N

EViews Training

The Basics:
EViews Desktop, Workfiles and Objects

Note: Data and Workfiles for examples in this tutorial are:
v Data: Data.xlsx
v Results: Results.wfl

What is EViews? ‘

- EViews is an easy-to-use statistical, econometric, and economic
modeling package.
- There are three ways to work in EViews:
- Graphical user interface (using mouse and menus/dialogs).
- Single commands (using the command window).
- Program files (commands assembled in a script executed in batch mode).
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Note: Path/Database/Workfile . T
can be changed by double-clicking in each. Path/directory — Database Workfile
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EViews Workfile and Objects

- EViews does NOT open up with a “blank” generic document
(unlike Word ®, Excel ®, etc.).

- EViews documents (aka “workfiles”) need to be created and are
not generic (they will contain information about your data, etc.).

- EViews is an “object’- oriented program. Objects are collections
of information related to a particular analysis (series, groups,
equations, graphs, tables).

- Workfiles are holders of these “objects”.

LN\

Object Types

A m | [
E Coef @ Rowvector Svstem
Equation Sample — Table
_ L, E || B = |
Series, Groups
and Equations = Factor e Scalar = Text
are the most
icnorl’zn\?gxsobjects o m\i Series Valmap
N Group Spool Var
sl =) S
= Logl — Sspace = Vector
=) Matrix Ea String
Model Svector

N\

EViews Workfile

€2 Eviews B

File Edit Object View Proc Quick Options Addeins Window Help

Workfile title bar —

[l | [7] Workile: TUTORALL RESULTS - (e\useized 219 desktopiminiimin aLE.. - & X
Workfile tool bar —————— | [vim]re: ww][iﬂ=lrwl?m-f-l [shew[Feten]store oeiete] Gen [ samole .
Range: 188001201204 ~ 132008 Filer.
Sample: 189201 200104 ~ 40008
@«
) X B eqli
Workfile Window e
(=]
) @ graphid
Workfile: 18 ol
. & p01
v Contains at least one N A iy
g nEw
page & feve
v Each page contains a 8 v
list of objects on that
page v\ gdp | NewPage |

! Path = Glusers\sHZL0 desktop DB = uscen  WF = tutonall sesults |
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EViews Workfile (cont’d)

Name of the workfile
(Tutoriall_results in this example)
Structure of the workfile
0 The data in this example l
is dated and has

quarterly fl’equency 1 Workfile: TUTORIALL_RESULTS - (c\users\zct42120\desktephmiraimira... — 05 X
COVeI‘ing the pe]’iod from [V\ewlecIOmect] [PrmtISavelDeta\Isﬂr] [ShowIFetchIStareIDeIeteIGeanSamp\e]

Range: 1980Q12012Q4 — 1320bs Filter. *
1980 to 2012. Sample: 199201 200104 — 40 obs

U Range: shows the entire
range of the data in the
workfile. Here the range
is from Q1 1980 to Q4 0O Sample: This is the part of data we are
2012 currently working with. In this example, the
sample runs from Q1 1992 to Q4 2001.




This screenshot shows a list of
Objects in the workfile.
It is color-coded by Object type:
v" Yellow icons are data objects
v" Blue icons are estimation objects
v Green icons are view objects
(tables, graphs, etc...)
Double clicking on one of these
Object icons will open it up.

Each Object has its own menu.

Once an object is open, the menus
in EViews change to represent the
features available for that object.

EViews Workfile and Objects
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File Edit Object View Proc Quick Options Add-ins Window Help

[E Workiile: TUTORIAL1_RESULTS - (c\users\viu3.. - B X
[iew] Prac] opject] [ save [ Freeze | Detaiis /-] [snow] Feten] store [ etete e

Range: 1980Q12012Q4 — 1320bs Filter: *
Sample: 198001201204 — 132 obs Order: Name

‘ Path = c:\temp ‘ DB = test | WF = tutoriall_results
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EViews Workfile and Objects (cont’d)

EViews 8 provides you with a
more detailed look of the objects in
your workfile.

For the “Details” view, Click on
View — Details +/- on the workfile
toolbar (or double click the peails-
button on the workfile toolbar).

The view changes as shown here.

Each object now has a separate
column in the details view.

You may sort the objects by an
attribute (Name, Type, etc.) by
clicking on the column header.

You can also resize or drag the
columns which allows you to alter
their position and width.
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Workfile: TUTORIALT_RESULTS - (c\users\viu35889\dropbox\eview.. - O X
[view [Prac| onyeat] [save | Free | Detaiis=/-[Jsnow] Feten| store | petete | aent [ sampe |

Range: 198001201204 — 132005 Filter:=
Sample: 198001201204 — 1320bs Order; Name
Name Type Last Update Description

B c caef 0214113 21:43

(=) eq01 equation 413 21:43

= eqo2 equation 413 2143

(] series 012 19:36  government St Louis Fred

&4 gdp series 012 19:36  gdp ; St Louis Fred

{1 graph01 araph

I grapho2 graph

I graph03 araph

(B group01 aroup

& inv series

& new series

& pee series

&4 resid series
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Object Toolbar

The Object Window

Main menu —J File Edit Object View Proc Quick Options Add-ins Window Help

[ workile: TUTORIALT_RESULTS - (c\users\viu3.. - & X

Range: 1980Q1 2012Q4 — 132 0bs

Workfile Toolbar - __Mpru;]omm] [ save [Freeze Details~/-| [show Fetch[store [ Delete [Ge

Filter. *
Order; Name

Sample; 1980Q1 201204 — 132 obs

[Z) Equation: EQ01 Workfile: TUTORIAL1_RESULTS:gdp\, - B X

B ¢
[=] eq0l

[view] proc| opject] [print| name] Freeze | [ estimate| Forecast [ stats | Resios |

Dependent Variable: LOG{GDP)

=
. . ]
(in this example, &4 gap
N {0l graphod Method: Least Squares
equation toolbar) 0 arapho2 Date: 0211413 Time 2143
40 grapho3 Sample (adjusted): 198001 201201
[G] group0? Included observations: 129 after adjustments
& v
KA new Variable Coefficient Std. Error t-Statistic Prob.
& pee
Obiect Window % {‘e;ied (e 9673003 0006706  1293.407  0.0000
TIME 0007253  9.06E-05 80.09368  0.0000
X ) . —L e var0d
(in this example, R-squared 0.980587 Mean dependentvar 9137216
) . Adjusted R-squared 0980434 SD. dependentvar 0273823
equation WmeW) \ odp [Niewp| SE. ofregression 0.038302  Akaike info criterion -3.671257
b 9dp JMWR o quaredresid 0186313 Schwarz criterion 3526919
Log likelihood 238.7961 Hannan-Quinn criter. -3.653241
F-statistic 6415000 Durbin-Watson stat 0041724
Prob(F-stafistic) 0.000000

Poth = ci\temp | DB =test | WF = tutorial]_results

/
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The Series Object

* This is the main data
object.

* &~ gdp - has a yellow
icon with a little line graph
in it.

« It contains one column of
data.

» Opening a series will
reveal a spreadsheet
view with a single column
showing the data in the
series.

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

Workfile: TUTORIALT_RESULTS - (c\users\viu3.. - 2 X

[view]eroc] Object] [ save | Freeze | etails=-] [ show|Fetch| store  Delete ] Ge
Range: 1980Q12012Q4 — 132 0bs Filter:*
Sample: 1980Q12012Q4 - 132 obs Order. Name

B c
g £4 Series: GDP Workfile: TUTORIAL.. ~ 5 X
E gdp [VIEWIPVD{IDDJERIPVG;IERIES] [PHHtINEmEIFVEEZE] Defau
W grapho1 GDP
) graph02 T T
iy oraphoa Lastupdated: 053012-1936
% ﬁ-vrvﬂup gdp ; StLouis Fred
&3 new
&8 poe 198001 | 5003400
&4 resid 198002 | 5782400
&4 time 198003 | 5771700
F var1 198004 5878.400
198101 | 6000600
8102 5952700
B0 £025.000
<)ot (Rupae]
e e a0 5050 000
8201 | 5852300
202 | 5684000
3 | 5861400
1| saps000
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The Series Object (cont’d)

To open a Series

1. Double click on the series.

2. Once a series is open, you can click on View and Proc menus in the workfile to see
available actions. Since a Series is a single column of data, only actions for a single
column of data are available (views and tests).

A Series: GDP  Workfile: TUTORIAL.. — B X 4 Series: GDP  Workfile: TUTORIAL.. - B X
@Pmc]objectlpmpertias] [erint [ name [Freeze| | Defau [M\Pf;bomect[mpems] [erint [Name [ Freeze| | Defau
SpreadSheet Generate by Equation...
Graph... _ GenemtebyClassification.. ||
- 19:36 ~ 2 ‘ Bs =
Descriptive Statistics & Tests »id esample...
. Interpolate...
One-Way Tabulation... =
1981 Seasonal Adjustment v
Correlogram... 190
198l i N
Long-run Variance... 1981 Eonentiel smoothing
Unit Root Test... jag  Hodrick-Prescott Fiter..
Variance Ratio Test... % Frequency Filter...
BDS Independence Test... gy MokeWhitened..
198: Make Distributien Plet Data...
Label o T v
TOEIT T > 1o Add-ins » >

The Group Object

» This is a collection of
series objects.

* (G| group01 - has a yellow
icon with a capital G.

Fite [Edit Obpect View Proc Quick Options Add-nc Window Help

[T Worldile: TUTORIALY_RESULTS - (chusersiwiu3_ - = x
[ Vi Prac] obiea | | save [ Freese -] | show Feteh ] stose [ Detete |

Range; 198001

samete 198001 | (5] Group: GROUPOT  Waorkfile: TUTORIALT_RESULTS=gaph
T T IT,

* It contains multiple
columns of data.

=8 X

e view | Froc| Object| | Print | Hame | Freeze | Defmt [ 50t | | compare=.

B ea02 foosd

(=N GO PCE Iy Ll
198001 ITPETO0  TIGIO00 1365400
198003 5782 400 3710500 7081000 1366700

» Opening a group will

display a spreadsheet view Qs orine ool il mom
with multiple columns i Com o e v
showing the data in each 10104| —casooss| 3007600 Toaows| i7uaes

19201 5852 300 3832 200 680 0000 1378 500

series in the group. 198207 | SAB4000 3045900 5024000 1308500
196203 5861400 3875400 681.3000 1386.000
198204 5856 000 3945 100 20,7000 1420100
198301 5838900 3984 800 5420000 1430.800
196302 6072400 4063900 704.8000 1443000
198303 6152 200 4135 700 T2 2000 1468 000
192304 8320200 4201.300 8314000 1442200
198401 6442000 4237 300 104000 1457800
198402 HESE 000 4297 900 9484000 1489 200

| Path= cMermp | D8 = best | WF = tutoral]_sesults
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The Group Object (cont’'d) The Equation Object
To open a Group » Thisis a smgle equation [S) Equation: EQI1 Workfile: TUTORIALL_RESULTS::gdp - ox
B i I i . View | Proc | Object | | Print| Mame | Freeze | | Estimate | Forecast | Stats | Resids
1. Double click on|G 1. estimation object [neneroe| bjea] [ ire] ame reze] I Lsatsresies]
. . . . . Dependent Variable: LOG(GDP)
2. Once a Group is open, you can click on View and Proc menus to see available actions. » [=1eq01 -- has a blue icon Metnod: Least Squares
. . . . . Date: 02114113 Time: 21:43
Actions that require multiple columns of data are now available (views and tests). with an equal (=) sign Sample (adjusted), 198001 201201
: Included observations: 129 after adjustments
(€] Group: GROUPO1 Workf.. - B X () Group: GROUPDT Workf., - & X « This is the main estimation Variable Coefiicient  Std Error  t-Statistc  Prob
Mruc]omm][Punt[uame[ﬁme Defaut l%:r_uy)m:d]IPr!nt[Name]Frﬂze] Defauit object in EViews. c 573003 0000705 1293407 00000
Group Members Make Equation... | TIME 0.007253 9.06E-05 80.09369 0.0000
i po o0 e peene 1 Opening an equation will
Y . R-squared 0.980587 MWean dependentvar 9137216
Dated Data Table 10500 198 MakeSystem.. P g q Adjusted R-squared 0950434 5D dependentvar 0273823
Gragh... 0.300 198 Mske Vector Autoregression... reveal the main results of the SE. of regression 0.038302  Akaike info criterion -3.671257
0.300 198 . . Sum squared resid 0.186313  Schwarz criterion -3.626919
Descriptive Stats »£1.100 198 Resample. estimation. Log likelihood 238.7961 Hannan-Quinn criter. -3.653241
Covariance Analysis... 1.100 198 . F-statistic 6415.000 Durbin-Watson stat 0.041724
6.600 198 MakePrincipal Components... Prob{F-statistic) 0.000000
N-Way Tabulation... 17.600 108 Make Whitened...
Tests of Equality. 2200 1% \ake Distribution Plot Data..
Principal Campanents... (5900 Liey
f5400 198 ddins v
Correlogram (1) ... 6-100 i1
B4.800 1983Q1 5938.900 3984.800
Cro==GanalationlZ} 3900 198302 6072400 4063800
Long-run Covariance... B5.700 198303 6192.200 4135.700
Unit Root Test. 1.300 198304 6320200 4201.300
o B7.300 198401 6442800  4237.300
Cointegration Test ¥ o7 900 198402 6554000 4297 900
Granger Causality... B1.100 198403 6617.700  4331.100
88.100 198404 6671.600 4388.100
Label R2 Enn J 1985Q1 R724 RON AARD RAN o 15 16
— e 4 1arrno | € 4




The Equation Object (cont'd)

To open an Equation Object
1. Double click on [=].

N

2. Once an Equation is open, you can click on View and Proc menus to see available
actions. Some of the items in the View and Proc menus will depend on the type of

Equation that was estimated.

[E) Equation: EQ01 Workfile: TUTOR... - @ X

[E) Equation: EQ01 Workfile: TUTOR... - O x

@Pruclomeﬁ] [print[Name Freeze | [ estimate [Farecas

Wmm] [print [ Name | Freeze | [ Estimate [ Forecas

Representations Depr Specify/Estimate...
Estimation Output Meth  Forecast..
Date
Actual Fitted,Residual v Sam  Make Residual Series...
ARMA Structure... stments Inclu Make Regressor Group S
Gradients and Derivatives 4 Std. Error t+ Make Gradient Group . Error t
Cevariance Matrix TV = Make Derivative Group PO
0.006706 1 Make Model 06706 1
Coefficient Diagnostics » 9.06E-05 & ake Model GE-05 &
- _ Update Coefs from Equation —
Residual Diagnostics Y1 Mean dependent R-sC In dependent
Stability Diagnostics v} 3.D.dependentv: Adju Add-ins » | dependent v
Akaike info criteric SE orr T TusosUz —Aralke info criteric
Label Schwarz criterion Sum squared resid 0.186313 Schwarz criterion
TUYTRETTOUT woreol  Hannan-Quinn cr Log likelihood 2387961 Hannan-Quinn cr
F-statistic 6415000 Durbin-Watson sl F-statistic 6415000 Durbin-Watson si
Prob(F-statistic) 0.000000 Prob(F-statistic) 0.000000
< > < >

Views Objects

* These objects hold
“views” of data or
estimation objects.

Lalal graphO1 - has a
green icon.

It is used to “freeze” a
view of another object in
time.

To create this view

1. Press the Freeze button
on another object (gdp
series, for example).

2. Use the Name button to
save it in the workfile.

3. Click OK.
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File Ede Object View Proc Quick Options Add-ing Window Help

[ Workfile: TUTORIAL1_RESULTS - (chusers\viu35a80dropborieview.. - = X
T . -

[view | pro] osect [ smee resce] Gotpts -] | smou cton  stose  Dtete . I i
Range. 1980012013 £ Series: GOP  Workfile: TUTQRIALT _ - & X Filter,*
.:’“Ho A001201] o Tovoc ompet]Properues [ ] v ORI
¢ =
[EIR Gop
=) 0q02 I I [
A g L DESOMG 103
o B

% Sraphai o2 5| () Graph: GRAPHOT Workfila JUT.. - = x
g ;:;::;g 188001 5903400 [view]roe] otgect] [ Fren Options |upast
@ grougdt 198002 782 400 s
B i 128003 5774700 o
EA new 120004 S0TD.ABD S -
A pce 198101 | 6000600 . P
b resia 190102 5052700 S
b ume 198103 | 6025000 - -
LA 158104 5950,000 o .

198201 5852 300 s -~

198202 5884 000 . -
<3} qdp (TewPeg| 198203 |« asse- L~

asee -~
-
P L

Commands

» The command pane provides a scrollable record of the commands typed.

File Edit Object View Proc Quick Options Add-ins Window Help
show d(gdp)

show @pc(gdp)

show @pch({gdp)

show @pcalgdp)

show @cummax(gdp)

lshow@:umsum[gdp,'19902001')

* You can scroll up to view previously executed commands.

« If you hit Enter in any previous lines, EViews will copy the line where the

cursor is and execute that command again.
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Commands (cont’d)

« To recall a list of previous commands in the order in which they were entered
use “CTRL+UP”. The last command in the list will display in the command

window.

» Hold down the CTRL key and press UP arrow to display previous commands.
* For a record of the last 30 commands, press “CTRL+J".

File Edit Object View Proc Quick Options Add-ins Window p
show digdp)
show @pci(gdp)
show @pch(gdp)
show @pca(gdp)
show @cummax(gdp)
show @cumsumigdp, 1990 20017)

show @cummax(gdp)

how @cumsumigdp, " 1990 2001 7% 995
32 ol
=

o

Order: Name

she @cummax(gdp)
show @pca(gdp)
show @pch(gdp)
show @pe(gdp)
show d(gdp)
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