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EViews Training

Samples

Note: The Workfiles and Data for examples for this tutorial are:
v Data: Data.xls
v Results: Results.wfl
v Practice workfile: Data.wfl

N\

Data and Workfile Documentation

- Data.wfl and Data.xIsx have two pages (tabs) with the following data:

» Workfile Page Payroll (Data.xIsx: tab Payroll): monthly data from Jan 1950 — May 2012
v" Payroll — Payroll employment levels (in thousands) (source: Bureau of Labor Statistics)
v" Unemployment — unemployment rate (in percent) (source: Bureau of Labor Statistics).

» Workfile Page Cross_Section (Data.xlIsx: tab Cross_Section): state-level data (50 states)
v Population — population data in 2000 (source: the Census Bureau).
v GDP — nominal GDP (in millions of dollars) (source: the Bureau of Economic Statistic).
v Area — square miles (source: the Census Bureau).

N

Samples
« Samples are sets (usually subsets) of observations in a workfile.
» Samples may be specified over ranges of observations and “if” conditions.

Workfile Range (includes all observations)
(here from Jan 1950 — May 2012)

View | Proc| Obj Save | Freeze | Details=/-| | Show | Fetch | Store | Delete | Genr | Sample
Range: 1950M01 2012M05 - 749 abs Filter: =
Sample:1990M‘01 2002M12 — 156 obs Order: Name

Workfile Sample (includes only sample observations)
(here from Jan 1990 — Dec 2002)

N\

Range and Sample

» Workfile Data.wfl is a dated — [EREIERCIET emp\tutoria =
5 H View |Proc|Object| | Save | Freeze | Details+/- | | Show | Fetch | Store | Delete | Genr| Sample
workfile with monthly Range: 1950M012012M05 — 749 obs Filter: *
frequency. Sample; 1990M01.2002M12_— 156 obs Order: Name
& c
« Page “Payroll” of the workfile | 3 e,

contains data on “payroll” and | 2 &2 et
“unemployment” from
January 1950 to May 2012.

» The range of the workfile is
from1950M1 to 2012M5.

* The sample is set from
1990M01 to 2002M12.

< 3!, Payroll | Cross section | New Page |




Changing the Sample

» There are a few different ways to

change/set the workfile sample:

v Click the Sample button in the
workkfile toolbar (1).

v Double click on the Sample display
in workfile window (2).

v Select Proc/Set Sample from
workfile menu (3).

v Type “smpl” in the command
window (4).

/

Workfile: TUTORIALS - (c\users\zctd 2129\ desktop\mira\mira_all_files\tut.. — B X

[view[proc| object] [ save [ Freeze [ Details=/-| [ snow] Feteh [ store  Delete Genr | sample

Range: 1950M012012M05 — 749 obs ilter: *
Sample: 1990M01 2002M12 — 156 obs

o ()

[T Workile: PAYEMS - (chusers\zeti 2129 documents' payems wil) —ex
view]Proc] o] [ pwne save | Detaas . smase] Fevn]stove | etete [ Gene sampte
R

a5 Set Semple. Filer.*

Fc  SructureResize Cumiage...

2 Eppend to Cument Page

BA1  Contract Current Page.

Beshape Current Page
Copy/Estract rom Cument Page ¥
Sor Cument Page

Load Warkdile Page ..

Save Cument Page
Bename Curent Page...

()

File Edit Object View Proc Quick
smpl
D —— )]

Changing the Sample in Time Series Data
Date Pairs: Example 1

* When using any of the above methods to change/set the sample, EViews
opens the Sample dialog box asking for input.

» Sample specifications are entered in pairs (i.e., as date or observation pairs).

Change the sample to Jan 1990 — ["Sample =)
Dec. 2002
Sample range pairs (or sample object to copy)
1. Select any of the above methods 1950m1 2002013
(1'3)- -OK

2. The Sample dialog box opens up.
In the upper portion of the box

TF condition (optional)

under Sample range pairs, type
the new sample in date pairs with
spaces between the pairs. L
1990m1 2002m12
3. Click OK.

N\

Changing the Sample in

Time Series Data

N\

Date Pairs: Example 1 (contd)

. G EViews
* The result is shown here. £

:.EIQ

File Edit

* The range is the same as
before (January 1950 — May

Object View Proc Quick Options Add-ins Window Help

Changing the Sample in Time Series Data
Date Pairs: Example 2

» Suppose that you would like to define the sample over two (non-overlapping)
periods.

» The process is the same as before: date ranges should be typed in pairs.

y,

2005), but the sample has
changed as we specified.
Note that after the sample
change, all analysis (graphs,
stats, regressions) are
carried out over the new
sample.

[ Workfile: TUTORIALS - (ch\users\zct42129\desktop\mira\mira all fi.. — B X

[view| Proc| Object| [save [ Freeze| Details~/-| [ snow] Feten [ stare [Delete [ Genr[ sam

Range: 1950M012012M05 — 749 obs Filter. =
Sample: 1990M01 2002M12 — 156 obs

B c
A date £ Series: PAYROLL Worlkfile: TUTORIAL3:Payrelly -0 x
KA payroll
&4 resid [view[Prac|object | Properties | [print Name | Freeze | [Raw Data_ ~
E unemp‘oym PAYROLL

135,000

120

1250

122000

11500

110,000 4

1050

U |V U VU U U
W 8w W oM % % ¥ W W o0 0 @

« ! _Payroll Q0 gg0ui01 [ T [z002m12

| Path = clusers\zct42120desktop | DB = uscen | WF = tutorial}

Define the sample from March 1960 —

Feb 1970 and from Jan 1992 — Oct. 2002

1. Select any of the methods (1-3) that
allow you to change the sample.

2. The Sample dialog box opens up. In
the upper portion of the box under
Sample range pairs , type the new
sample in date pairs with spaces
between each pair:
1960m3 1970m2 1992m1 2002m10

3. Click OK.

Sample =)
Sample range pars (o sample object W copy)
960m3 1570m2 1992m 1 2002m 10
1F cendition (apticnal)
[garcel




Changing the Sample in Time Series Data
Date Pairs: Example 2 (contd)

N

« The result is shown here. [ sview )
File Edit Object View Proc Quick Options Add-ins Window Help
» The range is the same as
[ Workfile: TUTORIALS - (c\users\zctd 2129\ desktop\mira\mira_all fi.. - = X
gggosr)e E)Juatrllr‘:zrzaln?gloe_hgﬂsay [view]proc object] [ save | Freeze [ Details /-] [show] Fetcn] store [ Delete Genr [ sam
Chang’ed as we SpeCified. kamp\‘e:1960M031970M021QQ2M01 2002M10 — 250 obs IHl ‘
. NOte that the graph (and a” % gg;?ﬂ" : Series: PAYROLL WnrkﬁIzTU.TORIAB::PaymII\ -8B X
other analysis) reflect the & resid [ View]Proc| object] Praperties | [print] Name [Freeze | [Raw Data _~ | [optior
& ur
new sample. o PaRoL
» There is a break in the 10
graph of the series because N
- 1o
Jan 1992 comes right after o
February 1970, as was 00 ]
specified in the sample box. o
70,000 {
wm?/
<}, Payroll [ Cro: P S S
1s0m03 [ T i [Z]2002m10

| Path= cluserslzct{21\desktop DB = uscen | WF = tutorial3

Changing the Sample in Cross-Section Data

Observation Pairs

- In case of cross-section data,
the cross-section identifier
CANNOT be used to set/change
the sample.

- To work through an example for
cross-section data, click the
cross_section page in Data.wfl
in order to activate that Page.

- Here we have population data
for all 50 U.S. states in 2000.

A Series: POPULATION Workfile: TUT... - M X

[View[Prac| abject [Properties | [print | Name [ Freeze

POPULATION
[
Lastupdated: 10/0112-12:44
Imported from ‘C\Usersizct421. m
Alabama 4447100
Alaska 626932
Arizona 5130632
Arkansas 2673400
California 33871648
Colorado 4301261
Connecticut 3405565
Delaware 783600
Florida 15982378
Georgia 8186453
Hawaii 1211537
Idaho 1293953
lllinois 12419293 Z
Indiana | * |

N\

Changing the Sample in Cross-Section Data

Observation Pairs: Example 1

N

= Suppose you would like to work with a subsample of US states that

includes Arizona through Hawaii.

- For this, you must set the sample based on their observation order (3
through 11) and not by using the state identifier.

(A Series: POPULATION Workfile: C... — B X Sample

==

[view[Proc[object| properties | [print [Name | Freeze

Sample range pairs (or sample object to copy)

IF condition (optional)

Cancel

POPULATION
I ] 3
Lastupdated: 09/16/12-20:43 »
Imported from 'C:\Usersizct42... T
Alabama 4447100
Alaska 626932
Arizona 5130632
Arkansas 2673400
California 33871648
Colorado 4301261
Connecticut 3405565
Delaware 783600
Florida 15982378
Georgia 8186453
Hawaii 1211537
Idaho 1293953 -
llinois < [ L ] v

Changing the Sample in Cross-Section Data
Observation Pairs: Example 1 (contd)

- The result is shown here. &=

e

* The range is the same as
before (50 states), but the

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

sample only include the 9 [FE] Workfile: TUTORIALS - (c\users\zctd2129\desktop\mira\mira_all fi.. - 0 X
states we specified. V\:wIPm(IDbJe(tl lSaveIFreeze]DetaHsﬂr] [ShanFet(hlStureIDeletelGeanSam
Range: 150 (indexed) — 50 obs Filter: *
* As expected, after the Sample:341 — Oobs
i &3 area
sample Change’ all ana_IySIS B c KA Series: POPULATION Workfile: TUTOR... — & X
(graphs,_ stats, regressions) % ﬂgfma‘mn [View]proc] Object] Properties | [print| Name [ Freeze | [ Del
are carried out over the new b resid POPULATION
state
sample. \
Last updated: 10/0112-12:44 -
Imported from ‘C\Users\zct42129\..
Arizona 5130632
Arkansas 2673400
California 33871648
Colorado 4301261
Connecticut 3405565 =
Delaware 783600
Florida 15982378
Georgia 8186453 =
Hawaii 1211537
<} Payroll | Crosssection { | b
|« [ ——

‘ Path = c\users\zct42120\desktop DB = uscen = WF = tutorial?

N\




Changing the Sample in Cross-Section Data
Observation Pairs: Example 2

« As another example, consider defining the sample over consecutive and
non-consecutive observation pairs.

Define the sample over consecutive and

non-consecutive pairs. | rers ===

1. Select any of the methods (1-3) that
allow you to change the sample.

Sample range pairs (or sample obiect to copy)

22668102529

2. The Sample dialog box opens up. In
the upper portion of the box under
Sample range pairs , type the new e
sample in observation pairs. ([ concel |

22668102525
3. Click OK.

Note: this command instructs EViews to
include only the following observations: 2",
6, 8-10 and 25,

N

Changing the Sample in Cross-Section Data /
Observation Pairs: Example 2 (contd)
. Eviews = [ & i)

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

* The result is shown here.

* The range is the same as
before (50 states), but the
sample only includes the 6
states we specified.

Workfile: TUTORIALS - (c:users\zct42129\desktop\mira\mira_all files\tutor.. — = X

[view] prac Object [ save [ Freeze  Details~/] [ show| Fetch| store  Delete [ Genr | sample]

Range: 150 (indexed) — 50 obs Filter: *
Sample:22668 102525 — 6 obs
4 area
c
& gdp 4 Series: POPULATION Workfile: TUTORIAL... — B X
kA population " "
2 e [view] proc| object | Properties | [print [ Name | Freeze | [ Defaut
state POPULATION
[ I [
Lastupdated: 10/01/12- 12:44 -
Imported from 'C:Wsersizctd2129\Deskt..
Alaska 626932
Colorado 4301261
Delaware 783600
Florida 15982378
Georgia 8186453 o
Missouri 5595211

n

<+ Payrell }, Cross_section

| Path = cilusers\zct42120\desktop | DB = uscen | WF = tutoriald

m b

Sample Keywords

- EViews uses special keywords which make it easier to define samples.

Function | Description |

@all Refers to the workfile range (includes all observations)
@first @last Also refers to the workfile range (all obs. from first to last)
@first @first Includes the first observation only

@last @last Includes the last observation only

N

N\

Sample Keywords:
Example

« Let's show the use of sample keywords through an example.

Define the sample from the beginning of = )
the workfile range to Feb 1980 and from
Jan 2005 to the end of the workfile

Sample range pairs (or sample object to copy)

@first 1980m2 2005m1 @last]

1. Click on the workfile page Payroll.
2. Select any of the methods (1-3) that

allow you to change the sample. IF candition (optienal)
3. The Sample dialog box opens up. In

the upper portion of the box under
Sample range pairs , type the new
sample placing spaces between
keywords and dates. As usual, all
specifications are done in date pairs:
@first 1980m2 2005m1 @last

3. Click OK.




N
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Sample Keywords: Sample “If” Statements:

Example (contd) Example 1
« The result is shown here. [ tviews = [ * The lower portion of the Sample dialog box allows you to add conditions to
File Edit Object View Proc Quick Options Add-ins Window Help sample specifications.

* The range is the same as : : » Suppose you want to restrict the sample only to those observations when
before (January 1950 — May || i Herkie TITORAE - (GumaszctBA deiopimisimee oL - 2 X “payroll” increased compared to the previous month over the 1955-1992 period.
2005), but the sample has [view| Proc| object| [save [ Freeze| Details /- | [show| Feten [ stare  Delete [ Genr| sam : ) ) N
changed |Range 1950101 20121105 — 749 obs | Filter: = Define sample using “if” condition: Example 1

. Sample: 1950M01 1980M02 2005M01 2012M05 — 451 obs r

1. Select any of the methods (1-3) that allow [ sameie B
The sample now runs from % fste you to change the sample.
January 1950 (the first R4 payrali : ) Sample range pairs (ar sample object to copy)
observation denoted by B T seras s Bl e WIS, o = 2 2. The Sample dialog box opens up. In the 19s5m1 weIm 12
@first) to February 1980 [View[prac| abject | Properties | [print| Name | Freeze | [ Raw Data upper portion of the box, type first the
and from January 2005 to PATROLL sample dates (in pairs).
May 2012 (the end of the - ] 19556m1 1992m12 I.F,,T‘:,(;:m: —
range denoted by @last). e 3. In the bottom portion of the Sample box B
 Note that the graph (and all Tme under IF condition, type:
other analysis) now reflect o payroll-payroll(-1)>0 -
the new sample. o This specification instructs Note: payroll(-1) denotes the first lag of
EViews to only include those payroll series . For more details on series
e observations when payroll increased lags see the tutorial on Data Functions.
« vh_Payroll {4 I from the previous month.
LRl = —— | =2 TP 4. Click OK.
| Path = clusers\zct42120\desktop | DB = uscen | W= tuterial? || 17

N
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Sample “If” Statements: Sample “If” Statements:

Example 1 (contd) Example 2
« The result is shown here. & mvem == * Let’s work on a slightly more complex example.
File Edit Object View Proc Quick Options Add-ins Window Help * Suppose you would like to restrict the sample to those observations when
 The range is the same as _ “unemployment” was between 4% and 6% or when “payroll” was
before (January 1950 — May Workfile: TUTORIALS - (c\users\zctd 2129\ desktopmira\mira_all_fi.. - B X unchanged from the prev'ous mOI"Ith
2005)’ but the sample has [V\ewIPm(IUbJ::t] [SavelFr::ZeIDetal\sﬂ-] [ShuwIFetchIStorEIDe\etelG:nrlSam
Range: 1950M012012M05 — 749 obs Filter: * ] H “wign HY .
changed. |Samp\e:1955M011992M12ifpayml\—paym\l(—1)>0 — 362 0bs Define sample using “if” condition: Example 2 | Semat= ===
+ The sample now runs from % c 1. Select any of the methods (1-3) that allow you
date Sample range pairs (or sample object to copy)
January 1955 — December M- eyl £ Series: PAYROLL Werkdile: TUTORIALZ:Payroll. — 0 to change the sample. e —
1992 and includes only £8) unemeloyment | [view[Proc] Object]Properties] [print| Name | Freeze] [ Raw Data 2. The Sample dialog box opens up. In the upper
those months when payroll cevmo portion of the box, type first the sample dates
levels rose compared to the anom (in pairs). IF condition (optional)
preViOUS mOnth. o /" 1955m1 1992m12 (unerr;rloymer;lt(>14)and unemployment <6) or Cancel
: anoon | payrol=payroll- (e |
* Note that by default, EViews o] T 3. In the bottom portion of the Sample box under
drops thg excluded o] // IF condition, type: L
observations (months when o0 o | t>4 and | <6
payrolls declined or stayed enom| e (unemploymen and unemployment<6) or Note: this command instructs EViews to
the same compared to the P payroll=payroll(-1) include only those observations when
previous month) 0o — . ; — . 4. Click OK. “unemployment” was between 4 and 6 or
’ ) Payron [Crasc] oo o Fows 8 when “payroll” was unchanged from the
1955101 [2] [2] 1992m12 previous month
| Path = cusers\zctd2129\desktop | DB = uscen | WE = tutorial3 20




Sample “If” Statements: l‘",' Sample “If” Statements:

Example 2 (contd) [ Example 2 (contd)
* The result is shown here. @ e (=@ * You can change the graph so that the sample is defined over all months.
- The range is the same as e o e e e v « In these cases, the months when the “if” condition does not hold are shown
before (January 1950 — May as missing data (see Advanced Graphing tutorial for more details).
2005), but the sample has || e _ oo =
changed. e - Ts9oms To change the graph defined P
* Th [ fi — — over a sample: 5 cms (e P oo
e sample now runs from T = - — — = B et | | oo
January 1955 — December £ pao [inewoc] e roperte e sme Freeze] Faw Gma | [tions [ samg 1. Double-click on the graph to o e s S_mﬁ: e
1992 and includes only those || ¥ uemesiment PAYROLL bring up the Graph Option Legend lnezemo P
months when “unemployment” aam dialog box. [ |5 oo iy it seros! (Srgegraph 5
was between 4% and 6%, or e — 2. Under Sample breaks and Terpetes f Ohlct i
payroll levels remained - ~ NA handling, select Pad Quertle-Quantie | | [ ampicorats ana i rring
unchanged from the previous :m ’ excluded obs. Seasona Greph e i
month = T ) R —|
. .00 - 3. Click OK. Seqment with lines
* Note that by default, EViews - .
drops the missing
observations so the sampleis ||
defined over those months — T o] o =
that satisfy the “if” condition. i
21 22
Sample “If” Statements: } ,' Sample Ranges and Mathematical
Example 2 (contd) ki Expressions
* The result is shown here. (@ee [T ® | - Sample ranges can be defined by using mathematical expressions.
File Edit Object View Proc Quick Options Add-ms Window Help

« As you can see, the sample

* This is normally used to define a fixed-width window of observations.
is the same as before, but

the graph has changed to CERTMET S : : = S
include all months in the Range. 1950001 2012M05 ~ - - B
H Sample: 1955001 = 184 008 - -
. i ) date Workdile: - -ox

I]Hc;stgtgﬁrggtnllsdg)és\lv:éﬁ]gl‘; 8 ﬂﬁh | el mapeses s ome] e o = opons o @first+12 @last Excludes the first 12 observations

i rsm—

are shown with missing data. S PAmeL @first @first+11 Captures only the first 12 observations
a8 /_, @first @last-15 Excludes the last 15 observations
%0 @last-14 @last Captures only the last 15 observations
0,000 -
o e 1960m3 1960m3+11 Defines a sample with 12 observations starting in March 1960 —
00 s Feb 1961
e
@ T

1 £ il 180
4 v _Payroll | Creus_sectics]
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Sample Objects

« If you need to work with a number of different samples, it may be useful to
define these samples as Objects.
To create a Sample Object
1. Select Object — New Object from the menu.
2. Click the Sample option, name it (in this case samplel), and then click OK.
3. The Sample dialog box opens up; specify your sample here.

r : ==
. EViews e Cejact
File Edit | Object | View Proc Quick Options Add-ins Window Help Tyne of cect i
New Object... Smh —
Eanen
Generate Series... Factor
Gagh
Growe
Manage Links & Formulae... ot
Mato-Yectar -Loef
Fetch from DB... il
Pt
Update selected from DB... T —
Store selected to DB.. . T )
4 and unemployment<6) or payrol H:M
Rename selected... jlandane mpovment o) on nagol Il || 2ooare
Delete selected HEN C=—
| ||Swatem
Print Selected Tt
K4 unemployment b
U |
25

Sample Objects (contd)

» Lets create two sample objects:

v~ Sample 1: includes all but the last 100 observations of the data.
v Sample 2: includes only the last 100 observations of the data.

- Note: before proceeding with these two sample objects, lets first set the sample

equal to the workfile range by typing in the command window:
smpl @all

SAMPLE: SAMPLE1 WORKFILE: DA

SAMPLE: SAMPLEZ WORKFILE:

Sample range pairs (or sample object to copy)

@first @last-100]

Sample range pairs (or sample abject to copy)

@last-100 @last|

N\

TF condition (optional) IF condition (optional)

‘ Cancel ‘ Cancel

[ set workfile sample equal to this. [[] set workfile sample equal to this.

Samplel excludes the last 100 Sample2 includes only the last 100
observations from the workfile range observations from the workfile range

N

Sample Objects (contd)

e

- Both are saved as | &%= _
obJeCtS |n Workflle File Edit Object View Proc Quick Options Add-ins Window Help

[ Workfile: TUTORIALS - (g 21 p\miramira_all_ @B, - O X
[Vizwl Pm(thjezt] [SavelFreezelDetailH/-] [snuw[mmIstmelDe\etelt;eml;amp\e]

Range: 1950M01 2012M05 — 749 obs Filter: *
Sample: 1950M01 2012M05 — 749 obs

B c

&4 date

&4 payroll
res]

sample
< €3 sample2

&4 unemployment

< !_Payroll | Cross_section | New Page /

| Path = cusers\zctd21 20\ desktop | DB = uscen  WF = tutorial3

v,
Sample Objects (contd)

* You can estimate your equation » And perform forecast evaluation in

model in the first sample by typing in the second sample by clicking the
the command window: Forecast button and changing the
Smpl samplel sample to sample2.
Is payroll ¢ unemployment /
(=) Equation: UNTITLED Workfile: TUTORIAL::Payroll. -1 Forecast =
[V\mlPru(IDme:t] [PnnthameIFreﬂe] [EsmmatelFnre:asﬁatslmms] Forecast of
Dependent Variable: PAYROLL EeEEDE ES=Re &
Method: Least Squares
Date: 10/01/12 Time: 14.06 Series names. Method
Sample: 1950101 2004M01 Forecastname:  payrolf SEale Farecast
Included observations: 649 3 (no dynamics in equation)
S.E. (optional):

Structural (ignore ARMA)

Variable Coeflicient Std. Error t-Statistic Prob. :
GARCH{optional]: Coefuncertainty in 5.E. calc

62005.55 3973.086 1560639 0.0000

c
UNEMPLOYMENT 3965.118 6767734 5858857 0.0000 Forecast sample Qutput-
G > | et
R-squared 0.050381 Mean dependent var 8446864 Erze=sies =i

Adjusted R-squared 0.048914 SD. dependentvar 2721673

SE. ofregression 2654275  Akaike info criterion 2321398

Sum squared resid 456E+11  Schwarz criterion 2322777 [¥] nsert actuals for out-of-sample observations

Log likelihood -7530.936 Hannan-Quinn criter. 2321933

F-statistic 34.32620  Durbin-Watson stat 0.001215
ProbiF-statistic) 0.000000




