2) ...
Long-run Covariance...
Unit Root Test...
Cointegration Test
Granger Causality...

X4
1590
1456
1616

X5
107608
108632
109773

Covariance Analysis

4

Statistics

Method: Ordinary

[ covariance [CINumber of cases
Correlation []Number of obs.
[sscp []sum of weights
[ t-statistic

[ Probability | t | = 0

Layout:

Sample

116

Spreadsheet

(G)Group: GROUP X Workfile: LONGLEY:employee\ —

[View[ Proc | Object“ Print[ Name] Freeze | Default

v Sortl Edit+/- l Smpl+/- | Comy

X6
1
2
3

A

Partial analysis

Series or groups for conditioning (optional):

Options
Weighting:

None

[]d.f. corrected covariances

Saved results

None

Label Balanced sample (listwise deletion) basename:
Cancel
[G]Group: GROUP X Workfile: LONGLEY::employee\ = -'-
[View Proc‘Object [ Print [ Name‘ FreezeH Sample‘Sheet‘Stats | Spec\
Correlation
X1 X2 X3 X4 X5 X6
X1 1.000000 0.991589 0.620633 0.464744 0.979163 0.991149 A
X2 0.991589 1.000000 0.604261 0.446437 0.991090 0.995273
X3 0.620633 0.604261 1.000000 -0.177421 0.686552 0.668257
X4 0.464744 0.446437 -0.177421 1.000000 0.364416 0.417245
X5 0.979163 0.991090 0.686552 0.364416 1.000000 0.993953
X6 0.991149 0.995273 0.668257 0.417245 0.993953 1.000000
v
< >
[E)Table: TAB COR  Workfile: LONGLEY::employee\ =—=EEx
‘View[Proc[ObjectHPrint[NameHEdit+/—[CeIIFmt[Grid+/—[Title[Comments+/—]
Correlation
A (¢} D E F G
1 X1 X2 X3 X4 X5 X6 A
2
3 X1 1.000000 0.991589 0.620633 0.464744 0.979163 0.991149
4 X2 0.991589 1.000000 0.604261 0.446437 0.991090 0.995273
5 X3 0.620633 0.604261 1.000000 -0.177421 0.686552 0.668257
6 X4 0.464744 0.446437 -0.177421 1.000000 0.364416 0.417245
7 X5 0.979163 0.991090 0.686552 0.364416 1.000000 0.993953
8 X6 0.991149 0.995273 0.668257 0.417245 0.993953 1.000000
9 v
10 <« >

Kl 5.3: B & X B REGERER Eviews #HAE
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W4EViews - o X
File Edit Object View Proc|Quick Options Add-ins Window Help
Command Sample... ax

DCommand I:]Capture

Generate Series...
Show ...
Graph ...

[ ]Workfile: LONGLEY'  Empty Grou;J%dit Series) 2y.wf1) ’ ] H (=] ‘g A
[Viewl Proc[Object“SavelSl Series Statistics > h[StorelDeIetelGenrlSample
- 1 - *
Range: 116 16 ob Group Statistics > Filter:
Sample: 116 -- 16 ob . . Order: Name
Estimate Equation...
BC p
wdata Estimate VAR...
=eq_m0
@ group_x G " '
e raph Options X
@ resid )
@ scatter_matrix OEONIRa0es }
sx1 - =Graph Type Graph type Details
ax2 General: Graph data:  Raw data
@x3 +Frame & Size Basic graph v
+Axes & Scaling it lines: None ~ i
x4 #Legend Specific: Fit lines: Options
8x5 #Graph Elements Line & Symbol . . o
EG) +Quick Fonts Bar Axis borders:  None
= +Templates & Objects Spike
y Area Multiple series: Single graph - First vs. All v
“year Area Band Single graph - First vs. All
A / Mixed Single graph - Stacked
< >\ employee /| New F Dot Plot Single Graph - XY pairs
Error Bar Multiple graphs - First vs. All
High-Low ioien-closei Multiple graphs - XY pairs
Scatterplot matrix
Bubble Plot Lower triangular matrix
XY Line e
XY Area
XY Bar (X-X-Y triolets)
[1Graph: SCATTER_ MATRIX Workfile: LONGLEY:employee\ = mp.gm
[ View ‘ Proc ‘ Object H Print] Name { Freeze H Options | Update H AddText[ Line/Shade ‘ Remove || Templ
1200 X
1100 £
% 1000 ,ﬂa °g°a o 5. %o oa \,a“o
€ s B a o
800 °
500000
500000 K
200,000 <
=000 0 0 ki %
wol e | L, e & .
2 3000 oo . o0 o
2000 °° < K s T,
s
2000
¢ f . «
1000
140000
130000
2 120000 #° o . K @ juv )
o00] | g ° e . ° ¢ A
100000
1
©
s s
.
G50 950 10001100 1300000 | 400,000 | 60000000020003,3004 00050001300 2000 3000 40000000 | 120000 1400005 4§ 2 1o
x 2 x x ¥ "

K 5.4: AR X [EEUSHFEER Eviews #1E
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R 5.4 MIRAEK

X1 X2 X3 X4 X5 X6

X1 1.00

X2 099 1.00

X3 0.62 0.60 1.00

X4 046 0.45 -0.18 1.00

X5 098 099 0.69 0.36 1.00
X6 099 1.00 0.67 0.42 0.99 1

IRYEAR R REOERER (K] 5.3) MECGAEREE] (B 5.4 ), IATABLAE 6 X X 28 I BLIEH
KK, Il

e X1 VSX2: ry;=0.9916
e X1 VS X5: ry5,=0.9792
e X1 VS X6: 7g,=0.9911
o« X2 VS X5: r;,=0.9911
« X2 VS X6: r5,=0.9953

e X5 VS X6: 74,=0.994

5.5.3.3 iG2EEEIISTE

Hbr: HEIFEE 6 NIRRT R K Eviews fitd.
B R A X AR R Al X AR R R, IR E] 6 MBIRIHITIER) Eviews i

Pa =N
= o

BN 5.5 (ERAAAEHE). 1 EIIEA (Main Model) 298 Y ARt 230 X A5 2% P .

AR (Auxiliary Model) /&4 —A X 228 Hfh X 2R K2 ).
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Y, = Bo + Blet + B2X2t + BSXSt + B4X4t + B5X5t + B6X6t + e

X1y = Qo+ Qg Xoy + A3 X3y + ay Xy + a5 X5, + a6 Xg, + €4

X2t = 6[0 + éle]_t + &SXSt + d4X4t + d5X5t + dGXGt + et

Xgp = Qg+ @ Xy + @ Xy + ay Xy + a5 X5, + a6 Xg, + €4

X4t - 6[0 + &let + d2X2t + d3X3t + d5X5t + d6X6t + et

Xop = Qg + a1 Xqy + G Xoy + a3 X5y + 0y Xy + @6 Xy + €4

Xﬁt = 6[0 + 071X1t + dZXQt + dBXSt + d4X4t + &5X5t + €4

3

=
RR: MM L A1 5K 5.18 A, FoAh Al BB AR AE o
Eviews M (AARIEERILE 5.5 ):
(1) K%k = Quick = Estimation Equation
(2) 51%3#% #E Equation Estimation = specification
o Equation specification: HATFERE x1 ¢ x2 x3 x4 x5 x6
o Estimation settings:

— Method: T#iik#% LS - Least Squares (NLS and ARMA)
— Sample: (ERINBEED

242

(Al)

(A2)

(A3)

(5.17)

(5.18)

(5.19)

(5.20)

(5.21)

(5.22)

(5.23)



(3) midizen: OK
(4 Ay 2 AR TR RIS WA 208 eq_al, HABSEBEA R KRS 208 eq_a2, ..,eq_ab)

o BELZRE: WikilEleq al

2 EViews - o X
File Edit Object View Proc Quick Options Add-ins Window Help
Command ax

.DCommand ‘DCapture ’

[ ]Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1) ‘ - H (=] ‘“ A

[View[ Proc [ Object H Save [ Snapshotl Freezel Details+/- H Show | Fetch | Store | Delete l Genr[ Sample

Range: 116 -- 16 obs Filter: *

Sample: 116 -- 16 obs Order: Name

®

o gata (=JEquation: EQ A1 Workfile: LONGLEY::employee\ ‘ ] H (=] ‘“

=eqg_al [View[ Proc [ Object H Print‘ Name | Freeze \l Estimate[ Forecast[ Stats[ Residsl

Z eq_a2 Dependent Variable: X1 A

eq_a3 .

=eq_ad Method: Least Squares

=eq_a5 Date: Time:

seq_ab Sample: 1 16

Eeq_mO Included observations: 16

® group_x

@ resid Variable Coefficient Std. Error t-Statistic Prob.

@ scatter_matrix

tab_cor C 2044.583 533.3698 3.833331 0.0033

2ax1 X2 0.002561 0.000948 2.700628 0.0223

©X2 X3 0.031922 0.015130 2.109831 0.0611

2x3 X4 0.008802 0.007478 1.176973 0.2665

v x4 X5 -0.017550 0.006331  -2.771998 0.0197

Exg X6 -9.992189 16.66535  -0.599579 0.5621

2 X

2y R-squared 0.992622 Mean dependent var 1016.813

wyear Adjusted R-squared 0.988933 S.D. dependent var 107.9155

<>\ employee | S.E.of regression 11.35293  Akaike info criterion 7.976825
Sum squared resid 1288.890 Schwarz criterion 8.266546
Log likelihood -57.81460 Hannan-Quinn criter. 7.991661
F-statistic 269.0649 Durbin-Watson stat 1.870344
Prob(F-statistic) 0.000000

v

K 5.5: A Eviews BAEEFE

2l 6 ANEHBEATTER Eviews iRk i 45 R AL-A3 SRR LA 5.6 ; A4-A6 HBI R I
5.7
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(=JEquation: EQ A1 Workfile: LOI

(=JEquation: EQ A2 Workfile: LOI

(=JEquation: EQ A3 Workfile: LONGLEY::employee\

[View[ Proc [ Object H Print[ Name[ Freeze H

[View[ Proc [ Object H Print[ Name[ Freeze H

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats [

Dependent Variable: X1
Method: Least Squares

Dependent Variable: X2
Method: Least Squares

Dependent Variable: X3
Method: Least Squares

Date: Time: Date: Time: Date: Time:
Sample: 1 16 Sample: 1 16 Sample: 1 16
Included observations: 16 Included observations: 16 Included observations: 16
Variable Coefficient Variable Coefficient Variable Coefficient ~ Std. Error t-Ste
C 2044.583 C -480986.C C -28518.24 11446.89 -2.49
X2 0.002561 X1 164.6571 X1 9.649428 4.573555 2.10
X3 0.031922 X3 -13.7898C X2 -0.064843 0.007054 -9.19
X4 0.008802 X4 -2.99811€ X4 -0.271381 0.109011  -2.48
X5 -0.01755C X5 5.62436C X5 0.350986 0.095432 3.67
X6 -9.99218¢ X6 10902.88 X6 768.5517 167.0507 4.60
R-squared 0.992622 R-squared 0.999441 R-squared 0.970255 Mean dependent va
Adjusted R-squared 0.988933 Adjusted R-squared 0.999161 Adjusted R-squared 0.955382 S.D. dependent var
S.E. of regression 11.35293 S.E. of regression 2878.484 S.E. of regression 197.3861 Akaike info criterion
Sum squared resid 1288.89(] Sum squared resid 8285668¢ Sum squared resid 389612.8 Schwarz criterion
Log likelihood -57.8146C Log likelihood -146.3833 Log likelihood -103.5056  Hannan-Quinn crite
F-statistic 269.064¢ F-statistic 3575.027| F-statistic 65.23778 Durbin-Watson stat
Prob(F-statistic) 0.00000C, Prob(F-statistic) 0.00000C, Prob(F-statistic) 0.000000

(a) A1

(b) A2

Kl 5.6: HBhal 97712 A1-A3
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(=JEquation: EQ A4 Workfile: LOI

(=]Equation: EQ A5 Workfile: LOI

(=JEquation: EQ A6 Workfile: LONGLEY::employee\

[View[ Proc [ Object H Print[ Name[ Freeze H

[View[ Proc [ Object H Print[ Name[ Freeze H

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[

Dependent Variable: X4
Method: Least Squares

Dependent Variable: X5
Method: Least Squares

Dependent Variable: X6
Method: Least Squares

Date: Time: Date: Time: Date: Time:
Sample: 1 16 Sample: 1 16 Sample: 1 16
Included observations: 16 Included observations: 16 Included observations: 16
Variable Coefficient Variable Coefficient Variable Coefficient Std. Error t-Ste
Cc -11881.24 Cc 95694.37 C 8.305049 15.40358 0.53
X1 13.82322 X1 -24.75928 X1 -0.003473 0.005792  -0.59
X2 -0.073243 X2 0.123433 X2 5.89E-05 1.39E-05 4.24
X3 -1.40991C X3 1.638107 X3 0.000884 0.000192 4.60
X5 0.199317 X4 0.17905% X4 0.000258 0.000124 2.07
X6 1167.77¢ X6 -782.040¢ X5 -0.000193 0.000145 -1.33
R-squared 0.721365 R-squared 0.99749% R-squared 0.998682 Mean dependent va
Adjusted R-squared 0.582048& Adjusted R-squared 0.996242 Adjusted R-squared 0.998024 S.D. dependent var
S.E. of regression 449.9064 S.E. of regression 426.4253 S.E. of regression 0.211653  Akaike info criterion
Sum squared resid 2024158, Sum squared resid 1818385 Sum squared resid 0.447969  Schwarz criterion
Log likelihood -116.687€| Log likelihood -115.830C| Log likelihood 5.901938 Hannan-Quinn critet
F-statistic 5.17786C F-statistic 796.302C| F-statistic 1515.961 Durbin-Watson stat
Prob(F-statistic) 0.013267| Prob(F-statistic) 0.00000C| Prob(F-statistic) 0.000000

(a) A4

(b) A5

5.7: HBARIEJIFE A4-A6
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(c) A6



2

o

JBILIEAT EViews {115, 17 USCHL LAHR(E . (Edr & WE P RUHAIHET T EViews {8F:

*kokok
CASERLUDE: MAEREEETE
“equation eq_al.ls X1 c X2 X3 X4 X6 X6~
“equation eq_a2.1ls X2 c X1 X3 X4 X5 X6~
“equation eq_a3.1ls X3 c X1 X2 X4 X5 X6~
“equation eq_ad4.ls X4 c X1 X2 X3 X5 X6~
“equation eq_ab.1ls X5 ¢ X1 X2 X3 X4 X6~
“equation eq_a6.1ls X6 c X1 X2 X3 X4 X5°

AN 1A 7 R (7 2S5 RN E

fit) R? =0.9926 R? = 0.9889
Ftest) F*=269.06 p = 0.0000

X1= + 2044.58 + 0.00X2; +0.03X3;, +0.01X4,

(s) (533.3698)  (0.0009) (0.0151)  (0.0075)

(t) (+3.83) (+2.70) (+2.11) (+1.18)

(cont.) —0.02X5, —9.99X6,

(s) (0.0063) (16.6654) (5.24)
(t) (—2.77) ( 0.60)

(over) n=16 = 11.3529

(

(
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X2=  —480986.04 +164.66X1,  —13.79X3, —3.00X4,
(s) (148413.7872)  (60.9699) (1.5002) (1.7873)
(t) (—3.24) (+2.70) (—9.19) (—1.68)
(cont.)  +5.62X5; +10902.88 X6,
(s) (1.1804) (2570.7562) (5.25)
(t) (+4.76) (+4.24)
(over) n =16 0 = 2878.4838
(fit)  R?>=0.9994 R?=0.9992
(Ftest) F*=3575.03 p = 0.0000
X3=  —2851824 +9.65X1, —0.06X2, —0.27X4,
(s) (11446.8866) (4.5736) (0.0071)  (0.1090)
() (—2.49) (4+2.11) (—9.19) (—2.49)
(cont.) +0.35X5,  + 768.55X6;
() (0.0954) (167.0507) (5.26)
() (4+3.68) (44.60)
(over) n =16 o =197.3861
(fit)  R?>=0.9703 R2?=0.9554
(Ftest) F*=6524 p=0.0000
X4=  —11881.24  +13.82X1, —0.07X2, —141X3,
() (33002.4231) (11.7447) (0.0437)  (0.5663)
() (—0.36) (+1.18) (—1.68) (—2.49)
(cont.) +0.20X5, + 1167.78 X6,
() (0.3276) (561.6770) (5.27)
() (4+0.61) (4+2.08)
(over) n=16 o = 449.9064
(fit) ~ R?=0.7214 R?=0.5820
(Ftest) F*=518  p=0.0133
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X5= +95694.37
(s) (8682.0335)
(t) (+11.02)
(cont.) +0.18X4,
(s) (0.2943)

(t) (+0.61)
(over) n =16

(fit) R? =0.9975
(Ftest) F*=1796.30
X6 = +8.31

(s) (15.4036)

(t) (+0.54)
(cont.) +0.00X4,
(s) (0.0001)

(t) (+2.08)
(over) n =16

(fit) R? = 0.9987
(Ftest)

5.5.3.4 HERELLRE

Hbx: 230 6 MBIIA R E R RS (j =

o
k.

SRR B AR Eviews 5 i H e REL Wi —

—24.76X1;
(8.9319)
(—2.77)

— 782.04X6,
(587.1614)
(—1.33)

6 = 426.4253
R? = 0.9962

+0.12X2,
(0.0259)
(+4.76)

+1.64X3,
(0.4454)
(+3.68)

(5.28)

» = 0.0000

—0.00X1,
(0.0058)
(—0.60)
—0.00X5,
0.0001)
—1.33)
& =0.2117

R? =0.9980

+0.00X2;
(0.0000)
(+4.24)

+0.00X3,
(0.0002)
(+4.60)

(5.29)

F*=1515.96 p = 0.0000

1,,6), HHEATSFHBAE RE R? FIRNK

ANF . (vector) X %I[E]

(% 6 NyuE), I 6 NIRRT RERH E REUR VO E K .

@ R

Rw: ZHEIM
P E REL R?

L 1) R I2 WA AR A2, AR I8 [ 1 7 A R )

SERY R3(j = 1,--,6) KT ERIHAT
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Eviews #:1F:

(1) a2 IE RIS AIEBIT T EViews 1015:

"ZEXRAME D MBI A ENHAE RE LK

vector(6) r2

r2.fill(o=1) eq_al.@r2 ‘' HH B FEAMBH E R &K
r2.fi11(0=2) eq a2.@r2 ' HUHH By 7 BAM A R ¥

| =
|
|
|
| =
|

r2.fil1(0=3) eq_a3.0r2 '#& HUiH By 7 ARA3HY | E R 4K
r2.fill(o=4) eq_ad.0r2 ' FUH B H A E R B
r2.fill(0=5) eq_a5.0r2 '# Ui B 5 AEASH H E R H

r2.£i11(0=6) eq_a6.@r2 'R HUHH B 7 EA6H F E R K

(2) FETMEHE T, ATUEIMFHERBN R, TUXGEER (WK 5.8 ) W&
7R E FR B 1] RU(ETr2

@ R
(1) RS 50 HH .
o fRIE r2.£i11(0=1) TRAFHE (vector) X FMIr2 F15 1 MITE (o=1) MH (. £ill)

o Y eq_al.er2 F/RIEEUTIE (equation) X5iUEleq al MHIE ZE R? (.0r2)
(2) ZHFRL

o MIEX REAEM A £111 WHEAAKMHIN, 52 F BEviewsfE 4 % B S0y, Wk
A http:// www.eviews.com/ help/ helpintro.html#page/ content%2Fvectorcmd-
fill.htm1%23ww174507

o RN or2 MABMEAMT, HSE EviewsE LW W30, MLy
http:// www.eviews.com/ help/ helpintro.html#page/ content%2Fequationcmd-
Equation.html%23ww178434

e KT EViews TEXMNRMWHAMKER, WHIESFE BEviewsft & B 0k, Wk
J9: http:// www.eviews.com/ help/ helpintro.html#page/ content/ Regressl-

Equation_ Output.html
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http://www.eviews.com/help/helpintro.html#page/content%2Fvectorcmd-fill.html%23ww174507
http://www.eviews.com/help/helpintro.html#page/content%2Fequationcmd-Equation.html%23ww178434
http://www.eviews.com/help/helpintro.html#page/content/Regress1-Equation_Output.html

‘% EViews - [Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1)] — 0 X

File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax

vector(6) r2 A
r2 filllo=1) eq_a1.@r2

r2 fill(o=2) eq_a2.@r2
r2 fill(o=3) eq_a3.@r2
r2 fill(o=4) eq_a4.@r2
r2 fill(o=5) eq_a5.@r2
r2 fill(o=6) eq_a6.@r2

3
4
5
6

>\:|Command ’DCapture ‘

[Viewl Proc [ Object” Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Storel Delete]Genr] Sample\

Range: 116 -- 16 obs Filter: *
Sample: 116 -- 16 obs Order: Name
®C oy

@data “year

=eqg_al
=2eq_a2 .
seq_a3 (t)Vector: R2 Workfile: LONGLEY::emponee\‘ - H =] ‘
®@eq_ad lView[ Proc [ Objectﬂ Print[ Name[ Freezeﬂ Edit+/- [ Label+/- H Sheet | Stats | Graph
®eq_ad R2

=eq_ab C1

=eq_m0
@group_x

. :isid % R1 0.992622
w scatter_matrix R2 0.999441

stab_cor R3 0.970255

ox1 R4 0.721365

ax2 R5 0.997495

8x3 R6 0.998682

sx4 v
Bx5 < >

B X6

Last updated: | A

< >\ employee /| New Page

Vector: R?  Modifed: 4/8/18 11:17 Path = d:\econometrics\eviews DR = none WF = lonalev

5.8: ABNIENABE A1~AG6 HIFIE REGEHUL SR
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R4 IR L8, A R EE S E WA NI 5.17 W REAF(E ™ 5 1Y) 22 81 L 2R 4 1) @t
PREHUO T :

R 5.5: FHETRERAE R E

BB BN HE R H
Al X1~X2+4 X3+ X4+ X5+ X6 0.99
A2 X2~X1+4+X3+X4+X5+X6 1

A3 X3~ X1+ X2+ X4 + X5 + X6 0.97
A4 X4~X1+4 X2+ X3+ X5+X6 0.72
A5 X5~X1 4+ X2+ X3+ X4+X6 1

A6 X6~X14+X2+X3+X4+X5 1

5.5.3.5 BFEWKEF (VIF) tbiix

Hbr: 7252 6 NIRRT ZWIKE T VIF,(j = 1,--,6), SZHBEBTILE, BEMX

45,

Jy

o Eviews FAIHH: AR1E 6 MHBIEIATREE RS B2 LK 5.5 ), 4MBIHSA 3% 11077
EWIKINT VIF,.

o Eviews HFEHEHL: FIH BEviews 32 #.3)ft Coefficient Diagnostics = Variance Inflation Factors
— R T [ AR Eviews 78 Eleq m0 #7 ZWIKE T VIF,(j =1, ,6)

@ R

o BRIERRR: MIE—AFIFE (vector) XTRED (& 6 ANTEE), FIREEEH 6 ANbBhEH 72
(7 ZIKIA 7 VIF;(j=1,,(6))-

o BRI WBIEE R EWIKE T R VIF, € [10,100] # 0 E L # LM
W VIF, > 100 #01/% §% E A

o NS FINEETTRET Z K T BT A 0
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VIF, = !

= 1—7}232’ (j=1,-,6) (5.30)

(J7i% 1) Eviews tn 2 #AF (FahitHLl, AAILE 5.9 ):
FEfr 2 M E H R AIFHZAT I EViews 445:
"ZEREEVH: TERKET

vector(6) unit=1 VAT B &
vector vif=0Qediv(unit, (unit-r2)) VAR Rt BVIF

FETARSCAFRLE T, FTUUE B R B AR BT &, aTBEG &R L 5.9 O 8 6 AMHilhEg
FREE B EEKE T (VIF,) 1 & REvif

@ R

(1) ACHG 3 B .

o 018 vector(6) unit=1 TRER—TEE 6 MTEESN 1. L4 unit WHIR

#Thnit.

e 015 vector vif=\@ediv(unit, (unit-r2)) FTRAW—N %N vif FllFE (vector) Xt
%lvif, IHEZAAEST AW AEZ R, Bl =\eediv(unit, (unit-r2)).

. ftiINeediv() ¥ Eviews fFMEE B EA, T HiA A E % WA,

(2) ZHHkL

o Qediv EREUUHYHIEARME AT 2E Eviews E 2 # B S0

(J5i% 2) Eviews SEHEE CER#afEseil, BARKE 5.10 ):
o FTHFEIFE: XMdi R (equation) XfH[=Eleq_mo
o HEANINRESEHL:

— EFEHTHH: = View = Coefficient Diagnostics = Variance Inflation

Factors

— JSIFNEME (table) X% s Freeze
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http://www.eviews.com/help/helpintro.html#page/content/matrixref-Matrix_Language_Reference.html

1‘JiEViews - [Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1)]

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

Command

vector(6) unit=1
vector vif=@ediv(unit,(unit-r2))

VE]Command ’E]Capture‘

[View[ Proc [ Object H Save l Snapshot | Freeze | Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 116 -- 16 obs
Sample: 116 -- 16 obs

Filter: *
Order: Name |

o (EDVector: UNIT Workfile: LONGLEY:employee\ = g
meq_al ;View; Proc ‘ Objectr\ Printl Name[ Freezeﬂ Edit+/- [ Label+/- H Sheet fStats l Graph |
@eq_a2 UNIT
5] eq_a?, C1 e\
=eq_ad Last updated: A
Zeq_ad
= eq_ab R1 1.000000 (E)Vector: R2 Workfile: LONGLEY:zemployee\ — = [t
=eq_mo0 R2 1.000000 [View[ Proc[ObjectH Print[ Name[ Freeze” Edit+/—[Label+/—HSheet[Stats Graph
@group_x R3 1.000000 R2
Br2 _ R4 1.000000 c1
@resid R5 1.000000 L dated-
@ scatter_matrix R6 1.000000 ast updated: ™
e R1 0.992622
@ unit - . o -
v < = 0.99944 1 @Vector. VI.F Wgrkflle. LONGLEY..émponee\ E
= x1 R3 0.970255 [V|ew[ Proc [ Object H Prmt[ Name[ Freeze H Edit+/- [ Label+/- H
o X2 R4 0.721365 VIF
©x3 RS 0.997495 C1
o x4 R6 0.998682 Last updated:
x5
©x6 < R1 135.5324
=y R2 1788.513
“year R3 33.61889
< >\ employee /| New Page R4 3.588930
RS 399.1510
Path = d:\econometrics\eviews DR = R6 758.9806
<

5.9: WBhEEEA A1~A6 [ VIF FshitBuie
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— TRIERTEERM (table) Xf%: i name(ZUVCAH tab_ vif)
— BELR. WiliEtab_vif

(1) iz T EViews %, WA LASEH Bidft. e E TR AIFHZTIT EViews
(¥R

Kok Kk
SVHBERSE F RN — view (varinf) HVIFX A

“freeze(tab_vif) eq_mO.varinf’

(2) RIS : .varinf N (Equation View) [ EViews A4 -
(3) ZH 5k

o EViews X T M E (Equation View).varinf a4 HI7ELL UL

o EViews T 77 Z MK 7 {86 B SRS

ZEILLMEIZ WS R WG LW AR, ERDATTRE MO 75 ZAKE T, R VIF; €
(10, 100] W2 EILENE; Wk VIE, > 100 R ™ H 2 HILLE.

#* 5.6: FAA MO RZE VIF 2451

HA&E  VIF >100  10~100

X1 135.5 fR™H

X2 17885 R™H

X3 33.6 S
X4 3.6

X5 399.1 R™E

X6 759.0 IR E

RIS (W 5.6 ), ALY EMRER MO fFERE L R M . Hd VIF
ERT 100 B R2FURAFE X1, X2, X5. X6,
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http://www.eviews.com/help/helpintro.html#page/content%2Fequationcmd-varinf.html%23ww208276
http://www.eviews.com/help/helpintro.html#page/content/testing-Coefficient_Diagnostics.html

1"iEViews - [Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1)] - u] X

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

Command

DCommand \DCapture ‘

[View‘Proc[ObjectHSave{Sngpshot{Freeze\Details+/-\ Show\Fetch{Store DeIete[Genr Sample |

Range: 116 -- 16 obs Filter: *
Sample: 116 -- 16 obs Order: Name
BC
sdata (=JEquation: EQ MO Workfile: LONGLEY::employee\ - @
®eq_al \View | Proc| Object | Print| Name | Freeze | Estimate | Forecast| Stats | Resids
=eq_a2 Representations "
=eq_a3 .
seq_ad Estimation Output
®eq_ab Actual,Fitted,Residual >
© eq_aﬁo ARMA Structure...
2eq_m . s
®group_x Gradleints and Dfer|vat|ves >
or2 Covariance Matrix nt  Std. Error t-Statistic Prob.
= resid . Coefficient Diagnostics 4 Scaled Coefficients
@ scatter_matrix . . . .
Btab_cor Residual Diagnostics » | Confidence Intervals...
®tab_vif Stability Diagnostics 4 Confidence Ellipse...
\l:irf"t Label o ‘ Variance Inflation Factors
ex1 x4 -1.U3322  Coefficient Variance Decomposition %
X X5 -0.0511C = =
5x2 X6 182915  Wald Test- Coefficient Restrictions...
Eii Omitted Variables Test - Likelihood Ratio...
Zig | [EJEquation: EQ MO Workfile: LONGLEY::employee\ = E I
ay [View[ProcAObjectHPrint[Name[Freeze] Estimate[ForecastLStats Resids
“year | Variance Inflation Factors A
\ / Date: Time:
<> ) I /'N
 emproyee Sample: 1 16
Included observations: 16
Coefficient Uncentered Centered
Variable Variance VIF VIF
(¢} 5.07E+08 87208.72 NA
X1 72.10545 12970.23 135.5324
X2 0.001122 30814.07 1788.513
X3 0.238534 452.3831 33.61889
X4 0.045913 57.29873 3.588930
X5 0.051109 121723.5 399.1510
X6 207460.7 3339.515 758.9806 v

[ETable: TAB_VIF Workfile: LONGLEY::employee\ | =

©oO~NOO O WN =

10
11
12
13
14
15
16
17

[View{ Proc ObjectH Print\ Name
A

dit+/- | CellFmt \ Grid+/- { Title { Comments+/- \
B

S

Cc

D

Variance Inflation Factors "
Date: Time:
Sample: 1 16
Included observations: 16
Coefficient Uncentered  Centered
Variable Variance VIF VIF
C 5.07E+08 87208.72 NA
X1 72.10545 12970.23 135.5324
X2 0.001122 30814.07 1788.513
X3 0.238534 452.3831 33.61889
X4 0.045913 57.29873 3.588930
X5 0.051109 1217235 399.1510
X6 207460.7 3339.515 758.9806 v

5.10: 4fBhEIEER A1~A6 [ VIF RS0
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5.5.3.6 BZE (TOL) Lb&i&

Hibr: 05338 6 MuBIRRTREREZE TOL,(j = 1,--,6), SSHEMTHLE, [EMXLL.

BB MR 6 MBI REI A R RS (AR 5.5 ), A0 SHAREI% BMARE TOL;.

@ R

o BT ME—ANBIAE (vector) XTRE (5 6 AL, FIREEE 6 ANHBHIE A 2
2% TOL,(j=1,-+,(6))

o BWHR: HBEA RN A BEWR TOL; € [0.01,0.1] UIHEL BN, R
TOL; < 0.01 RYMFLE™ 5 1) 2 L L

o AR FHIEETRER BN ER TR A

1
_ 2 _ o
TOL =1= I = (= 1.0 (5.31)
A M E PR FFIZ4T N EViews 146i%:
"SZEXERLY:. BAE
vector tol=unit-r2 YRR s AT ETOL

FETARSCHERLE T, AT RUE B g &, ar b &E (K 5.11 ):

o HENHREFZE TOL, Mk R Iol

5.5.3.7 EAREBES L

Hix: FIH Eviews [3LE M2 W 5, 347 B0 52507 2 7 ## (Coefficient Variance Decomposition).
A% (Condition Numbers, KD F177 Z 73 fi# Lt % (variance-decomposition proportions, VDP),

HEZHEHAT IR, [EXE®

B FREE (Eigenvalue) ; A% (condition number, K) ; 7 ZE /3 fiREL3%R (variance-

decomposition proportions, VDP)
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1"iEViews - [Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1)] - O X

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

Command
vector tol=unit-r2

DCommand \DCapture ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 116 -- 16 obs Filter: *
Sample: 116 -- 16 obs Order: Name
BC
®data (E)Vector: UNIT Workfile: LONGLEY::emponee\‘ = H (=] ‘“
=eq_al [View[ Proc [ Object H Print[ Name[ Freeze H Edit+/- [ Label+/- H Sheet [ Stats [ Graph
=eq_a2 UNIT
=eq_a3
=eq_a4 il .
2eq_ab Last updated: A
=eq_ab
=eq_mO0 R1 1.000000 | (E)Vector: R2  Workfile: LONGLEY::emponee\‘ = H (=] ‘“
Fgroup_x R2 1.000000 [View[Proc[ObjectHPrint[Name[Freeze”Edit+/—[Label+/—HSheet[Stats Graph
or2 R3 1.000000 R2
@ resid R4 1.000000 c1
o scatter_matrix R5 1.000000 .
tab_cor R6 1.000000 Last updated: A
B tab_ vif
@ tol R1 0.992622
® unit R2 0.999441  [[Vector: TOL Workfile: LONGLEY:zemployee\
o vif R3 0.970255 | |view|Proc|Object]| Print Name| Freeze | Edit+/- | Label+/- |
2x1 R4 0.721365 TOL
ax2 R5 0.997495 C1
°x3 R6 0.998682 Last updated:
B x4 ’
o < R1 0.007378
sy R2 0.000559
@year R3 0.029745
R4 0.278635

< >\ employee | New Page R5 0.002505

Path = d:\econometrics\eviews DR = R6 0.001318

<

5.11: 4HBIEEEA A1~A6 [ TOL FahHEHEE
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o HEAESER: H Eviews LM 23 = View = Coefficient Diagnostics = Coefficient
Variance Decomposition

. DEHRT: HRIEDS RS K < (0.001, WZWIHAEME L BIAM, W AH
/N X IR 7 R E R, AT SRR RSN VDP > 0.5, MRS ™
%

war_cool ) = 62(X'X) !

Eviews #fE GEREAESI, R4 ILE 5.12):

(1) FTHEFE: W HFE Cequation) Xf%=leq mo

(2) HENIHREE

o EFENHIHH: = View = Coefficient Diagnostics = Coefficient Variance Decomposition
o BAFNFEME (table) X %: Midi Freeze

o fAIFIRIFERIG (table) X5 Ml name(UCN tab_cvd)

o BELR: WikEab cvd

@ R

(1) @iz T EViews /XY, WrlPISZEl Bl #AE. Ed S0 E PRI AIFZIT W~ EViews
avin

A Ak
U LZEAELEDW: BERKTELSME

“freeze(tab_vcd) eq_m0.cvardecomp
(2) FRESBEH:

o REITEMEME L . cvardecomp J& T —F T FEMLEl (Equation View) f] EViews
WA %, WS RR R REOT 2K
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“’i EViews - [Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1)] - u} X

File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax

DCommand :|Capture ‘

’View‘ Proc Object(Save‘Snapshot[Freeze Details+/- -‘ Show‘Felch‘Store‘Delete[Genr‘ Sample

Range: 116 -- 16 0bs Filter: *
Sample: 1 16 -- 16 obs Order: Name
ff,ata [=]Equation: EQ_ MO Workfile: LONGLEY::employee\ =
=eq_al | |View! Proc|Object | Print|Name | Freeze | Estimate| Forecast|Stats | Resids|

Representations o]

Estimation Output

Actual,Fitted,Residual >

ARMA Structure...

Gradients and Derivatives 4

Covariance Matrix nt  Std. Error  t-Statistc  Prob.

. Coefficient Diagnostics » Scaled Coefficients
w scatter_matrix . . . | )
stab_cor Residual Diagnostics 4 ; Confidence Intervals...
=tab_cvd Stability Diagnostics » | Confidence Ellipse...
= tab_vif Label i Variance Inflation Factors
itOI. x4 -1.USSZ: (Coefficient Variance Decomposition
= unit X5 -0.0511C — — [%
@ vif X6 1829.1¢  Wald Test- Coefficient Restrictions...
;;; - Omitted Variables Test - Likelihood Ratio...
ox3 Eé?j:t::;-squared ggggjé Redundant Variables Test - Likelihood Ratio...
;g S.E. of regression 304.854 . Fﬁi‘iif’fﬁ.‘fﬁ‘.’.‘{‘é .T..e..St"' [T
o%6 Sum squared resid 836424.1  Schwarz criterion 14.91519
ay Log Iilfel_ihood -109.6174 Hann_an-Quinn criter. 14.59449
ayear F-statistic » 330.2853  Durbin-Watson stat 2.559488
Prob(F-statistic) 0.000000

<> ploy N v

Path = d\econometrics\eviews = DR = none = WF = lonalev.

[=]Equation: EQ MO Workfile: LONGLEY::employee\ - ‘ [=} ‘E

‘ View  Proc \ Object | Print ‘ Name ‘ Freeze, Estimate ‘ Forecast ‘ Stats ‘ Resids ‘

Coefficient Variance Decompositiol "
Date: 04/08/18 Time: 11:55
Sample: 1 16
Included observations: 16
Eigenvalues 5.07E+08 201598.2 28.96906 0.037097 0.008008 1.32E-05 3.36E-08
Condition 6.63E-17 1.67E-13 1.16E-09 9.05E-07 4.19E-06 0.002542  1.000000
Variance Decomposition Proportions
Associated Eigenvalue
Variable 1 2 3 4 5 6 7
C 1.000000 4.61E-09 4.72E-15 583E-22 1.50E-21 3.04E-24 3.64E-28
X1 0.595056 0.003296 0.401648 1.07E-07 2.73E-09 6.97E-12 2.77E-15
X2 0.512335 0.477718 0.008255 0.000714 3.46E-05 0.000915 2.76E-05
X3 0.383038 0.533542 0.003177 0.059528 0.020715 5.86E-09 8.51E-12
X4 0.012803 0.289451 0.132728 0.498229 0.066790 5.18E-08 2.87E-11
X5 0.923977 0.052811 0.022710 0.000263 2.17E-08 0.000238 5.10E-08
X6 0.028271 0971729 167E-10 826E-14 8.55E-15 9.26E-19 8.13E-23
v

[ETable: TAB_CVD Workfile: LONGLEY::employee\

| View | Proc Object | Print| Name | Edit+/-| CellFmt | Grid-+/-| Title| Comments+/-
A i% B © D E F G H

1  Coefficient Variance Necomposition ~
2 Date: Time:

3  Sample: 116

4 Included observations: 16

5

6 Eigenvalues 5.07E+08 201598.2 28.96906 0.037097 0.008008 1.32E-05 3.36E-08
7 Condition 6.63E-17 167E-13 1.16E-09 9.05E-07 4.19E-06 0.002542 1.000000
8

9

10 Variance Decomposition Proportions

1

12 Associated Eigenvalue

13 Variable 1 2 3 4 5 6 7

14

15 (o} 1.000000 4.61E-09 4.72E-15 5.83E-22 1.50E-21 3.04E-24 3.64E-28
16 X1 0.595056 0.003296 0.401648 1.07E-07 2.73E-09 697E-12 2.77E-15
17 X2 0.512335 0.477718 0.008255 0.000714 3.46E-05 0.000915 2.76E-05
18 X3 0.383038 0.533542 0.003177 0.059528 0.020715 5.86E-09 8.51E-12
19 X4 0.012803 0.289451 0.132728 0.498229 0.066790 5.18E-08 2.87E-11
20 X5 0.923977 0.052811  0.022710 0.000263 2.17E-08 0.000238 5.10E-08
21 X6 0.028271 0971729 1.67E-10 8.26E-14 855E-15 9.26E-19 8.13E-23 v
22
23 < >

B 5.12: F: BlARER R M05 2 0 R IR VR R
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o RETTEMRIE G . cvardecomp @ AR HI T AT S EViews 784 ) S0R
(3) ZH Bk

o REUTENRIZWITTEH Belsley, Kuh and Welsch (BKW) 2004 #&H, HARGH AT LIS
FEviews # Bl 3RS

o Eviews B R AR0H BRI TR (X/X) ™, MARE TN X

Z BN LW, Ak Eviews 5 WK 5.13 -

Coefficient Variance Decomposition

Date: Time:

Sample: 1 16

Included observations: 16
Eigenvalues 5.07E+08 201598.2 28.96906 0.037097 0.008008 1.32E-05 3.36E-08
Condition 6.63E-17 1.67E-13 1.16E-09 9.05E-07 4.19E-06 0.002542 1.000000

Variance Decomposition Proportions

Associated Eigenvalue

Variable 1 2 3 4 5 6 7
C 1.000000 4.61E-09 4.72E-15 5.83E-22 1.50E-21 3.04E-24 3.64E-28
X1 0.595056 0.003296 0.401648 1.07E-07 2.73E-09 6.97E-12 2.77E-15
X2 0.512335 0.477718 0.008255 0.000714 3.46E-05 0.000915 2.76E-05
X3 0.383038 0.533542 0.003177 0.059528 0.020715 5.86E-09 8.51E-12
X4 0.012803 0.289451 0.132728 0.498229 0.066790 5.18E-08 2.87E-11
X5 0.923977 0.052811 0.022710 0.000263 2.17E-08 0.000238 5.10E-08
X6 0.028271 0.971729 1.67E-10 8.26E-14 8.55E-15 9.26E-19 8.13E-23
Eigenvectors

Associated Eigenvalue

Variable 1 2 3 4 5 6 7
C 0.999994 -0.003403 0.000287 2.82E-06 -9.73E-06 -1.08E-05 -2.34E-06
X1 -0.000291 -0.001086 0.999861 -0.014433 -0.004961 -0.006168 -0.002438
X2 1.07E-06  5.16E-05 -0.000565 0.004645 -0.002202 0.278758 -0.960347
X3 1.34E-05 0.000795 -0.005115 -0.618683 0.785518 -0.010288 -0.007777
X4 1.08E-06 0.000257 -0.014504 -0.785263 -0.618815 -0.013425 -0.006268
X5 -9.66E-06 -0.000116 -0.006330 0.019049 -0.000372 -0.960193 -0.278617
X6 -0.003403 -0.999993 -0.001094 -0.000679 0.000471 0.000121 -2.24E-05

5.13: ERABH KRBT Z ) Eviews 4
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5.5.4 BEHEMIEEIRFIE

5.5.4.1 EFFMERMEE

FbR: MRAEIEAPE N, MR AR E, Sk AR, SR REE 8.

SBRE: TXE IR, E A AE L A R, HAIRR RS FBCE R . LR
i EA A B

@ R

HRHEoR: MIEMER: SPr 2 MecBoigzik. MHLEMERE (OISR L K D BT MIERES
SEACE, JRISIEAL 2 BRI, ISEAE A RESRIS e IR B T EAER IR B AR 0 I T AR
BHREEMPIL

BAFR:

o HHESE GNP, A4 X GNP (X2): ¥4 X GNP (X2) LM &$EE CPI (X1)

o BT 14 BULEARNANLE (X5), EfFIEES (X6): 14 2 UL EARHU N 1 2bE i 1E]
AWK, e SN AR R S B A T ELIN (A % AR R AR 22 HAh AR B A G .

o EFRWABAZE (X3): WHER AR TS TR OLH) — AN aF i bR, (HIA]
B X7 m AR, TR BB B 7870 i B i s R

Eviews #/F CGERIEIFLIL, WH 5.15 ):

(1) AR, RSB GNP (= 4 X GNP/CPD (WK 5.15)

(Command) ¥iAfi74: series x_rgnp=X2/X1

P
o BITMIA: mATH % Enter £
7

(2) 515 % E Equation Estimation=-specification

« Equation specification: #iAf4 Y ¢ x_rgnp X3 X4 X5

o Estimation settings:

— Method: FH7i#¢ LS - Least Squares (NLS and ARMA)
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— Sample: BN E
o Rl OK
(3) Billin#: #WCN eq_adj_man

PRI 320 LE ) 93 A 25 A

/N

1247 EViews G4, ATCLSEEL BRI £ ar S PRI AIFHZAT R EViews 4.

4_{

KoKk
L EELEMEME: BRFMEZERNEZE

“series x_rgnp=x2/x1 ' MEH R ES
“equation eq_adj_man.ls y ¢ x2/x1 x3 x4 x5 "I AR AR

M FH A7 I B R 7 1 2 FE 3R 2 P I L ) g 22 (] U 75 G

. - X9 R R
Y, =+05 +52ﬁ)i+B3X3i+/84X4i

i (5.32)
+ B85 X5;
Y = +47497.87  +73.95X2/X1;, —0.54X3,
() (14656.2227)  (21.7092) (0.3180)
(t) (+3.24) (+3.41) (—1.69)
(cont.) —0.73X4, —0.05X5,
(s) (0.3010) (0.1966) (5.33)
(t) (—2.42) (—0.27)
(over) n =16 & = 498.5883
(fit) ~ R?>=0.9852 R?=0.9798
(Ftest) F*=183.31 p=0.0000
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W4EViews - [Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1)] - ] X
File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command a X

series x_rgnp=X2/X1

'E]Command “:]Capture ‘

|View | Proc| Object| Save | Sna

pshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[SampIel

Range: 116 -- 16 obs
Sample: 116 -- 16 obs

Filter: *
Order: Name

BC ©x6
@ data @X_rgnp
=eq_al By
Zeq_a2 @year
Zeq_a3
Zeq_a4
=eq_ab Mseries: X RGNP  Workfile: LONGLEY:employee\ - e
Zzg—fnso [View[ Proc[Object[ Properties” Print[ Name[ Freeze] Default v - Edit+/- | Sr
Zgzl'oup_x Last updated: A
@ resid Modified: 1 16 // x_rgnp=x2/x1
@ scatter_matrix
Etab_cor 1 282.2759
etab_cvd 2 293.1367
®tab_vif 3 292.5782
®tol 4 317.9877
@ unit 5 341.9699
o vif 6 353.7197
ex1 7 369.0758
©x2 8 363.1120
2"2 9 392.7559
o 10 400.7457

11 408.4585
< >\ employee ;| New Pac 12 401.2148

13 428.6892

14 440.1060

15 447.8591

16 474.6741

v
< >

K 5.14: % FALA VR A A2 AR MR
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4EViews - [Workfile: LONGLEY - (d:\econometrics\eviews\longley.wf1)] - ] X

File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command a X

E]Command “:]Capture ‘

[Viewl Proc | Object” Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[SampIel

Range: 116 -- 16 obs Filter: *

Sample: 116 -- 16 obs Order: Name

ec “x6

e data @X_rgnp

=eq_al By

=2eq_a2 @year

=eq_a3

=2eq_ad

meq_ab (=]Equation: EQ ADJ MAN Workfile: LONGLEY::employee\ ‘ - H (=] ‘\g

@eq_ab [View[ Proc [ Object” Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

=eq_adj_man . A

®eq_mo Dependent Variable: Y

@ group_x Method: Least Squares

®r2 Date: Time:

@ resid Sample: 1 16

@ scatter_matrix Included observations: 16

stab_cor

®tab_cvd Variable Coefficient Std. Error t-Statistic Prob.

B tab_vif

®tol C 47497.87 14656.22 3.240799 0.0079

® unit X_RGNP 73.95385 21.70915 3.406575 0.0059

o vif X3 -0.535924 0.318017  -1.685205 0.1201

ox1 X4 -0.727215 0.300957  -2.416343 0.0342

Eg X5 -0.054037 0.196589  -0.274872 0.7885

Eig R-squared 0.985220 Mean dependent var 65317.00
Adjusted R-squared 0.979845 S.D. dependent var 3511.968

< >\ employee S.E. of regression 498.5883  Akaike info criterion 15.51175

/" Sum squared resid 2734494. Schwarz criterion 15.75318

Log likelihood -119.0940 Hannan-Quinn criter. 15.52411
F-statistic 183.3079  Durbin-Watson stat 1.471059
Prob(F-statistic) 0.000000 v

K 5.15: % FILANE R B A IE . IR NIRRT
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5.5.4.2 TETIE

FIbz: MRAEIEANE B EN, MRS e A&, SRl Th AR, 3R RE 8.

D TG E RS, R R AT IAR R RO R, (AR RS REIEIRE . KR
i BT B

HiPER 1. —MirEsik (first difference form) MR & .

BRI R X, M X, ATRESER 2 EIANE, (BRI —FHHET &S, #
BEAT RIS AR, HrAR TR AT B 2 B L2k Pk () AR AT e KR 22 !

AR
Y, = By + B Xy + B3 X5, +u,  (JEFER) (5.34)
Y;71 = 51 + BQXQ,t,1 + 63X37t71 +up_q (/%E 1 Bﬁ%%ﬁ’;@) (535)
V=Y = Bo(Xoy — Xoyq) + B5( Xy — X po0) + (up —upq) (B ESBIH) (5.36)
Vi =By X5, + B3 X5, + v, (FETRILER) (5.37)

TR, TSP VBRI, W77 LR IR ? 25060 Y,y WD T EHIE: AN o, =
(uy —uy_y) FTRERRSETT % I

BISIRR 2: WEAML (ratio transformation) IS IHERAL & .

AR AR AR X, A X, WTRE SR BUR 2 AR, W sRnr DUR 3 1 — AN A2 R I 0
PR HL A AR B REAT b AR AR e, T HL A SR AR R (T AR B RE AT 2 Tr oA 3 AR oK 20
—AMENATE, TR R ZR g 22 31 R 2o EE AR 20 k) L !

FARAZ AT
HBXHRERG: Y, MUHEMRE RO HESH, Xy, &8 GDP, X;, R A,
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Y, =058+ /32X2,t + ﬂSXS,t +uy  (FEEER) (5.38)

Y% Bl ut 27 e
= + 5 + b AR i 5.39
Xy, X 2%, T X, ( ) (5.39)
B+ B3Xg, o, (RERILELR) (5.40)

IR ELER A, % FRPTRERL, ST IR IR v, = - FTRERRSE T2

5.5.4.3 ELRDFREAE

FlbR: MRAEZEFNE BN, MRS E AL R, SOFliih BARR, 13RI OCE 18

B O E AR, SRR R A R, (AR RS RBUEIRE . KR
i BT B

Hgitn: BP &/ M7 (Stepwise Least Squares Regression) @it ZANFiitbrdE, Al
PLE s FIBTAR I Z 5] NI 2 M R de B A & X XS GeTHpn vl 32 BAEE 2 M 51 N BT A8 8 06) [ )~ J7 fil
ESS MmiEk R/, K F faiss

o HIMZELEIEYE (Stepwise-Forwards), s& W\—/MEEER (R X AR 8 JT4h, FHED 58
B X s, HREABFENRFRME (R p EHisfD

o JEIMIZLEIHTE (Stepwise-Backwards), s \—/N5e & (43 X &) JFih, XHEED
MRS X A, HERRDEAEBITENGIARME (FER p B

Eviews #AF (LG REZEZEIAE ARG, W 5.16 O:
(1) X%k = Quick = Estimation Equation

(2) 5153 #% E Equation Estimation = Specification

o FINRARSEMERE —HMAHEMEZE (Dependent variable followed by list of always included
regressors): Y C(MACWIRAIA Y A5, WM X AL H# 3 @] — @ Z R ES A )

o HINHAF (List of search regressors): Y ¢ X1 X2 X3 X4 X5 X6

o flil77¥% (Estimation settings):
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— Method: TF#ii%# STEPLS - stepwise Least Squares
— Sample: RINEE

(3) 5173#% & Equation Estimation = Options

J71E& B (Selection Method):

— NS Stepwise
— Mg Backwards

o HpifERE (Stopping Criteria):

— Mg p-value

HE (p-value forwards): 0.05
'S (p-value backwards): 0.05
— Hofth: BROINKE

o WEWHE (Weights): ZRIAKE

o SHWE (Maximum steps): ZRIAKE
o SEMINE: miili OK

(4) B 4. @Y eq_adj_step

(5) \EEMHrRE (WA 5.17 )

@

(1) J8idiz1T EViews U5, WATCASCIL EidiE. fEar S E PRI AIFHZAT T EViews
(v R

ok ok
UL ERAUEFT: RS RANDFKEFTE (EREFEE, pEATFEH0.05) °
“equation eq_adj_step.stepls(back,btol=0.05) Y @ ¢ X1 X2 X3 X4 X5 X6 °

(2) fRHS U :
o [FIHJ775M4 . stepls(back,btol=0.05), #JLL5|HE L EIA T 7%

o ZWEIHERITFEXNF (Equation) HI—Fi#r % (method), "JLLZFE EViews 77
Fe /1% (Equation Methods) #1215 0.
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http://www.eviews.com/help/helpintro.html#page/content%2Fequationcmd-Equation.html%23ww178361

W4 EViews

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

Command

DCommand DCapture

[F]Workfile: LONGLEY -
[View Proc | Object || Save | St

Range: 116 -- 16 ob:
Sample: 116 -- 16 ob:
ac

@data

=seq_al
=eq_a2
=eq_al3
seq_a4
=seq_a5
=eq_ab
=eq_adj_man
=eq_adj_step
2eq_m0
©group_x

@r2

aresid

w scatter_matrix
=tab_cor
®tab_cvd

= tab_vif

otol
@ unit
@vif
=ax1
ax2
2x3
ax4
2 x5

Sample...

Generate Series...

Show ...
Graph ...

Empty Group (Edit Series)
Series Statistics
Group Statistics
Estimate Equation...
Estimate VAR...

ywi)) e b= |

D h|Store Delete Genr Sample
» Filter: *
Order: Name

N

Equation Estimation

Specification

Options

Equation specification

Dependent variable followed by list of always included regressors

Y

List of search regressors
X1 X2 X3 X4 X5 X6

Estimation settings

Method:

Sample:

STEPLS - Stepwise Least Squares

LS - Least Squares (NLS and ARMA)

TSLS - Two-Stage Least Squares (TSNLS and ARMA)

GMM - Generalized Method of Moments

LIML - Limited Information Maximum Likelihood and K-Class
COINTREG - Cointegrating Regression

ARCH - Autoregressive Conditional Heteroskedasticity
BINARY - Binary Choice (Logit, Probit, Extreme Value)
ORDERED - Ordered Choice

CENSORED - Censored or Truncated Data (including Tobit)
COUNT - Integer Count Data

QREG - Quantile Regression (including LAD)

GLM - Generalized Linear Models

STEPLS - Stepwise Least Squares

ROBUSTLS - Robust Least Squares k

HECKIT - Heckman Selection (Generalized Tobit)
BREAKLS - Least Squares with Breakpoints
THRESHOLD - Threshold Regression
SWITCHREG - Switching Regression

ARDL - Auto-regressive Distributed Lag Models
MIDAS - Mixed Data Sampling Regression

Equation Estimation
Specification Options

Selection Method

Stepwise o O Forwards
@® Backwards [%
Stopping Criteria Weights
@p-value  Ot-stat Type: ~ None
p-value forwards: ~ 0.05 ‘
p-value backwards: 0.05 EViews

Maximum steps
[[JUse number of regressors

Forwards: |
1 Backwards: 1t
Total: 2

L

[=]Equation: EQ_ADJ_STEP Workfile: LONGLEY::employee\ =~ — | (=]

Dependent Variable: Y

Method: Stepwise Regression

Date: Time:

Sample: 1 16

Included observations: 16

No always included regressors

Number of search regressors: 7

Selection method: Stepwise backwards

Stopping criterion: p-value forwards/backwards = 0.05/0.05

Variable Coefficient Std. Error t-Statistic ~ Prob.*

X4 -1.014639 0.183734  -5.522333 0.0002

X3 -2.088391 0.289970  -7.202082 0.0000

X2 -0.040190 0.016473  -2.439820 0.0328

C 74169.53  4251.585 17.44515 0.0000

X6 1887.410 382.7665 4.930969 0.0004
R-squared 0.995359 Mean dependent var 65317.00
Adjusted R-squared 0.993671 S.D. dependent var 3511.968
S.E. of regression 279.3955  Akaike info criterion 14.35344
Sum squared resid 858680.4 Schwarz criterion 14.59487
Log likelihood -109.8275 Hannan-Quinn criter. 14.36580
F-statistic 589.7571  Durbin-Watson stat 2.603857
Prob(F-statistic) 0.000000

Selection Summary

Removed X1
Removed X5

*Note: p-values and subsequent tests do not account for stepwise

5.16: Z EILAMBARIHRIE: )5 aE P RH %
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Dependent Variable: Y

Method: Stef)wise Regression

Date:
Sample: 1 16
Included observations: 16

Time:

No always included regressors

Number of search regressors: 7
Selection method: Stepwise backwards
Stopping criterion: p-value forwards/backwards = 0.05/0.05

Variable Coefficient Std. Error t-Statistic ~ Prob.*

X4 -1.014639 0.183734  -5.522333 0.0002

X3 -2.088391 0.289970  -7.202082 0.0000

X2 -0.040190 0.016473  -2.439820 0.0328

C 74169.53 4251.585 17.44515 0.0000

X6 1887.410 382.7665 4.930969 0.0004
R-squared 0.995359 Mean dependent var 65317.00
Adjusted R-squared 0.993671 S.D. dependent var 3511.968
S.E. of regression 279.3955 Akaike info criterion 14.35344
Sum squared resid 858680.4  Schwarz criterion 14.59487
Log likelihood -109.8275 Hannan-Quinn criter. 14.36580
F-statistic 589.7571  Durbin-Watson stat 2.603857
Prob(F-statistic) 0.000000

Selection Summary

Removed X1
Removed X5

*Note: p-values and subsequent tests do not account for stepwise

selection.

K 5.17: 2 FOLAVERIRL Y 5 171200 [l A3 IR 3R
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o [AIH777% 4 . stepls(back,btol=0.05) MEMAMA 7%, W ZREViews 1ELH B
=

(3) ZHGHL

o BLEIASHITE, AISE EviewsfEL i ] S0

G NAEHF I A A f AR i T

Y, =+ B, + B, X2, + B X3,

fit) R? =0.9954 R?=0.9937
Ftest) F*=589.76 p = 0.0000

. . (5.41)
+ B8, X4; + B X5,
Y = +74169.53  — 0.04X2, —2.09X3,
(s) (4251.5849)  (0.0165) (0.2900)
(t) (+17.45) (—2.44) (—7.20)
(cont.) —1.01X4;  +1887.41X6;
(s) (0.1837) (382.7665) (5.42)
(t) (—5.52) +4.93)
(over) n =16 o = 279.3955
(
(

5.5.4.4 xR (BF)

5.6 [fiF: prg BB

SEBRiEIET, £ EViews fr ML E Fix %%Aﬁm BEZ o) A, NAMEF 4 Ix 8L, A RERET
MRIBPERMH (EHE T 1.8 FE&

P, 3 AT LLAlE A pre ﬁﬁiﬁﬁf’? W PHS EViews 10D, BT, 464, 1B 4740
B R EA S S B S BA S, E T TAZH EViews Hife 5%, #7205,
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'YL B : UL T HEViews%® 2 X fflongley.prghy X
KWREREFLEY “HARLEEZLN" TE2 TR “EAGLEH” ZHAFTECG:
TR, B REWAT, HEBAT, EM AEViewsdH A 1T,

"G TfE X (T X %=1longley, T W 4 %=employee) , LHM T HH, HAHK 16
wfcreate(wf=longley,page=employee) u 16

"R E SR, %4 Hd:\github\books\data\Lab5-longley-short-origin.xlsx
import d:\github\books\data\Lab5-longley-short-origin.xlsx

R S EAAR R B T R T &
equation eq_m0.1s Y c x1 x2 x3 x4 x5 x6 VAR

scalar r2_mO=eq_m0.0r2

"ZEXRAEVE: THAEXENE R R RS MR EEE

group varx x1 x2 x3 x4 x5 x6 "1 7% R 4 X#group
freeze(tab_cor) varx.cor "{Bgroup A X R EEENERE N Rk
graph scatter_matrix.scatmat varx "o R R R T

ZERLAEDY: WERBHEPETE

equation eq_al.ls X1 ¢ X2 X3 X4 X5 X6
equation eq_a2.1ls X2 c X1 X3 X4 X5 X6
equation eq_a3.1ls X3 c X1 X2 X4 X5 X6
equation eq_a4.ls X4 c X1 X2 X3 X5 X6
equation eq_ab5.1s X5 ¢ X1 X2 X3 X4 X6
equation eq_a6.1ls X6 c X1 X2 X3 X4 X5

FEHRLABEDE: HATENARRKLR

vector(6) r2

r2.fi11(0o=1) eq_al.@r2 'R EH B 7 EALNH E R H
r2.fill(0=2) eq_a2.0r2 ' Fli B H AW H E R H
r2.fi11(0=3) eq_a3.@r2 ' HH B 7 BASH A E R ¥
r2.fill(o=4) eq_ad.0r2 ' HU B FAEAHH E R HK
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r2.fill(0=5) eq_ab5.0r2 '# Ui By 5 AEASH H E R H
r2.fi11(0=6) eq_a6.@r2 ' HUHH B 7 B A6H A E R K

"ZEXENLW:. FEBKET
vector(6) unit=1 "It B R &
vector vif=@ediv(unit, (unit-r2)) YA R Rt EVIF

freeze(tab_vif) eq_m0.varinf "HEAE E HEWN—{view (varinf) HVIFX#

"ZEEEE L ZAE
vector tol=unit-r2 "FLA A Rt HTOL

"ZEREEVE: BARR T EL B E

freeze(tab_vcd) eq_m0.cvardecomp

"ZEEABSE: EHRFRIBEAEE
series x_rgnp=x2/x1 ' HEFRE
equation eq_adj_man.ls y c x_rgnp x3 x4 x5 =R

"ZERLESL: B RAN_KEHEE (FHESEE, pEFEHA0.05)
equation eq_adj_step.stepls(back,btol=0.05) Y @ ¢ X1 X2 X3 X4 X5 X6

5.7 EBEfEdK

SR AORRIBGE: 2 5.1 43R 1047-1061 471 sl 5 50 J% - BER 0 R 22
% 5.7: EL B 1SN FATEGE (n=47)

X1 x1 X2 x3 x4 x5 x6 Ydatal Ydata2 Ydata3
id x1 x2 x3 x4 X5 x6 2015014495 2016010317 2016011222
name x1 x2 x3 x4 x5 x6 XUk FEHH B 0 i
class x1 %2 x3 x4 x5 x6  fRF 1601 R 1601 5]

1601
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% 5.7 £ SRR (n=47)

X1 xl x2 x3 x4 x5 x6  Ydatal Ydata2 Ydata3

nl 83 509300 3740 2552 120287 1 64630.6 64630.1 64630.33
n2 84 529500 3852 2514 121836 2  65777.7400000000065776.6499999999%65776.23
n42 400 9855900 5692 1405 218061 42 136890.8599999999B6889.85 136891.1
n43 410 10171600 6801 1412 220800 43 136932.07 136933.24 136931.37
n44 417 10500200 8378 1425 223532 44 136483.9500000000136485.51 136486.79

) BEATHM .

BEUWPNEK 5.8

% 5.8: WEE XU

variable label
Year Ay
Y Al NEL (47)
X1 M SN SR
X2 % X GNP
X3 gl NE
X4 ZERANEL
X5 IR AV SIUE IR APNIEE-
X6 i [ 34
Uiy UM e NIt P
Y, = Bo + Blet + BQXQt + BBX& + B4X4t + B5X5t + BGXGt +e (5.43)

T B R [

(1) WRAEEEEAK 5.43 , Sl EAEREES (PRM), JESHEERHI (FF9. KA, K

sy

(=

PRM:
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=R

=

SR

(2) MM Eviews XHFEA RIS 5.43 BEAT [BIH M CRERE BRI R, JFE HAR R 9 fa 224
AT RENUAT RO . SHUETHERFT SR EE U 4. 7

%

A

fap R (=AT 4750

SAG T4 R AT B VR AT T A R Y

(3) Bt (e 2 LML RIEE S ? (3 LA IR T 51007 134T 12 )«

a. MR LR R RSIRE SR, W ¢ L, FERS, FREBNKR, HRE T T 2 :I
B2 451 -
s

(=)

b. FIH Eviews £l RS B (matrix scatter) ISR, 1ERA T 2 H AL 105 45

i
%,
a. R Eviews S8 AR B RIS, IR I T2 BRI 4L.

&

a. MM Eviews ZEATHBIEALH (GETER, IR 8 ANMHBIENAZ RAKBIEE RO, 1
KT ZEILAER VLA

e
=
4
EE

%

£ 5.9: T RIEFAHB RN KA E REGTE

FBNEEA BN HIE R HL
Main Y ~ X1 + X2 + X3 + X4 + X5 + X6

Al X1~ X2 4 X3 + X4 + X5 + X6

A2 X2 ~ X1 4 X3 + X4 + X5 + X6

A3 X3 ~ X1 4 X2 + X4 + X5 + X6

A4 X4 ~ X1 4 X2 + X3 + X5 + X6
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R 5.9: F[mIARH BN A)E R B0

FBNBLA BRI HE 25
A5 X5 ~ X1 4 X2 + X3 + X4 + X6
A6 X6 ~ X1 4 X2 + X3 + X4 + X5

(4) 15T HIZRGE T R [«
a. MM LR (W& 5.9) 48, WEITZRIKH T MEZ IR
b. A Eviews 3¢, X ERMK 543 #/F, [R5 EZWIKE T (BEDFIIHE R T RT)

c. Mg LR R, EREHIT 2 EILEENVIELEL.
% 5.10: FEWIKKE T VIF MAEZE TOL Wit5 5 i

i FITE 5
! BtV # TOL, VIF, VIF,
Al X1 ~X2+ X3 + X4 +
X5 + X6
A2 X2 ~ X1+ X3 + X4 +
X5 + X6
A3 X3~ X1+ X2 + X4 +
X5 + X6
A4 X4 ~ X1+ X2 + X3 +
X5 + X6
A5 X5 ~ X1 + X2 + X3 +
X4 + X6
A6 X6 ~ X1 + X2 + X3 +
X4 + X5

(5) 595 A% (Condition Numbers, K) fll 7 Z 43 ittt % (variance-decomposition proportions,
VDP. JER#EIaE R, 15 HKT 2 EILAMERIE S50,

%

(6) HAFAEZ EILLNEE, IR R A/ EEE I (WA 1E)?
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a. fRIFPAIRAR EVE— AUF A RSB k. WS AR NS, PR IEEHHN Eviews
SRR, FTERLRES 1 2 B Y

%,
a. WG RE-—ZPEIAE. KD RIAEHAT Eviews &5 R8RSR, Frillss 72
LR ) g ?
%
a. s (principal components). KK 7 [FIHE ) Eviews 85 R KR, By 72

FALZE AR 2 (R )

paa

(=)

(AR H e e ]
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6 REERE
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6.1 EEEMRER

B89: BIRRTTZ SRR ST .

BK: LRI T T e BT R A7 7 Z 105, FEXAE R T 2R AT B IE, RASE
IR T A R

6.2 ISR

T AFEIFEA R BELRZETN T ZA B EEL WIOBER L T 5707 2 17 .

75 72 WS R BN BE LR Z2 T U5 Z B iR AR e (1R R 7 Z IR AR 8D W B i) A2 A i
B

T LR T ZE M IR SR IR IE R R TT 22, RS IE Ja R R SR T i /s —afeidiAi it

6.2.1 HARKREIRAERR?

oA
Y, = B, + By Xo; + B3 Xa; + - + By Xy +u;  (PRM) (6.1)
Y, = By 4 BoXo; + B3 Xai + -+ 5, X4 +¢;  (SRM) (6.2)
y =X +u (PRM-matrix) (6.3)
y=X +e (SRM-matrix) (6.4)
EIESZ MM R AE R (N-CLRM) F, BEHLTHRI u; B NIE T 2%
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var — cov(u) = E(uu’)
I E(“%) E(uyus) E(uyu,)
_ E(uyu,) E(U%) E(uyu,)
[ E(upuy)  Eluyug) B(u},)
(ot ol oty
REN
_07211 ‘77212 ‘7721
10 0
0 1 0
:0-2 . . .
0 0 1
=0’l

EX 6.1 (GF72). W m AR RAS L 2

N-CLRM {2k FRENL T HE0iE [ Z 560, A

BAVFRAEAIAAAE S 77 % (heteroskedasticity) @i, 1ExHL, XFFRIFEEAI 6.1 , G REENL TP

var — cov(u) = E(uu’)

| B(ul)  E(uguy)

_ Eluyuy)  E(u3)
LE(unuy)  E(ug,us)
[of ol - o,
[on1 Tho o
(02 0 0

10 o3 0
L0 O o2

E(ulun)
Bt By = 0)
E(ug)
— (var(u;) = o; cov(uy, uy) = 05,1 F j)
— (cov(ui,uj) =0,i # j)
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AR BRI 6.1 A77E 57 7 22 1)

RO EERRER S, SRHERR T
o BB R, LG T AR R
o BURRERAI RN R

o BERBUERH Coutliers) 0B

o T RCHR FE A T 5 LBy 2

o« AREAEFTEHI A A (skewness)
(A R S

o AT MR BANTIE, EIRE SCRBEALT P u; RIS ZE (var(u;) = o), EIIHLRIE
WA 0 (E(u;) =0, 152 0 Ccov(u;,uy) = 0,0 # j)

o @75 ER—FIEEMNETY (var(u;) = o), HFRTE (var(u;) = o) WRFAWEHIALE, T
HR7 2R BERITEE Z MLk

o NI TEM—FFTTT % (var(u;) = 0?) JER, #UNBRI 6.1 FE1E 57 J7 2 ] 5 !

o HABUEAR, R ZEMEGEAMILE, OLS fhi&il % A fa g Ll & (BLUED.
VLS, OLS AlittEANRRLNE AT (PRI RN S 7 2%, HaZ, AR <Rl
7 B AR, e 2L A THE (LUE).

6.2.2 WEiZESRI RS EDE?

FIT W — DR IE ARG, 2 W TARR 2 A

(1) AR¥E Sy 2258 SOE 6.1, 5 22 B 2 im (2 s A R AR A 5 6.1 A REAL TR w, HIJ7 22
NFTT % SRR 6.1 sPRENL IR0 u; KT AANREELHW IS E], FRATT R G (R B x
RIFEAR AR 6.2 HIRE e;, BT UWEIRE e; KIRBURAMEARBNL T v, BRHE. Bk, F
I (057 7 Z2 2 Wi 1%, IR B SRAE AR lAAR R Ak 22 e, MARBURFILRETT -

(2) 575 Z b AR IS LR IR Z MR, UL SW 2 5T 3ATT R 68 5e B4 AT s A o —Fh
(BB JURD 07 2. 1T AR 507 222 W TR R e RE 5 07 228, i DASE s by

NE 2 R R, BT AR TR, LT BRI T AR, ERRR e T2 75
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feFERZMisk TR, B2 EEA—F (2 F5EFR, BATENNERE X 6.1 77
15775 2 ) @

(3) Zr TAEMUAZ KR RREFEFHFERRMM S S, M HEEEFZ 2k BT W—
MEFERR, Byja 77 %2 m B ET (0 WLS BRI & & 2R X — A IMEf1E

H |
!

6.2.3 ERZRBIEIRX
W WA e, MIRDKAEANRBENL TR u, FIRFIE, BB M EREZ e, MIETEEIR:
(1) #&ZHi =Kl (dot plot)
o k7 e, MIHERIEl (dot plot)
o MRHELIRZE ef = S— ¥l 25 B (dot plot)
o e MfinE (dot plot)
(2) FRZE#USE (scatter plot)

e? 5Y, BB (scatter plot)

e? 5 Y2 W (scatter plot)
hd 622 6}%”5 (X2i7X3i7'“?Xk‘i) B‘Jﬁ&)ﬁx (scatter plOt)
o o Ml (X35, X3, Xz, WHURE (scatter plot)

BT AR B SR IR A T HE N R, — BURBUAAAEBA T AN I R GER s WAL AR AT RE A7 AE 57 7
ZEI] . ol

o Bk €2 IHi A (dot plot), WIRRIALER N EAEN, R BEHLT- P 77 2 B i
o

o 2 5 Y, WELAE (scatter plot), WIRRIUNITALELEM, W2 BAFEHLT- P 7 25 Fp i 1
.

o €2 5 X2 MBS B (scatter plot), WIHRRIUAITMLFIF P, R BENLF LI
Ji ZESIEI, RN
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6.2.4 X887 %: Park 18518i%

Park #3077 VEET X B 507 Z G T2 -

Y; = By + B Xy + B3 X5, + o + B Xy +u;  (PRM) (6.5)
Y, = 31 + B2X2i + B3X31' +oe Bkai +e; (SRM) (6.6)
var(u;) = 02 = elZ)  (type-Park) (6.7)

Hr, e RoRERES, Al e=2.71828182845905, FnBH, Z, Foon s r A48 4 i &,
— Bt EENE T RE I RO, B XA A e AT T4 -

Park #5607 iERIBEA D BRIE -
(1) SexIREAR AR 6.6 BEATEIASHT, RERETH] ¢; M e?
(2) HXSHiBh R 6.8 BEAT [ 734

In(e?) = ay + ayln(Xy,;) + -+ + agln(Xy,;) +v; (Auxiliary-Park) (6.8)
(3) ARAEHHBh A A7 R 45 RAT B 7 05 Z 1 Wi 518

o WIRZWIHBIIENX 6.28 B F IR AEZE NMMEFEME P>0.1), R EEMRX 6.5 2
i %

o WMRZWIHIENI TFENX 6.28 B F RKEZE GINMBEE P<0.1), MFRMHEHEMK 6.5 2F7J7
=,
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6.2.5 IEX8IEH%: Glejser #218i%

Glejser K30 750 1 577 ZE G T 0«

Y; = By + B Xy + B3 X5, + o + B Xy +u;  (PRM)

Y, = 31 + Bsz + B3X3i +-+ Bkai +e; (SRM)

var(u;) ZQ

i g

02=(02+127,) (type-Glejser)

vy=1,2

(6.11)

Hrp,  RorSHL Zy Fon oA R A E, B EERDTRER EETTHR, HIA R

D EA T

Glejser K36 /7152 AD IR R
(D S FEARBIABA S 6.10 #EATEIED T, BEREF e; M |e;|
(2) FEXFUn R 2 A% R0 B AR 20 6.8 3EAT 313 43 Hr

le;| = &y + Ay Xy + -+ @, X,,; +v; (Glejserl)

m<*msi

le;| = ay + g/ Xog; + -+ /X v, (Glejser2)

1
el =a;+a ++a +v, (Glejser3
| ’L| 1 2X2i mel K2 ( )
1
le;| = + g——=+ -+ & +v;, (Glejserd)
' Xy VX

le;l = /&y + @y Xy + o+ @, X, + v, (Glejser)

HSE pdf, HESE.
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(6.12)

(6.13)

(6.14)

(6.15)

(6.16)


http://sharecourse.upln.cn/courses/c_201_02//usercontent/guoji/harvardchapter8.pdf
https://ac.els-cdn.com/S0304407600000166/1-s2.0-S0304407600000166-main.pdf?_tid=74404fee-bb9f-4aae-970a-f2514f33dd0b&acdnat=1528098795_0a93e11f8d4aacada503ac3576147d0b

le;| = \/541 + ay X3, + -+ Q,, X2, +v; (Glejser6) (6.17)
(3) HRH 4 B (B = 7 R 45 AT 2 7 07 22 12 W 2 18

o WERZWIHHBIIIEN F RRAEZE INAIBERME P>0.1), MR RN 6.9 ZFHT5%E.
o WERCWIHBITREN F AKREE IMIBRME P<0.1), NWRIFEHMK 6.9 £FTT%E.

6.2.6 IEEIEAE: BPG 66k

BPG K30 7 LR XS 1) 57 07 ZE N T A

Y, =By + By Xg; + B3 Xy + -+ + X + vy (PRM) (6.18)

Y, = Bl + BQX% + B3X3z' 4t Bkai +e; (SRM) (6.19)

var(u;) = o?

=02 f(Z;) (type-BPQG) (6.20)
=0% fog+ayXy; + -+, X,,;)

Horb, f() Fors, FTRZSH, Zy FoRhMSIARE MR A E, B R TR R R H T
MR HXAZBAHENHB, me (1,k].

BPG KR AR A D IR -
(1) SexIREA AR 6.19 #AT RS HT, BRFREFA] e, F e
(2) HEXSHBIEARA S 6.32 BEAT [BA 047

e? =Gy + a9 Xo; + -+, X, +v;  (Auxiliary-BPG) (6.21)

7

(3) IS ESS(REIT-JrAN), it 5E A
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o _ ESS
2

~x*(m—1)
(4) RYEHBNEA T FEL: RAG R 707 Z 2 Wighw

o WIRZWIHI TR 6.32 ) 2 MIEAEE CFMABEEM P>0.1), NIFREEHAR 6.18 &
[ 5 Z

o WIRZWIHB TR 6.32 1 x? KMKEE HNIBRME P<0.1), MEHEHAN 6.18 &7
6.2.7 ERX18IEFE: White 18385%

White #3677 1550 1) 5707 16 T 72 -

Y, = By + BaXo; + B3 X3 + o + B Xy +u;  (PRM) (6.22)

Y, = By + By Xy + By Xai + 4+ B Xy +€;  (SRM) (6.23)

var(u;)) = o

o f(Zy) :
(type-White) (6.24)
0% f (X, X2, X, X,

P “rpi) “rpi<tqi
p,q € (Lklip#q

I
N SN

oy, f() RomEE, RS, 2y FonmMorAREHA K AR, ARl R R R T,
I A IR, (B XA LA ENHER, m e (1,k].

White #3877 VAR FEAL IRIE -
(1) e FEARREARA A 6.23 #ATEIAGHT, BRKRETFH e; 1 e?

(2) XTI PR A B [ ARR BEAT [ dr, Hrp B I A G 6.25 5T [l A P s
T, HBN AR 6.26 WIEEL S T [E A T A8 X
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7

€ = Gy + Gy Xy + -+ 0y Xy + Mo X3+ + X, X2,

P =

0y X0 Xy + o+ 5pX X, +v; (cross-White) (6.26)

pi<tqi
p,q € (Lklip#q

(3) IS RHE B R 7 AR A 8 R AL R (MRRET- ), E— e Ul

(4 X THBERTTRER 6.25 , 2BE5eA:

o GHBIEATRER 6.25 AEE I, WA T2 W EAARR S R 2

o WREHBIEET N 6.25 1) X2 MIRFAEE GIMAMEME P>0.1), MRHELRMN 6.22 2
5 2%

o WIRHHBNEIAHFRER 6.25 1 x2 MIGEZE GIREERME P<0.1), NFRAEHEAR 6.22 257
(5) XHFHBhREIA AR 6.26 , ZWr4EiRA:

o BBV 6.26 A U, A TSI SRR T Y A 57 % b R B B
i

o WRABIEE R 6.25 19 x2 RRTREE CHRIOBEEE P>0.1, WEHEHR 6.22 F
FEAE 577 2 LB L i 2

o WIRHBIE AR 6.25 () x? RMIEE CSNMIERME P<0.1), MEHEHHRX 6.22 FE
S 7 22 P R BSOR RE BEE fi R o

286



6.2.8 MNMAFIERERGERE?

R RTIR, GRS Wr AR — A T 2 R, BATTER AR R AE A 57 5 22 . S5 22 [ ™
A, W EXRERBEAT IR, DUS BGf5 7 22 R A R o LRSI S5 077 22 [ L ) S 2 B 7
%

(1) i E bR R (robust standard errors) SKHFIE R )7 % o« iX BLIATH EZR A White (1980)
PRI 72— BESF IE7% (heteroskedasticity consistent covariance) HEATHIRIALFES,

(2) IR /N Z3eik (WLS) FriER T Z R 5707 Z R BERAFEE, 77 DB E
AEERF IR, AT RERNG 07 22 ) SR e p R U 22 . B/ 3Rk (WLS) (e, AL 2B
Bt /N 3R 7 (two-stage least squares). Joxf JEA BT A E AL, B IR R 7 Z88, AR5
R s/ ZaeiE AT BAM T

AU — i (WLS) SR IER Iy 2 i, B RIEE A
(1) BHERH: WEH% o? CHESTHANZE 52

o PSRN TRE (WLS) AFE: X B EIAIFR L S,
(2) RITENER: WRITj% o? EHT X2

o DAUR/N AL (WLS) AbH: % 3B E A RN B L X,
(3) FHEW: WE% o? FUT X,

o IBUBCN IR (WLS) A3 o ERAFIAFE L /X,
(0 RHEE: WRTE o2 FHT T,

o MR/ T E R (WLS) AR o 32 B 30 [ R L Y
(5) FITENT: WRIT% oF K

o DBUE/N TR (WLS) AT s 40 W RN B4 ()
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http://www.eviews.com/help/helpintro.html#page/content%2FRegress2-Robust_Standard_Errors.html%23ww265857

(1) R A e/ i g 7 = [ Y 455 7
(2) TARER R B A7 7 J5 22 1) i
o AFIEARITIVE (EIEARERL): BZEBESE (dot plot). FZEHURE (scatter plot)
o RIS 715 Park 15875, Glejser #46v%k. BPG #5635, White #5615

(3) FERIUFAE S T7 Z2 AR b, X AR REAT 57 07 22 1) g AR B A P B e /s — SRV IE 57 5
#2; A White FIEVEMR RS TT %

6.4 It

6.4.1 =EB8ERH

AR YRS 5 LR H R AR L R A
o Gk T E Eviews 9.0 fRAS K LA 1
o ARGHEBAF Mathtype 6.0 A [ A 1
o S{EgEEIF Office Word/Excel 2010 fA< [ LA E
o WNEERHAF chrome 66.0 A K LA EEG 360 HOE M W gs 9.5 M LA E

6.4.2 B8t

AREMFE: K 6.1 GG T 81 WRAAAE Y BALMAEMATI AR GEB/Me), X2 ikmbfdE (3%
HNED, X3 KWL S, X4 VAR GLT9ER), X5 S HEE (AR 5575 miEdsE.

® 6.1 IR FE RAERE (n=81)

obs Y X2 X3 X4 X5

1 65 96 49 89 18
2 56 97 55 92 20
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6.1 VR FALMAE RAEEIR (n=81)

obs Y X2 X3 X4 X5
56 97 55 92 20

49 106 70 92 20

46 96 53 92 20

77 18 165 322 50 45
78 17 140 238 115 45
79 17 147 263 50 45
80 17 157 295 119 45
81 13 130 236 107 55

AEUHILE 6.2
# 6.2: BEE LY
variable label
obs P T Y
Y FAAMAERAT B AR (S E i)
X2 SRR (HEE /AN
X3 KAL)
X4 R (LD
X5 FHEE (AR
TG REAN R FEAR [B] A 7

Y, = By + By Xo; + B3X3; + B Xy + B X5, + e

6.4.3 &M

AR E SRR Eviews BRAELRERIMSCER, HULX Eviews Xt Ry 4 B0 T -

(1) X% (Equation) [Ef6r 4 M)
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o FREIATFEN GARAE G 44 AEleq_mO
o A ZE WLS HriEJE R RE, AR R AR R, S fRAF F a4 9

— [Eleq_adj_typel
— [Eleq_adj_type2

o S5 M White —SUbRHERGF G ENHGRE, ARG 4N: [Eleq adj_ white
(2) FHIX%R (Series) M4 HMI -
o CERIEFRERD FREFH, FA7FH 4 e

o (EEIHFFERD BZEEFHFH, RAFH 4 e sqr
o BEMITTH, 43 RAEH A%

- MY sqr
- MX2 sqr
— MIX3 sqr
— MIX4 sqr
— MIX5 sqr

(3) EEXT% (Graph) (i) 42 300 .

o FRZENRFEV IS (dot plot), £k —ikId, RAEIFm 4 N4 N [lldot_ resid
o LB ZEMBUSE (scatter), Ll —iKE, HAEIGL NI N, Miscatter ei

(4) FTHEA % (Table) BRI 42N

o FITZEN Park K645 R, HAENI 4 N: Etab_park

o T ZEN Glejser FI 5 (Af =R, BN ML A:
— Bac1
— EGe2
- EGs

o SU7ZEM BPG KBRS N4 Btab_bpg
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o FJ7ZN White RIGEER, SAE Mm% N : BErab_white

6.5 FEXLBLE

6.5.1 SAKIEHH{TILE

(1) ¥ Eviews TEXH (WHE 6.1 ). Eviews SEREAEUITR:

o RIKEAE: File=New=Workfile

o 4T workfile create 5| S % E :

$e7n: Excel Hfl, BEAFYM Y BN, KBEOH TN TR Y
HARG FBREWT

o workfile structure type: unstructured/undatede
e data range: 81

« workfile names(optional):

— WF: car (Bi{&&)
— Page: mileage (EN#&)

(2) Eviews S A, EHEAE (Excel fil Eviews) WIR:

o Excel FENH#HE . Excel RASHULRE H O ZEHE (obsYX2X3X4X5)

o Eviews S A#(¥i. File=Import=Import From File: d:/ econometrics/ data/ Lab6-
car.xlsx

291




\fﬂ EViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] - O X

| File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax

Command ‘Capture |

Viewl Proc | Object ” Save] Snapshot[ Freeze [ Details+/- H Show[ Fetch [ Store [ Delete [ Genr [ Sample |
Range: 181 -- 81 obs Filter: *
Sample: 181 -- 81 obs Order: Name
BC

@ obs

@ resid

Sx2

“x3

@ x4

“x5

sy

<> mileage/ New Page

M

6.1: FAEIET Eviews M &
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6.5.2 RARFEEEEIHER

EJEVEEithoR

Y, = 31 + B2X2i + BBXSi + 54X4i + B5X5z‘ +e

Eviews SH#ME (WK 6.2 ):

(1) KKiERE =Quick=Estimation Equation

(2) 5]'5% # Equation Estimation=-specification
o Equation specification: A4 Y ¢ X2 X3 X4 X5
o Estimation settings:

— Method: F#ii%k# LS - Least Squares (NLS and ARMA)
— Sample: BUIANIRE

o i 0K
(3) Hifldrd: #N eq mo

ERIHS LR IE 6.3

6.5.3 MERBREFERAE
6.5.3.1 MEMeE (MREETSTE)

Hizr: WEEREVATREDS Mk, obrlaRkS a8, [yrbdis
B E o, FIERE R, FRRKR

PR RORE R 8O R R A A . LA TR I R? . BAVEE PR
R ¢ KLk

INTAE T ARTE EENEHRE (LK 6.3 ), RUIBIRI ] BEA7(E PR 1) 57 2 I
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1"iEViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] — O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command Sample... ax

Generate Series... Equation Estimation

Show ... Specification

Options
[Jcommand |]cCapture Graph
S = Equation specification
[VleW[ Proc [ ObJeCt H Save [ SnapSh Empty Group (Edlt Series) Dependent variable followed by list of regressors including ARMA
Range: 181 -- 81 obs . o N and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.
Sample: 181 -- 81 obs Series Statistics Y623 ¥4 x|
B Group Statistics 4
®eq_mo Estimate Equation... %
©obs Estimate VAR...
@resid
@x2
2x3 Estimation settings
2x4 Method: LS - Least Squares (NLS and ARMA)
@x5
2y Sample: 1 gq
(=]Equation: EQ MO Workfile: CAR::mileage\ ‘ = H (=] ‘“
[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: Y e

Method: Least Squares

Date: Time:

Sample: 1 81

Included observations: 81

< >\ mileage /| New Pa

Variable Coefficient Std. Error t-Statistic Prob.

Cc 188.7035 22.74704 8.295741 0.0000

X2 -1.252821 0.236692  -5.293036 0.0000

X3 0.380581 0.078668 4.837804 0.0000

X4 -0.012113 0.022062  -0.549029 0.5846

X5 -1.855283 0.205843  -9.013077 0.0000
R-squared 0.883327 Mean dependent var 33.83457
Adjusted R-squared 0.877186 S.D. dependent var 10.05541
S.E. of regression 3.523895 Akaike info criterion 5.416752
Sum squared resid 943.7553  Schwarz criterion 5.564557
Log likelihood -214.3784 Hannan-Quinn criter. 5.476053
F-statistic 143.8485 Durbin-Watson stat 0.991839
Prob(F-statistic) 0.000000

K 6.2: ERARET BEviews #/E
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(=]Equation: EQ MO Workfile: CAR::mileage\ ‘ = H (=] ‘“

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: Y
Method: Least Squares

Date: Time:
Sample: 1 81
Included observations: 81
Variable Coefficient Std. Error t-Statistic Prob.
Cc 188.7035 22.74704 8.295741 0.0000
X2 -1.252821 0.236692  -5.293036 0.0000
X3 0.380581 0.078668 4.837804 0.0000
X4 -0.012113 0.022062  -0.549029 0.5846
X5 -1.855283 0.205843  -9.013077 0.0000
R-squared 0.883327 Mean dependent var 33.83457
Adjusted R-squared 0.877186 S.D. dependent var 10.05541
S.E. of regression 3.523895 Akaike info criterion 5.416752
Sum squared resid 943.7553  Schwarz criterion 5.564557
Log likelihood -214.3784 Hannan-Quinn criter. 5.476053
F-statistic 143.8485 Durbin-Watson stat 0.991839
Prob(F-statistic) 0.000000

6.3: ERIABA Eviews k5

6.5.3.2 FERREE (BFX)

Hhr: W e; 31 e? 1EH
B HE e, B e? 5iv X,v X2, Y. Y2 EHEEXAR
PR

o iR (dot plot) R4HT—AMERMETLAR. I e, 2t e? WMHD AN T ¢ (RS [
SV

o HURE Cscatter plot) BT FIANERE 2 MMM, Bl e, 5% 2 (HAED, HIRT X, 5%
X2 Y, 5 V2 MERXE.

Eviews B/
(1 RS e,v €2, Y2 R X2 (LK 6.4 )

o BRI €2 M e FFH (BRI AN el M ei_sqr)
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— A ME (Command) ¥iA#r4: series ei=resid
— A% (Command) HiAf4: series ei_sqr=resid™2
— BT 4. AT Pi% Enter

ME (Command) HIAN#4: series Y_sqr=Y"2
4 AT % Enter 8

a. ERFRZE X2 78] GV Bl 4o X2_sqr,X3_sqr,X4_sqr,X5_sqr)

i

o WAMLE (Command) fIAM4: series X2_sqr=X2"2
o MAME (Command) HiAfM4L: series X3_sqr=X3"2
o M E (Command) fiiA\fiT4: series X4_sqr=X4"2
o M E (Command) fiiA\fT4: series X5_sqr=X572
o BiTENA: BB AT KX Enter

o« BELR:
— Mitibdei
— Widihei_sqr
— WMy _sqr
— Mdidx2_sqr
— WiihAX3_sqr
— XWitMX4_sqr
— MWiMX5_sqr

(2) &l e; FI €2 AR (dot plot) (WE 6.5)

o EBFHIN R A Ctrl 8 + KK HERETIIMei FiMei_sqr
o HEAGIFHH: = Quick = Graph

— EPFLEZEA (Graph type): Dot plot
— EFLEYNT (Detail): = Multiple series = 7% Multiple graphs

o miizEM: OK
o AT LIE (graph) W &RM: il 4~ dot_ resid
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o WAELHE: Wikllldot resid (MK 6.6 )

(3) 2 e, FEHIN Vi; X5 Xog Xays Xo; HIBUSE (scatter plot) (ILE 6.7 )
o EBEFHIN K. A Ctrl 8 + KRR HEFETIMel; MY; MX2; X3 MX4; MIX5
o HAGIF¥EH: = Quick = Graph

— EPFLEZEA (Graph type): Scatter
— EFLEFT (Detail): = Multiple series = F#zi%# Multiple graphs - First vs. all

o MiisEi: OK
o WHIFRGFLE (graph) XH5LN: HiLA 4N scatter ei
o BWELR: Wiillbscatter ei (W& 6.7 )
(4) 2] e2 AN Y, Xy Xogs X Xy MBS (scatter plot) (MLE 6.8 )
o EFFHINHR: BEAL Ctrl 8 + RUCRTIEFEFIIMei sqr; MY; MX2; MX3; MX4; X5
o HAFIFHH: = Quick = Graph

— EFLEZEA (Graph type): Scatter
— EPLEYNTT (Detail): = Multiple series = TH7i&# Multiple graphs - First vs. all

o mifsER: OK
o WHIHRTLE (graph) XF4hW: AN scatter ei sqr

o WELZER. Miihllscatter ei sqr (JWLE 6.8 )
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‘ﬂ EViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1l)] — O X

File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax
series ei=resid A

series ei_sqr=resid"2
series y_sqr=y”2
series x2_sqr=x2/2
series x3_sqr=x312
series x4_sqr=x4/2
series x5_sqr=x512

DCapture DCommand I

View[ Proc [ Object H Save [ Snapshot [ Freeze [ Details+/- “ Show] Fetch [ Store[ Delete [ Genr[ Samplel

Range: 181 -- 81 obs Filter: *
Sample: 181 -- 81 obs Order: Name

BC

@ ej
“ei_sqr
=eq_mO0
@ obs

@ resid
©X2
©X2_sqr
©Xx3
©x3_sqr
@ x4
“x4_sqr
X5
©x5_sqr
2y
2y_sqr

< >\ mileage | New Page

K 6.4: A iAok A&
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[l 6.5: J BT Iy 0 4

299

1'2 EViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] — O X
File Edit Object View Proc{Quick‘Options Add-ins Window Help s x
Command Sample... ax
Generate Series...
Show ...
DCapture DCommand f Graph .. - - %
Viewl ProclObjectHSavelSnapsh iy Epp {221 Seie) e[ DeIete[Genr[ Samplel
Range: 181 -- 81 obs .
Graph Options
Sample: 181 - 81 obs ph P
®BCc Option Pages _
@ dot_resid =Graph Type Graph type Details
- 6? General: Graph data: Raw data N
“el_sqr +Frame & Size Basic graph v
®eq_mo +Axes & Scaling i Y\ . : o
@ obs_ +Legend e Orientation: Normal - obs axis on bottom
@resid +Graph Elements Line & Symbol > N o
;xg +Quick Fonts Bar Axis borders: one
Xz_sqr +Templates & Objects Spike
:Xg Area Multiple series: |Multiple graphs ~
x3_sqr Area Band Single graph
2 x4 Mixed Stack in single graph
@x4_sqr Dot Plot Multiple graphs
©x5 Error Bar k
2x5_sqr E—
oy (L) Graph: DOT RESID Workfile: CAR:mileage\ ’ - H (=] ‘“
ey_sar |View] Proc [ Objectﬂ Print | Name | Freeze ﬂ Options [ Update ﬂ AddText[ Line/Shade
El
15
10-°
5 B <o o o
o o o e o %
0o o ) ) QCFQ oo ¢
04 ° °%0 o o Fog I
o o © o R %o .
5] % o RO ° Cancel
-10 T T T T T T T T
10 20 30 40 50 60 70 80
El_SQR
150 .
125 |
100 |
75
50
© o o °
254 ° ° ° o
&L o °o° °® o cn°°°°°o Qoq . o °°o°
0 s R A
10 20 30 40 50 60 70 80



[E]Graph: DOT RESID Workfile: CAR::miIeage\‘ - H (=] ‘
[View[ Proc [ Object” Print[ Name,[ Freeze H Options [ Update HAddText[ Line/Shade |

El
15
b o
104
<o o o
5
o o o ° o %
o o, QCF'Q ° )
0 o ©9 Q%o © o ° °°cb°¢°°°o° o|
o o° ®© g o
o o % o
g o0, ° o o, 0 °°° °°°°c, o o
_ o
o
-10 T T T T T T T
10 20 30 40 50 60 70 80
EI_SQR
150
N
125 4
100
75
50
© © © °
25 °©
© o ° ° o o,
& ) ° o ° 0® © o
0 Q0 o Q“‘m:ﬁm cpmm:m ‘o, °°cpa°m° o

6.6: 522 I BT T IRt AR
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1'1' EViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] — O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command Sample... ax
Generate Series...
Show ...
DCapture DCommand Graph ... - -
Viewl ProclObject“SavelSnapsh Ay Eep {221 Seiiee) e[ DeIete[Genr[ Samplel
Range: 181 -- 81 obs Graph Options
Sample: 181 -- 81 obs
. Option Pages
3 got resid =Graph Type Graph type Details
e CemElt Graph data: ~ Raw data
el +Frame & Size Basic graph v
vel_sqr +Axes & Scaling it lines: None b i
2eq_mo +Legend Specific: Fit lines: Options
2 0obs +Graph Elements Line & Symbol . o
@ resid +Quick Fonts Bar Axis borders:  None
; +Templates & Objects Spike
@ scatter_ei Area Multiple series: [Multiple graphs - First vs. All v
BX2 Area Band Single graph - First vs. All
8X2_sqr Mixed Single graph - Stacked
8X3 Dot Plot Single Graph - XY pairs
@x3_sqr Error Bar Multiple graphs - First vs. All
= X4_ High-Low (Open-Close) Multiple graphs - XY pairs
Scatter Scatterplot matrix
8 x4_sqr Bubble Plot \ Lower triangular matrix
x5 ~
@ x5_sqr (il Graph: SCATTER EI Workfile: CAR:mileage\ H (=] ‘“
=
o § sqr IViewl Proc ] Object ﬂ Print[ Name [ Freeze ﬂ Options [ Update AddText[ Line/Shade
- 180 N 350
b@ 300 -
160 .
250 -
140 200
PN milaa~na Nlaw C 120 ?._' 150 -
100 | .'z'ﬁ'-' L . 1:37 N
80 —s 0 ——
-10 -5 0 5 10 15 10 -5 0 5 10 15
El El
180 60
160 god
140 2. = 2 =
S 120 '::.:‘-.::". o 40| T:.
100 "“ﬁ:;‘u. . 30
804
20 -
60
0 S 10 —
-10 5 0 i 10 15 -10 5 0 5 10 15

E

70

60

504

> 404

304

204

=]

El

6.7: Fk 2z 5 AU AR BN A
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"j EViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] — O X

File Edit Object View Proc{QuickIOptions Add-ins Window Help - s x
Command Sample... ax
Generate Series...
Show ...

DTPtUFEIDCommand f Graph ... %

Viewl ProclObject“SavelSnapsh Ay Epp {22 Seiies) e[ DeIete[Genr[ Samplel

Range: 181 -- 81 obs Graph Options
Sample: 181 -- 81 obs
Option Pages
BC -Graph Type Graph type Details
@ d_ot_reS|d General: Graph data:  Raw data
@ el +Frame & Size Basic graph v
@ ej +Axes & Scaling e .
- ZI_Sr(T]]I'O +Legend Specitic: Fit lines: None ~  Options
q_ +Graph Elements Line & Symbol .
@ obs +Quick Fonts Bar Axis borders:  None A
sresid +Templates & Objects Spike - -
w scatter_ei :rea Band Multiple series: gult;ple gra:hsF - Ftlrst vAsl.I Al v
. rea Ban ingle graph - First vs.
w Scatter_el_Sqr Mixed Single graph - Stacked
X2 Dot Plot Single Graph - XY pai
@ x2_sqr Elfror Bar i
8x3 High-Low (Open-Close) Multiple graphs - XY pairs
Scatter Scatterplot matrix
©x3_sqr Bubble Plot ‘ Lower triangular matrix
2 x4 “'” =
“ xg_sqr (1)Graph: SCATTER EI_SQR Workfile: CAR:mileage\ - g
B X! . . . N g
©x5_sqr |V|ewl Proc I ObJectﬂ Pnnt[ Name [ Freeze ﬂ Options [ Update ﬂ AddText[ Line/Shade | Remoy
(%] y - 180 l’/\® 350 N
@y sqr 160-{"e 0.
- 250 e
140 e 200
2 : : 2 A
120 1504 ancel
H 100 g
< >\ mileage | New Page wo_!}ﬁ.‘ . 50_%:_‘
80 T T T T T 0 T T T T T
0 25 50 75 100 125 150 0 25 50 75 100 125 150
EILSQR EILSQR
180 60
160 4
50
140 *P o
s 120 —"'-‘.s. z 40 ’:
100 1";.- . 30 e
80+ o
204 =2
60
P 0
0 25 50 75 100 125 150 0 25 50 75 100 125 150
EILSQR EILSQR
70
60
504 s :
> 409
e
30 —:'_"
20 *-_::-
10 T T T T T
0 25 50 75 100 125 150
EL_SQR

&1 6.8: X221 75 SRR R AR B I A
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6.5.3.3 EReiE

Hoz: FIF Eviews BIS7 22 W8, 45060 EREIFHMR 6.27 ST 3T 7 2151

Wik LWTIEAR Park £0%. Glejser Kile. BPG HI6H White K365 . Hy4H IS0 /7L
IR S, T Eviews BWHRY, SRS LR, HEIM5R®
EX 6.2 (EFEABR A M), FEIAEA (Main Model) 18 Y 28R4 X R
PRI (BB RE st 6.27 )

BB (Auxiliary Model) &R %2 Bl MU IR FF 1 e, X A HEHEAT R 52 UL
[ CRAKRIARB S MR A 24

@

o #AEIE/R: M Eviews HIR 77 Z2WiKHE = View = Residual Diagnostics = Het-
eroskedasticity Test

o BWHRIR: HRIURBI RS RA R LRI TETAE) MR EFM 6.27 A
[F75 7 S MR R 6.27 R s 2

o BURHRIR: IRTTLLE CARME SERRE DLE MEAL I B2 W s

6.5.3.4 Park #838i%

W T

In(e?) = ay + Gyln(Xy;) + -+ + apin(Xy,) +v; (6.28)
ZWrbrifE

o WRZWIHBITTERX 6.28 K F KRR RZE CFRMHIERME P>0.1), R FHMK 6.27 £[F
Ji%

o WERZWIRBITFEN 6.28 M F KREE IR AIMRE P<0.1), NWRPEHMK 6.27 Z27T7
Fo
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@ R

Eviews UiH: Eviews % Park 777 ZR&KHIZKEER, Ha LUl RS Harvey 57 230,
HAE SO KA B 1 E KA 3 Park RSk

Eviews #4F CREERMESZI, BANE 6.9 ). BAE/EDPENT:
(1) FTH TR M52 Cequation) Xf%I=leq m0

(2) #HANFIFFH: = View = Residual Diagnostics = Heteroskedasticity Test = Specifica-

tion
o WHEPZWIHIE (Test type) : ik Harvey
o WEIZWITIHE (Regressors): fiiA ¢ log(X2) log(X3) log(X4) log(X5)
(3) FEMIXE: mii Ok
(4) I RAEEM (table) W RE

o BAENFEM (table) X% i Freeze
o M IFRAFRIE (talbe) XH: mMifi name(H VN tab_ park)
o BHELRE: WikiEab_ park

BAE Eviews 45 W& 6.10 :

6.5.3.5 Glejser 83&i%

Wi B TR
le;] = &y + Qg Xo; + -+ ap Xy, +v; Gl (6.29)
. 1 .1
le;| = a, + aQXQi 4t aka +v;, G3 (6.31)

304



1"iEViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] - O X

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

Command

DCapture DCommand (

(=]Equation: EQ MO Workfile: CAR::mileage\ ‘ = H (=] ‘“

[View[ Proc [ Object H Print[ Name[ Freezel Estimate[ Forecast [ Stats[ Residsl

[View[ Proc [ Object H Save [ Snay

Range: 181 -- 81 obs
Sample: 181 -- 81 obs

BC

@ dot_resid
e
Bei_sqr
=eq_mO0

@ obs
@resid

o scatter_ei
o scatter_ei_sqr
tab_park
@x2
@Xx2_sqr
2x3
@x3_sqr

@ x4
@x4_sqr
@x5
@x5_sqr
2y

2y_sqr

Representations
Estimation Output
Actual,Fitted,Residual 4
ARMA Structure...
Gradients and Derivatives 4
Covariance Matrix t  Std. Error  t-Statistc  Prob.
Coefficient Diagnostics 4 . — NX UV
Residual Diagnostics 4 Correlogram - Q-statistics...
Stability Diagnostics 4 Correlogram Squared Residuals...
Label Histogram - Normality Test

A9 -1.89028¢  Serial Correlation LM Test...

Heteroskedasticity Tests...

R-squared 0.883327

Adjusted R-squared 0.877186 S.D. dependent var 10.09541
SE. [~ ’ ST . B
sum Heteroskedasticity Tests X
Log i

F-sta Specification
Probi Test type:

— Breusch-Pagan-Godfrey Dependent variable: log(RESID/2)
. Harvey
Glejser The Harvey Test regresses the logs of
ARCH the squared residuals on the original
White regressors by default.

< >\ mileage | New Page

Custom Test Wizard...

Regressors:
¢ log(x2) log(x3) log(x4) Iog(x5)|

Add equation
regressors

6.9: Park 577 ZAa 50 A
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(=JEquation: EQ MO Workfile: CAR:mileage\

S e

[View[ Proc [ Object H Print[ Name[ Freequ[ Estimate[ Forecast [ Stats[ Residsl

Heteroskedasticity Test: Harvey

F-statistic 7.191559
Obs*R-squared 22.24061
Scaled explained SS 21.66986

Prob. F(4,76) 0.0001
Prob. Chi-Square(4) 0.0002
Prob. Chi-Square(4) 0.0002

Test Equation:
Dependent Variable: LRESID2
Method: Least Squares

Date: Time:
Sample: 1 81
Included observations: 81
Variable Coefficient
Cc -228.0005
LOG(X2) 63.24733
LOG(X3) -28.85813
LOG(X4) -0.182160
LOG(XS) 19.54754
R-squared 0.274575
Adjusted R-squared 0.236395
S.E. of regression 1.928064
Sum squared resid 282.5247
Log likelihood -165.5314
F-statistic 7.191559
Prob(F-statistic) 0.000058

[E)Table: TAB_PARK Workfile: CAR::mileage\

= 9 m

[ View[ Proc [ Object H Print [ Na%” Edit+/- [ CellFmt [ Grid+/- [ Title [ Comments+/- ]
A

B C D E
1 Heteroskedasticity Test: Harvey
2
3  F-statistic 7.191559 Prob. F(4,76) 0.0001
4 | Obs*R-squared 22.24061 Prob. Chi-Square(4) 0.0002
5 Scaled explained SS 21.66986 Prob. Chi-Square(4) 0.0002
6
7
8 Test Equation:
9 Dependent Variable: LRESID2
10 Method: Least Squares
11 Date: Time:
12 Sample: 1 81
13 Included observations: 81
14
15 Variable Coefficient Std. Error t-Statistic Prob.
16
17 Cc -228.0005 63.06458 -3.615350 0.0005
18 LOG(X2) 63.24733 16.45255 3.844226 0.0002
19 LOG(X3) -28.85813 6.976939  -4.136217 0.0001
20 LOG(X4) -0.182160 0.975280 -0.186778 0.8523
21 LOG(XS) 19.54754 5.146027 3.798569 0.0003
22
23 R-squared 0.274575 Mean dependent var 1.037739
24 Adjusted R-squared 0.236395 S.D. dependent var 2.206415
25 |S.E. of regression 1.928064 Akaike info criterion 4.210651
26 Sum squared resid 282.5247  Schwarz criterion 4.358456
27 Log likelihood -165.5314  Hannan-Quinn criter. 4.269952
28 |F-statistic 7.191559  Durbin-Watson stat 1.272311
29 Prob(F-statistic) 0.000058
30
31 ¢

6.10: Park &7 ZH 505
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IR

o WRZWIHIBIFFER 6.29 B F RARE CIMAMERME P>0.1), NFRFFHEM 6.27 2 F

ik
o WRZWIEBFFER 6.30 B F #50EF INAMEE P<0.1), MR FHEMK 6.27 27H
#%,
@ R
VERH I

o Glejser fiihiziifEX 6.30 W X, WHUER 0 1, WARM XL HIBAE, 7L
2R4&E (I Overflow, WK 6.11 ).

o Glejser fHBNZIIT R 6.31 1R X, WIBMEA AEBUEE 0 E, AR log(X;) MERLE,
BN SHES (W Log of non positive number, WL 6.12 ).

N

6.11: Glejser 777 IR EAERET (BIEUIETE)

6.12: Glejser 777 ZE i EIET G EUETE)
Eviews #1F 1 (Glejser #ili7i#2X 6.29 , HAKWIE 6.13 ):
(D I ETE: W5 FE (equation) XF%[=leq m0

(2) NG FFH. = View = Residual Diagnostics = Heteroskedasticity Test = Specifica-

tion

o WHEIZWI L (Test type) : fdiikF Glejser

o WHEILWITE (Regressors): A ¢ X2 ¢ X3 ¢ X4 ¢ X5
(3) EMEE: md Ok

(4) M4 IHRAFHRN (table) X 4

o WIENFEM (table) ¥ %: i Freeze
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o HIFIRAERNE (table) XI5 ridh name(H VN tab G1)
o WAELR: WikiEtab_ G1

HAK Eviews #%5 WKl 6.14 -

Eviews #1F 2 (Glejser i 72 6.30 , HAA&RE 6.15 ):
(D #7HFEDFE: WE 2 (equation) ¥t H(Eleq m0

(2) #HNFIFFH: = View = Residual Diagnostics = Heteroskedasticity Test = Specifica-

tion
o WHEILWITE (Test type) : Aiiik# Glejser
o WEILWIIE (Regressors): HiA ¢ X270.5 X370.5 X470.5 X570.5
(3) selkcE: smd Ok
(4) %I RIERE (table) X %E

o PIEAFEK (table) W%: i Freeze
I

iR RAG (table) X% i name(B 1N tab_G2)

o BE4HE: WikiEtab G2

Ak Eviews 35 WA 6.16 -
Eviews #4F 3 (Glejser i 720 6.31 , BAAANE 6.17 -
(1) FTHETRE: M52 Cequation) XF%I=leq m0

(2) #HANFIFFH.: = View = Residual Diagnostics = Heteroskedasticity Test = Specifica-

tion
o WHEIZWIHE (Test type) : fmiiikF Glejser

o WHEIZWIHTE (Regressors): fiiN ¢1/X21/X31/X41/ X5

(3) 5EMBE: mid Ok

(4) A IFHRAF#RM (table) X%
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1"iEViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] - O X

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

Command

DCapture DCommand [

[View[ Proc [ Object H Save [ Sna

Range: 1 81 81 obs
Sample: 1 81 81 obs

BC

@ dot_resid
e
Bei_sqr
=eq_mO0

@ obs
@resid

o scatter_ei
o scatter_ei_sqr
tab_g1
tab_park
@x2
@Xx2_sqr
2x3
@x3_sqr

@ x4
@x4_sqr
@x5
@x5_sqr
2y

2y_sqr

< >

mileage | New Page

(=]Equation: EQ MO Workfile: CAR:mileage\ ‘ = H (=] ‘“

[View[ Proc [ Object H Print[ Name[ Freezel Estimate[ Forecast [ Stats[ Residsl

Representations
Estimation Output
Actual,Fitted,Residual 4
ARMA Structure...
Gradients and Derivatives 4
Covariance Matrix t  Std. Error  t-Statistc  Prob.
Coefficient Diagnostics 4 . — S\ UV
Residual Diagnostics 4 Correlogram - Q-statistics...
Stability Diagnostics 4 Correlogram Squared Residuals...
Label Histogram - Normality Test

A9 -1.89028¢  Serial Correlation LM Test...

R-squared 0.883327 Heteroskedasticity Tests...

Adjusted R-squared 0.877186 S.D. dependent var 10.09541

S.E. of regression 3.523895 Akaike info criterion 5.416752

E(‘ Heteroskedasticity Tests X

F Specification

= p

— Test type:
L Breusch-Pagan-Godfrey Dependent variable: abs(RESID) |

Harvey
The Glejser Test regresses the absolute
ARCH residuals on the original regressors by
White default.
Custom Test Wizard...

Regressors:
c X2 X3 x4 x5|

Add equation
regressors

6.13: Glejser 7+ 5 Z I #AE 1

Cancel
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(=]Equation: EQ MO Workfile: CA

S e

R:mileage\

[ View [ Proc [ Object H Print [ Name [ FreezeMEstimate [ Forecast [ Stats [ Resids l

Heteroskedasticity Test: Glejser

F-statistic 14.49404
Obs*R-squared 35.05153
Scaled explained SS 38.08499

Prob. F(4,76) 0.0000
Prob. Chi-Square(4) 0.0000
Prob. Chi-Square(4) 0.0000

Test Equation: (E)Table: TAB_TEST G1 Workfile: CAR:mileage\ ‘ — H (=] ‘\g/
Dependent Variable: ARESID [View[ Proc [ Object H Print[ Name H Edit+/- [ CellFmt [ Grid+/- [ Title [ Comments+/—]
Method: Least Squares A B C D E
Date: Time: 1 Heteroskedasticity Test: Glejser A
Sample: 1 81 2
Included observations: 81 3 F-statistic 14.49404 Prob. F(4,76) 0.0000
4 | Obs*R-squared 35.05153  Prob. Chi-Square(4) 0.0000
Variable Coefficient 5 Scaled explained SS 38.08499 Prob. Chi-Square(4) 0.0000
6
C 74.52966 7
X2 -0.710147 8 Test Equation:
X3 0.229070 9 Dependent Variable: ARESID
X4 -0.006316 10 Method: Least Squares
X5 -0.592362 11 Date: Time:
12 Sample: 1 81
R-squared 0.432735 13 Included observations: 81
Adjusted R-squared 0.402879 14
S.E. of regression 1.721693 15 Variable Coefficient Std. Error t-Statistic Prob.
Sum squared resid 2252813 16
Log likelihood -156.3615 17 C 74.52966 11.11367 6.706123 0.0000
F-statistic 14.49404 18 X2 -0.710147 0.115642 -6.140891 0.0000
Prob(F-statistic) 0.000000 19 X3 0.229070 0.038435 5.959875 0.0000
20 X4 -0.006316 0.010779  -0.585932 0.5597
21 X5 -0.592362 0.100570  -5.890024 0.0000
22
23 R-squared 0.432735 Mean dependent var 2.597766
24 Adjusted R-squared 0.402879 S.D. dependent var 2.228048
25 |S.E. of regression 1.721693  Akaike info criterion 3.984234
26 Sum squared resid 225.2813  Schwarz criterion 4.132040
27 Log likelihood -156.3615 Hannan-Quinn criter. 4.043536
28 F-statistic 14.49404 Durbin-Watson stat 1.403827
29 Prob(F-statistic) 0.000000
30 v
31 < >
6.14: Glejser 7 5 ZE K 1
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ZEViews - [Workfile: CAR - (d:\econometrics\eviews\carwfl)] - ] X

File Edit Object View Proc Quick Options Add-ins Window Hel - e x
) p p
Command ax
(=]Equation: EQ MO Workfile: CAR:mileage\ ‘ ] H (=] ‘g
DCapture DCommand { |View[Proc[ObjectHPrint[Name[Freezel Estimate[Forecast[Statisesidsl
| View | Proc | ObjectH Save [ Sna Representations
Range: 181 -- 81 obs Estimation Output
Sample: 181 -- 81 obs Actual,Fitted,Residual 4
‘Bg ¢ resid ARMA Structure...
w
- eio —fest Gradients and Derivatives 4
vei_sqr Covariance Matrix t  Std. Error  t-Statistic Prob.
§§g§m0 Coefficient Diagnostics 4 . — NN\ .
s resid Residual Diagnostics 4 Correlogram - Q-statistics...
@ scatter_ei Stability Diagnostics 4 Correlogram Squared Residuals...
_ y Liag 9 q
gts;t?tte;_el_sqr Label Histogram - Normality Test
Etab_SZ A9 “1.89948°  Serial Correlation LM Test...
jtzb_park R-squared 0883327 Heteroskedasticity Tests... _
BXZ Adjusted R-squared 0.877186 S.D. dependent var 10.05%41
B§3_sqr S.E. of regression 3.523895  Akaike info criterion 5.416752
Sul R vt~ sl i o
=x3_sqr LodHeteroskedasticity Tests X
Bx4 F 3
-s
Zig—sqr Prc Specification
sx5_sqr — Test type:
By —— Breusch-Pagan-Godfrey Dependent variable: abs(RESID) —
By_sqr Harvey
ok The Glejser Test regresses the absolute
mileage JEEREEEE ARCH residuals on the original regressors by
White default.

Custom Test Wizard...

Regressors:
c x270.5 x370.5 x4°0.5 x5’\0.5|

Add equation
regressors

Kl 6.15: Glejser 5 /7 Z R IHAE 2
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(=]Equation: EQ MO Workfile: CAR::mileage\

S e

[ View [ Proc [ Object H Print [ Name [ Freeze,LLEstimate [ Forecast [ Stats [ Resids l

Heteroskedasticity Test: Glejser

F-statistic 7.669475 Prob. F(4,76) 0.0000
Obs*R-squared 23.29358 Prob. Chi-Square(4) 0.0001
Scaled explained SS 25.30947 Prob. Chi-Square(4) 0.0000

Test Equation: (E)Table: TAB_ G2 Workfile: CAR:mileage\ ‘ - H (=] ‘“
Dependent Variable: ARESID |View | Proc | Object || Print| Name || Edit+/- | CellFmt | Grid+/- | Title| Comments+/-|
Method: Least Squares A B C D E
Date: Time: 1 Heteroskedasticity Test: Glejser A
Sample: 1 81 2
Included observations: 81 3 F-statistic 7.669475 Prob. F(4,76) 0.0000
4 | Obs*R-squared 23.29358  Prob. Chi-Square(4) 0.0001
Variable Coefficient 5 Scaled explained SS 25.30947 Prob. Chi-Square(4) 0.0000
6
Cc 244.7211 7
X210.5 -25.33500 8 Test Equation:
X3"0.5 9.576230 9 Dependent Variable: ARESID
X410.5 -0.383999 10 Method: Least Squares
X5"0.5 -12.94353 11 Date: Time:
12 Sample: 1 81
R-squared 0.287575 13 Included observations: 81
Adjusted R-squared 0.250079 14
S.E. of regression 1.929444 15 Variable Coefficient ~ Std. Error t-Statistic Prob.
Sum squared resid 282.9295 16
Log likelihood -165.5893 17 C 2447211 68.85683 3.554057 0.0007
F-statistic 7.669475 18 X2”0.5 -25.33500 7.437913  -3.406197 0.0011
Prob(F-statistic) 0.000030 19 X3"0.5 9.576230 2.892351 3.310882 0.0014
20 X4"0.5 -0.383999 0.214172  -1.792948 0.0770
21 X5"0.5 -12.94353 3.787225  -3.417683 0.0010
22
23 R-squared 0.287575 Mean dependent var 2.597766
24 Adjusted R-squared 0.250079 S.D. dependent var 2.228048
25 |S.E. of regression 1.929444  Akaike info criterion 4.212082
26 Sum squared resid 282.9295 Schwarz criterion 4.359888
27 Log likelihood -165.5893 Hannan-Quinn criter. 4271384
28 |F-statistic 7.669475 Durbin-Watson stat 1.483422
29 Prob(F-statistic) 0.000030
30 N
31 < >

6.16: Glejser 7 /7 ZR ke 2
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o FHENFEK (table) WE: fiidi Freeze
o fHIFIRIFRE (table) XF4t: siddi name(FHUCH tab_G3)
o BELHE: WEiEab G3

BAE Eviews k45 W& 6.18

6.5.3.6 BPG #aigi%

W TR

Q)

TR

o WIRZWIH TFER 6.32 1) ¥ K5 (scaled explained SS) AEBE CHf N HIMRE P>0.1),
MR FR K 6.27 Z[F 5%

o WMRLWIHBITFER 6.32 1 x2 K4 (scaled explained SS) BE N AIMERME P<0.1),
M FRAA 6.27 = RTT %

Eviews #fF CRRRMESCI, AANE 6.19 O:
(1) FTHFEFE: N HFE Cequation) Xf%=leq mo0

(2) #HANGFEH: = View = Residual Diagnostics = Heteroskedasticity Test = Specifica-
tion

o WEIZWITTIE (Test type) : miiiii$ Breusch-Pagan-Godfrey
o WHEIZKHTE (Regressors): #iA ¢ X2 X3 X4 X5

(3) sElBE: s Ok

(4) fir IR (table) Xf4E

o FIERNFME (table) HR: Hiidi Freeze
o A IRAFRIE (table) X R: s name(F UM tab_bpg)
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miEViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] — O X

File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax
(=]Equation: EQ MO Workfile: CAR::mileage\ ‘ - H (=] ‘“
DCapture DCommand ’ [View[Proc[ObjectHPrint[Name[Freezel Estimate[Forecast[Stats[Residsl
|View| Proc| Object || Save | Sna Representations
Range: 181 -- 81 obs Estimation Output
S ple s blIabiliohs Actual,Fitted,Residual 4
e
s dot_resid ARMA Structure... o
2 ej Gradients and Derivatives 4
Bei_sqr Covariance Matrix t  Std. Error t-Statistic Prob.
=2eq_mo0 . . . N
©obs Coefficient Diagnostics o AN A
@ resid Residual Diagnostics 4 Correlogram - Q-statistics...
» scatter_ei Stability Diagnostics »|  Correlogram Squared Residuals...
ts:stt:{_el_sqr Label Histogram - Normality Test
stab_g2 A9 -T.89928¢  Serial Correlation LM Test...
';:g_ggrk R-squared 0.883327 Heteroskedasticity Tests... _
ox2 Adjusted R-squared 0.877186 S.D. dependent var 10.08541
©x2_sqr S.E. of regression 3.523895  Akaike info criterion 5.416752
©x3 Sun Heteroskedasticity Tests X
©x3_sqr Log
© x4 F-st Specification
EX4_SC|F Prol
2x5 — Test type:
@x5_sqr — Breusch-Pagan-Godfrey Dependent variable: abs(RESID) |
gy Harvey
@y sqr The Glejser Test regresses the absolute
A ARCH residuals on the original regressors by
< >\ mileage ;| New Page White default.
Custom Test Wizard...

Regressors:
c 1/x2 1/x3 1/x4 1/x5

Add equation
regressors

6.17: Glejser 5+ 5 Z I #AE 3
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(=]Equation: EQ MO Workfile: CAR:mileage\

=

-

\Viewl Proc | Object H Print| Name Freeze,l Estimate | Forecast | Stats | Resids |

Heteroskedasticity Test: Glejser

F-statistic 14.70028
Obs*R-squared 35.33272
Scaled explained SS 38.39051

Prob. F(4,76)
Prob. Chi-Square(4)
Prob. Chi-Square(4)

0.0000
0.0000
0.0000

Test Equation:
Dependent Variable: ARESID

Method: Least Squares B Ca.Y D E
Date: 04/12/18 Time: 22:02 1 Heteroskedasticity Test: Glejser
Sample: 1 81 2
Included observations: 81 3 F-statistic 14.70028 Prob. F(4,76) 0.0000
4  Obs*R-squared 35.33272  Prob. Chi-Square(4) 0.0000
Variable Coefficient 5 Scaled explained SS 38.39051 Prob. Chi-Square(4) 0.0000
6
C 13.67391 7
1/X2 -1811.681 8 Test Equation:
1/X3 1087.192 9 Dependent Variable: ARESID
1/X4 65.93534 10 Method: Least Squares
1/X5 -187.7067 11 Date: Time:
12 Sample: 1 81
R-squared 0.436206 13 Included observations: 81
Adjusted R-squared 0.406533 14
S.E. of regression 1.716417 15 Variable Coefficient Std. Error t-Statistic Prob.
Sum squared resid 223.9026 16
Log likelihood -156.1129 17 C 13.67391 4.491364 3.044489 0.0032
F-statistic 14.70028 18 1/X2 -1811.681 556.7548  -3.254001 0.0017
Prob(F-statistic) 0.000000 19 1/X3 1087.192 212.3064 5.120862 0.0000
20 1/X4 65.93534 62.66940 1.052114 0.2961
21 1/X5 -187.7067 57.67888  -3.254341 0.0017
22
23 R-squared 0.436206 Mean dependent var 2.597766
24 Adjusted R-squared 0.406533 S.D. dependent var 2.228048
25 S.E. of regression 1.716417  Akaike info criterion 3.978096
26 Sum squared resid 223.9026 Schwarz criterion 4.125901
27 Log likelihood -1566.1129  Hannan-Quinn criter. 4.037397
28 F-statistic 14.70028 Durbin-Watson stat 1.420840
29 Prob(F-statistic) 0.000000
30
31 [« >
Kl 6.18: Glejser 577 Ztu ki 3

(E)Table: TAB_G3 Workfile: CAR::mileage\

S e

| Viewl Proc [ Object” Print| Name f{Edit+/— [ CellFmt [ Grid+/- [ Title [ Comments+/- ]
A
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o BELSRE: WikEtab bpg

FAR Eviews 15 LK 6.20 -

6.5.3.7 White #38i%

W TR
Y, = By + BoXo + B3 Xy + ¢ (6.33)
612 = C’\yl + OA[ZXQ'L + 0/23X3i + &4X%’L' + &5X§1 + &6X2’iX3i + Ui (634)

bR :

o WIRZWIHE T FER 6.34 B x? K23 (scaled explained SS) AEBE CHf M AIMRE P>0.1),
M B F R 6.33 2[R %

o WIRZHIHEI LR 6.34 1 x? K36 (scaled explained SS) BE (WMNAIMFME P<0.1),
MR F A 6.33 27 TT %

Eviews #fF GERERMELH, HAERE 6.21 ):
(1D FTHEFE: W HFE Cequation) Xf%=leq m0

(2) #HANGIFEH: = View = Residual Diagnostics = Heteroskedasticity Test = Specifica-
tion

o WHZWIHIE (Test type) : siiiikH White
o WEIZWIIIE CRHMEITEETILEFEL—):

— ZAXIJiFE: Wik Include White cross term

— BT AEIE Include White cross term
(3) FEMiXE: mifi Ok

(4) I R-EER (table) X440
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miEViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] — O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
(=]Equation: EQ MO Workfile: CAR::mileage\ ‘ - H (=] ‘“
DCapture DCommand ’ [View[Proc[ObjectHPrint[Name[Freezel Estimate[Forecast[Stats[Residsl
|View| Proc| Object || Save | Sna Representations
Range: 181 -- 81 obs Estimation Output
Sl el ek Actual,Fitted,Residual 4
e
s dot_resid ARMA Structure... o
2 ej Gradients and Derivatives 4
Bei_sqr Covariance Matrix t  Std. Error t-Statistic Prob.
=2eq_mo0 - . .
©obs Coefficient Diagnostics 4 . — AN UV
@ resid Residual Diagnostics 4 Correlogram - Q-statistics...
@ scatter_ei Stability Diagnostics »|  Correlogram Squared Residuals...
@ scatter_ei_sqr . .
S bp§ Sq Label Histogram - Normality Test
Btab_g1 A9 -T.89928¢  Serial Correlation LM Test...
Ezg_gg R-squared 0.883327 Heteroskedasticity Tests... _
tab_park Adjusted R-squared 0.877186 S.D. dependent var 10.08541
5x2 S.E. of regression 3.523895  Akaike info criterion 5.416752
©X2_sqr Sun Heteroskedasticity Tests X
5x3 Log
@ x3_sqr F-st .
o xd Prol Specification
ox4_sqr — Test type:
sx5 L Dependent variable: RESID/2 a
@x5_sqr Harvey
gy Glejser The Breusch-Pagan-Godfrey Test
By _sqr ARCH regresses the squared residuals on the
White original regressors by default.
< >\ mileage | New Page Custom Test Wizard...
Regressors:
c X2 x3 x4 x5

Add equation
regressors

6.19: BPG ® 7 ZE I EAE
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(=]Equation: EQ MO Workfile: CAR::mileage\ ‘ = H (=] ‘“

[ View [ Proc [ Object H Print [ Name [ Freeze Mstimate [ Forecast [ Stats [ Resids l

Heteroskedasticity Test: Breusch-Fya\gan-Godfrey

F-statistic 9.031870
Obs*R-squared 26.09821
Scaled explained SS 4473463

Prob. F(4,76) 0.0000
Prob. Chi-Square(4) 0.0000
Prob. Chi-Square(4) 0.0000

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 04/12/18 Time: 22:09
Sample: 1 81

Included observations: 81

Variable Coefficient

Cc 629.7109

X2 -6.050160

X3 1.928597

X4 -0.115993

X5 -4.930111
R-squared 0.322200
Adjusted R-squared 0.286526
S.E. of regression 19.54177
Sum squared resid 29022.94
Log likelihood -353.1304
F-statistic 9.031870
Prob(F-statistic) 0.000005

[ETable: TAB_ BPG Workfile: CAR::mileage\

= 9 m

[ View[ Proc [ Object H Print [ Name \ Edit+/- [ CellFmt [ Grid+/- [ Title [ Comments+/- ]
A

© 00N O WN =

B C D E
Heteroskedasticity Test! Breusch-Pagan-Godfrey
F-statistic 9.031870 Prob. F(4,76) 0.0000
Obs*R-squared 26.09821  Prob. Chi-Square(4) 0.0000
Scaled explained SS 4473463 Prob. Chi-Square(4) 0.0000
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 04/12/18 Time: 22:09
Sample: 1 81
Included observations: 81
Variable Coefficient Std. Error t-Statistic Prob.
Cc 629.7109 126.1438 4.992009 0.0000
X2 -6.050160 1.312579  -4.609369 0.0000
X3 1.928597 0.436254 4.420808 0.0000
X4 -0.115993 0.122345  -0.948080 0.3461
X5 -4.930111 1.141506 -4.318954 0.0000
R-squared 0.322200 Mean dependent var 11.65130
Adjusted R-squared 0.286526 S.D. dependent var 23.13529
S.E. of regression 19.54177 Akaike info criterion 8.842727
Sum squared resid 29022.94 Schwarz criterion 8.990532
Log likelihood -353.1304 Hannan-Quinn criter. 8.902028
F-statistic 9.031870 Durbin-Watson stat 1.602738
Prob(F-statistic) 0.000005

<

6.20: BPG 7 H Z 1R E
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o FIENFM (table) X HR: Hii Freeze
o frAIFIRIFRMG (table) X R miifi name(@ N tab_ white)
o MEZE. MikifEtab white

BAR Eviews #15 LK 6.22 -

6.5.4 EAIMEN=FE (WLS) HIERHEDE
6.5.4.1 5% o7 BHMBSTFHERE 52

R B 6.27 fAEF T 2N, HERRITEIELTRAT % 52, WA:

var(u;) = E(uf) = 0'2-2 = 0253

XA 6.27 B FEEBRLL S, 153

Y; 51
g = 3 +52

X2z
S;

XSZ
S;

X4z
S;

X5l e;

3

5.8

+53 +54 +/35

Vi =B+ B3 X5, + B3 X5, + BiXG, + B X5 + v,

6.5.4.2 5% o7 EWF X7

R F R 6.27 FAIER T ZENE, HBRErZERT X2, WA

var(u;) = E(u?) = 0? = 02 X2

X ERRAIN 6.27 WILFENERL X, 153

Y, B
X2i X2

€;

X2-

(3

+52+53X +54X
21

1

= B + Ba Xy, + B3 X5, + B1X4 + B5 X5, + v
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“3’2 EViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

(=JEquation: EQ MO Workfile: CAR:mileage\ ‘ - H (=] ‘“
EICapture DCommandl [View[Proc[ObjectHPrint[NameyFreeze“Estimate[Forecast[Stats[Residsl

| View | Proc| Object|| Save | Sna Representations

Range: 181 -- 81 obs Estimation Output

Sample: 181 -- 81obs Actual,Fitted,Residual >

igot resid ARMA Structure...

sei Gradients and Derivatives >

sei_sqr Covariance Matrix t Std. Error t-Statistic Prob.
Eiggmo Coefficient Diagnostics 4 . AN P
@ resid Residual Diagnostics 4 Correlogram - Q-statistics...

w scatter_ei Stability Diagnostics 4 Correlogram Squared Residuals...

@ scatter_el_sqr Label Histogram - Normality Test

= tab_bpg | . .

®tab_g1 A9 -1.89028<°  Serial Correlation LM Test...

::g_g% R-squared 0883327 Heteroskedasticity Tests... .
tab_;g)ark Adjusted R-squared 0.877186 S.D. dependent var 10.05541
®tab white S.E. of regression 3.523895  Akaike info criterion 5.416752
2x2 f Heteroskedasticity Tests X
Bx2_sqr

@x3 F Specification

@x3_sqr P

2 x4 = Test type: !
o x4_sqr — Breusch-Pagan-Godfrey Dependent variable: RESID/2 |
B x5 Harvey

2x5_sqr Glejser The White Test regresses the squared

2y ARCH residuals on the cross product of the

@y _sqr original regressors and a constant.

- Custom Test Wizard...
< >\ mileage /| New Page Include White cross terms

6.21: White 53 /5 ZE AR50 i 75 B AE
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(=JEquation: EQ MO Workfile: CAR:mileage\

S e

[ View [ Proc [ Object H Print [ Name [ Freeze KEstimate [ Forecast [ Stats [ Resids l

Heteroskedasticity Test: White

F-statistic 7.506997
Obs*R-squared 49.75474
Scaled explained SS 85.28402

A
Prob. F(14,66) 0.0000
Prob. Chi-Square(14) 0.0000
Prob. Chi-Square(14) 0.0000

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 04/12/18 Time: 22:28
Sample: 1 81

Included observations: 81

[ETable: TAB WHITE Workfile: CAR::mileage\

= 9 m

[ View[ Proc [ Object H Print [ Name,LLEdit+/— [ CellFmt [ Grid+/- [ Title [ Comments+/- ]
A

Variable Coefficient

Cc 12784.67

X212 0.988388

X2*X3 -0.615805

X2*X4 0.203134

X2*X5 1.619221

X2 -226.3550

X372 0.097839

X3*X4 -0.061219

X3*X5 -0.573088

X3 72.41228

X412 0.000744

X4*X5 0.145326

X4 -20.63295

X512 0.901007

X5 -191.1448
R-squared 0.614256
Adjusted R-squared 0.532432
S.E. of regression 15.81967
Sum squared resid 16517.30
Log likelihood -330.3015
F-statistic 7.506997
Prob(F-statistic) 0.000000

B C D E
1 Heteroskedasticity Test: White A
2
3  F-statistic 7.506997 Prob. F(14,66) 0.0000
4 | Obs*R-squared 49.75474  Prob. Chi-Square(14) 0.0000
5 Scaled explained SS 85.28402 Prob. Chi-Square(14) 0.0000
6
8 Test Equation: A
9 Dependent Variable: RESID*2
10 |Method: Least Squares
11 Date: 1 'gaga Time:n 105
12 Sample: 1 81
13 Included observations: 81
14
15 Variable Coefficient Std. Error t-Statistic Prob.
16
17 C 12784.67 5865.570 2.179612 0.0329
18 X272 0.988388 0.629866 1.569204 0.1214
19 X2*X3 -0.615805 0.418737  -1.470625 0.1461
20 X2*X4 0.203134 0.056687 3.583441 0.0006
21 X2*X5 1.619221 0.987719 1.639355 0.1059
22 X2 -226.3550 121.6560 -1.860616 0.0673
23 X372 0.097839 0.069894 1.399826 0.1662
24 X3*X4 -0.061219 0.018407 -3.325759 0.0014
25 X3*X5 -0.573088 0.339424  -1.688414 0.0961
26 X3 72.41228 40.95267 1.768194 0.0816
27 X412 0.000744 0.004538 0.163926 0.8703
28 X4*X5 0.145326 0.053942 2.694116 0.0089
29 X4 -20.63295 5.507167 -3.746564 0.0004
30 X572 0.901007 0.441951 2.038704 0.0455
31 X5 -191.1448 95.74529  -1.996389 0.0500
32
33 R-squared 0.614256 Mean dependent var 11.65130
34 Adjusted R-squared 0.532432 S.D. dependent var 23.13529
35 S.E. of regression 15.81967 Akaike info criterion 8.525962
36 Sum squared resid 16517.30 Schwarz criterion 8.969378
37 Log likelihood -330.3015  Hannan-Quinn criter. 8.703866 v
38 ¢ >
Path = d:\\econometrics\eviews DR = none WF = car

K 6.22: White 75 ZR 58K &
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6.5.4.3 5% o? ELF X,

IR TR 6.27 fAAER T ZE R, HEWZERT X, NA:

AR 6.27 LR BRLL /X, 193]

VK VR

6.5.4.4 5% o7 IEL'H:Y

b,

X32

N

~ X
+B4\/4i+ﬂ5\/>

+r32\ﬁ+53

= B + Ba Xy, + B3 X5, + B1X4 + B5 X5, + v

IR 6.27 EERTENE, AEEFEELT Y, WH:

SRR 6.27 FAFMBLLY,, 155

|2<

7

=

-~

31 ~ Xo; X3 Xy 3 f' €;
S B 4+ By B B L
v, ﬁ‘?’Yi A AT

= B + Bo Xy, + B3 X5, + B1X4; + B5 X5 + v
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X,

(6.41)

(6.42)

(6.43)

(6.44)

(6.45)

(6.46)



6.5.4.5 BE 07 F4l

MR 6.27 (EERFENE, HBEEAFETFLT Y, . WH:

XFERAA 6.27 PR O EL in(), 1930
ln}/t = Bl + IB\QZTLXQ,L‘ + Bln3X31 + B4lnX4i + B5lnX5i + e,L-

6.5.5 (A White KIEARERSEDE

Eviews #fF (WK 6.23 )
(1) K%k = Quick = Estimation Equation

(2) 5153#% #E Equation Estimation = Specification
- B (Equation Specification): #iAZE Y ¢ X2 X3 X4 X5

o fl1F777% (Estimation settings):

— Method: %% LS - Least Squares(NLS and ARMA)
— Sample: BINEZE

(3) 51 %% # Equation Estimation = Options

ZHth 77 =W E (Coefficient covariance)
— W ZE i (Coefficient method): FHii%&# Huber-White
o WEKHE (Weights): BRIAKE
o HMCALEE (Optimization): ERIANEE
o SEME: Rl 0K
(4) Biflar 4. BN eq_adj_white

BESHIRE (LA 6.24 ):

323
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“i EViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - e
Command Sample... ax
Generate Series...
Show ...

DCapturg ~]Command f Graph .. 7

[View[ Proc[Object[ Save[Snapsh Empty Group (Edit Series) e[ DeIete[Genr[Sample i
Range: 181 -- 81 obs : o Filter: *
Sample: 181 -- 81 obs Series Statistics > Order: Name

¢ Group Statistics 14

@ dot_resid Estimate Equation...

=el Estimate VAR... %

Bei_sqr

®eq_adj_white Equation Estimation

=eq_m0 -

@ obs Specification Options

@ resid . _—

@scatter ei Equation specification

@ scatter ei sqr Dependent variable followed by list of regressors including ARMA
®tab bp§ - and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

sieb g EETERE

#tab_g2 ly ¢ x2 x3 x4 x5

®tab_g3

®tab_park

@ tab_white

BX2

@Xx2_sqr

2x3

=x3_sqr Equation Estimation

sx4 =

ax4_sqr Specification Options

2x5

s x5_sqr Coefficient covariance Weights

2y Covariar)ce Huber-White v Type: None
9y_sqr method: Ordinar

< >\ mileage | New P rfo mat _
. ! HAC (Newey-West) SEfes

d.f. AdjustnHC (various) Scaling
Cluster-robust

EViews default

Optimization

Op if‘ nization ' Gauss-Newton [%

nethc

Step method: Marquardt

Coefficient name
aximum iterations 500
C

onvergence tolerance 0.0001

Display settings in output

K 6.23: White 575 ZZHF IEVE 21
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(=JEquation: EQ ADJ WHITE Workfile: CAR:mileage\ ‘ = H (=] ‘“
[View[ Proc [ Object H Print[ NameJ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: Y

Method: Least Squares

Date: 04/12/18 Time: 22:41

Sample: 1 81

Included observations: 81

White-Hinkley (HC1) heteroskedasticity consistent standard errors and

covariance
Variable Coefficient Std. Error t-Statistic Prob.
Cc 188.7035 33.66471 5.605382 0.0000
X2 -1.252821 0.332290 -3.770261 0.0003
X3 0.380581 0.107563 3.538209 0.0007
X4 -0.012113 0.025613  -0.472911 0.6376
X5 -1.855283 0.289030 -6.418995 0.0000
R-squared 0.883327 Mean dependent var 33.83457
Adjusted R-squared 0.877186 S.D. dependent var 10.05541
S.E. of regression 3.523895 Akaike info criterion 5.416752
Sum squared resid 943.7553  Schwarz criterion 5.564557
Log likelihood -214.3784 Hannan-Quinn criter. 5.476053
F-statistic 143.8485 Durbin-Watson stat 0.991839
Prob(F-statistic) 0.000000 Wald F-statistic 175.5038

Prob(Wald F-statistic) 0.000000

K 6.24: White 77 ZHFIEIER Eviews 2
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6.6 {FikE

WE 500 BEASEFKEIE: & 6.3 L4 7 447 BRFEAAE Y ®EH K4, X2 484E CEO
FH A 6 DPAMAM 0), X3 B# CEO MR, X4 Ml SN, X5 MliAliE, X6 4
b B4 A B8 5 T ) KA

*® 6.3: & 500 s m B HKEHE (n=447)

obs Y X2 X3 X4 X5 X6

1 3030 7 61 161315 2956 257389
2 6050 0 51 144416 22071 237545
3 3571 11 63 139208 4430 49271
4 3300 6 60 100697 6370 92630
5 10000 18 63 100469 9296 355935
443 1866 10 39 2934 375 35800

444 906 6 59 2933 194 4986
445 2300 9 57 2910 183 2739
446 875 7 50 2905 132 5009
447 1758 5 62 2896 17 2855

B IR 6.4 -
R 6.4: BEE X NI

variable label

obs TOP500 A 75

Y B AL

X2 fH4E CEO 4 Ch2 6 NMHMHBM 0O

X3 M3k CEO HIER

X4 S AIPETLE = PN

X5 Al fr A

X6 Al ) e B
sy UMY ENEIVEY D EitP
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Y, = B + BoXy; + B3 Xy, + B4 Xy; + B X5 + B X t € (6.49)

T AR [

(1 RIEEEEAL 6.49 , FHEAREEA (PRM), JEXSHEWELHI (FF5. K/ K
) AT U

(2) MM Eviews XHEARABER S 6.49 BEAT BIH M CRERE BRI R, IFE HAR R 9 fa 224
A =TT O . SHAE TSRS S IR ER BN 4 ?

(3) AR 6.49 7Ry 2 H B AGIESE " 2 35 DALEHZ 8 T 5 EHT 2 W, IF 0045 20 i
Ziie (ORI RIFHEAT T ZEU D

(a) ARIEARIE (ERE):
o 22t e; FPHIRN F AU R (dot plot), BRI S .

o SBILH] o) FEBIBTIE Yiu X,(i = 2,6 FHIIHUTE (scatter plot), AEURIIVIS LR

&>

o il e 5 Y2, X2(i=2,-,6 FHIMEAE (scatter plot), #FERIIYIL LT
(b) 1EARE %

o MM Park fi36i%, IHGHARKPID R (BERGH park 2WiTHE, I8 park fi6 4 )&
NP

o FIH Glejser K501k, S HARMYIL 40 (1 X, M =AW EBIEIE. 25045 Glejser
o g 45 FAEk kO

le;] = ay + ayXo; + - + ap Xy +v; G1
le;] = ay + Qg /Xo; + -+ ap/ Xy v, G2

1
1=a S LA , G3
le;| = a; + agX% + -+ aka* +v;

o A BPG a6k, IR MARMPISEE (ERSH BPG Wik, I BPG s Rk
KD

o AM White 28672 ERAZXIHIMEAD, FFAHIRAPIE SR (ERSH White 2751, Jf
& White #646 45 Rk &l k)
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(4) BRI T Z R, ARG AT 2] IE EAE RS 6.49 2

(a) fi /]l White BIEVELMIER T Z A, I HLELS EAR 6.49 BZH]. (CERHIEEPIA [
HTTRERT Eviews fiki, HEATXIIREDHT IS 214518

(b) IR IR IR 5 5 ZE 1R (HElE: ARFERTIR M, LR AL B iR — RS ad i Ak
BT, AT IE AT . TR UM RIS FOX A AL B INE R B R, IR R A iR D

(5) BUEMEL In(Y;) NFASR RS MR, 705 2 BT 7 (CEOREEIR Eviews R,
PR QVSusiN DR
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7 BRXRRE
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7.1 EEEAMRER

BEY: SR E AR R R R 5 5 A BT 7
BOK: LRI T T e B THE R A ARSI, FEXTAE AR AT B UL, &G 2

R T4 R
7.2 sCBSIReE

PO L B SR RN AT S TN 1 SR G HOBL S, o SRAP 22 M,
AT RN B3 4R RS P e — S AR R

7.2.1 HARHREESHIERRXDE?

XA EIRE R (PRMD:

Y, =By + BaXop + -+ B Xy + uy (7.1)
BENLTF R0 w, °]REE A G REARE HAH RIS, FA1E T

EX 7.1 (BN p Br AMER). X e EmE p(p ¢ N) F, BEILFRIT v, 5HHEA
B uy_, ZIFFELE cov(uy, uy_p,) # 00

FEL WARPERERAE R (CLRMD T, AU EHAK 7.1 BEHLRZED u, 2L EAARR,
B ow, 5w, BUERHARWELR u,_,, pe(1,2,) WAFERIEMCR R WX B GES
BIGRUE, AT ALK L B AR 5 ) L

EX 7.2 (BAHILE A )., X5 E R, ke e EEam i p e (1,2,-), REFENL
T v, SHAMERE vy, ZIAMFLE cov(uy, uyp,) # 0 IR
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SR, RO 7.1 M E A O R R T AR D Ty 22 W 7 ZE R R 3

B(u})  Eujuy) - E(uju,)
B(uw'|X) = B(uguy)  E(u3) - Elugu,) (7.2)
o ofy - o,
Buw/|X) = I %0 (7.3)
o2, o?

Horp, Jrz-tr 2R (A 7.2 ) K2y GERE N =) takA2N 0 (WA
X 7.3

M52, REMEEHLTII u, M TAEFTERXR p a5, BTSN 7.1 HBLE M
R, —Fp ] AR A2 KRR 1 B B AR

Y, = By + BaXop + -+ B Xy + uy
Uy = pUyq + &

g, ~iid N(0,02)
IR, B E MRS E A AR S 2 R SR TRAS, Bl
Up = PrUp_q + Pallyo T &
Up = Pollyo + &

(7.4)

g, ~iid N(0,02)

7.2.2 BENFIRIRBHEXEMLLERIAS?
T EHRRR L EMRER (WAKXK 7.4), MAEHKRL -1 < p <0, MEEHLTILI u, SeI

—piri e R E R AR EEEA LA 7.0 H u, M PEEIONEZERS, Mou, 5 vy B
HIUS BRI IERI M R R AR
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5.0-

25-

u_t-1

—25-

-5.0-

0.0-

L] L]
[ ] ° ) .
() L ]
L] . ° °
.
° .
o o 7 o 22 °
.
.
0 ! 8 12
t
.
[ ]
ST o .
o o eve 4
[ ] .’ oo L]
* (] .
L] ® ‘ *
I" .. 5 °
L] ° L] L]
L]
]
4 2 0 2
u_t

K 7.1 BEALT-IRT E AR SRR 2

7.2.3 BiRXAEERSETABR?

RS HY B A 5 ol R I, 32 B A R e A 4

Wil i —3fis (OLS) bt B2 e f . ok AR — S
Wil /b —RE (OLS) Mt ER AN I 230 (TR /T %)
BRI Z A B E AR I R L X

HRTRY R FEINR 2R 2%

R ) 57 07 AT B0 R th > A AN T 5

FRATTAT LIS By IR AR — B B AR S P TRl 22 (AR B «

GRAK 1 aMXTERE R, CRBRAES/REER—Hr BMHXEE, WA:
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Y, =051 + B Xoy + -+ B Xy + 1y
Up = pup_y + &

g, ~iid N(0,02)

FEZ I VE R IR B T (CLRM), AR W ilR/ ik (OLS), A1 5L
KHEHIEME B, BRI % var(B,):

7 _ 2o Tyl
T
E(BZ) = [
var(B) 25y = <o

CLRM — D x%

RZ, WERBATHEEE—Hr B R CLEE 122 Mk BB fix (CLRMD, (B3R
BN e (OLS), MRS HN ML Gy KILTT% var(By) IIBLRTHHLS RBHZ N

5 > Ty
2 Y a?
E(Bz) =5y
2 2
5\0Ls O 20
Va'r(BQ)ARl - Zif + Zﬁ
n—1 n—2
_ pZt:I LTyt tazl LyLyyo foeg ! T12y,
n n n
Doy TF Doy TF D T

- o? (l—l—rp)
C e \l—mp

Hep, r SR RS B, BATAT BRI

5 o [(1+rp
var(B) 3 > 5 (700

5 1+rp
= var(By) 2 (1)

T T var(8y) Q%3 5 var(By)QES,, RAMISEN, I U] 4 BAAEZE— B (140 6 1) KR,
FE BN TGRSR R RE R, (BN RN, 1 O

YEE AT LABRAE v = 0.6, p = 0.8 I, ZHINTERNNKR
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7.2.4 WEigEMSBIFEREXIDRR?

AR, BERURAAAE AMOC R E,  BO%SE I ATEREEENL T u, MHIE R vy g, uy, (pEN)
AT AR

X R BV AEAE — B SR BER B BT TS -

Y, = By + BaXop + o+ B Xy + uy
U = puy_q + &4 (PRM-AR1) (7.5)
g, ~iid N(0,0?)

FATHA BN, FEARRABR (SRMD gk SR RIAER (PRM) HIRHE, MITA:

Y, = 51 + BZth +e Bkat t+e
e, = pe,_1 + v, (SRM-AR1) (7.6)
v, ~iid N(0,02)

BETHEAREIRA (SRM) 3R E e, LHIHIELRR ¢, 1, , ¢, , (p€N) ZFUME, HiLiZ
WA R TR AL A G IRl B AT A USRI 2E e MR R ey g, e, (p € V) BT NI
Ko BAEKRE, CHHRRRGAAAEBMRIA S, EEAEM ST

(1) B g
o WREFFIMEE HrENE): 22 e, FHIHRSE (dot plot)

o BREFIINESE (R ENE . BEi EMEO et e, FBAE ey, ey g, FAIMHUSE
(scatter plot)

(2) EEIIHTIE:
o BN WK e, FHIX e, 1, e; o, FEHIRIHBN IR J7 12
o BMIERAMWAR R 3 HTiE: Eviews SCRIEIEXIZE e, P 3BT H A A AR <70
o Durbin-Watson f&%ik: 704 Eviews i ) D-W Siit&

o FAEBIH R (LM-test): Eviews SCHERIEBEAT AN D M- X 90 F (Breusch-Goldfrey) HIHit%
BIH k% (B-G LM test)
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BAR, BERTE AR — AR B ARIRES . TS, B A AR AEAT A — PR TR I B A DG
2o BATHFAER NI T H ARSI Ak, ATV B A2 Wik, R T B AR Ak
s MM 5] E AL .

WANEYAFEISHE: M E R 7.8, AR5 s EE S, s E A 2l A
Xtk 2 Je i Ja A AT R B A S 7.9 AT .

Yy =By + BoXop + - + BpXpe +u,  (PRM) (7.7)
Y, =By + BoXyp + o+ B Xy +e, (SRM) (7.8)
€, = P11 + Pa€y o+ -+ ppe,, +¢; (auxiliary equation) (7.9)

Hof, p=1,2, ¢t —1. b5k, BARREMBISHEER 7.0 AAEEL KSR, g
W R, R, AT ASE R AR(L) SBNTEE (B e, X e, MIEIA) B AR(2) 4
BT (BRI e, % e,y A e, ERBIEID.

i B BN R W A2 W bR A2 «

o WRZWIHIBITIEN 7.9 1 F A EE GIRAIHEERME P>0.1), R LA 7.8 TTHM
R (A2 TR R BT R 3 B AR D

o WRZWIHHBITFEN 7.9 B F R EZE G NABRME P<0.1), MR ERAN 7.8 f74£ B M
KR QE AR R 2 B AHSC R D

7.2.5 WA IEFFEEIRXRRRE?

XEFAEAE B AR SR B R, FRATTI e & HARRLZ AR IE I 45 2 — AR, (8 fZ 0 Y s
A2 PR B (CLRMD, MM AT DAZRSER Al /b — 3Rk (OLS), fe&Aliih I aRe 8
ESH R WA T (BLUED.

E AR QB R I A RT3, 2 A A W e AR AR f) AR R T 2 e AT B ] B PR ) AR R R
—Bratx (WAKXK 7.5 ), WATRERRKFEN AR, R R XHER 7%, LAM
5K i FEUAS TR AR BN TFG R SR R T TR o SRR LE ISR AR DT kAR, SR SR B IR LR D VT BAGy
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NI N ZES TR (General difference equation, GDE ) 2F1—EbrifE iR £ 1E7%: (Heteroscedasticity
and autocorrelation consistent standard error, HAC) 3. 44X, MSZRrBfEE(ERAERE, HriEd
AT AR At R PR

(1) |~ XER TP (Two-steps):
o PUURNTIRIE (GLS): B

o JUSURUNTIRIE (GLS): TR RE R E )

o JUXEN T (GLS): BT D-W G RIiEL A p
o PUSURUNTIRVE (GLS): MERAREE LA p

(2) FFAEREE 2515 (One-steps):

o —HURERKIEE (HAC): JBB-EUFF (Newey-West) K2 1EV%:

7.3 ZREAE

(1) SR e/ 3Rk s o7 2 [l YA A6 Y
(2) E AR )RR (4152 05 92
o WREFFIMEE L 2l e, FHIHHSE (dot plot)

o BREFIINEE HEENR . BEREM BT s e, IS ey, e4_q, - FAIIHUSE
(scatter plot)

o WBNEIAE R ¢, RAIRE ¢, 1, ep .- FEOIRTRHBIIENA R

o BMRAWAR I HTE: Eviews SERIRIEXIE e, FHIBEAT BRI R CERHEM
HHiEE)

o Durbin-Watson #5672 204F Eviews 459 D-W Siit&

o FAGBIHAEE (LM-test): Eviews SEHEEAEHATAR P - XK H (Breusch-Goldfrey) fiHit%
BIH KL (B-G LM test)

2B LT U/ 3% (General least square, GLS)
SIXFh 7 i O 2 PR — B EARHEIR BF IEV: (White heteroscedasticity consistent standard error) (3 J&
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(3) E AR ] A Y (1 3 115 9% «

o [T E/NTARIE (GLS): B A

o U ERAD AL (GLS): HETRERB IR PR E] p

o JTXED TR (GLS): FET D-W Giit BTt 5EAA 2 p
o [T E/NTIRE (GLS): HIEMIEIERIHEAS R p

o —HHRMERIRIETE (HAC): Jei-Billit; (Newey-West) #IE:

7.4 SERSHESR

7.4.1 =BeEkH

AR YRS 75 TR A VR A L 2 T A
o il HTiAE Eviews 9.0 fRA K LI
o ARGHHM Mathtype 6.0 A J LA _E
o S{EgEENMF Office Word/Excel 2010 fA< & LA E
o WNEERHAE chrome 66.0 hA M LA EEG 360 #HoE M g 9.5 M M LA E

7.4.2 =38t

A ERIIR TRKFEE R, £ 7.1 eolige i 7EE 46 Dkt Y & LK, X 14
AR T R K -

7.1 EEETLHEGE (n=46)

obs Y X

1960 61 49
1961 62 51
1962 65 53
1963 66 55
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% 7.1 EEWITLHEIE (n=16)

obs Y X

1964 68 57
2001 114 119
2002 116 124
2003 118 129
2004 119 133
2005 120 136

BEUHINE 7.2:
R 7.2 AEE U

variable label

obs oy
Y HEIT LBK
X TR
B RN R FEAR [ A
log(Y,) = 31 + leOQ(th) + e (7.10)

7.4.3 3emm

ARSI R IRE Eviews #AEIREMAHRE R, FULX) Eviews X Gr #0050 R
(1D X% (Equation) S 42 #m).
o EREIEFFEN G M 4 A Eleq mO

o EAMKFECH P B E AT, R RIS, RS ORAF R ar 4N BRE ARL HBITT
FEeWik: [Eleq arl test; -

o BMXIE GLS HriL)E i ElAT5 R, ARFEEARPR LSRR, Wi ORI dr 4408
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@ R
o FETHREMBITREGE BT 1 ) XS (GLS) FFIE: [Eleq adj arl
o ET D-W Git&E4gE Bttt XS (GLS) HriE: Eleq adj dw

o BAHSRIAERAT i/ 3%k (FGLS) Brib)a i ma5 R, AR¥E BARBFIERA, Hfsir
I 4N

o HETFRIEI- B hEI%4CZ (Cochrane-Orcutt iterative procedure): [Eleq adj co

o EAEICI M — B AR HE RS EVE (HAC), MR B-BH (Newey-West) £ IEVEHr I J5 115
AR, RAFHE 2 A [Eleq adj nw

(2) FHIR% (Series) BAM iy 4 FN

o (ERAGREID BETH], R4 et
o CEFEVAGFRRD bR ZEFH], (R A7 H A% et sd

o (ERIHFFERD) RHEUIOL (BN FIFRZERS] (AR NECR 100 %, BN RGN E), *
A4 et 100

- (CERVATTRERD BREM)G TS, BBt fr 4. Met_11; Met_12; -

(3) EEXT% (Graph) (i) 42 0.

o BRZE e, PRUELERZE € . RBEURKIRZE e, Mt AE (dot plot), £ill—ikE, RFHMm%N
a4z Jy: ldot resid

o BRZE e, HINEFERZE IR AR R e, [IHUNE (scatter) , (RAFIF A 4 A ddn 4 il catter et
(4) FMAI% (Table) EBar 4 M-

o RIS IR BRI AR SRR AE S e W, BAEIE 4 oA Btab_corrl test
o BEAHEC RIS B H 2 W (LM-test), BfEHdr4 . Etab LM test

(5) bR Xt % (Scalar) BRI a2 UM o ARG ol USRI LE AR IR 7 v, WTRE 2 1SS E] p 1Y
L o, BAkar BAA R IE 5

o FETREHBITREL BT 1B XS (GLS) HFiE: Bhho arl
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o BT D-W Git 4T X4 (GLS) HriE: Brho_dw

o BETRS- B RRERIEI AT SUR/D — 3% (FGLS) #7IE: @rho_co

7.5 FEIEHT

7.5.1 SABIREFHHITIRLE

it Eviews T/EXXMH (WK 7.2). Eviews SEHER/EMIR:

o KIKEEAE: File=New=-Workfile

o 4T workfile create 5| Si%HE:

@ R

HARREIT
a) workfile structure type: unstructured/undatede
b) data range: 46

¢) workfile names(optional):

o WF: wage (BilH&)

o Page: corrl (EUHR)

Eviews S AEHE. B EE (Excel #1 Eviews) BRI

o HR: Excel #dli, REAFESENY BAREHAR, KEECESHN TR Y i (X Bl H
FHEHE)

o Excel FE%H . Excel FHHAUAEH T EREH (obsYX)

o Eviews S A#(#i. File=sImport=Import From File: d:/ econometrics/ data/ Lab7-

wage.xlsx
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“\'i EViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] — O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

DCapture DCommand ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 1960 2005 -- 46 obs Filter: *

Sample: 1960 2005 -- 46 obs Order: Name
BC

@ resid

29X

2y

< >\ corrl /| New Page

Path = d:\econometrics\eviews DR = none WF = waae

7.2: S ANEIEN Eviews ME
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7.5.2 RARDFEEEEIHER

By

log(Y;) = 31 + leOg(th) te

Eviews 3ZH#E (LK 7.3):
(1) #RiEHE = Quick=Estimation Equation

(2) 5]'5% # Equation Estimation=-specification

@ R

HAAw BT

a) Equation specification:
o HAZ log(Y) ¢ log(X)
b) Estimation settings:

o Method: F#iiE# LS - Least Squares (NLS and ARMA)
o Sample: NINIRE

c) M OK

(3) #iMland: BN eq_mo

FEFHra R I 7.4

7.5.3 (WEERREFEREXITE

WA EWEE . WBEIEE. B SSHTE . Durbin-Watson #5692, Hiks i H
fadeik (LM-test) %5. 2T Eviews 2Wik i, SHKXSHIRERAT I, BRI
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1‘3iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

File Edit Object View Proc Quick\Options Add-ins Window Help - e x
Command Sample... [Equati ,

Generate Series... Specification  Options

Show ...

DTptlJFGIDCOT“ma”d f Graph ...

\Viewl Proc]ObjectHSaveJSnapsh Empty Group (Edit Series)
Range: 19602005 -- 460 . o
Sample: 1960 2005 -- 460  Series Statistics

Group Statistics

BC

=2eq_mO0 Estimate Equation... %
@ resid Estimate VAR...

2 X

2y

Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

log(y) ¢ log(x)

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

Sample: 1960 2005

E]Equation: EQ MO Workfile: WAGE::corrl\ ‘ = H (=] ‘“

IViewl Proc| Object H Print Name{\ﬁeeze H Estimate | Forecast | Stats | Residsl

Dependent Variable: LOG(Y)
Method: Least Squares
Date: Time:
Sample: 1960 2005

Included observations: 46

HE

Variable Coefficient Std. Error t-Statistic Prob.
C 1.606680 0.054709 29.36802 0.0000
LOG(X) 0.652216 0.012353 52.79963 0.0000
R-squared 0.984462 Mean dependent var 4.490151
Adjusted R-squared 0.984109 S.D. dependent var 0.175142

<> 1 / New P
corrt WEWTA0€ /1 5 E of regression 0.022078  Akaike info criterion -4.745943
Sum squared resid 0.021448 Schwarz criterion -4.666437
Log likelihood 111.1567 Hannan-Quinn criter. -4.716159
F-statistic 2787.801 Durbin-Watson stat 0.217558
Prob(F-statistic) 0.000000

7.3: ERIABA BEviews #:AF
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(=JEquation: EQ MO Workfile: WAGE::corrl\ ‘ - H (=] ‘“
[View[ Proc [ Object H Print[ Name J\'i(eeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: LOG(Y)

Method: Least Squares

Date: Time:

Sample: 1960 2005
Included observations: 46

Variable Coefficient Std. Error t-Statistic Prob.
Cc 1.606680 0.054709 29.36802 0.0000
LOG(X) 0.652216 0.012353 52.79963 0.0000
R-squared 0.984462 Mean dependent var 4.490151
Adjusted R-squared 0.984109 S.D. dependent var 0.175142
S.E. of regression 0.022078 Akaike info criterion -4.745943
Sum squared resid 0.021448 Schwarz criterion -4.666437
Log likelihood 111.1567 Hannan-Quinn criter. -4.716159
F-statistic 2787.801  Durbin-Watson stat 0.217558
Prob(F-statistic) 0.000000

K 7.4: EREVIET Eviews &

7.5.3.1 ®EWEE

Hir: MEHEFI bR ZEFSI, ULRIRZEN G 751 2 18] B B AR R B 26 2 1 B A

EE: HIE e el ey, e, BRIBEBAAS &

@ R

o i (dot plot) oM NEEMEIVHREN. GIUKRE e, BFRELIRE ef (D
FAXSTINIA] ¢ s AR O &

o BN (scatter plot) RAHIFA 2 MEIEE. Bl e, CHAED, HXT e,
Koo,y Koe, . HEERA.

Eviews 32 H34E:

(1) DHERILERFI ;v UK 100 5% ZE GERAESEEE RIS %S HBES, BRRET
SERENIRZ MO . drHEIRZEF S ef ANE—M &5 e, P51 (WA 7.5)
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o WAMLE (Command) KKHINGTEL CGEWTHmHAAN ety et_100. et_sd fl et_11)

series et=resid
series et_100=100%*resid
series et_sd=et/@stdev(et)

series et_ll=et(-1)

o IBITM4: fAITH 4% Enter 8, HuUBHBITLHR

o MiliMet

MFibAet 100

Miibet_sd

o MiliMet_11

(2) IR e, MbRHEILIRE ef FPoIRIHE A&l (dot plot) (LK 7.6)
o BT R: B4 Ctrl B + KRB EERT IMet fbdet_sd

o HEABI'FHH: = Quick = Graph

@ R
ARV E A7
o HEFLKEIZA (Graph type): Dot plot

o LK (Detail): = Multiple series = R Multiple graphs

o mdrsEM: OK
o AL E (graph) WM EA4A dot_resid

o BEZR, Wikllldot resid (WK 7.7)

(3) 2l e, IFHIN e, BB (scatter plot) (ML 7.8)

345



o EITIIRR: B Corl 8 + KUCRTER T SMet; Met_11

o HEABI'FHH: = Quick = Graph

@ R
FAR B A
o HEFLEIZA (Graph type): Scatter

o EHEZEAMTT (Detail): BOINEE

o miiisER: OK
o TAHRAFLE (graph) XRM: Fild4 N scatter et

o BEZER. Wiklkcatter et (WK 7.8)

7.5.3.2 fHEHEINRE

Hbr: MAERZEB, W@, [ERMPIE TR
B WRE e, PN e,y 4 o, FHIMERBIEA 72 7.9 (1 Eviews ik
Eviews #:fE (MAMURZR AR(1) FBVEE SRS, S fEscil Rk LE 7.9):
(1) X%k = Quick = Estimation Equation

(2) 513#% #E Equation Estimation = specification

- Equation specification: fiAfT4 et et_11

Estimation settings: a) Method: FH7i&E# LS - Least Squares (NLS and ARMA); b) Sample:
(BRNBEED

o HiisER: OK
o TIAARIE T TEN BIE) (AN eq arl  test)

o BELR. WikilEleq arl test

BAR Eviews 15 LK 7.10:
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1"iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command o X
series et=resid A

series et_100=100"resid
series et_sd=et/@stdev(et)
series et_|1=et(-1)

v
E]Capture E]Command ‘
[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 1960 2005 -- 46 obs Filter: *
Sample: 1960 2005 -- 46 obs Order: Name
BC
= eq_m0 (G]Group: UNTITLED Workfile: WAGE::corrl\ =0 X
2:{ 100 [View[ Proc[ObjectH Print[ Name[ Freeze] Default v | Sort | Edit+/-| Smpl+/-|C
wet |1 ET ET_100 ET_SD ET L1
vet sd 1960 -0.036068 -3.606753 -1.652082 NA A
@ resid 1961 -0.030780 -3.077972 -1.409873 -0.036068
X 1962 -0.026724 -2.672404 -1.224101 -0.030780
By 1963 -0.029160 -2.916039 -1.335699 -0.026724
1964 -0.026246 -2.624638 -1.202222 -0.029160
1965 -0.028348 -2.834812 -1.298493 -0.026246
1966 -0.017504 -1.750424 -0.801786 -0.028348
1967 -0.006419 -0.641876 -0.294013 -0.017504
1968 0.007094 0.709410 0.324947 -0.006419
1969 0.018409 1.840939 0.843247 0.007094
1970 0.024713 2.471284 1.131978 0.018409
1971 0.016289 1.628908 0.746126 0.024713
1972 0.025305 2.530458 1.159083 0.016289
1973 0.025829 2.582909 1.183108 0.025305
1974 0.023744 2.374411 1.087605 0.025829
1975 0.011131 1.113084 0.509851 0.023744 N
1976 < >
< >\ corrl | New Page

Path = d:\econometrics\eviews DR = none WF = waae

K 7.5 AR S AR B
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B 7.6: R SbRHEAL I 22 A 4 ]
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1'2 EViews - [Workfile: CAR - (d:\econometrics\eviews\car.wf1)] — O X
File Edit Object View Proc{Quick‘Options Add-ins Window Help s x
Command Sample... ax
Generate Series...
Show ...
DCapture DCommand f Graph .. - - %
Viewl ProclObjectHSavelSnapsh iy Epp {221 Seie) e[ DeIete[Genr[ Samplel
Range: 181 -- 81 obs .
Graph Options
Sample: 181 - 81 obs ph P
®BCc Option Pages _
@ dot_resid =Graph Type Graph type Details
- 6? General: Graph data: Raw data N
“el_sqr +Frame & Size Basic graph v
®eq_mo +Axes & Scaling i Y\ . : o
@ obs_ +Legend e Orientation: Normal - obs axis on bottom
@resid +Graph Elements Line & Symbol > N o
;xg +Quick Fonts Bar Axis borders: one
Xz_sqr +Templates & Objects Spike
:Xg Area Multiple series: |Multiple graphs ~
x3_sqr Area Band Single graph
2 x4 Mixed Stack in single graph
@x4_sqr Dot Plot Multiple graphs
©x5 Error Bar k
2x5_sqr E—
oy (L) Graph: DOT RESID Workfile: CAR:mileage\ ’ - H (=] ‘“
ey_sar |View] Proc [ Objectﬂ Print | Name | Freeze ﬂ Options [ Update ﬂ AddText[ Line/Shade
El
15
10-°
5 B <o o o
o o o e o %
0o o ) ) QCFQ oo ¢
04 ° °%0 o o Fog I
o o © o R %o .
5] % o RO ° Cancel
-10 T T T T T T T T
10 20 30 40 50 60 70 80
El_SQR
150 .
125 |
100 |
75
50
© o o °
254 ° ° ° o
&L o °o° °® o cn°°°°°o Qoq . o °°o°
0 s R A
10 20 30 40 50 60 70 80



1"iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

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

Command Sample... ax
Generate Series... A
Show ...
Graph ...
Empty Gr& (Edit Series) N
DCapture DCommand E:-)ph Options
[View[ Proc [ Object H Save [ Snaj Option Pages
Range: 1960 2005 -- 4( =Graph Type e Eetal
Sample: 1960 2005 — 4 General: Graph data:  Raw data v
+Frame & Size Basic graph v
B C +Axes & Scaling . . _ : o
adot resid +Legend Specific: Orientation: Normal - obs axis on bottom
— +Graph Elements Line & Symbol i o
=eq_mO0 +Quick Fonts Bar Axis borders: ~ None
set +Templates & Objects Spike :
zet 100 Area Multiple series: Single graph v
— Area Band
@ et_” Mixed
zet_sd
— Error Bar
eresid High-Low (Open-Close)
ax Scatter
sy Bubble Plot
XY Line
XY Area
(L) Graph: DOT RESID Workfile: WAGE::corrl\ ‘ - H (=] ‘“
[View[ Proc [ Object H Print[ Name nEreeze H Options[ Update HAddText[ Line/Shade[ Remove || Tel
4 5
2 — o ° Q el
o ° @
e %o o oo
e o0, o
1 Lot . ’ . ., Ve Ce
. Q g .
9 0 . el . ¢ .
o © IS o e o o
-1+ ce . WF = waae
. . 0, . °
O ° °
-2 - L] °
-3 ° ° o @ o
-4 | o4
S+H+-———
1960 1965 1970 1975 1980 1985 1990 1995 2000 2005
| o ET_100 « ET_SD|

K 7.7 R RARHEAL I 22 1) i AR
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‘gi EViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)]

O X
File Edit Object View Proc Quick Options Add-ins Window Hel - x
) \ p p
Command Sample... ax
\ Generate Series...
Show ...
Graph ...
Empty GrJ% (Edit Series)
[lcapture [Clcommand T Series Statistics 4
IView [ Proc [ Object H Save ] SnapsGraph Options
Range: 19602005 -- 46| (pion pages
Sample: 1960 2005 -- 46 -Graph Type Graph type Details
General: Graph data Raw data
BC . +Frame & Siz_e Basic graph v :
Sdot_reOSId lf:;i :—; Scaling S— Fit lines: None ¥ Options
€q_m +Graph Elements Line & Symbol .
et +Quick Fonts Bar Axis borders:  None v
set 100 +Templates & Objects Spike
—, Area IItiple s ;- Single graph
“et_I1 Area Band
vet sd Mixed
@resid Dot ot
rror bar
o seatter et S —
B X Bubble Plot
%] y XY Line
(1) Graph: SCATTER ET Workfile: WAGE::corrl\ ‘ - H (=] ‘&[
[View [ Proc [ Object “ Print| Name fEreeze H Options[ Update HAddText[ Line/Shade
.04 5
03 — ° OO Cancel
o © %o
.02 . oo o
o o o0
.01 o °
o o
— 00 | o o o]
_jl o &R
— o o o o
w  -01- °
o
° o
-.02 4
o
03] ° % o
o
04 o .
-.05 T T T T T T T T
-05 -04 -03 -02 -.01 .00 .01 .02 .03 .04
ET

K 7.8: Bk SRR A B NS K
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1"iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

File Edit Object View Proc|Quick Options Add-ins Window Help - s x
Command Sample...
. Specification Opti
Generate Series... priens
Equation specification
ShOW Dependent variable followed by list of regressors including ARMA
Graph and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

etet 1

Empty Group (Edit Series)

[Ccapture [C]Command f Series Statistics

[View[ Proc [ Object H Save [ Snapsh Group Statistics

Range: 1960 2005 -- 460
Sample: 1960 2005 -- 460

BC
@ dot_resid
=eq_arl_test

Estimate Equation...
Estimate VAR... %

Estimation settings

i Method: LS - Least Squares (NLS and ARMA) v

Sample: 1960 2005

=eq_mO0

@ et
wet_100
set_I1
wet_sd

@ resid

@ scatter_et
X

2y

< >\ corrl Al

(=]Equation: EQ AR1 TEST Workfile: WAGE::corrl\ ‘ = H (=] ‘“

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: ET

Method: Least Squares

Date: Time:

Sample (adjusted): 1961 2005

Included observations: 45 after adjustments

e BiE

Variable Coefficient Std. Error t-Statistic Prob.

ET_L1 0.867892 0.068145 12.73598 0.0000
R-squared 0.786314 Mean dependent var 0.000802
Adjusted R-squared 0.786314 S.D. dependent var 0.021383
S.E. of regression 0.009884 Akaike info criterion -6.373728
Sum squared resid 0.004299 Schwarz criterion -6.333580
Log likelihood 144.4089 Hannan-Quinn criter. -6.358761
Durbin-Watson stat 1.659601 ||

Path = d:\\econometrics\eviews DR = none WF = waae

K 7.9 BRZEHBIRIA TR Eviews 12 WiiglE
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(=JEquation: EQ AR1 TEST Workfile: WAGE::corrl\ ‘ = H (=] ‘“
[View[ Proc [ Object H Print[ Name f\{reeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: ET

Method: Least Squares

Date: Time:

Sample (adjusted): 1961 2005

Included observations: 45 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

ET_L1 0.867892 0.068145 12.73598 0.0000
R-squared 0.786314 Mean dependent var 0.000802
Adjusted R-squared 0.786314 S.D. dependent var 0.021383
S.E. of regression 0.009884  Akaike info criterion -6.373728
Sum squared resid 0.004299 Schwarz criterion -6.333580
Log likelihood 144.4089 Hannan-Quinn criter. -6.358761
Durbin-Watson stat 1.659601

B 7.10: B2 BIRA 5 R 2 gl

7.5.3.3 BEXHMIREXSTE

Fbr: MRAETEZE B AR R R AR, BRI i
B DHRE e, FPOIX e, 1, e, o, FPHIKI BRI Eviews il CEEFEMHAYIE

Eviews ##fF GRS, BARRE 7.10):

(1) FTIFFRZE A Wik 751 (Series) % Gb et

(2) #HANGFFEH: = View = Correlogram = Correlogram Specification
o WHEZWIFH (Correlogram of) : piiik#% Level

o WHEZWINE (Lags to include): ERINEE

(3) WX E: mili Ok

(4) M IRAEEM (table) X RE

o BHIERNFEM (table) XWH: fiidi Freeze

o WHIFRAFRME (talbe) X% st name(F N tab_corrl test)
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o MELZHE. WiiEtab corrl test

FAR Eviews fieis WK 7.12:

1"iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

NASeries: ET  Workfile: WAGE::corrI\‘ — H (=] ‘&/
|View \ Proc l Object | Properties “ Printl Name[ Freeze | Default v
DCapture DCommand r Sy
[View[ Proc l Object H Save ] Snapsl Graoh A

Range: 19602005 -- 46 ¢ rapn... Filter: *
Sample: 1960 2005 -- 46 ¢ Descriptive Statistics & Tests 4 - Name
®C One-Way Tabulation...

@ dot_resid S
meq arl test Correlogram... Correlogram Specification
seq_m0 Long-run Variance...
aet Unit Root Test... Correlogram of
22:11100 Breakpoint Unit Root Test... @) Level
set sd Variance Ratio Test... O 1st difference
@ resid BDS Independence Test... (O 2nd difference
scatter_et Forecast Evaluation...
;ab_corrl_test Label Lags to include Cancel
oy 1974 0.023744 20
1975 0.011131
1976 0.018359
1977 0.020416
1978 0.030781 v
1979 < >

< >\ corrl /| New Page

Path = d:\econometrics\eviews DR = none WF = waae

7.11: B BAHKARAR R TN Eviews #R1F

7.5.3.4 Durbin-Watson #21&i%

Hbr: WEEEIAHFESIREN D-W Sit&E, WREekitsis, [aybdie
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KASeries: ET  Workfile: WAGE::corrI\ ‘ — H (=] ‘“

|View| Proc | Objectl Properties H Printl Namel Reeze H Sample [ Genr[ Sheet [ Graph [ Statsl Identl
CorreIoL:Xam of ET

Date: Time: A

Sample: 1960 2005
Included observations: 46

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
[ [ | 1 0.851 0.851 35.566 0.000
[ rE o 2 0.689 -0.130 59.389 0.000
[ CE o 3 0.521 -0.116 73.315 0.000
[ rop 4 0.394 0.046 81.478 0.000
I ! ! 5 0.294 -0.005 86.139 0.000
[ ! ! 6 0.222 0.006 88.868 0.000
— . 7 0.131 -0.139 89.843 0.000
[ETable: TAB_CORRL TEST Workfile: WAGE::corrl\ R X | 8 0036 0110 90975 0.000
[View[Proc[ObjectHPrint}Na\mel‘,Edit+/—‘CeIIFmt[Grid+/—[Title[Comments+/—] 9 0.008 -0.174 90.279 0.000
Correlogram of ET . 10 -0.050 -0.008 90.434 0.000
A B © D E F G 11 -0.125 -0.111 91.427 0.000
1 Date: Time: A 12 -0.180 -0.018 93.538 0.000
2 Sample: 1960 2005 13 -0.243 -0.102 97.505 0.000
3 Included observations: 46 14 -0.316 -0.181 104.41 0.000
4 15 -0.390 -0.052 115.25 0.000
5 Autocorrelation Partial Correlation AC PAC Q-Stat Prob 16 -0.441 -0.099 129.59 0.000
6 17 -0.472 -0.017 146.56 0.000
7 I [ 1 0.851 0.851 35.566 0.000 18 -0.418 0.162 160.37 0.000
8 [ I rE o 2 0.689 -0.130 59.389 0.000 19 -0.372 -0.085 171.70 0.000
9 N CE 3 0.521 -0.116 73.315 0.000 20 -0.325 -0.040 180.64 0.000 v
10 I | g 4 0.394 0.046 81.478 0.000
11 (N I I 5 0.294 -0.005 86.139 0.000
12 r [l I I 6 0.222 0.006 88.868 0.000
13 ro@ o FE 7 0.131 -0.139 89.843 0.000
14 rop o | 8 0.086 0.110 90.275 0.000
15 ! I TE 9 0.008 -0.174 90.279 0.000
16 rgo I I 10 -0.050 -0.008 90.434 0.000
17 rEO FE o 11 -0.125 -0.111 91.427 0.000
18 TE I I 12 -0.180 -0.018 93.538 0.000
19 1 . g 13 -0.243 -0.102 97.505 0.000
20 [ [ 14 -0.316 -0.181 104.41 0.000
21 [ o 15 -0.390 -0.052 115.25 0.000
22 [ C g 16 -0.441 -0.099 129.59 0.000
23 [ I I 17 -0.472 -0.017 146.56 0.000
24 [ @ 18 -0.418 0.162 160.37 0.000
25 [ Cgo 19 -0.372 -0.085 171.70 0.000
26 [ | Lo 20 -0.325 -0.040 180.64 0.000 v
27
28 < >

K 7.12: 5 ZE BRI E Eviews %

354



k. 3% Durbin-Watson 1) d Giit&, JHEERMBEEE x2(n, k, o) DFSHEME d, F dy, 3
1T EE

B 4T
« Durbin-Watson Ziit &M x2(n, k, @) 5. BAEATBABE Eviews 4B SO bt
o dy, M1 dy, EBEAE bootstrap LT EHEAE, 5 (n,k a) HH

o dy M dy EBEATO A R, AR T LS SO

S T

o WHRO0<d<dy, WEREEHR 7.10 0P R IE £ S

o WU A—dy <d<d4, WERYEBIR 7.10 THAEAER K 0E HI 1

Mgt RAEERIARE (LK 7.4), Durbin-Watson 1] d Giif& N d = 0.22. R AJHEDY
(n="rn',k=3,a=005) i, d, =1.475,d; =1.566, £W 0<d<d;, FAEINEBEMK 7.10
R REAELE I — W IE H AH G i) L

7.5.3.5 fuigepRgIEE (LM-test)

Hx: b BE 5 FEBET A B - X305 (Breusch-Goldfrey) FIF& I HEY: (B-G LM test), RIEZ
Wiz, 13HyIEgie

B FA Eviews 3 H#1E Residual Diagnostics = Serial Correlation LM Test
HIBHEN:

o M- IETE (Breusch-Goldfrey) HHits B H A (B-G LM test) o] LRI =B HAH K 115
B (R 7.11 )

o AiPili-%BE (Breusch-Goldfrey) HIFHE M FHEE (B-G LM test) 4 iF 538 — MR x2 4
il LM Ziiti, BAEA LM = (n—p)R? X2

Up = p1€41 + Pa€rogt o+ ppep T & (7.11)

Il
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http://www.eviews.com/help/helpintro.html#page/content/timeser-Testing_for_Serial_Correlation.html
http://www.eviews.com/help/helpintro.html#page/content/timeser-Testing_for_Serial_Correlation.html
https://www3.nd.edu/~wevans1/econ30331/Durbin_Watson_tables.pdf
https://www3.nd.edu/~wevans1/econ30331/Durbin_Watson_tables.pdf

o WIR LM KIARE, W LM < x2(p,«), MFRHEBARX 7.10 SAEEN p B H AW &
o W LM K5, Al LM > x%(p,a), WREHAFHAL 7.10 FF1ER p B EAHR ] &
Eviews HUSREHAESLCIL, AEILE 7.13):
(1) FTHEFE: N HFE Cequation) XfF=leq m0
(2) #HANGFFEH: = View = Residual Diagnostics = Serial Correlation LM Test
(3) WERE (Lag Specification) : AWM EME 1 (BF=IR)
(4) 5EMBE: mid Ok
(5) i IHRAFHRM (table) XIS
o AAEAFEM (table) KR siili Freeze
o MRIIRAFRME (table) XHR: i name(HBCN tab_LM_ test)

o BIELH. MNEiEtab LM test

HAK BEviews 55 WA 7.14:

7.5.4 BEXIERERIEEHIRTIE
B A 5% ] RV (% I B RS =205, R )T b TRk (GLS). AIATT b 3Rk

(FGLS). —HMArEiR I (HAC), Hrb, |7 /N —3k (GLS) XA 1) L EMER . 5
THEMBIIRLMG L. BT D-W Gt R it k. T EA TR IR UGEAT A E B

7.5.4.1 I"YEFFEEHR (BEXRHESH)

HAz: X2 BT FEREAT @ M) (A e, (A8 DL B R AN BT A 5% )

B AR R BENL TR B R B A (WA 7.13 O, AT LB A 2 5 A #0153
B (RIS 7.15 ), B ZIEMIHE AL A EA AR (B 7.16 ).
BISHRR: WK s — B ARSI T 0 SR AR B T R

Y, =B + 82Xy, +u, (PRM) (7.12)
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1°iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

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

Command a X
(=]Equation: EQ MO Workfile: WAGE::corrl\ ‘ - H (=] ‘“
[View[ Proc [ Object H Print[ Name[ Freezel Estimate[ Forecast [ Stats[ Residsl

DCapture DCommand F Representations

| View | Proc| Object]| Save | Snaps Estimation Output

Range: 19602005 -- 46 Actual,Fitted,Residual 4

Sample: 1960 2005 -- 46 ARMA Structure...

Be . Gradients and Derivatives 4

@ dot_resid . . -

seq_arl_test Covariance Matrix t Std. Error  t-Statistic Prob.

®eq_mo Coefficient Diagnostics 4 — V- —

z:t 100 Residual Diagnostics 4 Correlogram - Q-statistics...

set 1 Stability Diagnostics 4 Correlogram Squared Residuals...

@ et__sd Label Histogram - Normality Test

eresid AQIUSTET R-squareq U.YBATUE  Serja| Correlation LM Test...

@ scatter_et S.E. of regression 0.02207¢ H Kedasticity T %

Btab_corrl_test Sum squared resid 0.02144¢  rcteroskedasticity Tests.. 7%

= tab_Im_test Log likelihood 111.1567  Hannan-Quinn criter. -4.716159

¥X F-statistic 2787.801 Lag Specificati % 7558

ey Prob(F-statistic) 0.000000 -39 >pecitication

Lags to include: 1\

< >\ corrl /| New Page

Path = d:\econometrics\eviews DR = none WF = waae

7.13: FiA% B H B ARSI 1 Eviews #4E
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(=]Equation: EQ MO Workfile: WAGE::corrl\
[View [ Proc [ Object“ Print| Name Freeze[\Estimate [ Forecast[ Stats [ Resids l

S

Breusch-Godfrey Serial Correlation Test:
F-statistic 122.1032 Prob. F(1,43) 0.0000
Obs*R-squared 34.01962 Prob. Chi-Square(1) 0.0000

Test Equation: fE3Table: TAB LM TEST Workfile: WAGE:corrl\ rohe ke

Dependent Variable: RESID |View | Proc| Object | Print| Name || Edit+/- | CellFmt| Grid+/- | Title| Comments+/-|

Method: Least Squares A % B C D E

Date: Time: 1 Breusch-Godfrey Serial Correlation LM Test: A

Sample: 1960 2005 2

Included observations: 46 3 F-statistic 122.1032 Prob. F(1,43) 0.0000

Presample missing value lagged resic 4 Obs*R-squared 34.01962 Prob. Chi-Square(1) 0.0000
5

Variable Coefficient 6
7 Test Equation:
C 0.006258 8 Dependent Variable: RESID
LOG(X) -0.001502 9 Method: Least Squares
RESID(-1) 0.868652 10 Date: 11.050( Time:.0000

11 Sample: 1960 2005

R-squared 0.739557 12 Included observations: 46

Adjusted R-squared 0.727443 13 Presample missing value lagged residuals set to zero.

S.E. of regression 0.011398 14

Sum squared resid 0.005586 15 Variable Coefficient Std. Error t-Statistic Prob.

Log likelihood 142.1002 16

F-statistic 61.05162 17 C 0.006258 0.028248 0.221551 0.8257

Prob(F-statistic) 0.000000 18 LOG(X) -0.001502 0.006378  -0.235464 0.8150
19 RESID(-1) 0.868652 0.078611 11.05003 0.0000
20
21 R-squared 0.739557 Mean dependent var 5.71E-16
22 Adjusted R-squared 0.727443 S.D. dependent var 0.021832
23 S.E. of regression 0.011398 Akaike info criterion -6.047835
24 Sum squared resid 0.005586  Schwarz criterion -5.928576
25 Log likelihood 142.1002 Hannan-Quinn criter. -6.003160
26 F-statistic 61.05162 Durbin-Watson stat 1.518451
27 Prob(F-statistic) 0.000000
28 v
29 < >

7.14: FiMEEAH AM ARSI K Eviews 15
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up = puy_y +e; (AR1)

pY,_1 = pBy + BopXoy 1 + pu,_y (Lag 1 Model)

(Y= pYi1) = Bi(1 = p) + Bo(Xoy — pXop 1) + (uy — puy_y)  A(Model)

Y =p7 + B5X5, +¢, (Adjusted Model)

Hr, AR(1) #8713 i g, ~ ii.d N(0,02).

7.5.4.2 EFEREWMMARALUSTER o (BEXRERM)

HbR: X ERAT AT GG M) LES AR, 152240 LU IR A AN fAT 5 A G 7 A

(7.13)

(7.14)

(7.15)

(7.16)

B AR A EENL TP A RBOR A WA 7.18 O, AT DL B E R TR R )
JIREAHE R p, FHRIE p ~ p HIT LEDABSEGHEA ORI 7.22 ), & S IEWHR AL A

HHEEMRNE (IR 7.23 ).
SR WK ER I BB E TR SR H ) ig i fE

Y, = B + By Xy, +u,  (PRM)

uy = puy_y +e; (ARI)

Y, =B + By Xy + ¢, SRM

e, = pe,_q +v, (Auxiliary Model)
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(7.17)

(7.18)

(7.19)

(7.20)



p=p
(7.21)
pY, 1 = pBi + BapXoy1 + pu,y  (Lag 1 Model)

(Y = pYsq) = B1(1 = p) + Bo(Xop — pXoy_y) + (uy — puy_y) Al (Model) (7.22)

Yy = B; + B5X5, + ¢, (Adjusted Model) (7.23)

He, AR(1) A 718 F g, ~ii.d N(0,02),

Eviews B/
(1 FEECGHB AR B R4 M MrE (Scalar) X G@8hho arl, Jf44HBIEA 72
A RERAE 48X MR R tho_arl. BAAIESERE 7.15
A E (Command) ¥ A\ iy % :scalar rho_ar1=@round(10000*eq_arl_test.@coefs(1))/
10000
o BTA%: 4T % Enter
BELE: MitEhrho arl

(2) HAT =W L En B, FMbFHEE, KIREHE =Quick=Estimation Equa-
tion=-specification. HARTESERK 7.16

» Equation specification: ] A f14 (log(y)-rho_ari*log(y(-1))) c (log(x)-rho_ari*log(x(-1)))

o Estimation settings: KB EUIF

@
HARWRHE.:

o Method: FHiik# LS - Least Squares (NLS and ARMA)

o Sample: BINKE

o i OK
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o WY HUCN eq adj_arl
o BELR: WiliEkq adj_arl
(3) Uil (Eviews fRIG4T L
o HAKGIYTESE Eviews (L B0k,

o A% scalar rho_ar1=@round(10000*eq_arl_test.@coefs(1))/10000 K% G — 1 x
& (Scalar) %} %®hrho arl, FEHMBIEAIR 7.9 MR RBUKE — AMERBUE R, FFRESX
NN tho arl BIkrEXt %, FEERE AN

o fifY eq_ari_test.@coefs(1) FRIEMITE (equation) W R[Eleq arl test fIHIH K%
H—ME.

o Y @round(10000%( )) /10000 FL/RXTEIRALEE 4 /L,

7.5.4.3 BF D-W SRitEiELLTESEE o (BEXFECKH)

HbR: xR REEAT GG M) LES AR, 152240 LU IR AN fAT 5 A 5% 7]

B R EHREAEEN I AR R R (ORI 7.25 ), WA LLET Durbin-Waston
K d geitmitBEAE p WA 7.26 AR 7.27 ), FRHE p ~ p FI X ESZHE R
B (B 7.28 ), R GUEHHA AL A A HA K (AR 7.29 D,

BSHoR: W R R — B BT T I CE A B B 1 R

Y, =B, + Xy, +u, (PRM) (7.24)
u, = puy_q +¢, (AR1) (7.25)
d~2(1—p) (Durbin-Waston) (7.26)
p~1—d/2 (7.27)
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1°iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

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

Command ax

scalar rho_ar1=@round(10000*eq_ar1_test.@coefs(1))/10000 A
v

DCapture DCommand ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 1960 2005 -- 46 obs Filter: *
Sample: 1960 2005 -- 46 obs Order: Name

Bc

o dot_resid
=eq_arl_test
=2eq_m0
set
wet_100
set_|1
wet_sd

@ resid
=rho_ar1

@ scatter_et
= sint

®sintna . e .
=tab, corrl_test #Scalar: RHO_AR1 Workfile: WAGE..corrI\‘ - H (=] ‘“

tab_Im_test View | Proc [ Object H Print[ Name[ Freeze H Edit+/- l
aX 0. 8679

By Value

RHO_AR1 | 0.867900 A

< >\ corrl | New Page

Path = d:\econometrics\eviews DR = none WF = waae

Bl 7.15: BT ik =M BT REI TS F AR R 2K
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1°iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] -

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

Command

DCapture DCommand f

[ViewyProc[ObjectHSave[Snapsh
Range: 1960 2005 -- 460
Sample: 1960 2005 -- 460

®c

@ dot_resid
=eq_adj_ar1
Zeq_arl_test
2eq_m0

et

wet_100
set_I1
vet_sd
@resid
=rho_ar1

@ scatter_et

Sample...

Generate Series...

Show ...

Graph ...

Empty Group (Edit Series)
Series Statistics

Group Statistics 4
Estimate Equation... %

O X
aXx
A
v
e[ Delete [ Genr[SampIel
Filter: *
Order: Name

Estimate VAR...
Equation Estimation

Specification Options

Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

(log(y)-rho_ar1*log(y(-1))) ¢ (log(x)-rho_ar1*log(x(-1)))

(=]Equation: EQ ADJ AR1 Workfile: WAGE::corrl\

S e

|View\ Proc | Object H Print| Naan Freeze H Estimate[ Forecast [ Statsl Residsl

Dependent Variable: LOG
Method: Least Squares
Date: Time:

Sample (adjusted): 1961 2005
Included observations: 45 after adjustments

)-0.8679*LOG(Y(-1))

Variable Coefficient Std. Error t-Statistic Prob.

C 0.257951 0.025225 10.22606 0.0000
LOG(X)-0.8679*LOG(X(-... ~ 0.577378 0.041608 13.87650 0.0000
R-squared 0.817454 Mean dependent var 0.607417
Adjusted R-squared 0.813209 S.D. dependent var 0.022291
S.E. of regression 0.009634 Akaike info criterion -6.403601
Sum squared resid 0.003991  Schwarz criterion -6.323305
Log likelihood 146.0810 Hannan-Quinn criter. -6.373667
F-statistic 192.5573  Durbin-Watson stat 1.702603
Prob(F-statistic) 0.000000

7.16: FTHERBITRER)T E D FRIEERAE
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(=]Equation: EQ ADJ AR1 Workfile: WAGE::corrl\ ‘ - H (=] ‘“

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: LOG(Y)-0.8679*LOG(Y(-1))
Method: Least Squares

Date: Time:

Sample (adjusted): 1961 2005

Included observations: 45 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

Cc 0.257951 0.025225 10.22606 0.0000
LOG(X)-0.8679*LOG(X(-... =~ 0.577378 0.041608 13.87650 0.0000
R-squared 0.817454 Mean dependent var 0.607417
Adjusted R-squared 0.813209 S.D. dependent var 0.022291
S.E. of regression 0.009634 Akaike info criterion -6.403601
Sum squared resid 0.003991  Schwarz criterion -6.323305
Log likelihood 146.0810 Hannan-Quinn criter. -6.373667
F-statistic 192.5573  Durbin-Watson stat 1.702603
Prob(F-statistic) 0.000000

717 TR TIRER)T E S BRI

p=p
pY; 1 =rhoBy + BapXay 1 + pu,_y  (Lag 1 Model)

(Y, = oY1) = Bi(L = p) + Ba( Xy, — pXyy 1) + (uy — puy_y) AL (Model) (7.28)

Yy = B; + B83X3, +¢, (Adjusted Model) (7.29)

Hr, AR(1) #EM 7.25 H g, ~ii.d N(0,02).
Eviews 3¢ #4E.

(1) $#2HU3F75%) Durbin-Waston Ziit&. & —AFr&E (Scalar) X 28, @illds N dw. H

o MAMLE (Command) fiAf4: scalar dw=eq_m0.Q@dw

o IBITINA: AT Enter i
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L4 g%éﬁ % : ﬂﬂi@rho_dw

(2) HHAREMXRBEME p~p=1—d/2. WE—MrE (Scalar) X L@, Eilms
N rho_dw. HAEESHEE 718 .

& (Command) #iANAT4: scalar rho_dw=@round (10000%(1-dw/2)) /10000
o BT AT Hi% Enter
o BELR: WHEho dw

(3) AT =W L E 5B, FEMh bR, KIRIEHE =Quick=Estimation Equa-
tion=specification. HAAMESEHERE 7.19

« Equation specification: 5 A1 % (log(y)-rho_dw*log(y(-1))) c (log(x)-rho_dw*log(x(-1)))

o Estimation settings: #&E T

@ R
BHAKHE
o Method: FHiik#¥ LS - Least Squares (NLS and ARMA)

e Sample: ZNINIEE

o miifi OK

o WMl 4: BN eq_adj_dw
o WELRE: WiliEleq adj dw
(4) Eviews fUBAT ML

o LY scalar d=eq m0.@dw FRAEIE —MhrE (Scalar) % %@Edw, HIEEHMK 7.10 1
Durbin-Waston it 8&EEH K, FMELXNM N dw KitrEX S .

e f{1Y scalar rho_dw=@round(10000%(1- dw/ 2))/ 10000 it % 15 F|#r & (Scalar) X7
S@hho  dw, FEREERE 4 A /NE.
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‘Qi EViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax

scalar dw=eq_m0.@dw A
scalar rho_dw=@round(10000*(1-dw/2))/10000

|:|Capture |:|Command ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 1960 2005 -- 46 obs Filter: *
Sample: 1960 2005 -- 46 obs Order: Name

Bc
@ dot_resid

= dw [@Scalar: DW Workfile: WAGEzcorr\ = pp.dm
=eq_adj_arl View | Proc| Object | Print| Name | Freeze || Edit+/-|

=eq_arl_test 0. 2175583441520162
®eq_mo Value

et DW [ 0.217558 | N
@et_100

set_I1
set_sd — | v
@resid —
®rho_ar1
=rho_dw

@ scatter_et
=sint @scalar: RHO DW Workfile: WAGE::corrl\ H (=] ‘g
=sintna View | Proc| Object || Print| Name | Freeze || Edit-+/- |

tab_corrl_test 0. 8912
tab_Im_test
B X

2y

Value
RHO DW | 0.891200 | A

< >\ corrl /| New Page

Path = d:\econometrics\eviews DR = none WF = waae

Kl 7.18: T Durbin-Waston giit&=iF LA iHE B Hx 2%
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1"iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

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

Command Sample... ax
Generate Series... A
Show ...

Graph ...
Capt @ d
= apmure Clcomman f Empty Group (Edit Series)
[View[Proc[ObjectHSave[Snapsh . o e[Delete[Genr[Samplel
Range: 19602005 -- 460  Series Statistics » Filter: *
Sample: 1960 2005 -- 460  Group Statistics 4 Order: Name

BC Estimate Equation... %
wdot_resid Estimate VAR...

®dw Specification  Options
o .
eq_adj_ar1 Equation specification

= eq_adJ_dW Dependent variable followed by list of regressors including ARMA
® eq_ar1 _teSt and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

Equation Estimation

E eq_mO (log(y)-rho_dw*log(y(-1))) ¢ (log(x)-rho_dw*log(x(-1)))
et

set_100

set_I1

wet_sd

Bresid

=] rho ar1 Estimation settings

@ rhO:dW Method: LS - Least Squares (NLS and ARMA)

@ scatter_et

= sint

= sintha
tab_corrl_test
tab_Im_test

B X HE

2y

Sample: 1960 2005

< >\ corrl /| New Page

Path = d:\\econometrics\eviews DR = none WF = waae

Kl 7.19: T Durbin-Waston Gtit& )] X ZE AT IEEeF
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(=]Equation: EQ AD) DW Workfile: WAGE::corrl\ ‘ - H (=] ‘“

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: LOG(Y)-0.8912*LOG(Y(-1))
Method: Least Squares

Date: Time:

Sample (adjusted): 1961 2005

Included observations: 45 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

Cc 0.219629 0.024824 8.847427 0.0000
LOG(X)-0.8912*LOG(X(-... ~ 0.563819 0.049317 11.43245 0.0000
R-squared 0.752448 Mean dependent var 0.502951
Adjusted R-squared 0.746691 S.D. dependent var 0.019173
S.E. of regression 0.009650 Akaike info criterion -6.400369
Sum squared resid 0.004004 Schwarz criterion -6.320073
Log likelihood 146.0083 Hannan-Quinn criter. -6.370435
F-statistic 130.7009 Durbin-Watson stat 1.723983
Prob(F-statistic) 0.000000

7.20: #F Durbin-Waston St =R L ES AT IER &

7.5.4.4 BUERECITESGE o (BIEXFHKH)
FAz: SIEAIEIL T R RTI4TN — 31k (FGLS) o X E [R5 R AT il i)
AR, AR B DL HOB RN AT 15 A 5% 1]

iy

o WIS ERAIEENLTIRIE H A RECR A, W HAFE S HAHSCE R, AT DU A 3 AR g mr
1717 Xmh—3feid: (FGLS) WHEAGE] py, gy, -, p, p € (1,2,-), BRI p~p M XEDE
A RN HET (AR 7.28 ), B GUEIFEALEATHA BAHCH R (AT 7.29 ).,

o IXELIEMR VLT EAFER RIE-BRFEE (Cochrane-Orcutt iterative procedure) ; £}y f6-
WS 253 (Cochrane-Orcutt two-step procedure) ; i1k (Durbin two-step proce-
dure) ; A /R - A HREIE TR (Hildreth-Lu scanning or search procedure) %

HRHR: MR AR EA-BREEHERE N M MK (AR(p),p =2 TR TR L5
AR BV L AR

Y, = B + By Xop +u,  (PRM) (7.30)
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Uy = pruy_1 + poty_o +&, (AR2)

---Cochrane-Orcutt iterative procedure
Pp = Py
p1Yy 1 = p1B1 + Bop1 Xop 1 + pruy 4 Lag 1 Model

p2Yy_o = pafy + BapaXoy_o + pou,_o  Lag 2 Model

(Yt —p1Y — P2th2) = ﬁ1<1 —P1— Pz)
+ By ( Xy — p1 Xop 1 — poXos o) (A2 Model)

+ (uy — pruy_q — qut72)
Yy =65+ 05 X5, +e, (Adjusted Model)

Eviews SZHEME (HARRIRZ AR(1) M EARER, WHE 7.21):
(1) #RiEHF = Quick=Estimation Equation

(2) 5]'5% & Equation Estimation=-specification
a. Equation specification: A4 log(Y) ¢ log(X) AR(1)

o Estimation settings: ARG E W T

Method: T #Iit # LS - Least Squares (NLS and ARMA)"

Sample: %2k I\ 1% B **
o miifi OK
(3) Bl Ar4: @iIN eq_adj_CO

o ERIHSHTEE R 7.22:
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(4) FEEUFE R R R 48- BT ARA 4 E T IR URIAR 22 M52 28 po I EE—AMhri (Scalar) xf %E,
AT %N rho _co. BEEIRESEHR 7.23

fiE (Command) ¥ A4 : scalar rho_co=eq_adj_co.@coefs(3)
o BTH%: 4T % Enter
o« BELE. WiliEhho co
(5) Eviews AUIDAT S

o Ul scalar rho_co=eq_adj_co.@coefs(3) FRAEIE —AFrtE (Scalar) X% ®kho co,
HIE T (Equation) *f%[Eleq adj co M5 =N REPEEH K, TR L X A br & X
%Eho_ co.

7.5.4.5 RBE-REMS (Newey-West) —HHRHERFIEX
Hir: BEAEH BB (Newey-West) —SUMEARE R IR 77, MRN8, A
Y AR % 1] UK 2 P 2 e

B FIH Eviews SEH#AE, BT T - B (Newey-West) —FUIEFR R IERE P B 22

WIER: (BRI AN B I FE RS )

o FHZE-HMX—EMirHER (heteroscedasticity-autocorralation consistent standard errors,
HAC) W F#R A e - Bk — Bt dr iR (Newey-West consistent standard errors)

o JBE-ETHS (Newey-West) —EMEFRHERIFIERE P B, £ XRMSGHH R BRI E

o JEE-EHRE (Newey-West) —BUEARAERYF IERET, 4% 5CEXT T RREA Bt 2 A 20,
PEATGE & T/ INEASEE 1 15

Eviews #1F (W& 7.24)
(1) #kiEHE = Quick = Estimation Equation

(2) 515 % E Equation Estimation = Specification
- W E (Equation Specification): A& log(Y) ¢ log(X)

o it 5L (Estimation settings): HAKUIF
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ZEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)]

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

Command

DCapture DCommand ,7

Sample...
Generate Series...
Show ...

Graph ...

Empty Group (Edit Series)

[View[ Proc ] Object H Save | Snapsh

Range: 1960 2005 -- 460
Sample: 1960 2005 -- 460

Series Statistics Equation Estimation

Group Statistics

Specification Options

Bc

@ dot_resid
=dw
®eq_adj_arl
=eq_adj_co
=eq_arl_test
=2eq_mO0

@ et

wet_100
set_I1
set_sd

@ resid
=rho_ar1
=rho_dw

@ scatter_et

= sint

= sintha
tab_corrl_test
tab_Im_test
@X

2y

New

< >\ corrl

Estimate Equation...
Estimate VAR... %

log(y) ¢ log(x) AR(1)

Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

re | Delete| Genr! Sample \

(=]Equation: EQ AD) CO Workfile: WAGE::corrl\

= e

| View | Proc| Objectl[ Print Namel Freeze H Estimate[ Forecast[ Stats[ Residsl

Dependent Variable: LOG(Y)

Method: ARMA Maximum Likelihood (BFGS)
Date: Time: L[}

Sample: 1960 2005

Included observations: 46

Convergence achieved after 6 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
C 1.563926 0.129071 12.11683 0.0000
LOG(X) 0.660116 0.029140 22.65321 0.0000
AR(1) 0.899443 0.063526 14.15868 0.0000
SIGMASQ 9.83E-05 2.52E-05 3.905427 0.0003
R-squared 0.996724 Mean dependent var 4.490151
Adjusted R-squared 0.996490 S.D. dependent var 0.175142
S.E. of regression 0.010376  Akaike info criterion -6.179775
Sum squared resid 0.004521  Schwarz criterion -6.020762
Log likelihood 146.1348 Hannan-Quinn criter. -6.120208
F-statistic 4260.033  Durbin-Watson stat 1.675329
Prob(F-statistic) 0.000000
Inverted AR Roots .90

K 7.21: 2T RIEE- BT RHAAGEAR FGLS MR IE Eviews #1F
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(=]Equation: EQ ADJ CO Workfile: WAGE::corrl\ ‘ - H (=] ‘“
[View[ Proc [ Object H Print[ Name ’\‘{(eeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: LOG(Y)

Method: ARMA Maximum Likelihood (BFGS)

Date: Time:

Sample: 1960 2005

Included observations: 46

Convergence achieved after 6 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
Cc 1.563926 0.129071 12.11683 0.0000
LOG(X) 0.660116 0.029140 22.65321 0.0000
AR(1) 0.899443 0.063526 14.15868 0.0000
SIGMASQ 9.83E-05 2.52E-05 3.905427 0.0003
R-squared 0.996724 Mean dependent var 4.490151
Adjusted R-squared 0.996490 S.D. dependent var 0.175142
S.E. of regression 0.010376  Akaike info criterion -6.179775
Sum squared resid 0.004521  Schwarz criterion -6.020762
Log likelihood 146.1348 Hannan-Quinn criter. -6.120208
F-statistic 4260.033  Durbin-Watson stat 1.675329
Prob(F-statistic) 0.000000
Inverted AR Roots .90

K 7.22: T RIEAR-BICRHAAGEAR FGLS MR IE Eviews i
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“\'i EViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

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

Command aXx

‘scalar rho_co=eq_adj_co.@coefs(3) A
v

DCapture DCommand ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 1960 2005 -- 46 obs Filter: *
Sample: 1960 2005 -- 46 obs Order: Name

Bc

@ dot_resid
=dw
=eq_adj_arl
=eq_adj_co
=eq_arl_test
=eq_mO0

@ et

wet_100
set_I1

Sfégisdd (#)Scalar: RHO CO  Workfile: WAGE::corrI\‘ - H (=] ‘“

®rho_ar1 View | Proc | Object|| Print| Name | Freeze || Edit+/-|

2rho_co 0.8994429974194881

& rhO_dW Va'ue

@ S_Cattter_et RHO_CO [ 0.899443 A
= sin
®sintna
tab_corrl_test v
tab_Im_test
8X

sy

< >\ corrl /| New Page

Path = d:\econometrics\eviews DR = none WF = waae

K 7.23: 2 TR AR- B RRAAGEIT A TH S 1 A 2R AR 2
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* Method: # # LS - Least Squares(NLS and ARMA)"
* Sample: *xER I\ 1% B *x
(3) 5]'5#% & Equation Estimation = Options

o ZE T EWRE (Coefficient covariance): HAKUITF

* Y7 £ 77 % (Coefficient method) : T~4I# #HAC (Newey-West)
o BEBHE (Weights): ERINEHE
o MUALIEE (Optimization): BRINKE
o SEME: fiili OK
(4) a4 BN eq_adj_NW

(5) BEDIIE (WK 7.25)

7.6 {FURE: FEREE6

BHRGl % T3 BIMAHT AL Y 1 (0, X2 B (H%I0 ST,
# 7.3 SIS HEI (n=41)

Year Y X2

1950 84646 46486
1951 90560 50229
1952 98145 53501
1953 101599 52805
1954 102567 55906
1986 423082 326227
1987 408226 334616
1988 439821 359081
1989 479106 394615
1990 509902 411663
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1°iEViews - [Workfile: WAGE - (d:\econometrics\eviews\wage.wf1)] - O X

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

Command Sample Equation Estimation
8 Specification Opti
Generate Series... ptions
ShOW Equation specification

Dependent variable followed by list of regressors including ARMA
Graph and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

C t C d [o] c log(x,
D apture ‘D omman f Empty Group (Edit Series) e elost)

[View[ Proc [ Object H Save [ Snapsh

Range: 19602005 - 460  Series Statistics Equation Estimation

Sample: 1960 2005 -- 460 Group Statistics Specification Options

BC Estimate Equation... Coefficient covariance Weights

) dOt_reSid Estimate VAR... % ﬁz{;gzﬁ‘ce HA(; (Newey-West) v Type: None

=dw Huberwhite

= at

aad e A e

=eq_adj_nw

=eq_arl_test

=eq_m0 i o .

Ee?— (=]Equation: EQ ADJ NW Workfile: WAGE::corrl\ ‘ C =] ‘“

vet 100 [View[ Proc [ Object H Print[ NameNeeze H Estimate[ Forecast [ Stats[ Resids

=et |1 Dependent Variable: LOG(Y) |

zet_%d Method: Least Squares

@;ﬁz' ar Date: Time:

— Sample: 1960 2005

=rho_co L

=rho_dw Included observations: 46 _ _

s scatter et HAC standard errors & covariance (Bartlett kernel, Newey-West fixed =

wsint bandwidth = 4.0000)

2 sintna ; . .

mtab_corrl_test Variable Coefficient Std. Error t-Statistic Prob.

tab_Im_test

ax C 1.606680 0.101930 15.76266 0.0000

oy LOG(X) 0.652216 0.022564 28.90473 0.0000
R-squared 0.984462 Mean dependent var 4.490151

<, \erlm Adjusted R-squared 0.984109 S.D. dependent var 0.175142 |

' S.E. of regression 0.022078 Akaike info criterion -4.745943

Sum squared resid 0.021448 Schwarz criterion -4.666437 e
Log likelihood 111.1567 Hannan-Quinn criter. -4.716159
F-statistic 2787.801 Durbin-Watson stat 0.217558
Prob(F-statistic) 0.000000 Wald F-statistic 835.4835
Prob(Wald F-statistic) 0.000000

7.24: JE - (Newey-West) Hr IEVZEFIHEAE
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(=JEquation: EQ ADJ NW Workfile: WAGE::corrl\ ‘ -

[View[ Proc [ Object H Print[ NameNeeze H Estimate[ Forecast [ Stats[ Resids

Dependent Variable: LOG(Y)
Method: Least Squares
Date: Time:
Sample: 1960 2005

Included observations: 46

HAC standard errors & covariance (Bartlett kernel, Newey-West fixed

bandwidth = 4.0000)

Variable Coefficient Std. Error t-Statistic Prob.
Cc 1.606680 0.101930 15.76266 0.0000
LOG(X) 0.652216 0.022564 28.90473 0.0000
R-squared 0.984462 Mean dependent var 4.490151
Adjusted R-squared 0.984109 S.D. dependent var 0.175142
S.E. of regression 0.022078 Akaike info criterion -4.745943
Sum squared resid 0.021448 Schwarz criterion -4.666437
Log likelihood 111.1567 Hannan-Quinn criter. -4.716159
F-statistic 2787.801  Durbin-Watson stat 0.217558
Prob(F-statistic) 0.000000 Wald F-statistic 835.4835

Prob(Wald F-statistic) 0.000000

K 7.25: JEIE- N (Newey-West) #r 1BV Eviews it &
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BEUIANE 7.4:

T4 REE UM

variable label

Year HFEA
Y 718 (HHZFEID)
X2 HEH (AHET)
155 SN FEAS (B AR A
Y, = By + 5y X5, +u, (classic) (7.36)
In(Y;) = By + Boln(Xy,) +u,  (log) (7.37)

T AR [

(1) R SAREARA 7.36 , ENRBESHERBERIY (FF5. Kb KR #THY.

(2) MH Eviews XA 7.36 BEATEIA M CRARSBIEER, F#5 AR 0 fa 2R 5
— AT AT . B TR AT SR B U A4 2

(3) [ARERIS 7.36 F74E H AR R AESE S ? 35 18N 20050 AT 2 W, 60 45 20 b
Ziie (BRI ARIFHEAT fRTZE U«

€; = P1€r 1 + Po€y o+ vy

a. FREFFIIMENE CmiBEE): & e, FHIRIRRIEL (dot plot), FEIRKIVILEEL .

=i
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b. FREFFIEE GHAENE): WRIBATERWEE, #E S EGEa et e, JFH15 e, 1, e o,
FAIHECS B (scatter plot), HBRIMRIIVIE 6

b HEIEIA:: WEIRE ¢, RO e, 1, ey, FAIRIRBIEIA RS 7.9 , AERITIL 6

c. BEAHRMMAHRDTIE: Eviews SCPIRIEXIRE e, FFIBEAT BRI 2T CEEIHEM
BIENIES)

d. Durbin-Watson #:%6v%: 4347 Eviews #REHH D-W Sit=

e. PiAXEBIHRIE (LM-test): Eviews SEHEAEFAT A P - K I (Breusch-Goldfrey) %
ML (B-G LM test)

(4) FHRIUBNABEA K 7.36 F70E ARSI, URUATXHZ AR REATHR IE 7 5% 08T 91759 70 ) itk
ITEW IR BT ie CEOREEE RIFBEAT ] Z o]

a. | /NI (GLS): B2 ik

b. J7 XN E (GLS): FET MBI 7.9 hAfith ik 5 ESE p
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c. " XE/NTIE (GLS): £ D-W Gt i it 5455 p

d. J7 XN (GLS): FEEARIE LTS E] p

e. —HUREIRIZIETE (HAC): JBE-BRF (Newey-West) £ 1ET%

f. AR SO 7.37 #64T Eviews R340

(5) WARMR 7.36 5 _EHAFIEB LRSS RAHZER, ARDAWE— D IEERM B, utt

A2
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8 EHIZEEEI
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8.1 EIEEMRER

o B EIRELAEH R E N T

o BK: WEBEMAREWE L, HFE AR RN BRI AR, IR ik
R iz R

8.2 sEISRIE

TFEAVFEE T, BAVEE T EE—LEMHTE (Qualitative variables) (IR, HilX | 5
IRE) MENEAERAN AR S, NTEER (Variable Scale) K&, XUEAFE#A BRI EUE,
RAEFRe . fltn, vnae e BARREAA A Faide, B, ik 28048 & L B 3 26
PERNARE AR b, e A — RV S EUG T AR S ) L

® 8.1 AAEIMMATE RE

staff salary sale score race
Zhang 25 140 2 yellow
Tom 35 195 3  white
Lee 27 184 1 yellow
Jeff 42 256 5 white
Kevin 38 207 4 black

XEBFEHFRBT (WK 8.1 ), AFALAXIEHE, FHASIARNERT. €848 E
salary FoRXKIBMAHPER (JI70); R sale Ko NMIT i ED; L& score Ron% 7 xt X
BRI (1 FRIBABE, 2 B AHE, 3 Forn—M, 4 oRIRWE, 5 RorfERmeE),; L&
race FR XTI 1 ZH BRI G (yellow FoR 3 (IH B REAR . white 208 A T R EEA, black
R RO TR .

EX 8.1 (M), wELE (Quantitative variable) — W AESEE, LHNEL . &
SRR E, WRUEEBERE, R ERNBES L.

JEMEAR B (Qualitative variable) —tF N KA R, FEHTXEMMRZER, HAHEX
FMFRIL, WA HEMEAES L.
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EX 8.2 (BERE). LERJE (Variable scale) ZIiH i)2 2 8 MU & LB ERR. ERHEKRE
FERUES UMK R L, R RGN ZE . RIELEZEAR, BATT U bR 4 4
JZ 2

%X RE (nominal scale) T8: XK UHTRIENE, REAITABES LBEXR,
HEIRAE. W, 7. bR, RAEHEA . FFBUREE (order scale) 2 : it A& H0%
0 CBRBUE K F ST AR AN, ERRERETN . . T K. XEIRE (interval scale) -
R ATEE L MU A RSB R, BTSRRI LTI, M, ERREETR. K.
EERE (ratio scale) Tf: XK A% BE MHMES LRHIAKF, T UHEAS, BTl
HATIL. W T Fh

WRIELL L, XEMABEFHREIT, TV ER salary. #EH sale, ULF I score
NERARE, WA ERG race NEMARR. i, WAREREERERE:

o FH salary MEEH sale WAL ENLEERRED &

o BV score HRANFHREL S
o WIBHA X ERA race NEXREAE

8.2.1 it EHEEER N EMES?

—ANE AR R A AR IUE, FOYIZENER R NS . EEREIE - E Y, AR ABE R
TE. Whel, ATV - EEMEERFRCERIE MR, N5 IR L
TEEYVIREY, Ml oA BRSPS i R 3

BN 8.3 (). X TRt RO R e, 7Bl A AR G D), 8%
AR A X R, I, VBN D WMEY 1, MR AR R Bk b
0 0, CNREEZRIE. ERH, BUCEEE X AH m MR a,ay, - a,,, SFEEEE
ky (k€ 1,2, ,m), AILLE I FEBA R D,

1, ifa
Dk - K
0, if not a,

EX 8.4 (EMARMR). BREL N EMELEEELSN - dENAE, 1B, ettt
X B m DB ay, a9, a4y, WTUHE —4HEMNAE Dy, -, Dy, -, D, BERIEZENRR:
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1, ifa
‘Dl =
0, if not a,

1, ifa,
X{a17a27"'7am}:> Dk:
0, if not a

1, ifa,,
D, =
{O, if not a,,
XIGEBEH RGIT, R EKE (race) B 3 MEME (m = 3), Bkl X{a, = yellow,a, =
white, ag = black}, WIF ARG H I R EIVE RIARL

race{a,; = yellow, a, = white, a5 = black}

1, yellow
race__yellow =

0, mnot yellow
) 1, white
—> < race__white =
0, not white

1, black
race_ black =
L 0, mnot black

KR EHR B AR, — R EM AR race BEATEBHIY (recode), AEEL =X ¥ R A &
(W3 8.2).

* 8.2 LM A BHAL N EIMAL AL R

staff race race_black race_white race_yellow
Zhang yellow 0 0 1
Tom white 0 1 0
Lee yellow 0 0 1
Jeff white 0 1 0

1 0 0

Kevin black

P AR m AR, BATUH m MR RRSFEZE AR, WA (m - 1) MENEEFRSRIEZEIER.
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R 8.2 B AR BHANME AR B AR R

staff race race__black race_white race_yellow

8.2.2 wnfiEfERi3E S EIER?

XIGEEEHKZFIT, WRAX AR LRFIRAE, AW R R REIEEER (R 8.1 ), WEIHS:
B 8 SR 2 i R ™ EL A ) L

salary = ay + ayrace + azsale + u (8.1)

FL b, Nozf DRSO EMEREAER (iR 8.2 ). IXIBIREE NN E
SRR, HBRAR P A A SRR BiAE < dl” B EKT GHER) 3T R AR5 .

salary = B, + Byrace_yellow + Barace__white + B sale + u (8.2)

IREAR, LRI 8.2 &, ATLRRIFTG 3 2K “/4” 168 T B EH KT

E(Y|race yellow = 1,race_white = 0, sale) = 5y + Py + fBysale (market yellow)
E(Y|race_yellow = 0,race_white = 1, sale) = B, + B3 + fysale (market white) (8.3)
E(Y|race_yellow = 0,race_white = 0, sale) = B, + B,sale (market black)

PR 8.2, AT VBN SARMARRER . BRI, BR, EHAE
race_black BARANER 8.2 , HAEANX 8.2 WEAMIMI 5, EXFBE T, FATHK:

o B (black) MHEAK 8.2 fEAMiLH
o & (yellow) B (white) 75 R 8.2 HIELEAA.
IR, FATTHR:
o HFZE rank NiHEE (covariates) HiT#H|ZTE (control variable)

o By NEEERE, ERAERNALHE KT
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o By, B3 NIRERY, KA A S FERMA N KT 12
o By NHATHERRY, URMAZR NN

8.2.3 EMEEEIEREMLR?

—ANEERNAEAY, REEIHT s TR R, XA ORI 2 EARE, AT AR
HESHHER (Analysis of variance, ANOVA) 2,

RGN e & e AR AR AR R BE R R, W LR AR & B 358 3 0 .

o AEAHEPARREREIEAMA. AR EAUE BRI R K

o[RS READNAS BRI E B AR B ) (Rl VAR . AR AR B[R] IS RE AL AR RN E AR

FRAE AU & 5] A7 AN, w7 RARI 23

o JVEARAL: REAULAREE DUBR ST I Y 2 H B D AR

o FVEARAL: AR B DIAT I T 2 H LA DT R

o RGHRL: RV R DAL UM /B OB S IAE R S . AR e AR AR, DAY
AR,

bz
HRLAR M A0 R R 2 5 IR SRR, 7T BRI S A
o APRRBRUE: LU AR o T AR, H AR DA E S 2 B AT
o TEARBBUR LU ARR oA VIR REARAR R LI R BB SRR L
AR B R Y RO E, AT bARA 4:
o GUAPEB. RN Y

o CEXTHEBIA: KRN In(Y)

2HENIER (Analysis of variance, ANOVA) #HKre BEMMHNAERE Y SEtkRAisER LR Mg EExR, —E2
W FE A A BN R R 22, BIWRA ¢ AL ST DA R I R B RS2 R

SHIEEAIE S, ENRUTEAR FRRERENEWERE) WAL e &AL R (BRI BTN, mEmT L
HILEATS Al AR T 28 X (W RIA] DU BLE AT S HoAb AR & ek T 20

AR EORS BAR T LG, USRS 0 0 B A AR A, SRR B O IR VAR

5 2t R B RN 28 5 A BRI BRI DF 5 3, EMRE KD AR B R A A A o A AR A IS S
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AR R UL AZ B AR N I S AN R, 7T B2

o AT HHE HE VAR B B VR RN R DA B ) T [l e o R M AR I 1 T

o IR AT AR R BARER . SR R ] TRIA AT AN (RIS SFTT 8.5.6)
o BB R PR, SR B AR R T RIARME Y Bl (BRI SET 8.5.7)

X BARRI SR M SR, BATEAE 5 ZARYE AL B ) Jm PEATRF AL, A AN [R) S 2 (1 Rl 40 2% 5 [m] )
BEAY, LEBAN R () (B ) 7 A 5 2R, BRI 3R e O BEARU KRR . R AR, AR 1 Rl 10 AR B
MigE, BAARNETEE o EERIHTERBF LN BN, AN EERRENEZESE, H
FAERCRZE S, AR ZEX BRI N AT IR R AT S R AN B ik

B, 152 e B AR A BPE AT, TTREH BRI SRR IEH AR 2 /b aFE (RARRIH TR E
WLH 8.5.4 A1y 8.5.5 ):

o AEHEMARER. IEEAKZH8EFEE
o NEAMEMAREN. IEEAR 3 EYTHEE
o AEHEMARK. FFEAZHEFER
o AEABMAER. FIFTEAKFRT B YFEE

o [FINSA B RANERAZER. AR E R E T EE
o [FINEAEMALRNE EZER. INEE R4 E TR E
o[RS B EAE AR RIEE AN E 8 EFEE
o [FINSABEMAZRMERLZER. REL AN E VIR
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(D FEt B i E S se 2R RAR (BAEHEARER m MEM, WRE m MEPAEE
(2) ot REH AR M B CH#ERED
a. REABIUARER. ik 2w 3
b, REHBMARRR) . INE Q0 B lnl A
c. RAEHEMERMN. FEHARIL i n] R
d. REHRMRER. Fik s ml
(3) 737 RN 2 R 0030 B M S B A ) ] DA R 2R (A B -
a. [AIN & A B RAE BAR R INETR U4 gt ml LR
b. R & A AT R A E EACE . AN A X A el A
c. [FINEAEUAENE R RRN . FikH A2 i n] R
d. & EIAC R E RAL RN SR A2 B m
(4) ZrHrist 18] 7 51245 A AL B A Y

(5) Hr o BR A RNARIARY (piecewise linear regression)

8.4 LIS

8.4.1 sCIeERH4

AR YRS T BT HE A& LF 3R
o ST Eviews 9.0 A K LA E
o ARG Mathtype 6.0 kA & LA
o HYEgIEMH Office Word/Excel 2010 A K& AL

o WA chrome 66.0 fiA Jz A _EER 360 Hag il iads 9.5 hieds ke AR
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8.4.2 itirH

ENETALE: AR IHE 8.3 44t 114 ALEIE T AfE wage T AN T%, age fFi%, edu HEH
K, dpt ATRIZEAL, sex 4% 7 T FOEE -

#* 8.3 I L ALE (n=114)

obs wage age edu dpt sex

1 117 26 pri per f
2 375 42 pri per f
3 175 33 pri per f
4 100 33 pri per f
5 162 30 pri per f
110 25 18 il tem m
111 25 11 il tem m
112 75 45 il tem m
113 54 14 il tem m
114 50 26 il tem m

B LK 8.4:
* 8.4 A XUt B
variable label remark
obs T A% /55 (observations)
=)

wage TAL  2%£55/H ($/week)

age e % (year)

edu Ak ill= XH (illiteracy): pri= ¥SEHE (primary); mid= T5EHH (middle):
- hig= #%# & (higher)

dpt A% tem= A (temporary); per= KM A (permanent)
it

sex il f= Z (female); m= 5 (male)
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8.4.3 =BEHIM
8.4.3.1 BERSEHENAN

SR AL 6 T 1% BT LSBT, B R R R B M 40
o RRABMERERGG, RAUFMEFRHER {a), ag, 15 {81, By} (11, Yo s FIE
. ERBESHNGS, KAUBIEFE 0,; 0y Fik
o EBARAURMBEA S, KRB IEEEE Ay Ags - 4235

Blan, FEESHEMEEMNEETEN. REENN, @B, EeB &5 N B B8
([Eleq_both pro ord fulD)

wage; = o + aQeduDgﬂ- + a3eduD37,- + a4eduD47i + ,82dptD27i + Va8€T g ; + dage;

+ )\QeduDzyi * dptDQﬂ- + AgeduD&i * dptDQﬂ- + >\4€dUD4,¢ * dptDQﬂ- + u,;

8.4.3.2 Eviews W& HM

RN ZEBIRIL Je BI 2 A E AR A E AR, AN IR B8 AN FALA T i) 2 M ALEAT BB 0 H,
T TR, FATLZ IR Eviews % R i 44 FUU -

(1) BB EFIINE (Series) M6 4 00

o EMEERMEMML: FieERE, FaAghiERAN {XE, BRERE, L BE {il-
literacy,temporary,female}), &AL EEMBREEGL N D, BALE, H
fib LB @ K X v 449 Dy, Dy, -

o MMERERMH: NT—EMWAE, MEaRENENRREER, HUUEHZEES + Bl
AL S T 4.

B0 A E KT EHEEE edu(m = 4), M E N 4 MEMEEEHMedu D1.Medu_ D2,
Medu D3. Medu D4.

(2) X% (Equation) [Ef6r 42 #m).

o only, FoRAGHEMER T
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o both, [ AR R EAL R [ R
o plus, FRMEFA (plus) K7

. prod, FEREHX (product) M5

. ord, FRWERAEELA Y HE AT

o log, FRMERAMIONA In(Y) HIEATE

o full, FoR—MEMZREMZRES J— DR MM I, PAIAZE 38 1 R A& 1)
AL, AEREA R RE .

Blan. AHEEERERT CHERMAD, HHE KT ENZE edu(m = 4) 5 TR EEAR
& dpt(m = 2) WX edupy * dpt po~ edupg x dpt o F edupy * dpt s ARSI
edupy~ edups M edup,, FHENEIETTFE.

o part, Fon—NEMERERENRRES S —NREREHE XWHEA BT, H2 % e AR
BRI R RKMSL AN BT R . flan, AR T (5EREMAD, HEKFEERR
& edu(m = 4) STAERMEMNRE dpt(m = 2) B X edup, * dptpo~ edups * dpt py Fl
edup, * dpt py FENFEIEATTFE, (AT edupy edups F edup, HAGINEIATTFES

fBlgn: AR =leq only plus log full, AR RBBEMTEN. IERRH. X8k
B £ITEHNBIEHTTHE .

8.5 XELRIE

8.5.1 SAKEHH{TILE

Hbr: W E TAE SO B 5 N HE
. HIE45HN unstructured/undatede
¥ Eviews TAESCHE (WL 8.1)
Eviews ¢ HLERAE:
(1) fKIK#EAE: File=New=Workfile

(2) #47 workfile create 5| Fi% & :
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o workfile structure type: unstructured/undatede
o data range: 114

o workfile names(optional): # AT 4&UT

- WF: “worker™ (xxZ i} & 4 *x)

- Page: “indian” CkxZ {6 & %x)

Eviews § NS PR REAE (Excel Ml Eviews) PIRUWIT:
O EE
R Excel #¥E, TAESH Y HIEAAR, LEEFESWHN Y H¥E (X HiETAF
FHEAED
o Excel #E¥. Excel #HHURE B CHFEMEIE (obswageageedudptsex)

o Eviews S A% #E. File = Import = Import From File: d:/econometrics/data/Lab8-

indian-wage.xlsx

8.5.2 EEMERBICEMEMEEHR

Hir: 2ol —ERURERRRGEERE - NERE

Bt & BRIEN B E RN R, MR BRI, NE%E. e Eaaldlin)
HEAN A R

Eviews #1F:
(D EEHTEHEKTE edu (m=4) FEREMTEARR, (EAAEELE 8.2)

o MIAME (Command) HKIKEINI T4 (B HaEA edu_ill. edu_pri. edu_mid
edu__hig)
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1°iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x

Command ax

DCapture DCommand ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 1114 -- 114 obs Filter: *
Sample: 1 114 -- 114 obs Order: Name
@age
gpt @Group: UNTITLED Workfile: WORKER::indian\ - E RS
=edu [View[Proc[ObjectHPrint[Name[Freeze]Default v |Sort | Edit+/- | Smpl+/- | Co
@ obs OBS WAGE AGE EDU DPT SEX
@resid 1 1 117.00 26 primary permanent female A
®sex 2 2 375.00 42 primary permanent female
“wage 3 3 175.00 33 primary permanent female

4 4 100.00 33 primary permanent female

5 5 162.50 30 primary permanent female

6 6 300.00 35 secondary permanent female

7 7 175.00 40 secondary permanent female

8 8 287.50 50 secondary permanent female

9 9 350.00 42 secondary permanent female

10 10 385.00 30 secondary permanent female

11 11 395.00 45 secondary permanent female

12 12 224.00 48 higher permanent female

13 13 91.80 35 higher permanent female

Lo 14 14 119.00 38 lliteracy permanent female —

< > | indian | New Page ¢35 15 377.00 46 iliteracy  permanent female v

16 < >

K 8.1: S AHIEN Eviews &
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- “series edu_ill=@recode(edu="ill",1,0)'"
- “series edu_pri=@recode(edu="pri",1,0)"'"
- “series edu_mid=Q@recode(edu="mid",1,0)"

- “series edu_hig=@recode(edu="hig",1,0)'"
o BITMA: mATH % Enter £
=y

F4ER (DA group MERER): AMACPEUT

@ R
o FAEEE Ctrl4 K H diedu. Medu_il1. Eaedu_pri\ Medu_mid. Eaedu_hig

o i RbrfH = Open = as Group

(2) EENZEERAER dpt (m=2) WEHEMZERR. (REERENLE 8.3)
o MAME (Command) KIKFIAW N4 R AMm 4N dpt_ tem Al dpt_ per)
“series dpt_tem=Q@recode(dpt="tem",1,0)"'"
“series dpt_per=Qrecode(dpt="per",1,0)"
o BATAr%: 4T % Enter B
=

HHIR (DA group MIEAESR): HUAPEINT

@ R
o FRAEEEAE Ctrl+ KRS g dpt . Bdpt_tem. Mdpt_per

o HiiEFrAEE = Open = as Group

(3) WEMAEMR sex (m=2) WEBMEMNLEARR. (AAEEELE 8.4

o AME (Command) MKUAALIN A4 WA a4 sex f Al sex_m)

series sex_f=Q@recode(sex="f",1,0)

series sex_m=Q@recode(sex="m",1,0)
o BT WAITH{% Enter ##
&

BHR (DA group WIERESR): HUPRIT
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@ R

o PR Ctrl4- MR S didsex. Misex_f. Msex_m

o miiftrfiE = Open = as Group

(4) Eviews {17 HIMRIE

o {14 series edu_ill=@recode(edu="ill",1,0) K/~ 68 — 4 F % (Series) *f
Fhedu_il11, FxfE A BN Medu AT FE B GG AT (recode) , I B g A A B
JE R BE IR G 45 7% (Series) *tGbAedu_ill.

o fRI% @recode(edu="ill",1,0) F/RIEMEL RN GMedu HHAT E MDA IR, HARMIER,
R edu WBMEAN 111, NIAHMAEN 1, s aAHMIREN 0.

8.5.3 IR{FRBIE

SEERERAE, BRATE S B E VAR AT BB D, BB A H IR A R, Eviews Honf g 142
BRI AR BRI R BN erecode O« FRATAT LA Skt — AN g 1AL e @ b AT RE DA &
fds. WA vl, MR -AEERES m NEE, BATTUEREE m MEULE.

AL, 8 T a8 2 MR Bk, FRAIE R % — P g — Wi LR B R B FR . 4 BT 55
B, ARG S &R e SR Boe oy {30, eI, LfE} (AR {illiteracy, temporary,
female}) 7. MAT LUK 4 AR B SR 1% {illiteracy, temporary, female} 435I B N KEHL
A edu_ill (M3 8.5). dpt_tem (L3R 8.6) Al sex_f (L& 8.7),

* 8.5: HEMAZRAGEERIEENMLRE edu (n=114)

obs edu edu ill edu pri edu_mid edu_hig

1 1 pri 0 1 0 0
2 2 pri 0 1 0 0
6 6 mid 0 0 1 0
7 7 mid 0 0 1 0
92 92 hig 0 0 0 1

S RERF AR LLSE 2 AR R OMEALR A BEE CRRAE 75 0 IR LU A EE 4R
THLG b, SRR AT R AN S AR A B U B K SRR S, R — Bk A ERRAL, B T M R <At
BR,
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* 8.5: HEMAZE ARG EERKEENELE edu (n=114)

obs edu edu_ill edu_pri edu_mid edu_ hig
93 93 hig 0 0
113 113 ill
114 114 il 1

* 8.6: HEMALRERG T eRILEMZE dpt (n=114)

obs dpt dpt_tem dpt_per
1 1 per 0 1
2 2 per 0 1
3 3 per 0 1
4 4 per 0 1
111 111 tem 1 0
112 112  tem 1 0
113 113 tem 1 0
114 114 tem 1 0

% 8.7: FIEMAER RS A RIEEEER sox (n=114)

obs sex sex [ sex m
1 1 f 1 0
2 2 f 1 0
3 3 f 1 0
4 4 f 1 0
111 111 m 0 1
112 112 m 0 1
113 113 m 0 1
114 114 m 0 1

8.5.4 (RaBEEMEE

FUbR: U 5E 1A e 1 i 400 A B DA S T AT 35 ARG R, R [ 3 o
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1‘3iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command ax
series edu_d1=@recode(edu="primary",1,0) A
series edu_d2=@recode(edu="secondary",1,0)
series edu_d3=@recode(edu="higher",1,0) v
DCapture DCommand ‘

[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 1114 -- 114 obs Filter: *
Sample: 1114 -- 114 obs Order: Name
@age
BC
= dpt (G)Group: UNTITLED Workfile: WORKER:indian\ =  [= X
=edu [View[Proc[ObjectHPrint[Name[Freeze]Default v | Sort | Edit+/- | Smpl+/-| Ci
@edu_d1 EDU EDU_D1 EDU_D2 EDU_D3
@edu_d2 1 primary 1 0 0 A
©edu_d3 2 | primary 1 0 0
“ obs_ 3 primary 1 0 0
@ resid :
4 primary 1 0 0

B sex .

swage 5 primary 1 0 0
6 secondary 0 1 0
7 secondary 0 1 0
8 secondary 0 1 0
9 secondary 0 1 0
10 secondary 0 1 0
11  secondary 0 1 0
12 higher 0 0 1

Lo 13 higher 0 0 1

< > | indian | New Page 14 iliteracy 0 0 0
15 lliteracy 0 0 0 v
16 < >

Bl 8.2: EMA R edu HEMERAKRKIL
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1"iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help = x
Command ax
series dpt_d1=@recode(dpt="permanent",1,0)
series dpt_d2=@recode(dpt="temporary",1,0)

DCapture DCommand ‘
[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel

Range: 1114 -- 114 obs Filter: *
Sample: 1 114 -- 114 obs Order: Name
@age
BC
= dpt (G]Group: UNTITLED Workfile: WORKER:indian\ o X
©dpt_d1 [View[Proc[ObjectHPrint[Name[Freeze]Default v | Sort | Edit+/-| Smpl+/-|C
dgt—dz DPT  DPT_D1 DPT_D2

edu 1 permanent 1 0 A
sedu_d1

2 permanent 1 0
@ edu_d2 3 1 0
s edu_d3 permanent
@ obs 4 permanent 1 0
@ resid 5  permanent 1 0
sex 6 permanent 1 0
awage 7  permanent 1 0
8 permanent 1 0
9 permanent 1 0
10 permanent 1 0
11  permanent 1 0
12  permanent 1 0
A 13  permanent 1 0
indian | New Page 14 permanent 1 0
15 permanent 1 0 v
16 < >

8.3: VAR dpt MEM AR EIKRKIE
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“’i EViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)] - O X
File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command ax
series sex_d1=@recode(sex="female",1,0) A
series sex_d2=@recode(sex="male",1,0)

v
DCapture DCommand ‘
[View[ Proc [ Object H Save [ Snapshot[ Freeze[ Details+/- H Show[ Fetch [ Store[ Delete [ Genr[ Samplel
Range: 1114 -- 114 obs Filter: *

Sample: 1 114 -- 114 obs

Order: Name

“age
Bc

dpt
=sdpt_d1
sdpt_d2
edu
sedu_d1
sedu_d2
sedu_d3
@ obs
@resid
sex
Bsex_d1
ssex_d2
swage

< >\ indian /| New Page

@Group: UNTITLED Workfile: WORKER::indian\ | o X
[View[Proc[ObjectHPrint[Name[Freeze]Default v | Sort | Edit+/-| Smpl+/-|C
SEX | SEX_D1 SEX_D2

female
female
female
female
female
female
female
female
female
female
female
female
female
female
female
< >

A

RN Io©OND A WN =
N NG R RN NG R NG (R RN NS PRI S (N NG N

OO0 O0OO0OO0OD0O0O0O0O0O0OO0OO0ODOO0O0OO0OOoO

8.4: EVEA R sex HIBEMAARAKRRE
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. ohE AR, WEAARIEER (PRMD, #1T OLS fhiit, 33| Eviews 7 Hrik &

8.5.4.1 mmix-ZEaiRE

HEAEMARRR . gt e s mFER L 2 8.4

wage; =+ [1 + Boedu_pri;, + Bzedu_mid, (8.4)
+ Byedu__hig; + Bsdpt_per; + Bgsex_m,; + u; '

REH B ER. AR EIRE N2 8.4 , SR AR ILE 8.5, EifkpD
BIWE:

(1 WiERAN (XE & HBHER & =], W~ EIAR SR RN B 51
o Medu_il1

o Mdpt_tem

o bAsex £

(2) WEREHR, #FA5 5% E Equation Estimation = specification

o Equation specification: ¥ A\#i% wage ¢ edu_pri edu_mid edu_hig dpt_per sex_m

o Estimation settings: BEARKEUIT

@ R
o Method: FNHii£#% LS - Least Squares (NLS and ARMA)

o Sample: (BRINBEE)

o midisEM: OK
o WA TR RIE): (AN eq_only_plus)

o« BELE. WikilZleq_only_plus
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4 EViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)]  — o X

File Edit Object View Proc|Quick Options Add-ins Window Help - e x
Command Sample... aXx
Generate Series... Equation Estimation
Show ... Specification  Options
Graph ... Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

Empty Group (Edit Series)

DCapture E]Command ,7

[View[ Proc [ Object H Save | Snapsh

Series Statistics wage ¢ edu_d2 edu_d3 dpt_d2 sex_d2)

Range: 1114 -- 114 obs Group Statistics
Sample: 1114 - 114 obs Estimate Equation...
“age Estimate VAR... %
BC
dpt
8 dpt_d1 Estimation settings
ggt—dz Method: LS - Least Squares (NLS and ARMA)
z:gﬂ—g; (=]Equation: EQ ONLY PLUS Workfile: WORKER:indian\ ‘ ] H (=] ‘“
5l edu:d3 [Viewy Proc | Object” Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl
Ezggonly_plus Dependent Variable: WAGE A
= resid Method: Least Squares
sex Date: Time:
ssex di Sample: 1 114
ssex d2 Included observations: 114
swage
Variable Coefficient Std. Error t-Statistic Prob.
C 191.7717 22.37941 8.569116 0.0000
A FOWT EDU_D2 47.67202 32.77118 1.454694 0.1486
indian , New Page EDU_D3 160.9875  53.83197  2.990556  0.0034
DPT_D2 -59.19181 2473065  -2.393459 0.0184
SEX_D2 -107.4378 28.50086  -3.769635 0.0003
R-squared 0.219660 Mean dependent var 146.4085
Adjusted R-squared 0.191023 S.D. dependent var 137.0137
S.E. of regression 123.2344  Akaike info criterion 12.50892
Sum squared resid 1655351.  Schwarz criterion 12.62893
Log likelihood -708.0085 Hannan-Quinn criter. 12.55763
F-statistic 7.670663 Durbin-Watson stat 1.902374
Prob(F-statistic) 0.000017
v

K 8.5: HE BEMAZEN . AL Z AN B Eviews SEHL
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(=]Equation: EQ ONLY PLUS Workfile: WORKER::indian\ ‘ ] H (=] ‘“
[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl
Dependent Variable: WAGE A
Method: Least Squares
Date: Time:
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
C 191.7717 22.37941 8.569116 0.0000
EDU_D2 47.67202 32.77118 1.454694 0.1486
EDU_D3 160.9875 53.83197 2.990556 0.0034
DPT_D2 -59.19181 24.73065 -2.393459 0.0184
SEX_D2 -107.4378 28.50086  -3.769635 0.0003
R-squared 0.219660 Mean dependent var 146.4085
Adjusted R-squared 0.191023 S.D. dependent var 137.0137
S.E. of regression 123.2344  Akaike info criterion 12.50892
Sum squared resid 1655351.  Schwarz criterion 12.62893
Log likelihood -708.0085 Hannan-Quinn criter. 12.55763
F-statistic 7.670663 Durbin-Watson stat 1.902374
Prob(F-statistic) 0.000017
v

K 8.6: A& mMARRN . INER ALY FAHA Eviews i

Atk Eviews ##5 I. Qref(fig:only-plus-report):

HE AR R IR U 2 B A Eviews 45 3 (A7 ZAR &5 1

wage; =+ B + Byedu_pri; + Bsedu__mid,; + Byedu__hig;
+ Bsdpt__per; + Bgsex_m; + u;
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wage =+ 130.36 +10.47edu_pri; +49.7ledu_mid,

(s (17.7609) (33.4850) (33.5470)

(t) (+7.34) (+0.31) (+1.48)

(cont.) 4 162.59edu_hig; + 59.37dpt per, —106.49sex m,

(s) (54.2989) (24.8399) (28.7784) (8.6)
(t) (4+2.99) (+2.39) (—3.70)

(over) mn =114 o = 123.7476

(fit) R? =0.2204 R? =0.1843

(Ftest) F*=6.11 p = 0.0001

BEi, ARAE SR RS 8.5 AR AT RS 8.6 FATAT LIA 2.

(D i (XF & EHIERF & i), Wi (illiteracy & temporary & female) [
THEREAR 8.7, HAEHIIE THRICAN L 8.8:

E(wageledu_pri = 0;edu__mid = 0;edu__hig = 0;dpt__per = 0; sex_m = 0)
=+ B1(1) + B5(0) + B5(0) + B4(0)

(8.7)
+ B5(0) + B4(0)
=B
(wageledu__pri = 0; edu_mid = 0; edu__hig = 0; dpt__per = 0; sex_m = 0)
=+ 51(1> + 52(0) + 33(0) + 54(())
+ B5(0) + 54(0) (8.8)

— 4 [130.36] - (1) + [10.47] - (0) + [49.71] - (0) + [162.59] - (0)
+[59.37] - (0) — [106.49] - (0)
=130.36

(2) W 1 (XF & EHEE & BH), Al (illiteracy & temporary & male) [
THEBFANI 8.9, MAMIAE THIGA R 8.10:
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E(wageledu_pri = 0;edu_mid = 0;edu__hig = 0;dpt_per = 0; sex_m = 1)
=+ 51(1) + B2(0) + B3(0) + 5,4(0)

(8.9)
+ B5(0) + Bs(1)
=P + fe
(wageledu_pri = 0;edu_mid = 0; edu__hig = 0; dpt__per = 0; sex_m = 1)
=+ 51(1> + 32(0) + 33(0) + 34(())
+ B5(0) + B4(1) (8.10)

= +[130.36] - (1) + [10.47] - (0) + [49.71] - (0) + [162.59] - (0)
+[59.37] - (0) — [106.49] - (1)
—23.87

(3) WA 2 (HFHE & KHERE & B, tH) (higher & permanent & male) [l

HTHURAR 8.11, UG AIIE THRIGA I 8.12:

E(wageledu__pri = 0;edu_mid = 0;edu__hig = 1;dpt_per = 1;sex_m = 1)
=+ B1(1) + B5(0) + B5(0) + B4(1)

(8.11)
+ B5(1) + Bs(1)
=P1 + By + Bs + Bs
(wageledu_pri = 0;edu_mid = 0;edu__hig = 1;dpt_per = 1;sex_m = 1)
=+ Bl(l> + 32(0) + 33(0) + 54(1>
+ B5(1) + Bs(1) (8.12)

— +[130.36] - (1) + [10.47] - (0) + [49.71] - (0) + [162.59] - (1)
+159.37] - (1) — [106.49] - (1)
=245.82
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8.5.4.2 nmiE-EIERE

REH WA Izt HE V3R 8 0 75 f 5 8.13

log(wage); =+ By + Byedu_pri; + Bzedu_mid; + Byedu_hig; (8.13)
+ Bsdpt__per; + Bgsex_m,; + u; |

REABMARR) . INEERE X E IR W5 8.13 , PRI CHLAKILE 8.7. A
WD ERATT

(D #EREady X8 & BHER & ], WAk AL B RN [ 5T
o BMedu i1l

o Mdpt_tem

o Msex f

(2) wERIEER, N5 5F%E Equation Estimation = specification

o Equation  specification: i A\ @it & log(wage) c edu_pri edu_mid edu_hig dpt_per

sex_m

o Estimation settings.

o Method: TFH7iEH LS - Least Squares (NLS and ARMA)
o Sample: (ERINKE)

o miifizEf: OK

o WAL FERRE): (BN eq_only_plus_log)
o BWELR: WiilEleq_only_plus_log

HAE Eviews #fi WL @ref(fig:only-plus-log-report):

PERXSEE, A& AR R AR A0 £ AR Eviews S5 5R A Z R & a0 F

log(wage); =+ B, + Byedu_pri; + fsedu_mid; + fyedu__hig, (8.14)
+ Bsdpt__per; + Bgsex_m,; + u; '
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1"iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
[
Command Sample Equation Estimation
Generate Series... Specificaton  Options
Show ...

Equation specification
Graph Dependent variable followed by list of regressors including ARMA

E v G Edit Seri and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.
m rou IT Series
Capture Dcommand Py P ( ) log(wage) ¢ edu_d2 edu_d3 dpt_d2 sex d2

| View| Proc| Object|/Save [Snapsh  Series Statistics

Range: 1114 -- 114 obs Group Statistics

Sample: 1 114 -- 114 obs

sage
BC

= dpt
=dpt_d1

Estimate Equation...
Estimate VAR... %

Estimation settings

Method: LS - Least Squares (NLS and ARMA) v

adpt_d2

edu

sedu_d1
sedu_d2
sedu_d3
®eq_only_plus
=eqg_only_plus_log
@ obs

@resid

sex

ssex_d1
wsex_d2
awage

[=JEquation: EQ ONLY_PLUS_LOG Workfile: WORKER:indian\ 1 [mt.qm
[View[ Proc [ Object H Print[ Nam{\LFreeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: LOG(WAGE)
Method: Least Squares

Date: Time: Y
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
Cc 5.067914 0.127558 39.73037 0.0000
EDU_D2 0.406546 0.186788 2.176503 0.0317
EDU_D3 0.702779 0.306830 2.290449 0.0239
DPT_D2 -0.525553 0.140959  -3.728404 0.0003
SEX_D2 -0.842478 0.162449 -5.186121 0.0000
R-squared 0.317011  Mean dependent var 4.648845
Adjusted R-squared 0.291947 S.D. dependent var 0.834751
S.E. of regression 0.702409 Akaike info criterion 2.174266
Sum squared resid 53.77820 Schwarz criterion 2.294275
Log likelihood -118.9332  Hannan-Quinn criter. 2.222971
F-statistic 12.64813 Durbin-Watson stat 1.706849
Prob(F-statistic) 0.000000

Kl 8.7:

R AR R . I R X S B AR Eviews SEIL
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[=JEquation: EQ ONLY_PLUS Workfile: WORKERzindian\ ~ — [tugm

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: WAGE A
Method: Least Squares
Date: Time:
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
Cc 191.7717 22.37941 8.569116 0.0000
EDU_D2 47.67202 32.77118 1.454694 0.1486
EDU_D3 160.9875 53.83197 2.990556 0.0034
DPT_D2 -59.19181 2473065 -2.393459 0.0184
SEX_D2 -107.4378 28.50086  -3.769635 0.0003
R-squared 0.219660 Mean dependent var 146.4085
Adjusted R-squared 0.191023 S.D. dependent var 137.0137
S.E. of regression 123.2344  Akaike info criterion 12.50892
Sum squared resid 1655351.  Schwarz criterion 12.62893
Log likelihood -708.0085 Hannan-Quinn criter. 12.55763
F-statistic 7.670663 Durbin-Watson stat 1.902374
Prob(F-statistic) 0.000017
v

K 8.8: A& BTN AT 0 B2k M [l A AR Eviews i

—

log(wage) = +4.53

(s) (0.1012)

(t) (+44.75)

(cont.) +0.71edu_hig,
(s) (0.3095)

(1) (4+2.30)

(over) n =114

(fit) R? = 0.3176
(F'test) F* =10.05

8.5.4.3 FEiE-ZHER (R2)

HEABIMAZRRR. FLpfEa

+ 0.06edu_ pri,
(0.1909)
(4+0.30)

+ 0.53dpt__per;
(0.1416)
(+3.72)

o = 0.7054

R? = 0.2860
p = 0.0000

+ 0.42edu__mid,
(0.1912)

(+2.19)
—0.84sex_m,
(0.1640)

(—5.10)

(8.15)

EYIER (LX) WX 8.16 ;
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wage; =+ [, + fysex_m; + Bsedu_pri;
+ Byedu_mid; + Bsedu_hig; + Bgdpt_per;

+ Bredu_pri x dpt__per; + Bgedu__maid x dpt_per; + Boedu__hig x dpt_per; + u;
(8.16)

REA B RR . LA MEREYFEE WK 8.16 , SERRIELIAAILE 8.9:
(D) #E AN (X8 & BHAERE & L], AR B SR R FEN B R

o BAedu_di

o Mdpt_d1

o Msex_a1

(2) WHERBAFEA, A5 5% E Equation Estimation = specification

o Equation  specification: #i A fit 2 wage c edu_d2 edu_d3 edu_d4 dpt_d2 sex_d2
edu_d2*dpt_d2 edu_d3*dpt_d2 edu_d4xdpt_d2

o Estimation settings:

o Method: FHiiE+ LS - Least Squares (NLS and ARMA)
o Sample: (ERINKE)

o miiZE: OK

o AR RE: (BRI 4 A eq_only_prod)
o BE4H: WiliEleq_only_prod

HAK Eviews #.75 . @ref(fig:only-prod-report):

RS AR AR AR (efpAr st N, Wi 8.17) Eviews 455 fa Z 4R & 41
T (WK 8.18):
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1"iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)]
File Edit Object View Proc Quick Options Add-ins Window Help

Command Sample...
Generate Series... Equation Estimation
ShOW Specification Options
Graph Equation specification

Empty Group (Edit Series)

DCapture E]Command f

[View[ Proc [ Object H Save [ Snapsh

Series Statistics

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

wage ¢ edu_d2 edu_d3 dpt_d2 sex d2 edu_d2*dpt_d2 edu_d3*dpt d2

Range: 1114 -- 114 obs Group Statistics
Sample: 1114 -- 114 obs Estimate Equation...
©age Estimate VAR... %
BC
dpt
adpt_d1 A .
@ dpt_d2 Estimation settings
edu Method: LS - Least Squares (NLS and ARMA) v
%]
Bzgﬂ—g; (=]Equation: EQ ONLY PROD Workfile: WORKER:indian\ ‘ O] H (=] ‘“
sedu_d3 [View[ Proc [ Object H Print[ Name[kEreeze H Estimate[ Forecast [ Stats[ Residsl
Egg—g:g—glﬂz log Dependent Variable: WAG
=eq_only_prod Method: Least Squares
sobs Date: Time: e
@ resid Sample: 1 114
® sex Included observations: 114
ssex_d1
wsex_d2 Variable Coefficient Std. Error t-Statistic Prob.
awage
Cc 193.8195 19.39195 9.994844 0.0000
P R EDU_D2 105.5659 42.31073 2.495015 0.0141
indian | New Page EDU_D3 15.05042 4919902  0.324385  0.7463
DPT_D2 -68.63676 2248473  -3.052594 0.0029
SEX_D2 -87.94827 23.40376  -3.757870 0.0003
EDU_D2*DPT_D2 -96.35388 5439929 -1.771234 0.0794
EDU_D3*DPT_D2 808.8578 113.1030 7.151514 0.0000
R-squared 0.489901 Mean dependent var 146.4085
Adjusted R-squared 0.461297 S.D. dependent var 137.0137
S.E. of regression 100.5631  Akaike info criterion 12.11888
Sum squared resid 1082084. Schwarz criterion 12.28690
Log likelihood -683.7764 Hannan-Quinn criter. 12.18707
F-statistic 17.12719 Durbin-Watson stat 1.889697
Prob(F-statistic) 0.000000

8.9: R& BB RN . Feyh U4 2R 4 [0 TR Eviews SLF
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(=]Equation: EQ ONLY PROD Workfile: WORKER::indian\‘ ] H (=] ‘“
[View[ Proc [ Object H Print[ Name[kEreeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: WAG
Method: Least Squares

Date: Time:

Sample: 1 114

Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.

C 193.8195 19.39195 9.994844 0.0000

EDU_D2 105.5659 42.31073 2.495015 0.0141
EDU_D3 15.95942 49.19902 0.324385 0.7463
DPT_D2 -68.63676 2248473  -3.052594 0.0029
SEX_D2 -87.94827 23.40376 -3.757870 0.0003

EDU_D2*DPT_D2 -96.35388 54.39929 -1.771234 0.0794
EDU_D3*DPT_D2 808.8578 113.1030 7.151514 0.0000

R-squared 0.489901 Mean dependent var 146.4085
Adjusted R-squared 0.461297 S.D. dependent var 137.0137
S.E. of regression 100.5631 Akaike info criterion 12.11888
Sum squared resid 1082084. Schwarz criterion 12.28690
Log likelihood -683.7764 Hannan-Quinn criter. 12.18707
F-statistic 17.12719 Durbin-Watson stat 1.889697
Prob(F-statistic) 0.000000

K 8.10: HEBMAR RN, FRILIE AN AN TR Eviews i i
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wage; =+ [, + fysex_m; + Bsedu_pri;
+ Byedu_mid; + Bsedu_hig; + Bgdpt_per;
+ Bredu_pri x dpt__per; + Bgedu__maid x dpt_per; + Boedu__hig x dpt_per; + u;

(8.17)
wage =+ 120.70 — 88.19sex_m, + 23.03edu_ pri;
(s (15.2625) (23.8515) (32.6264)
(t) (+7.91) (—3.70) (+0.71)
(cont.) 4 13.72edu_mid, + 829.30edu_ hig; + 74.78dpt_ per;
(s) (35.2241) (102.4020) (25.0404)
(t) (40.39) (4+8.10) (+2.99)
(cont.)  —32.62edu_pri: dpt_per; + 90.22edu_mid : dpt_per, — 814.86edu_hig : dpt_per,
(5) (59.7485) (55.7896) (114.2653)
(t) (—0.55) (+1.62) (—7.13)
(over) mn =114 o = 101.2582
(fit)  R%=0.4925 R? = 0.4538
(Ftest) F*=12.74 p = 0.0000
(8.18)

BEi, AR SR AR 817 FIREAIRHITHEC 8.18 FATH LI 2

(1) HAhH (X & @GR & «tf), Al (illiteracy & temporary & female) (1322
THEWANS 8.19, &R THEIA N 8.20:

E(wageledu__pri = 0;edu__mid = 0;edu__hig = 0;dpt__per = 0; sex_m = 0)

=+ B1(1) + B5(0) + B3(0)
+ B4(0) + B5(0) + B5(0) (8.19)
+ 57(0) - (0) + Bg(0) - (0) + B4(0) - (0)

=5
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(wageledu_pri = 0; edu_mid = 0; edu__hig = 0; dpt__per = 0; sex_m = 0)
=+ B1(1) + B,(0) + B5(0)

+ B4(0) + B5(0) + B4(0)

4 55(0) - (0) + Au(0) - (0) + By(0) - (0)
— 1 [120.70] - (1) — [88.19] - (0) + [23.03] - (0)

4 [13.72] - (0) + [829.30] - (0) + [74.78] - (0)

—[32.62] - (0) - (0) + [90.22] - (0) - (0) — [814.86] - (0) - (0)
=120.70

(8.20)
)
)

(2) WA 1 (X5 & KHERE & &), tE) (illiteracy & temporary & male) [}
THBANR 8.21, A RHIE TEUWA R 8.22:

E(wageledu_pri = 0;edu_mid = 0;edu__hig = 0;dpt_per = 1; sex_m = 0)

=+ A1(1) + B2(0) + B3(0)
+ B4(0) + B5(0) + Bg(1) (8.21)
+ 57(0) - (1) + B5(0) - (1) + By (0) - (1)

=P + Bs

(wage|edu._pri = 0; edu_mid = 0; edu_hig = 0; dpt_per = 1; sex_m = 0)
=+ B1(1) + B2(0) + B5(0)

+ B4(0) + B5(0) + B5(1)

+ B2(0) - (1) + Bs(0) - (1) + By(0) - (1)

(8.22)
=+ [120.70] - (1) — [88.19] - (0) -+ [23.03] - (0)

+[13.72] - (0) + [829.30] - (0) + [74.78] - (1)
—[32.62] - (0) - (1) + [90.22] - (0) - (1) — [814.86] - (0) - (1)
=195.48

(3) WA 2 (BFHE & KHER & &it), ) (higher & permanent & male) (111
FILHWARN 8.23, MARIME TR 8.24:
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E(wageledu_pri = 0;edu_mid = 0;edu__hig = 1;dpt__per = 1;sex_m = 0)

=+ A1(1) + B2(0) + B3(0)
+ 4(0) + B5(1) + B6(1) (8.23)
+572(0) - (1) + B5(0) - (1) + By (1) - (1)

=P + Bs + Bs + By

wageledu_pri = 0;edu_mid = 0;edu__hig = 1;dpt_per = 1;sex_m =0
g

=+ B1(1) + B,(0) + 33(0)
+ B1(0) + B5(1) + Bo(1)
+ B7(0) - (1) + Bg(0) - (1) + By(1) - (1) (8.24)
— 4 [120.70] - (1) — [88.19] - (0) + [23.03] - (0) '
4 [13.72] - (0) + [829.30] - (1) + [74.78] - (1)
—[32.62] - (0) - (1) +[90.22] - (0) - (1) — [814.86] - (1) - (1)
=209.92
8.5.4.4 FEx-FHIER (BPHER)
REFRULER., FEEANEREIIRE BT WK 8.25 ;
wage; =+ B, + Bysex_m; + Padpt_per, + Bydpt__per x edu__pri, (8.25)
+ Bsdpt_per x edu_mid; + Bgdpt__per x edu__hig;, + u; .
REBWAARRN. B E R EAEE GRaEE#HN) Eviews 4R HERE W T :
wage; =+ B, + Bysex_m,; + Psdpt_per, + Bydpt__per x edu__pri, (8.26)

+ Bsdpt_per x edu_mid; + Bgdpt__per x edu__hig, + u;
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wage = + 139.60 — 97.26sex_m, + 58.78dpt_per, —12.48dpt_per : edu_p

a
(s) (15.9406) (29.8761) (29.8391) (63.0830)
(t) (+8.76) (—3.26) (+1.97) (—0.20)
(cont.) 4 102.33dpt_per : edu_mid;, + 16.98dpt_per : edu_ hig,
(s) (54.6840) (62.9130)
(t) (+1.87) (+0.27)
(over) mn=114 o = 127.2802
(fit)  R%2=0.1752 R? =0.1370
(Ftest) F*=4.59 p = 0.0008
(8.27)
8.5.4.5 FEx-EXIHIER (BPHER)
HEEENRRER. FREANHEHEYTER GRTZI) W72 8.28
log(wage); =+ [, + Bysex_m,; + Bsdpt_per; + Bydpt_per x edu_pri; (8.28)

+ Bsdpt_per x edu__mid; + PBedpt_per x edu_hig; + u;
REAEMNRRER. FTEEA N EYIER N 8.28 , SERIRIF LI AA LI 8.11:
(1) HERahdln (X8 & EHEE & ], W B R AN B ER
o BAedu_di
« Mapt_a1
o BAsex d1
(2) wERIFER, N5 5% E Equation Estimation = specification

« Equation specification: fii A\ fiy 4 log(wage) c dpt_d2 sex_d2 edu_d2*dpt_d2
edu_d3*dpt_d2 edu_d4x*xdpt_d2

o Estimation settings:

o Method: THii%#% LS - Least Squares (NLS and ARMA)

413



e Sample:

(BRINIED

s OK

o AREN N GE] (BUA4 N eq_only_prod_log_part)

BESER: WidilEleq_only_prod_log_part

HAk Eviews #% WL @ref(fig:only-prod-log-part-report):

I

/N

(=]Equation: EQ ONLY PROD LOG _PART Workfile: WORKER::indian\ [

[View[ Proc [ Object H Print[ NameNreeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: LOG(\)@%GE)

Method: Least Squares

Date: Time:
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
Cc 5.206461 0.116388 4473376 0.0000
DPT_D2 -0.673343 0.139977  -4.810390 0.0000
SEX_D2 -0.797415 0.158877  -5.019071 0.0000
EDU_D2*DPT_D2 0.252461 0.237452 1.063209 0.2900
EDU_D3*DPT_D2 2.323345 0.700912 3.314745 0.0012
R-squared 0.332218 Mean dependent var 4.648845
Adjusted R-squared 0.307712 S.D. dependent var 0.834751
S.E. of regression 0.694545  Akaike info criterion 2.151749
Sum squared resid 52.58079  Schwarz criterion 2.271758
Log likelihood -117.6497 Hannan-Quinn criter. 2.200454
F-statistic 13.55672 Durbin-Watson stat 1.640313
Prob(F-statistic) 0.000000

WA IEIE BRI (B 2R Eviews 45

8.12: R G MEMATE N BT AR B AL AR Eviews i

T ZEAR R -

log(wage); =+ B; + Basex_m; + Psdpt_per; + B,dpt_per x edu_pri,

+ Bsdpt_per x edu_mid,; + Bgdpt_per x edu__hig; + u,
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1‘3iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command Sample Equatior: Estimation

Generate Series... Specification  Qptions

Show ... Equation specification

Graph Dependent variable followed by list of regressors including ARMA

DCapture DCommand f

‘Viewl Proc ] Object H Save | Snapsh
Range: 1114 -- 114 obs
Sample: 1114 -- 114 obs
“@age

BC

and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.
Empty Group (Edlt Series) log(wage) c dpt_d2 sex _d2 edu_d2*dpt_d2 edu7d3*dpt7d2‘
Series Statistics
Group Statistics

Estimate Equation...
Estimate VAR... %

dpt

adpt_d1

adpt_d2

edu

@edu_d1

@edu_d2

@edu_d3
=eq_only_plus
=eq_only_plus_log
= eqg_only_prod
=eq_only_prod_log_part
@ obs

“resid

sex

asex_d1

asex_d2

awage

< >\ indian | New Page

Estimation settings

Method: LS - Least Squares (NLS and ARMA) v

(=]Equation: EQ ONLY _PROD LOG PART Workfile: WORKER:indian\ F
[View[ Proc \ Objectﬂ Printi Namz&eeze H Estimg?g\v Forecast \ Stats \ Resids |

Dependent Variable: LOG(WNGE)
Method: Least Squares -
Date: Time: A
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
C 5.206461 0.116388 44.73376 0.0000
DPT_D2 -0.673343 0.139977 -4.810390 0.0000
SEX_D2 -0.797415 0.158877 -5.019071 0.0000

EDU_D2*DPT_D2 0.252461 0.237452 1.063209 0.2900
EDU_D3*DPT_D2 2.323345 0.700912 3.314745 0.0012

R-squared 0.332218 Mean dependent var 4.648845
Adjusted R-squared 0.307712 S.D. dependent var 0.834751
S.E. of regression 0.694545 Akaike info criterion 2.151749
Sum squared resid 52.58079 Schwarz criterion 2.271758
Log likelihood -117.6497 Hannan-Quinn criter. 2.200454
F-statistic 13.55672 Durbin-Watson stat 1.640313
Prob(F-statistic) 0.000000

8.11: R MR BT A B AR Eviews SEI
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o —

log(wage) = + 4.61

(s) (0.0899)

(t) (+51.21)

(cont.) + 0.64dpt__per : edu_mid,
(s) (0.3085)

(t) (+2.09)

(over) n =114

(fit) R? =0.2928

(Ftest) F* =894

8.5.5 FANSEELEEMEEEE

8.5.5.1 mni%-ZemEn

FIR & A B AR B/ E

AR AR

—0.82sex_m,

(0.1685)

(—4.89)

+ 0.38dpt__per : edu__hig,
(0.3549)
(+1.08)

o =0.7181
R? =0.2600

(0.1683)
(+2.67)

p = 0.0000

22 B [E] )34 A I 7 2K 8.31

wage; =+ [ + Poedu_pri; + Psedu_mid; + Byedu_hig;

+ Bsdpt__per, + Bgsex_m,; + Brage; + u,

[R5 R P B
Kl 8.13):

(1) WAy X8 & EHRER & ],

. @edu_dl
« Mapt_a1

. @sex_dl

WU RE AU AR R AN EN 1] ) R

(2) WERIEHEMN, #AN5]F K E Equation Estimation = specification

+ 0.45dpt__per;

+ 0.06dpt__per : edu__pr
(0.3559)
(40.16)

(8.30)

(8.31)

EARN. IAEANEREARB I RN 8.31 , SKHRIFSLHLAA L

o Equation specification: i A4 wage c edu_d2 edu_d3 edu_d4 dpt_d2 sex_d2 age
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o Estimation settings:

ARREN: - Method: FHii%&#E LS - Least Squares (NLS and ARMA) - Sample: (#R
INBED

o midisEM: OK
o AN RE): (M4 A eq_both_plus)

o BE4H: Wili=Eleq_both_plus
HAK Eviews #fi# WL @ref(fig:both-plus-report):

[l & REAU A B A E AR . IR A 2 M A AR Eviews S5 R A E R & 101

wage; =+ B + Poedu_pri; + Bsedu_mid; + Byedu_hig;

(8.32)
+ Bsdpt_per; + Pgsex_m; + Brage; + u;
wage = + 6.79 + 23.96edu_pri; + 61.59edu_mid, + 150.49edu_ hig,
(s (31.8931) (30.9789) (31.0035) (50.0725)
(t) (+0.21) (+0.77) (+1.99) (+3.01)
(cont.) 4+ 31.16dpt_per; —83.20sex_m,;  + 3.99age;
(s) (23.7120) (26.9981) (0.8835) (8.33)
(t) (+1.31) (—3.08) (+4.51)
(over) mn =114 o =113.9518
(fit) R? = 0.3450 R? =0.3083
(Ftest) F*=9.39 p = 0.0000

SRR, HRAE SR DR R 5 8.32 MIFEA RV T7 2K 8.33 FATTAT LIS 2.

(D HAhdH (X5 & BEERE & @), Al (illiteracy & temporary & female), 45
SEERE Y 30 &, HIAEHE TERA N 8.34, WG HIHE TEHIRA N 8.35:
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1"iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)] - O X

File Edit Object View Proc Quick Options Add-ins Window Help - s x
Command Sample... Equation Estimation

Generate Series... Specification  Options

Show ... Equation specification

Graph Dependent variable followed by list of regressors including ARMA

E]Capture E]Command f
[View[ Proc [ Object H Save [ Snapsh
Range: 1114 -- 114 obs
Sample: 1 114 -- 114 obs
“age

Bc

d and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.
Empty Group (Edit Series
Pty P ( ) wage ¢ edu_d2 edu_d3 dpt_d2 sex_d2 age{

Series Statistics
Group Statistics
Estimate Equation...
Estimate VAR...

D

dpt

adpt_d1
adpt_d2

edu

sedu_d1
sedu_d2
Bedu_d3

= eq_both_plus
=eq_only_plus
=eq_only_plus_log

= eq_only_prod
=eq_only_prod_log_part
@ obs

@ resid

sex
ssex_d1
wsex_d2
awage
indian

< >

New Page

Estimation settings

Method: LS - Least Squares (NLS and ARMA) v

(=]Equation: EQ BOTH PLUS Workfile: WORKER::ind...‘ ] H (=] ‘“
[View[ Proc [ Object H Print[ Name[‘LEreeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: WAGE
Method: Least Squares
Date: Time:

o]
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
Cc 45.10552 38.78745 1.162890 0.2474
EDU_D2 56.77730 30.31489 1.872918 0.0638
EDU_D3 147.0534 49.78224 2.953933 0.0039
DPT_D2 -31.23279 23.66771  -1.319637 0.1897
SEX_D2 -85.73064 26.75000 -3.204884 0.0018
AGE 3.921267 0.877751 4.467400 0.0000
R-squared 0.341370 Mean dependent var 146.4085
Adjusted R-squared 0.310878 S.D. dependent var 137.0137
S.E. of regression 113.7397  Akaike info criterion 12.35690
Sum squared resid 1397165. Schwarz criterion 12.50091
Log likelihood -698.3432  Hannan-Quinn criter. 12.41534
F-statistic 11.19535 Durbin-Watson stat 1.936347
Prob(F-statistic) 0.000000

8.13: [AlI & A BN E A BN AL R 2 2k [ 3R Eviews SEH
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(=]Equation: EQ BOTH PLUS Workfile: WORKER::ind...‘ ] H (=] ‘“

[View[ Proc [ Object H Print[ Name[ Freeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: WAGE
Method: Least Squares

Date: Time:
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
Cc 45.10552 38.78745 1.162890 0.2474
EDU_D2 56.77730 30.31489 1.872918 0.0638
EDU_D3 147.0534 49.78224 2.953933 0.0039
DPT_D2 -31.23279 23.66771  -1.319637 0.1897
SEX_D2 -85.73064 26.75000 -3.204884 0.0018
AGE 3.921267 0.877751 4.467400 0.0000
R-squared 0.341370 Mean dependent var 146.4085
Adjusted R-squared 0.310878 S.D. dependent var 137.0137
S.E. of regression 113.7397  Akaike info criterion 12.35690
Sum squared resid 1397165. Schwarz criterion 12.50091
Log likelihood -698.3432  Hannan-Quinn criter. 12.41534
F-statistic 11.19535 Durbin-Watson stat 1.936347
Prob(F-statistic) 0.000000

8.14: [ & AR ENE B ER . INETE MmN R AR Eviews i
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E(wageledu__pri = 0;edu__mid = 0;edu__hig = 0;dpt__per = 0; sex_m = 0; age = 30)
=+ B1(1) + B2(0) + B5(0) + B4(0)

(8.34)
+ B5(0) + B4(0) + 5,(30.00)
=0, + 30.008;
(wageledu__pri = 0; edu_mid = 0;edu__hig = 0; dpt__per = 0; sex_m = 0; age = 30)
=+ A1(1) + Bo(0) + B5(0) + 5,(0)
+ B5(0) + B5(0) + 57(30.00) (8.35)

= 4+1[6.79] - (1) + [23.96] - (0) + [61.59] - (0) + [150.49] - (0)
+ [31.16] - (0) — [83.20] - (0) + [3.99] - (30.00)
=126.41

(2) i 1 (X & AR & B, i (illiteracy & temporary & male), 145

SEAERE N 30 %, HIRTHIRA NN 8.36, MEHIHIE THIGA LK 8.37:

E(wage|edu_pri = 0;edu_mid = 0; edu__hig = 0; dpt__per = 0; sex_m = 1;age = 30)
=+ 51(1) 4 B2(0) + B5(0) + 5,4(0)

(8.36)
+ B5(0) + Bs(1) + 57(30.00)
=0, + B + 30.008;
(wage|edu_pri = 0;edu_mid = 0; edu_hig = 0;dpt_per = 0; sex_m = 1;age = 30)
=+ B1(1) + B2(0) + B5(0) + B4(0)
+ B5(0) + B5(1) + 37(30.00) (8.37)

=+ 1[6.79] - (1) + [23.96] - (0) + [61.59] - (0) + [150.49] - (0)
+ [31.16] - (0) — [83.20] - (1) + [3.99] - (30.00)
=43.21

(2) WY 2 (SFHE & KHEE & B4, tWE (higher & permanent & male), H%
SEFRE N 30 &, HHTRE THIRA R 8.38, MG HHIE THIGA R 8.39:
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E(wagel|edu_pri = 0;edu_mid = 0;edu__hig = 1;dpt_per = 1; sex_m = 1;age = 30)
=+ B1(1) 4 B2(0) + B5(0) + B,4(1)

(8.38)
+ B5(1) 4+ B5(1) + 57(30.00)
:51 + 54 + /85 + 56 + 30-0057
(wageledu_ pri = 0;edu_mid = 0;edu__hig = 1;dpt__per = 1; sex_m = 1; age = 30)
=+ B1(1) + B5(0) + B5(0) + B4 (1)
+ B5(1) + Bo(1) + 5(30.00) (5.39)
=+[6.79] - (1) 4+ [23.96] - (0) + [61.59] - (0) + [150.49] - (1) .
+[31.16] - (1) — [83.20] - (1) 4 [3.99] - (30.00)
=224.86
8.5.5.2 nmiE-ExEEE
[ I 5 A RE AU AR B A e AR R Iyl AU S xd B B3R B L 7 2 5K 8.40
log(wage); =+ B, + Bredu_pri; + Byedu_mid; + fedu_hig; (8.40)

+ Bsdpt__per; + Bgsex_m,; + Prage; + u;

AN 2 A7 R AR A S AR B . IR A BBl FAR B W TR 8.40 , SR S LA
L& 8.15:

(1) W iEmdln (X8 & BEAE & ], W FELNSEERHENE SR a Medu_d1
b. Mdpt_d1 c. Msex_d1

(2) WERIEHEMN, #AN5] T E Equation Estimation = specification

o Equation specification: #i A#14 log(wage) c edu_d2 edu_d3 edu_d4 dpt_d2 sex_d2

age

o Estimation settings:

AABEN: - Method: FHii%&#E LS - Least Squares (NLS and ARMA) - Sample: (ER
INBED
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o miifizEf: OK

o BRI RE: (#iMm %A eq_both_plus_log)
o BWELR: WiilEleq both_plus_log

HAK Eviews #f7%5 W. @Qref(fig:both-plus-log-report):

(I 25 R AU A B ATE AR R . VAR SR B TR Eviews 45 R & 24k &5 40 7F

log(wage); =+ B, + Byedu_pri; + fsedu_mid; + fyedu__hig,

(8.41)
+ Bsdpt_per; + Bgsex_m; + Brage; + u;
log@ge) = +3.62 + 0.16edu_pri; + 0.51ledu_mid; + 0.62edu_ hig,
(s) (0.1699) (0.1651) (0.1652) (0.2668)
(t) (+21.31) (+0.95) (+3.06) (+2.33)
(cont.) +0.32dpt_per; —0.67sex_m,;  + 0.03age;
(s) (0.1263) (0.1438) (0.0047) (8.42)
(t) (+2.53) (—4.63) (+6.23)
(over) n=114 o =0.6071
(fit) R? =0.4991 R? =0.4710
(Ftest) F*=17.77 p = 0.0000

8.5.5.3 FEii-ZHER (=2)

RIS & A R AE AR B EH8E)T (SBg) BB 8.43

wage; = + B, + fysex_m; + Bzedu_pri; + Bredu_mid,
+ Bsedu__hig; + Begdpt_per; + Bredu__pri x dpt_per; + Ssedu_mid x dpt_per; (8.43)
+ Boedu__hig x dpt_per; + Bipage; + u;

[l & A AR EAE AR RN kS B m)IRB N R 8.43 , SE PRI SLIL AR L
Kl 8.17:
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4 EViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)]  — o X

File Edit Object View Proc Quick Options Add-ins Window Help - e x
Command Sample... Equation E;timation

Generate Series... Specfication  Qptions

Show ...

EE]Capture DCommand ,7

IView[ Proc ] Object H Save | Snapsh
Range: 1114 -- 114 obs
Sample: 1114 -- 114 obs
“age

BC

= dpt

Equation specification

Graph Dependent variable followed by list of regressors including ARMA

. . and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.
Empty Group (Edit Serie
log(wage) ¢ edu_d2 edu_d3 dpt_d2 sex_d2 age

Series Statistics

Group Statistics
Estimate Equation...%
Estimate VAR...

adpt_d1

adpt_d2

edu

@edu_d1

“edu_d2

“edu_d3
®eq_both_plus

= eq_both_plus_log
=eq_only_plus
=eq_only_plus_log
=eq_only_prod
=eq_only_prod_log_part
@ obs

@ resid

sex

@sex_d1

@sex_d2

“wage

< >\ indian | New Page

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

[ZJEquation: EQ BOTH_PLUS_LOG Workfile: WORKE.. — = [t
[View[ Proc [ Object” Print | Namd\{reeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: LOG(WAGE)
Method: Least Squares
Date: Time:

Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
C 3.987790 0.206954 19.26897 0.0000
EDU_D2 0.473602 0.161748 2.928024 0.0042
EDU_D3 0.600162 0.265618 2.259494 0.0259
DPT_D2 -0.319649 0.126281  -2.531246 0.0128
SEX_D2 -0.682616 0.142727  -4.782664 0.0000
AGE 0.028878 0.004683 6.166173 0.0000
R-squared 0.494850 Mean dependent var 4.648845
Adjusted R-squared 0.471463 S.D. dependent var 0.834751
S.E. of regression 0.606868 Akaike info criterion 1.890186
Sum squared resid 39.77523  Schwarz criterion 2.034196
Log likelihood -101.7406 Hannan-Quinn criter. 1.948632
F-statistic 21.15958 Durbin-Watson stat 1.628336
Prob(F-statistic) 0.000000

K 8.15: [FIM & RE AR AT E AR A IEIE R0 B2k B AR Eviews SEHL
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[=JEquation: EQ BOTH_PLUS_LOG Workfile: WORKE.. | mp.gm
[View[ Proc [ Object H Print[ Name Neeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: LOG(WI/XGE)
Method: Least Squares

Date: Time:
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
Cc 3.987790 0.206954 19.26897 0.0000
EDU_D2 0.473602 0.161748 2.928024 0.0042
EDU_D3 0.600162 0.265618 2.259494 0.0259
DPT_D2 -0.319649 0.126281  -2.531246 0.0128
SEX_D2 -0.682616 0.142727  -4.782664 0.0000
AGE 0.028878 0.004683 6.166173 0.0000
R-squared 0.494850 Mean dependent var 4.648845
Adjusted R-squared 0.471463 S.D. dependent var 0.834751
S.E. of regression 0.606868 Akaike info criterion 1.890186
Sum squared resid 39.77523  Schwarz criterion 2.034196
Log likelihood -101.7406  Hannan-Quinn criter. 1.948632
F-statistic 21.15958 Durbin-Watson stat 1.628336
Prob(F-statistic) 0.000000

K 8.16: [AlIN & AL B AE BAZ R . INVEIE R0 B2k (B34 Eviews i 15
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(D) WEidn (X8 & BHAE & ], W FEMZEERHENE IR a Medu_d1
b. Mdpt_d1 c. Misex_d1

(2) wERFHER, N5 5% E Equation Estimation = specification

o Equation specification: i A\ fit & wage c edu_d2 edu_d3 edu_d4 dpt_d2 sex_d2 age
edu_d2*dpt_d2 edu_d3*dpt_d2 edu_d4xdpt_d2

o Estimation settings:

ARBEN: - Method: FHii%£#E LS - Least Squares (NLS and ARMA) - Sample: (ER
A

o Miisei: OK
o AR TR RIE): (AN eq_both_prod)

o BWELR: WiilEleq_both_prod

HAK Eviews #f# WL @ref(fig:both-prod-report):
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1"iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)]
File Edit Object View Proc Quick Options Add-ins Window Help

Command Samp|e Equation Estimation
Generate Series... Specfication  Options
Show ... Equation specification
E]Capture E]Command f Graph ...

[View[ Proc [ Object H Save [ Snapsh

Empty Group (Edit Series
Range: 1114 -- 114 obs 2/ P )

Series Statistics

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

wage ¢ edu_d2 edu_d3 dpt_d2 sex d2 age edu_d2*dpt_d2 edu_d3*dpt_d2

Sample: 1 114 -- 114 obs

@age
BC

dpt

adpt_d1

adpt_d2

edu

sedu_d1

sedu_d2

sedu_d3

= eq_both_plus
®eq_both_plus_log
= eq_both_prod
=eq_only_plus
=eq_only_plus_log
= eq_only_prod
=eq_only_prod_log_part
@ obs

@ resid

sex

ssex_d1

wsex_d2

awage

< >\ indian /| New Page

Group Statistics

Estimate Equation...
Estimate VAR... %

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

[=JEquation: EQ BOTH_PROD Workfile: WORKER:ind... [t
[View[ Proc [ Object H Print[ NameNreeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: WAGE
Method: Least Squares

Date: Time:
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
Cc 77.29690 32.13833 2.405131 0.0179
EDU_D2 94.55953 39.21279 2.411446 0.0176
EDU_D3 11.17226 4551573 0.245459 0.8066
DPT_D2 -49.46311 21.25335 -2.327309 0.0218
SEX_D2 -71.67456 21.96347  -3.263353 0.0015
AGE 3.187017 0.729411 4.369299 0.0000
EDU_D2*DPT_D2 -65.79555 50.79589  -1.295293 0.1980
EDU_D3*DPT_D2 761.2042 105.1723 7.237689 0.0000
R-squared 0.567750 Mean dependent var 146.4085
Adjusted R-squared 0.539205 S.D. dependent var 137.0137
S.E. of regression 93.00746  Akaike info criterion 11.97083
Sum squared resid 916941.0 Schwarz criterion 12.16284
Log likelihood -674.3372 Hannan-Quinn criter. 12.04876
F-statistic 19.88976 Durbin-Watson stat 1.825222
Prob(F-statistic) 0.000000

K 8.17: [FII & AL A E AR B . SRIEIE AU 2 M2 1 (B34 Eviews SEHL
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[=JEquation: EQ BOTH_PROD Workfile: WORKERzind... — =/ mp.gm
[View[ Proc [ Object H Print[ NameNreeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: WAGE
Method: Least Squares

Date: Time:
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
C 77.29690 32.13833 2.405131 0.0179
EDU_D2 94 55953 39.21279 2.411446 0.0176
EDU_D3 11.17226 4551573 0.245459 0.8066
DPT_D2 -49.46311 21.25335 -2.327309 0.0218
SEX_D2 -71.67456 21.96347 -3.263353 0.0015
AGE 3.187017 0.729411 4.369299 0.0000

EDU_D2*DPT_D2 -65.79555 50.79589  -1.295293 0.1980
EDU_D3*DPT_D2 761.2042 105.1723 7.237689 0.0000

R-squared 0.567750 Mean dependent var 146.4085
Adjusted R-squared 0.539205 S.D. dependent var 137.0137
S.E. of regression 93.00746  Akaike info criterion 11.97083
Sum squared resid 916941.0 Schwarz criterion 12.16284
Log likelihood -674.3372 Hannan-Quinn criter. 12.04876
F-statistic 19.88976 Durbin-Watson stat 1.825222
Prob(F-statistic) 0.000000

8.18: Al & M A BN EBZEN . FIETE AL MANE B AR Eviews i

RIS & AR E &8, AR EhEFET (R 8.44) (£ & N) Eviews
gEREEHE (W0 8.45) W

wage; =+ (1 + Bysex_m; + Bsedu_pri; + B edu mid,
+ Bsedu__hig; + Bgdpt_per; + Bredu__pri x dpt_per; + Bsedu_mid x dpt_per; (8.44)
+ Boedu__hig x dpt_per; + Bipage; + u;
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wage = +19.43 —70.34sex_m; + 32.29edu_pri; 4+ 35.59edu_mid;

(s (26.9248) (22.3647) (30.1607) (32.8591)
(t) (+0.72) (—3.15) (4+1.07) (+1.08)
(cont.) 4+ 777.93edu_hig, + 54.46dpt__per, + 3.25age¢; — 26.81edu_ pri : dpt__p
(s) (95.1488) (23.5466) (0.7361) (55.1151)
(t) (+8.18) (+2.31) (+4.41) (—0.49)
(cont.) 4+ 59.80edu_mid : dpt_per, — 766.28edu__hig : dpt_per,
(s) (51.9083) (105.9477)
(t) (+1.15) (—7.23)
(over) mn=114 o =93.3791
(fit) R? =0.5725 R? = 0.5355
(Ftest) F*=15.48 p = 0.0000

(8.45)

BEI, ARYE B BRI A 8.44 AIAEAR I H TR 8.45 FATAT LTS3

(D HEHN: X5 & EEERE & &M (HA] illiteracy & temporary & female), 143
SEFRE N 30 & (age = 300, WA THUCA N 8.46, WG MIHE TEIRA N 8.47:

E(wageledu_pri = 0;edu_mid = 0;edu_hig = 0;dpt_per = 0; sex_m = 0;age = 30)

=+ B1(1) + B2(0) + B5(0) + B5,4(0)
+ B5(0) + B6(0) + 57(0) - (0) + B5(0) - (0) (8.46)
+ B9(0) - (0) 4 $10(30.00)

=0, + 30.0054,
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(wageledu_pri = 0; edu_mid = 0;edu__hig = 0; dpt__per = 0; sex_m = 0; age = 30)
=+ B1(1) + B(0) + B5(0) + B, (0)

+ B5(0) + B5(0) + B7(0) - (0) + f5(0) - (0)

+ B9(0) - (0) + B16(30.00)
=+ [19.43] - (1) — [70.34] - (0) + [32.29] - (0) + [35.59] - (0)

+ [777.93] - (0) + [54.46] - (0) — [26.81] - (0) - (0) + [59.80] - (0) - (0)

— [766.28] - (0) - (0) 4 [3.25] - (30.00)
=116.86

(8.47)

(2) A 1 8: B & KEAR & i) (illiteracy & permanent & female), J£45
SEFWEN 30 % (age = 300, MIFIPBETEUCA NI 8.48, AR LTI KK 8.49:

E(wagel|edu_pri = 0;edu_mid = 0;edu__hig = 0;dpt__per = 1; sex_m = 0;age = 30)

=+ B1(1) + B5(0) + 53(0) + 54(0)
+B5(0) + Bs(1) + B7(0) - (1) + B(0) - (1) (8.48)
+ By(0) - (1) + B10(30.00)

=p; + B +30.008,

(wageledu_pri = 0; edu_mid = 0;edu__hig = 0; dpt__per = 1; sex_m = 0; age = 30)
=+ B1(1) + B(0) + B5(0) + B, (0)

T 35(0) + Bo(1) + 50 (1) + 3x(0) - (1)

+ By(0) - (1) + B16(30.00)
= +[19.43] - (1) — [70.34] - (0) + [32.29] - (0) + [35.59] - (0)

+ [777.93] - (0) + [54.46] - (1) — [26.81] - (0) - (1) + [59.80] - (0) - (1)

— [766.28] - (0) - (1) + [3.25] - (30.00)
=171.32

(8.49)

(3) Wi 2 N: SFHE & KHIERE & &M () higher & permanent & female),
IR EFR N 30 & (age = 30). WIHIHE THIGA I 8.50, &R TR N 8.51:

429



E(wageledu_pri = 0; edu_mid = 0;edu_hig = 1;dpt_per = 1; sex_m = 0; age = 30)

=+ B1(1) + B2(0) + B5(0) + B8,4(0)
+ B5(1) + B6(1) + 57(0) - (1) + B5(0) - (1) (8.50)
+ Bo(1) - (1) + B19(30.00)

=1 + Bs + B + By + 30.005,

(wageledu_ pri = 0; edu_mid = 0;edu__hig = 1;dpt__per = 1; sex_m = 0; age = 30)
=+ B1(1) + B5(0) + B3(0) + 54(0)

+ B5(1) + Bs(1) + B7(0) - (1) + B5(0) - (1)

+ Bo(1) - (1) + B10(30.00)

8.51
=+41[19.43] - (1) — [70.34] - (0) + [32.29] - (0) + [35.59] - (0) (8:51)
+ [777.93] - (1) + [54.46] - (1) — [26.81] - (0) - (1) + [59.80] - (0) - (1)
—[766.28] - (1) - (1) 4 [3.25] - (30.00)
=182.97
8.5.5.4 mix-ZHUEE (5853)
[F &AM E B R ER . B ANEREYT (F5) BB 8.52
wage; =+ B + Bysex_m,; + Bsedu_pri x dpt_per, + B,edu__mid x dpt_per, (8.52)

+ Bsedu__hig x dpt_per; + Bgdpt_per; + fBrage; + u;

RS ENTENEETERN. FTEERNNEREIEET GEoEEHN) Eviews 45 R 1# ER 2
(= 8.53) W

430



wage = + 23.30 —76.57sex_m; + 29.97dpt__per; + 3.88age;

(s (31.0993) (28.1834) (28.5419) (0.9127)
(t) (+0.75) (—2.72) (+1.05) (+4.25)
(cont.) 4+ 5.3ledu_pri: dpt_per; + 92.00edu_mid : dpt_per; + 13.83edu__hig : dpt_per,
(s) (58.7653) (50.8699) (58.4628)
(t) (+0.09) (+1.81) (+0.24)
(over) mn =114 o = 118.2676
(fit)  R%=0.2945 R? = 0.2549
(Ftest) F*=7.44 p = 0.0000
(8.53)

8.5.5.5 x-SR (H5)
[F I 5 RS S e AR R SRR BB (FB4y) BN 72K 8.54

log(wage); =+ B, + Bysex_m,; + Bsedu_pri x dpt_per; + Byedu_mid x dpt_ per, (8.54)

+ Bsedu__hig x dpt__per; + Bgdpt__per; + Brage; + u,
[F & A RS EAE B8R RN, TS E A FEXSREVIRE W72 8.54 , SEHERIELILA A
DL @ref(fig:both-prod-part-graph:

(D #ekatdh (X8 & GHERE & i), Wi RS RHENETE a. Medu_d1
b. Mdpt_d1 c. Msex_d1

(2) EERIFEA, #5153 %E Equation Estimation = specification

o Equation  specification: #i A\ it & log(wage) c dpt_d2 sex_d2 age edu_d2*dpt_d2
edu_d3*dpt_d2 edu_d4x*xdpt_d2

o Estimation settings:

BAREEA: - Method: FHiE$E LS - Least Squares (NLS and ARMA) - Sample: (ER
IWRED
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o Miish: OK
o MARAFI RN RE): (#iMm 4%~ eq_both_prod_log_part)
o« BELH: Wiil=Eleq_both_prod_log_part

Atk Eviews # 45 I. Qref(fig:both-prod-part-log-report):

[ i 55 R AR AT e AR R ) SRIETE A A B B AR (GERrAB mEdE N ) Eviews 45 $ /i 2R
(st 8.55) R

o

log(wage) = 4+ 3.76 —0.67sex_m; +0.24dpt_ per; + 0.03age;
(s) (0.1655) (0.1500) (0.1519) (0.0049)
(t) (+22.73) (—4.49) (+1.58) (+5.79)
(cont.) + 0.18edu__pri : dpt_per, + 0.57edu_mid : dpt_per, + 0.36edu__hig : dpt_per;
(s) (0.3128) (0.2707) (0.3112)
(t) (+0.59) (+2.10) (+1.16)
(over) n =114 & = 0.6295
(fit) R? =0.4616 R? =0.4314
(Ftest) F* =15.29 p = 0.0000

(8.55)

8.5.6 HEFFIFHEMESIEE

FUIR S S2 ST I (R Fp 5 210 AR AR A, 2D N B A e 400 A i [ VA AR ) 2 o o 2
B WEIFIIAFNEMRE, WERNEFIFNEMRERY, Eviews fiihEJ145 %

EX 8.5 (FRAMTFT ).

o IR (seasonal pattern): KZEWFH]FHEHFAR R, BRI ROFEEE ST AEIN
Ko

o T (seasonal adjusted): HFHT 0] P H & GFAS & FIZE 1T AR o F2 B, A4S B — N8
AR 5 7 A1 B A B R
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1‘3iEViews - [Workfile: WORKER - (d:\econometrics\eviews\worker.wf1)] - O X

File Edit Object View Proc|Quick Options Add-ins Window Help - e x
Command Samp|e Equation Estimation

Generate Series... Specification Options

Show ... Equation specification
[Clcapture Ccommand | Graph... B e B e o

|Viewl Proc l ObjectH Save | Snapsh
Range: 1114 -- 114 obs
Sample: 1114 -- 114 obs
@age

BC

= dpt

Empty Group (Edit Series)
Series Statistics

Group Statistics

Estimate Equation... %
Estimate VAR...

@dpt_d1
@dpt_d2
edu

wage c dpt_d2 sex_d2 age edu_d2*dpt_d2 edu_d3*dpt_d2

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

@edu_d1

@edu_d2

@edu_d3

® eq_both_plus

= eq_both_plus_log

® eq_both_prod

= eq_both_prod_log_part
=eq_only_plus
=eq_only_plus_log

= eq_only_prod

(=JEquation: EQ BOTH_PROD_LOG_PART Workfile:.. = — =

[View[ Proc \ Objectﬂ Printi Name)

eeze ﬂ Estimate LFo;eEast \ Stats \ Resids \

Dependent Variable: WAGE

Method: Least Squares
Date: Time:
Sample: 1 114

Included observations: 114

= eq_only_prod_log_part Variable Coefficient Std. Error t-Statistic Prob.
%]
@ (r):ssid C 91.36823 31.87485 2.866467 0.0050
® sex DPT_D2 -66.15484 19.72307 -3.354186 0.0011
asex d1 SEX_D2 -75.12713 21.98458 -3.417264 0.0009
ssex d2 AGE 3.298712 0.740622 4.453973 0.0000
2 wagﬂa EDU_D2*DPT_D2 29.06011 32.67450 0.889382 0.3758
N N o EDU_D3*DPT_D2 769.7472 96.28323 7.994613 0.0000
< >\ indian | New Page
R-squared 0.543975 Mean dependent var 146.4085
Adjusted R-squared 0.522863 S.D. dependent var 137.0137
S.E. of regression 94.64235 Akaike info criterion 11.98928
Sum squared resid 967374.9 Schwarz criterion 12.13329
Log likelihood -677.3891  Hannan-Quinn criter. 12.04773
F-statistic 25.76583  Durbin-Watson stat 1.754733
Prob(F-statistic) 0.000000

e

8.19: [y & EMAZ BAE RAZ RN FIETL MR B BB Eviews S
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[=JEquation: EQ BOTH_PROD_LOG_PART Workfile:.. = = | mp.gm
[View[ Proc [ Object H Print[ Namel{Ereeze H Estimate[ Forecast [ Stats[ Residsl

Dependent Variable: WAGE
Method: Least Squares

Date: Time:
Sample: 1 114
Included observations: 114
Variable Coefficient Std. Error t-Statistic Prob.
C 91.36823 31.87485 2.866467 0.0050
DPT_D2 -66.15484 19.72307 -3.354186 0.0011
SEX_D2 -75.12713 21.98458 -3.417264 0.0009
AGE 3.298712 0.740622 4.453973 0.0000

EDU_D2*DPT_D2 29.06011 32.67450 0.889382 0.3758
EDU_D3*DPT_D2 769.7472 96.28323 7.994613 0.0000

R-squared 0.543975 Mean dependent var 146.4085
Adjusted R-squared 0.522863 S.D. dependent var 137.0137
S.E. of regression 94.64235 Akaike info criterion 11.98928
Sum squared resid 967374.9 Schwarz criterion 12.13329
Log likelihood -677.3891  Hannan-Quinn criter. 12.04773
F-statistic 25.76583  Durbin-Watson stat 1.754733
Prob(F-statistic) 0.000000

8.20: [AlIN & A EAE BAZ RN . FIETE R0 B2k [ 988 Eviews ik i
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L b, AN F AR AR A RN AR DA B, 23 & ZE 1T i (seasonal component).
A4 (cyclical component) . ##4 4 (trend component) FZHEFENLE 4 (strictly random

component).

HRAEFEREAL RO TE, AT DAl ASS — 22 B2 g FE Rl 20 R 1) 5 510 2= 15 R 40 AR B 7 5 8.56 Mo LAt
LI E) P A R AR AR S 8.57 o Hrh, X, NERAE.

Yy = P14 BoXy + A D2, + A3 D3, + Ay D4y + uy (8.56)

Eviews #/F (IbAab#g)

8.5.7 pERLIEEIFEE
FIFR: S22 2] 7 B [ AR, 0 — DR N B R A0 3 8 ] VA 7R ) 22 A 7 o 2
it BEIFIINENAE, W BEERIAEE, Eviews fliif [BEIH45R
EX 8.6 (7 BMERT).
o DERIR: HEATRART, MRARR X FHERRIR KT/ RE X* 200, SHPMRARE

AR ENER R B R X MEE R s BT /RE X LU, SRR RCR
M RAEAN . WIEARER, PIFEIRE 2B 7.

o TBEMERIARET (piecewise linear regression): A& $a FH RIS & A5 THAS R K / 16 1) il e A
= X WHEAE Y MRS — R B,

— AN RAE 7y BL vk B R K 8.58

Y; = B + B X; + AMX; — X*)D; 4 u, (8.58)

PIAS IRME (1 73 Be v Bl T R 2K 8.59

Y, = By + B X, + M (X; — X7) D1, + M\ (X; — X5)D2; +u, (8.59)
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Eviews #/E (AR

8.6 {Edkam

ENETALE: R 8 HHAH T 114 M EE T AL wage TANLHE, age Fik, edu ZHE /K, dpt
HEZRAL, sex MR J7TH EE -

% 8.8: HETANTLHE (n=114)

obs wage age edu dpt sex
1 117 26 primary permanent female
2 375 42 primary permanent female
3 175 33 primary permanent female
4 100 33 primary permanent female
5 162 30 primary permanent female

110 25 18 lliteracy temporary male
111 25 11 illiteracy temporary male
112 75 45 illiteracy temporary male
113 54 14 illiteracy temporary male
114 50 26 illiteracy temporary male

AR W& 8.9 -
#* 8.9: AHEE L KA
variable label remark
obs TA&ws 5
wage TAL®H  %x/H
age SR ¥4
edu HHKT  illiteracy= X H; primary= ¥IZ%#H; secondary= HEHH; higher= &
LHE
dpt AR temporary= FiHA[F; permanent= K4 A
sex 4 531 female= %; male= 5
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T (B 4T i

(1) X HHEER 8.8 HATHIRALEE, KE AR EAC T2 U REA R (BAEMEZEAR m
ANEPE, MEE m AR,

BOR: B edu MEMLFEREN edu_Dledu D2,--; EMAERE dpt MEMLRE
BEN dpt_ D15 EVEAE sex MEMERRREN sex_ D1, EIRRR AR5
BUAE 8.9 MITRFF—2L.

(2) [EHEBEE, JHRE —MIER R A EET R AR PR, AT TN T 5T, BoRAEE
i E N (XE & BERE & i) WITAA.

a. 1§55 HINER KA BRI AL & R EEAR (PRMD

b. WA MR A CHMEERER, 1T eviews 724, BEI k.

BOR: RS EERER, S AR A R B R R A =47 e AT 20

c. MRIEEADHEER, EHM T JLE LT AR LEKF

Ckex LB & B 6 Fl& & HE&50 5 *x) By T A

kB EHFEKH A F&F Has50 5 xx) BT A
(xS B BFLEH A F&F Hg30F %) BT A
(kY EHBFEK I A ek Eg30F %) BT A

ZOR: 0 BB RIAS,  BLURHEE - H (T AEDD
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() 2B E, JHR I — D ISER A A BUEERANAZ B R, F AT TN T8 ORI
HiBEN(XE & BHERE & T M TAH, HERME R edu FEMAE (edu_DI1,edu_D2,--)
H5E&FZRM dpt FEMALRE (dpt_DI1,-) #ATIELH.

a. 155 HZREE A B AR R RIS (PRMD

b. AR E CHEREES, #H1T eviews 7087, RS

EX T LW

ZOR: R IR, IF S AR R ) 2R 5 T X

c. MRAEEADHrEs R, EHM T LR T AR THE K

- (x*x X H&EH A Fl&L 4505 *x) B T A

- CEEH ALK A FLF L5057 +x) BT A
- O AN FEHAFLAH A FEF L3005 xx) BT A
- M EFH ALK A Flei 305 %) BT A

ZOR: 0 BRI, BLURHEE > Hr B EIED

(4 FHEIMETE, WHEE In(wage) #H—TGER I I AU AR &R A, H LR
TANTLH., BREMAREN (XE & BERE & @) MTAA, HERMN sex [EIE &
(sex_D1,-) H&FZEA dpt BB E (dpt_ D1, #ATREL T,

a. 155 HZIEIE AR A B AR R B A8 (PRMD
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CERI R E O, 3T eviews M7, RIS HTRE, JEEIZ LT .

PRI LT 5] NS BT 54 535 5 HLR e ?

FHETNE LT, AR 2R 354 MR

KGR BT NS KPS RB L TN, BWAFEVRZERS? 55 MR H.
I FK BT NS KIS R ZE TN, WAFERRZERD? 245 MR,

BOR: R IRk, IS AR B s A = AT A AT 5

CARIEEIE AR, ETN AT LR TR LRKT: (BRI HE MBI RIAN, PR
B B T AR

(XE & EHER & & &50 %) MTA

(BEHE & KHEE & Bt &50 5) TN
(MEHE & EHAR & B &30 5) A
(MEHE & KHAR & @i &30 5) M TA

. HHBRHE edu TEZHNIHAD AL E, SEAE In(wage) $&H —NRsER R 1A HR R
A Al T, B CLTGI TN T8t . EORIEMARE N (X & "BHERE & &) I AA, B
BORHEBEME edu HEMEE (eduDledu D2, 54 FZEA dpt HIEIA & (dpt_ D1,
AT IRIEAZH

. BB HEREE A EE RN E RIS (PRM)D

PRINNIX EEHT 5] NAZ B UG b 20 535 A8 B0 i 7

FHETANSLHET ML, WAGAEHEZRD? B4 HRIEH.

K& FE BT AN SKIE R ZE TN, WAFERRZERD? FH25 HIRGEE.
GRS TN S KPS RB LT, WAFEVRZERS? 55 MR H.

CEAMAIRE SRR, AT eviews )M, RRIMIRT, FREIE LR B CESRRE R A
BIEoR, I5 HAH R ) 2 o = A7 4750

(NUSEE = E NSRSl we SRR I A LS
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FRAEMWTANSVFEAFTOLIN, WAGFEPREERD? 545 HIRIEH.

PRy

e

- ARAEEA TR, E TR LR TR TR K

(XE & AR & & &50 ) MITA

(BFYE & KHEE & Bt &50 5) KTA
(MFHE & FHHEE & Bt &30 %) KLA
(FFHE & KGR & &t &30 %) KTA

EOR: 0l EARRIAS,  BLUREEE 2 (0 T AR

440
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LINRIERES

i inte T4, WERRIE AT . BELRIESH qmd UM R — AL F LT A gmd 3
o

o I 1: EViews Alo mii & XTI html A

o SIS 2: TWHL[MIJH slide02-simple-regression.qmd
o S 3: HAUMEL slide03-model-function.qmd

o SLEY 4: ZJG)H slideO4-multiple-regression.qmd
o 26 5: ZHEILLM slideO5-multilinearity.qmd

o SLEG 6: 7 ZEME slideO6-heteroskedasticity.qmd
o S 7: HAHXME slideO7-autocorelation.qgmd

o S R: BRI AAEMA slide08-dummy-model.qmd
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Hadley, Wickham. 2016. Elegant Graphics for Data analysis (2nd). Use R! Springer.
IHS. 2017. EViews 10 Command and Programming Reference. Book. IHS Global Inc.
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