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EViews Training

Data Objects Basics: Series and Groups

Note: Data and workfiles for this tutorial are provided in:
» Data: Data.xls
> Results: Results.wfl
> Practice Workfile: Data.wfl
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Data Series Objects: Series and Groups

+ Series and Groups are the most important Data Objects in Eviews.
» The actual numeric values of your data are held in the Series Object. M
+ A collection of Series (multiple data columns) comprises a Group Object. G|

* This tutorial demonstrates basic work with Series and Groups:

v Creating a Series

v Bringing data into EViews

v Creating New Series from Existing Series

v Creating AutoSeries

v Handling Missing Observations

v Editing, documenting and displaying a Series
v Creating Groups and working with Groups
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Data and Workfile Documentation

- Data.wfl and Data.xlsx have a number of pages (tabs) with the following
data:

» Workfile Page: Timeseries (Data.xIsx tab Timeseries):
quarterly, Q1 1980 — Q1 2012
v GDP - real GDP data (billions of dollars) from the Bureau of Economic Analysis.
v GDP_revised and GDP_revised1 — real GDP data; slightly changed from original series.
v PCE - real consumption data (billions of dollars) from the Bureau of Economic Analysis.
v Inv — real private sector investments (billions of dollars) from the Bureau of Economic Analysis.
v G - real government spending (billions of dollars) from the Bureau of Economic Analysis.
v Trend — it's a trend series, starting with 1 and growing over time.
v Edit_series — a simple series with a few initial values.
v' S- a series with only one initial value.

» Workfile Page: Missing_Examplel (Data.xIsx tab Missing_Examplel):
quarterly, Q1 1980 — Q1 2012

v Inv — real private sector investments (billions of dollars) from the Bureau of Economic Analysis.
v Missing data coded as “none” 3
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Data and Workfile Documentation (cont'd)

« Workfile Page: Missing_Example2 (Data.xlsx tab Missing_Example2):
quarterly, Q1 1980 — Q1 2012

v Inv — real private sector investments (billions of dollars) from the Bureau of Economic Analysis.
v Missing data coded as “0”

» Workfile Page: Missing_Example3 (Data.xlsx tab Missing_Example3):
quarterly, Q1 1980 — Q1 2012

v Inv — real private sector investments (billions of dollars) from the Bureau of Economic Analysis.
v" Missing data coded as “-999”, “-99”, and “-9”.

» Workfile Page: Missing_Regression (Data.xIsx tab Missing_Regression):
quarterly, Q1 1980 — Q1 2012

v GDP - real GDP data (billions of dollars) from the Bureau of Economic Analysis.
v Inv — real private sector investments (billions of dollars) from the Bureau of Economic Analysis.
v Missing data coded as “NA”




Creating a New Series

N

Creating a New Series:
Example 1

» There are a number of ways to create a new (empty) series in EViews.

Creating a series: Example 1 [ New Object

=

1. Click on page named Timeseries in
tutorial4.wfl.

2. Select Object — New Object from
the main menu.

3. Click the Series option, name it (in
this case seriesl).

4. Click OK.

Type of ohject Name for object:

Series series]|

Equation
Factor
Graph
Group

LogL
Matrix-Vector-Coef
Model

Pool

Sample

Scalar

Series Link

Series Alpha

Spool

SSpace

String

Svector

System

Table

Text

valMap

VAR
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Creating a New Series:
Example 1 (cont'd)

. G- Eviews [E=SE=RT
* The new series has the
. File Edit Object View Proc Quick Options Add-ins Window Help
structure of the workfile
and NA in all entries.
5 Workfile: TUTORIALY - (cusers\zctd2120\desktop\mira\mira_all_files\tuter.. — O X
[V\EWIPYO:IDBJCG] [SEVCIFYCCZEIDEIEIIS+I-] [SnowlFetcnIStareIDe\:t:[Gem]Samme]
Range: 1980Q12012Q4 - 132 0bs Filter: *
Sample: 198001 201204 — 132 obs
B c
% S“UW £ Series: SERIES] Workfile: TUTORIALA: Times.. — M X
% odp [V\e’w]Pm(IDmeEtIPmpemes] [PrmtIName[Freue] Defaul
inv
& pee SERIES1
BA resid [ [
M s Last updated: 02/2113 - 16:32 a
hA seriest m
£ trend 198001 NA i
198002 NA
198003 NA
198004 NA
198101 NA
02 NA
I NA
Q4 NA
Q NA
103202 | NA
198203 | NA
204 NA
30 NA |
< T ies | Missi 302 NA i
108303 = r
Path = c:\users\zctd2120\desktop | DB = uscen | WF = tutoriald B

N

Creating a New Series:
Example 2

- Another way to create a series is through the command window.

. EViews

P

Creating a series : Example 2 File Edit Object View Proc Quick Options Add-ins Window Help

series series2

1. On the command window
type:

Serles SeFIeSZ Wan\\e:TUTDRLALILRESULTSV(:‘\user;\zzmuﬁ\desktop\m\ra\m\raia\\j\\a;\tutona\d. - f
Note: This instructs EViews fo [view[Proc| object] [ save [Freeze | Details=/-[ [ show] Feten|stare [Delete [ Genr [sample |
. Range: 1980Q1 201204 — 132 obs Fill
Create anew Series and name It Sample: 1980Q1 2012Q4 — 132 obs Order N
& e ——————
newseries. =] :cm_series 9 Series: SERIES2 W.. — = X
2 Press Enter. 5 [ren[predonee repees] s
- . 9 SERIES2
. K4 gdp T
3. Locate the new series S gtp revsed RS S —
. . . gdp_revised1 L o
(series2) in the workfile and 2 v Lastupdated 0212_[ ]
: poe
open it. KA resid
P _ _ g T A
» The result is the new series % series? Q: NA
. . 10 NA
(series2), which has the e A
structure of the workfile and e a
NA in all entries. Q: NA
Q NA
Q2 NA
Q. NA
198204 NA
« 1) Timeseries { Missing Brample| 12030 ha le3 | Missing_regres:

R0 NA
| Path = c\users\zct42129\desktop DB = uscen = WF = tutoriald_results

N\
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Creating a New Series: Creating a New Series:

N\

Example 3 Example 3 (cont’d)
+ You can also use Quick menu items to create a series. . ) & tvem @ &
2' AWIndOW Opens up Wlth a Fide Edit Object View Proc Quick Options Add-ins Window Help
. . blank spreadsheet and
Creating a series: Example 3 dates on the side.
1. Click Quick — Empty Group (Edit Series) from the menu toolbar. 3. Scroll up one line (to the 7] Warkfile: TUTORIALS - (c\userssctd21 28\ desktophmiralamiva all filesinutor.. — o X
€ Eviews el 0. e top of the spreadsheet) and || Luxuleroc/obiea][sme]Frecze[oetas ] [snow] etn] store[oriete| Gen] ssmoe]
. Range: 198001201204 - 1320bs Finer: *
File Edit Object View Proc | Quick | Options Add-ins Window Help type the name of the series Sample: 190001 201204 ~ 132083
| Sample.. (series2 here). oo
S:::Ete series 4. Click Enter. The “Series § 5:9 () Grougs: UNTITLED Werkdile TUTORIALY: Timese... - = X
[EE] Workfile: TUTORIALY - [t Gmph'::‘ les\tutor.. — B X create” dialog box opens & newssrss [view [ero<] otiect] [Frint Hame | reese | [Detat___+|[3or]e
(en[Foclameal [smelFes EmptyGoup i) e e s up so you can specify the || B |y -
.. type of series. E O e — ;
B c Group Statistics S — 5. Pick “numeric series” if o et oo
B e Ectimate Equation. the series you are creating o | parl Ly
&4 adp Estimate VAR... will be filled with numeric 19610z | Phamerc s contaking daiza
&3 inv 158103 |
G peaeres values. et A
g 6. Click OK. s -
KA series1 198204 |
& trend ¢ v}, Timesertes [T 152: -
 Path = cluserzctd21 20 desktop | D8 = uscen | WE = tutorish |
9
Creating a New Series:
Example 3 (cont'd)
7. Close the untitled group (EViews £A Series: SERIES3 Workfile: TUTORIALA RESULT... - = X
asks if you would like to delete [view]Proc| Object [Praperties] [ print | ame [ Freeze | | Defaut
Untitled group; click Yes). ‘SE"'E” I
8. Locate “series3” in the workfile and Last updated: 10101112 - 16:57 g
open it. = A 3
9. The new series “series3” has the & ::

structure of the workfile and NA in 1oa0a4 i Bri ng i ng Data into EVieWS

all entries. 198102 NA
198103 NA
8104 NA
198201 NA
198202 NA
198203 NA
8204 NA
198301 NA
198302 NA
198303 NA -

g
g

T 3




Getting Data into an Existing Workfile:

Example 1

- For small data series, you may wish to type in the data (see also Editing

Series below).

Typing data in a series:

1. Click on page Timeseries
and open one of the new
series with empty (NA)
values we created above.
For this example, let’s click
on “series2”.

2. Click the est=<] button to
turn on editing mode (note:
using Edit +/- depends on
your option settings; it is
needed under default
settings).

3. Start entering in data.

£ Series: NEWSERIES Waorkfile: TUTORIAL4: Timeseriest, _mx
MIPrU(IOUJ::tIPrUpem:s] [print [ name [Freeze| [Defaut | [soff] edit=/-| Jnpi~
ERIES

[ I
Last updated: 02/21/13 - 17:00
198001 35.00000
03 156.0000
103 122.0000]
04 A
Q NA
198102 NA
198103 NA
198104 NA
198201 NA
Q3 NA
Q NA
04 NA
Q NA
Q2 NA
198303 NA
198304 | ¢ I

1 ] »

Note: This method is not practical when dealing with

large datasets.

N

Getting Data into an Existing Workfile:

Example 2

y,

- An easy way to bring data into an existing EViews workfile is by copy/paste

Bringing data in EViews by
Copy/Paste:

1. Open the data in Excel®
(Note: this also applies to
other applications). Click on
tab TimeSeries in the
Tutorial4_Data.xIsx file.

2. Highlight the series you wish
to bring into EViews and select
Edit — Copy (Note: you do
not need to copy dates since
the EViews workfile is already
structured by date).

A B | cC D | E 3 5
GDP PCE Inv G
jan-80| 59034 37967 7783 1365.4]
apr-30] 57824 37105 7081 1369.7]
si-so|l 57717 avso: esa1 1350
oct-30] 5873.4  3800.3 7206 1349.4]
Jjan-81|  6000.6 38211 792.2  1367.3
apr-s1| 59527 38211 7545 1370.4]
sul-gil 6025 3s3ss  soL3 13673
oct-81 5850 3807.6 7702 [cyipn -1 - A" A S - %
Jan-82| 58523 38322 690
aprs2| sssa  asass  emea D 1 E - AW
sul-2|  ses1a 38754 6BL3 anncl
Oct-82f 5866  3946.1  620.7 cut
Jan-83] 5938.9  3984.8 642.8 |3 Copy
npr-83| 60724 40639 7048 |[@ PasteOptions:
sul-s3] 61922 41357 7522
Oct-R3 /37202 420$1.3 2314

13 14
Getting Data into an Existing Workfile: / Getting Data into an Existing Workfile: /
Example 2 (cont'd) Example 3
) - (:‘W:St T Trr—rrr—r——— —— - Another way to bring data into an existing EViews workfile is by
3. In EViews workfile click e importing data from foreign files.
Quick — Empty Group Generate Series.. i i ile:
(Edit Series). o Importing data into a workfile:

4. A window opens up with
a blank spreadsheet and
dates on the side. Place
the cursor on the upper-
left cell, right-hand-click,
and choose Paste.

Workfile: TUTORIALS - (c\u

Sample: 1980Q1 201204 — - Series Statistics.

(Bl c Group Statistics
% :“m Estimate Equation...
£ adp Estimate VAR,
SRLEEE

r(a Eviews

| File Edit Objest View Proc GQuick Optioms Addeins Window Help |

g ol

[T Werdite: TUTORIALL - (c\userocth 21290 desktop\miramira_sll files\tutor.. = B X

e [t e e o] s e e[t

[ sampe

Range: 188001 201204 - 132008

Fifter: *

Sample: 198001 201204

(€] Group: UNTITLED Workfile: TUTORIALA: Timeseriest

=

[ c
=] ea0t
%

=]

&3 o3

=

I newsuries

b pee 188001
&g i 16002
B senies1 159003

A seriesd 198004

| View [Proc| abject | [Print | Mame | Freeze | |[Dotma = [[50et it~ 5
I

I

Paste Specil...

les\tutor.. — B %

Graph...
T e P v M G
Range: 1980Q1 201204 - - Filter. *

3

3

1. On the menu bar, select File (or Proc) — Import— Import from file. A standard File
Open dialog box appears which allows you to locate the file.
2. Click Open once you locate the file. The Excel Read dialog box opens up prompting for
additional information for the import procedure.

3. Click Finish to load the data.

Excel Read - Step 1 of 3 ]
celhange
-
6. Eviews =10 & Predefned rarge it
File | Edit Object View Proc Quick Options Add-ins Window Help |Tmatenes =) il 2w
-
New » Custom cange )
Open » W 2 ®
@
Save Ctrl+s ——
ktop\mira\mira_all_files\tutor... — O X
Save As... .
[ Fetcn [ store  Delete [ Genr | sample] 1880-a1-01] &80,
Close sre2

jter: *
Import ¥ _Import from file...

Expor »|  Fetchfrom DE..

Print P TSD File Import...

Print Setup... DRI Basic Economics Database...
Read...

Run... Fin |

1900-57-01] 8371
1980=1
1sa1-a1-0 600,

o-01] 878

1882-21-0Y EEE3.

ead series by ree (iransose incoming data)

[ cancel | i Nm>
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Getting Data into EViews:
A few notes

» The easiest way to get data from a single source into Eviews is by using
File — Open — Foreign Data as Workfile (see Tutorial on Creating
Workfiles for more details).

* One main difference between Open Foreign Data as Workfile and Import
is that the first method brings in the data while at the same time creating a
new workfile, while Import brings data into an existing workfile.

« If the data comes from various sources (files), it is perhaps best to follow
these steps to bring data into EViews:

1. Use File — Open — Foreign Data as Workfile for the more complex or the
largest files. This also creates a new workfile with a similar structure as the
source data file.

2. Use File — Import or Copy/Paste (as shown in the previous two examples) to
add data from other sources into the main workfile. Please note, that the data in
all files should have the same structure (i.e., monthly, quarterly, etc.).

N\

Creating New Series from Existing
Series

N

Creating a New Series by Transforming an
Existing series: Example 1

* You can also create a series by transforming an existing series.
» For example, suppose you would like to create a series y=log(gdp).

G Eviews =

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

Creating a series by transforming an

existing series: Example 1 series ¥ = 1og(ack)
1. Click on the Timeseries page
on Tut0r|a|4Wf1 Workfile: TUTORIALY - (c\users\zctd2120\desktop\mira\mira_all files.. - ™ X

View]prac] object] [ save| Freeze | Detals+ | [ show [Feten| stare [ Delete | Genr  sampi

2. In the command window, type: Range: 198001201204 — 132 0bs Filter. *
. Sample: 198001201204 — 132 0bs
series y = log(gdp)

% qu A Series: ¥ Workfile: TUTORIAL4z: Timeseries\ -Aax
2. Press the Enter key. % gdp [ view Proc] Object| Praperties | [Print | Name | Freeze | | Defaut
% inv Y
Note: in EViews, log(x) is the natural % he Last u‘pda‘ed 0221/1‘3—15 01 : -
logarithm (not of base 10). % s , Wodified: 198001 201204 iy =100(gdp) | |
series
k4 series3 Q 8683284
Note: an alternative way to create a g e % | asozors
series is to type genr y=log(gdp) Q- 8679040
. : Q 8.609615
in the command window. [ S5eca = 657500
Q. 8.703673
Q: 8691146
2Q 8674530
<+ Timeseries {| 4202 |  8.579902
2Q3 8676144

8.676143761886951 ‘ Path = c\users\zctd2129\desktop DB = uscen  WF = tutoriald

y,

Creating a New Series by Transforming an
Existing series: Example 2
- Another way to create a series from an existing series is from the Quick menu:

Creating a series by transforming an existing series: Example 2
1. On the Timeseries page, click Quick — Generate Series from the menu toolbar.

2. The window Generate Series by Equation opens. Type your data transformation here (in this
case, x=log(gdp)).

3. Click OK.
* Note that the new series x has the structure of the transformed series.
A Series: X Workfile: TUTO.. - B X
Generate Series by Equation == [view[Prac|Object | Properties | [print Name
Quick | Options  Add-ins Windou
Sample.. Enter equation : :
x=log(gdp] Last updated 10/0112- . ~
Show o Modified: 198001 20120 | |
Graph .. o0 8683284
Empty Group (Edit Series) 002 8.662574
Sample 0Q 8.660722
Series Statistics » 198001 201201 004 8.670040
Group Statistics 3 198101 8.699615
198102 8.691600
Estimate Equation... 198103 8703673
Estimate VAR... 192104 8.601146
198201 | 8674590
198202 8.679902 o
198203 |, [t *




Creating a New Series by Transforming an : Creating Series Using Samples:
Existing series: Example 3 Example 1
- As another example, suppose you would like to create a new series where . _ .
) S * You can use samples to create a new series from an existing series.
each value is the same as the Q3 2008 value of series “gdp”. i - ) i
Creating a series by transforming an existing series: Example 3 ‘ Suppose you W°U"_’ like to_ create a series w1= log(gdp) if gdp increases
- . . compared to the previous period.
1. Click Quick — Generate Series from the menu toolbar. - <
2. The window “Generate Series by Equation” opens. Type your data transformation as Creating a series by using samples: (TR T ===
follows: Example 1 Enter equation
z = @elem(gdp,”2008Q3") 1. Click on the Timeseries page, and wisleslade)
3. The new series z is equal to the GDP value in Q3 2008. B Series: Z Workfile TU.. - O X then click Quick — Generate
- Note that series z is equal to the gdp value of Q3 2008. [ view ] roc| opject| properties| [print [ na Series from the menu toolbar.
L : 2. The window “Generate Series by Sample
Quick | Options  Add-ins_ Windov e e il i Lastupdated: 10/014... = Equation” opens. On the top i# gdp>gdn(-1)
a — Modified: 138001 201...[] portion, under “Enter Equation”,
Samplcs S type the desired transformation:
2= @elem(gd, 200803 198001 13186.90
T R wi=log(gdp)
Graph .. Q4 13186.90 3. In the lower portion of the box
Empty Group (Edit Series) [e} 13186.90 under “Sample”, type the “if’
s sattics , Sample lsmaz  (he sample condition: Note: These commands instructs
Group Statistics . 1980Q1 201201 198104 13186.90 if gdp>gdp(-1) EViews to generate_ aseriesw1 =
e w2 1o Note: gdp(-1) denotes the first lag of gdp log(gdp) when gdp increased.
Estimate VAR... 198203 | 13186.90 series. For more details on lag compared to the previous period.
ancel 204 13186.90 .
30 13186.90 specification, see tutorial on Data
302 4318 an 2 FunCtiOnS
198303 | ¢ Il ¥ )
Creating Series Using Samples: : Creating Series Using Samples:
Example 1 (contd) Example 1 (cont'd)
» The new series is shown here. £ Series: W1 Workfile TUT... — 0 x * You can replace the missing values (NAs) with zeros (see below for
[view] Proc| object [eroperties  [print | name more details on handling missing values).
w1
* Note that the new series (w1) has ‘ I TR ——
the structure of the GDP series. Lastupdated: 10/0112 .. ~ To replace NA values with zeros: eres 12 Worktle VT = 8 %
Modified: 198001 2012Q... [ [ view[ Proc| object| properties | [print | Nam:
* Note also that NAs are propagated T = 1. Create a new series by typing in the w2
for those values that do not satisfy 198002 NA command window: ) e —
the “if” condition (i.e., gdp is either 880 A £ Eviews Hodiod: 192001 20120, -
; o 04 | 8679040 series w2=@nan(w1,0) - -
equal or declined compared to the Q 8690615 ' L B e ol | e
previous period). 2 e 2. Press Enter. jeies vE-ananwiol 193002 | 0000000
04 A 1980Q3 0.000000
1982Q1 NA 198004 8.679040
198202 8.679992 . X g_‘ ﬁgggg;g
198203 NA - Note that @nan(w1,0) instructs EViews to a 3703673
198204 8.676928 2 . .
198301 | ¢ [ create a new series w2 equal to wl if w1#NA, £ 0.000000
S . 1982Q1 0.000000
and 0 otherwise. 198202 8679992
- Note that series w2 (shown here) no longer 1:2333 ggggggg
1983Q1 8.689279
has NA values. They are all replaced by et a7a1e00 2
zeros. 198303 |«  ——
23
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Creating Series Using Samples:
Example 2

+ By modifying the sample, you can also create a new series by splicing a
number of existing series.
Creating a series by using samples: Example 2
1. Click on the Timeseries page, and then click Quick — Generate Series from the toolbar.
2. The window “Generate Series by Equation” opens.

3. Type the expressions shown below (you need to repeat steps 1-2 three times since we
have 3 samples).

Generate Series by Equstion Generate Series by Equatian [ ) p— Series by Equation =
Enfer equation Enter equation —
e mhoglipds) syl sppcr wog{per]
Sampie Samuie Sampie
188041 1990cq 199101 200194 200201 Slast
d
(e (o= == L —T Co) (o
4TS I Ja J)

The series splice is defined as follows:
splice = log(gdp) from Q1 1980 to Q4 1990
splice = log(inv) from Q1 1991 to Q4 2001
splice = log(pce) from Q1 2002 until the end of the workfile range 2

Creating Series Using Samples:
Example 2 (cont’d)

y,

» A graph of the new series

£ Series: SPLICE Workfile: TUTORIALY_RESULTS:: Timeseries'. -8 Xx

“splice” is shown here.

[view[proc|Object | Praperties | [print [ Name | Freeze | [Defaut [ [options[sample]

As you can see, the series

95

SPLICE

is constructed according to
our specifications in all a0
three Generate Series by a5
Equation dialog boxes
where we specified the
samples. 75+

804

7.0+

65

30 82 B4 B85 B3 90 92 94 96 98 00 02 04 06 08 10 12

198002 [

I 2 201204

/

Creating Series Using Samples:
Example 2 (cont'd)

* You can also create the above series by specifying the samples in the command
window.
Creating a series using samples via the
command window:
1. Type in the command window:
smpl 1980q1 199094
series splice_new=log(gdp)
smpl 1991g1 2001q4
series splice_new=log(inv)
smpl 2002q1 @last

. EViews

File Edit Object View Proc Quick Options Add-ins  Win
smpl 1980q1 1990g4

series splice_new=log(gdp)

smpl 1991q1 2001g4

series splice_new=log(inv)

smpl 2002q1 @last

series splice_new=log(pce)

Note: Since the sample has changed

series splice new=lo ce using these commands, you may
P - g(pce) want to revert to the full range by

2. Note: you need to press Enter typing smpl @all in the command
after every command line above. window.
The easiest way to accomplish
this is to copy/paste each line in
the command window and hitting
Enter after every entry.

Creating Series Using Samples:
Example 3

N\

- As a last example, consider the following scenario: suppose you have a
trend series and only the initial value for series s (as shown below).

= You would like to create a new series by summing up s(-1) with the trend

series.

Creating a series by using sample
commands: Example 3
1. In the command window, type the
following: € Eviews

smpl @first+1 @last File Edit Object View Proc

_ smpl @first+1 @last
s_s(—1)+trend s=5(-1)+rend

2. Press the Enter key.

Note: Using @first+1 starts the sample from the 2"
observation onwards. This is because wehave
the initial value for the series, but want to
compute the rest.

(6] Group: UNTITLED Worldile: TUT... — 1 X
View | Proc | Object| | Print | Name | Freeze | | Default
obs TREND s
0 1000000 4500000 -
002 2.000000 NA[
00! 3.000000 NA|
004 4.000000 MA
1981Q11 5.000000 NA
Q2 6.000000 MA
Q; 7.000000 NA
104 8.000000 NA
Q 9.000000 MA
198202 10.00000 NA
198203 | 11.00000 MA
8204 12.00000 NA
330 13.00000 NA
2302 14.00000 MA
198303 15.00000 NA
198304 48 nnnnn nn
1omant | ¢ -] O




Creating Series Using Samples:

Example 3 (cont'd)

N

» The spreadsheet for the

B Series: 5 Workfile: TU.. = B X

N\

» EViews allows you to work with
expressions directly, without having to
create and save a new series.
Expressions that are used in place of a
series, are called auto-series.

To create auto-series simply enter
expressions anywhere you might use a
series name.

The great advantage of auto-series is
that when the underlying data changes,
the auto-series will automatically reflect
these changes.

The auto-series is deleted from the
memory when you close the auto-
series window. If you wish to save the
series, simply click on the button
and enter a name.

File Edit Object View Proc
show log(gdp)

Command “show log(gdp)’
creates an auto-series

« »
log(gdp)

A Series: LOG(GDP) Workfile: TIMESERL.. _ 0 %

View | Proc| Object| Py rint | Name | Freeze | | D

LOG(GDP)

[
Last updated: 07/30/12 - 19:56 -

Formula: log(gdp) |

8.683284
8.662574
8.660722
8.679040
8.699515
8.691800
8.703873
8.691146
1 [, e =7mon ‘ - -

R

3R
3

This shows that in place of the series
name, EViews substitutes the
expression used to create the series.

complete series s is shown [View] Proc] obect  Properties | [prnt
here. | I |
. 1 Lastupdated: 10/01/... »
As seen, the series starts | aslupdalad 1001 =
at 4.5 (in Q1980) and
. 0Q 4.500000
grows over time at the 002 | 6500000 .
QL 9.500000
same rate as the trend 004 1250000 Auto Series
H 10 18.50000
Serles 198102 24.50000
198103 31.50000
198104 39.50000
_1982a1 48.50000
198202 58.50000
108203 RO ANNNAN 2
“1omp04 | ¢ (ol ¥
29
Auto-Series Auto-Series in Regressions (cont'd)
. Eviews

* You can use expressions (auto-series) when estimating a regression (for more

details see tutorial on Estimation).

+ Auto-series can be dependent and/or independent variables.

Specifying an equation with Auto Series

1. Click on Timeseries page. Click
on Quick — Estimate
Equation.

2. The Equation Estimation
dialog box (shown here) opens
up. Type here your series and
auto-series, using spaces as
shown. Note that ¢ stands for
constant.

3. Click OK.

Equation Estimation (]
Specification | Options
Equation specification
Dependent variable followed by list of regressors induding ARMA
and PDL terms, OR an expiicit equation like Y =c(1) +¢(2)™X.
inv ¢ log(gdp) log(pce)|
Estimation settings
Method: L5 - Least Squares (NLS and ARMA) -
Ssample: 193007 201204
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Auto-Series in Regressions (cont'd)

» The estimation output is shown
here.

* Note that if an auto-series is the
dependent variable, EViews will
forecast the untransformed
(original) variable and adjust the
estimated confidence interval.

N

(S Equation: UNTITLED Waorkfile: TUTORIAL4 RESULTS: Timeseries\, - £

x

[view[rac|abject] [print| Name [Freeze | [Estimate [Forecast| stats [Resias|

Dependent Variable: INV

Method: Least Squares

Date: 02/28/13 Time: 21:09

Sample (adjusted): 198002 201201
Included observations: 128 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C -18552 38 1496.461 -12.39750 0.0000
LOG(GDP) 5616.441 1258.269 4463625 0.0000
LOG(PCE) -3587.128 1152239 -3113131 00023
R-squared 0.885094 Mean dependentvar 1400.323
Adjusted R-squared 0.883255 S.D. dependentvar 494 6934
S.E. of regression 169.0265 Akaike info criterion 1312115
Sum squared resid 3571246, Schwarz criterion 13.18799
Log likelihood -836.7534 Hannan-Quinn criter. 13.14831
F-statistic 4814216  Durbin-Watson stat 0.044121
Prob(F-statistic) 0.000000

Auto-series as Independent variables

Auto-Series in Regressions (cont'd)

* This next example shows the use of auto-series both as dependent and

independent variables.

Specifying an equation with Auto Series

1. Click on Timeseries page. Click
on Quick — Estimate
Equation.

2. The Equation Estimation
dialog box (shown here) opens
up. Type here your series and
auto-series, using spaces as
shown.

3. Click OK.

Equation Estimation i

Specification | Options

Equation spedification

Dependent variable followed by list of regressors incduding ARMA
and DL terms, OR an explcit equation like Y=c(1)+c(2)™X.

@pcy(gdp) cloglinv) d(pee)|

Estimation settings

Method: L5 - Least Squares (LS and ARMA) -

Sample: 155002 201204

Auto-Series in Regressions (cont'd)

* The estimation output is

(=) Equation: EQ02 Warkfile: TUTORIAL4_RESULTS: Timeseries\ - B x

shown here.

[view]roc object| [print  Name | Freeze | [Estimate | Forecast | stats [ Resids|

* Note that both dependent
and independent variables
are auto-series.

* The auto-series are defined
as follows:
* @pcy(gdp) denotes the year-
over-year change in gdp.
+ log(inv) denotes the log of inv
series.

+ d(pce) denotes the difference
(from one period to another) in
pce.

Dependent Variable: @PCY(GDP)

Method: Least Squares

Date: 02/28/13 Time: 21:11

Sample (adjusted): 1981Q1 2012Q1
Included observations: 125 after adjustments

Variable Coefiicient Std. Error t-Statistic Prob.
c 5934987 3.440827 1724872 0.0871
LOG(INV) -0.644621 0.482488  -1.236036 0.1240
D(PCE) 0.030850 0.004605 6.698986 0.0000
R-squared 0.268933 Mean dependentvar 2716853
Adjusted R-squared 0.256948 S.D. dependentvar 2216238
S.E. of regression 1.910407  Akaike info criterion 4156217
Sum squared resid 4452581 Schwarz criterion 4.224097
Log likelihood -256.7636 Hannan-Quinn criter. 4183793
F-statistic 2243966 Durbin-Watson stat 0645374
Prob(F-statistic) 0.000000

N

Auto-series as Dependent and Independent variables

N\

Missing Values
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A Few Notes on Missing Values

» EViews uses the code NA to represent missing data values.

» EViews always excludes observations with NAs from statistical calculations
(data analysis, regressions, etc.).

Identifying NA Values to EViews

« EViews will identify correctly any missing data codes from binary files
created by other statistical programs.

+ When reading data from a foreign source (such as Excel®), EViews will
automatically convert all non-numeric text into NA when it expects a
numerical value.

* If missing data is identified by “-999” or “0” (or some other value) in the
external file, you can instruct EViews to translate these into NA values.

Missing Values:
Example 1

As a first example, suppose that the missing data in an external file (Excel®
in this case) is coded in a text format as “none” as shown below.

Missing Values: Example 1 L B

I
1. Click on the Missing_Examplel EViews page on Jan-80 " 718.3
the Tutorial4.wf1 file. Apr-80 7081
. . . . . Jul-80 654.1
2. Load the data in EViews by clicking on File — otso| 7208
Open — Foreign Data as Workfile in the Jan-21 none
EViews toolbar (make sure the Apr-8l 7545
Missing_Examplel tab is also clicked in the
Excel file Tutorial4_Data.x|s).

Jul-81 B801.3
Oct-81 770.2
Jan-82 none
Apr-82  689.4
Jul-82 6813
QOct-82 620.7
Jan-83 none
Apr-83 704.8

Note: In general, if the foreign data source (e.g., excel
file) has many tabs, you need to click on the
specific tab from which you wish to load the data in
EViews. Then you may proceed to load the data.
This ensures that the data loaded in EViews come
from this Excel tab, not others.

RIE RIBE[B|(o|le N o ualwN| -

N\

N

A Few Notes on Missing Values:
Example 1 (cont'd)

3. The Excel Read dialog box ~ P 2et3 s
opens up; click on Next. Column headers Column info

4. Under “Text Representing Header Ines: 1 [

i . Name: Series01
NA” specify the missing Header tyoc: amesony 7]

Description:
code: in this case “none” Clear Edited Column Info

5. Press Finish. Tesxt representing NA
ol Data type: [Date =

Inv
1380-01-01 JEEETE o
1980-04-01 [l TE @
1980-07-01 EEEEE]
1920-10-01 [P

Click in preview to select column for editing

1981-01-01|

1981-04-01 LT
1981-07-01 EETEIE
1981-10-01 [EALEE

[ Read series by row {transpose incoming data)

cancel | [ <Back [ next> | [ Finsh

Missing Values:
Example 1 (cont'd)

« Open the “inv” series and notice "B Series INV Workfile.. - 0 x
that EViews has converted the
missing Excel values with code ‘
'none”, to NAs. e

- Note: EViews allows only one code
to be translated this way. For
multiple codes, see Example 3
below.

[view][ Proc| obiect|Properties | [print 1
v

7783
708.1
654.1
7206

MNA

7545
801.3
770.2 Converted

N €—> toNA

689.4

681.3 values
620.7
NA

704.8 -
« m »

sfteitslteltsltislt=lrsietist=lisltetls

N\
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Missing Values:
Example 2

- Suppose that the missing data in an external file is coded as “0”.

Missing Values: Example 2
1. Click on the Missing_Example2 EViews page on the Tutorial4.wf1 file.

2. Load the data in EViews by clicking on File — Open — Foreign Data as Workfile in the
EViews toolbar (make sure the Missing_Example2 tab is also clicked in the excel file

Missing Values:
Example 2 (cont'd)

Open the “inv” series and notice
that EViews has converted the
missing Excel values with code “0”,
to NAs.

Note: EViews allows only one code

B Series: Y Workfe:. M X

[

| View | Proc| Otject | Properties || Print | Ne

| Last updaled 0W1TI1. o
imported fom Tillse...

N\

Tutorial4_Data.xls). to be translated this way. For 1:::3; | ;g:
3. The Excel Read dialog box opens up; click on Next. Under “Text Representing NA” specify multiple codes, see Example 3 58004 ] 7208
. L o - ’ 198101 | NA
the missing code; in this case “0”". [ below. SR “EeE
ini - - 192103 a3
4. Press Finish. = : RN 703 Converted
Column hesders Column inf 198201 MA to NA
d Inv Heoderines: 1 (Tt i i o 198202 | 69,4
2| sens0 7783 ader e NS RECE R L values
3| Aprso 7081 w'-"_"_'”" — T oo R £
4 Jul-80 654.1 : 198302 | T04B v
5 Oct-80 720.6 . . sl i .
6 | Jan-81"0" Owta boss | z)
7 Apr-81 754.5 -
s Jul8l 8013 s80-a1. z
3 o8l 7702
10| Jan-s270"
11 Apr-82 689.4
12 Jul-82 681.3
13| Oct-82  620.7 =
14 Jan-g3 "g" Read seics by rom (sanpune incoming dots)
15 Apr83 7048 —— e e [ »
Missing Values: Missing Values:
Example 3 Example 3 (cont'd)
- As a final example, suppose that the missing data in an external file is coded . Open the “inv” series and notice that e ———

as “-9”, “-99” and “-999".
Missing Values: Example 3
1. Click on the Missing_Example3 EViews page on the Tutorial4.wf1 file.

2. Load the data in EViews by clicking on File — Open — Foreign Data as Workfile in the EViews
toolbar (make sure the Missing_Example3 tab is also clicked in the excel file Tutorial4_Data.x|s).

3. The Excel Read box opens; click Finish to load the data, ignoring missing values for now.
4. Click on Quick — Generate Series by Equation.

5. The Generate Series by Equation box opens up. Recode the values as shown below.

6. Click OK.

1 Inv Generate Series by Equation s |
2 Jan-80 7783
3 Aprso 7081 Note: The (;Qmmand Enter equation
4| Jul-so 6541 specified in the box inv=na
5  Oct80  720.6 tells EViews to set to
6  Jan-81 -99g “NA” all “inv” values if
7| aprsl 7S these values are -999,
8| Jul-81 8013 or-99, or -9. Sample
9 Oct8l  770.2 ifinv=-99 or inv=-89 or inv="2
10 Jan-82 -99
11 Apr82 6894
12 Jul-82 681.3
13| Oct-82 620.7
14 Jan-83 -9

EViews has converted the missing

Excel values with code “-999”, “-99”

or “-9” to NAs.

Note: an alternative way to recode

the data would be to type the

following in the command window:
series y =@recode(inv = -9
orinv =-99 or inv = -999,
NA,inv)

This creates a new series y where all

the missing values are coded as NA.

Fven]prcloneal st ][

Y
[ ——
198001 778.3000 B
0z o100 ||
Q! 654.1000
Q4 720.6000
[ NA
1981Q2 754.5000
1981Q3 801.3000
198104 770.2000
198201 NA/
198202 | 689.4000
198203 | 6813000
204 620.7000
30 NA
198302 704.8000 -
198303 [« [m v

Converted to
NA values
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A Few Notes on Missing Values:
Handling NAs

« Ordinarily, any operations involving an NA value will result in NA.
» For example, comparisons involving NA values, propagate NA values.
» EViews includes a set of special functions that help out in handling NAs.

Main Functions for Missing Values

Missing Values and
Regression Analysis

- EViews always excludes missing values from regressions (and other
statistical analysis.
+ Suppose that you would like to run a regression of “inv” on “gdp”, but “inv”
has missing values.
v In the Missing_Regression tab of the Tutorial4_Data.xlsx, there are a total of

129 observations for “gdp” but only 125 for “inv”, since the latter is missing 4
values as shown below.

N\

A B C

i i = i ieai H 1 GDP Inv
@isna(x) takes the value of 1 if X = NA, 0 otherwise. |1\/I|sscllr‘1quaI;:1es N?nq Reqresspns i oron At Wids 2| snso swa 7vea
kes the value of X if XNA Y if X=NA. . ick on the Missing_regression Sample.. 3 Aprso  s7824 7081

(SIENED) takes the value of X if X#NA and Y EViews page on the Tutorial4.wf1 file. Generate Series... a Jul-80  5771..7 NA
@nan(x,0) takes the value of X if X£NA and 0 if X=NA. 2. Load the data in EViews by clicking on Show ... 5| octso savea 7206
. o . . ) File — Open — Foreign Data as Graph .. o8| Jan-81| 60006 7522

series z = (x=y) series is equal to 1 if x = y and 0 otherwise. NAs are propagated (if Workfile in the EViews toolbar (make Empty Group (Edit Series) ; #:p;-zi 59;;2-; :2

. . . . . . . ul-
any of the series has missing values). sure the Missing_regression tab is also A | B oaer s 702
. L . . clicked in the excel file isti

series z=@eqgna(x,y) series is equal to 1 if x = y and 0 otherwise. NAs are not ; Group Statistics *| 10 Jan-82 58523 NA
propagated (missing values are replaced with 0). Tutorial4_Data.xIs). The Excel Read Estimate Equation... 11 Apr82 5834 6334
box opens; click Finish to load the Estimate VAR... 12| Jul-82 58614 6813
series z=neqna(x,y) series is equal to 1 if x and y are not equal and 0 if they are equal. data. 13| Oct-82 5866 6207
NAs are not propagated (missing values are replaced with 0). 3. Select Quick — Estimate Equation 1] Jan-83] 59389 6428

from the main menu.
45 46
Missing Values and Missing Values and
Regression Analysis (cont'd) Regression Analysis (cont'd)
. L Equation Estimaticn (X

4. Define the regression in the - The estimation output is shown here. | ) Equation: EQ01 Workfile: TUTORIAL:Tutoriak_data2\ - = x

Equation Estimation box that || Seeficston |oations

opens up. Here we are SRl
. . Dependent variable followed by list of regressors indluding ARMA
regressing inv on a constant and PDL terms, OR an explit equation like Y =c(1) +c(2) .
(c) and gdp. inv cado|
5. Click OK.

Estimation settings

Method: [LS - Least Squares (NLS and ARMA) e

Sample: | 195051 201201

[view]proc| object| [print  Name |Freeze | [Estimate | Forecast | stats | Resis |

- As you can see, EViews has excluded
the missing values and estimated the  fehad teae Sqares.

regression over 125 observations. Date: 02127113 Time: 2148
Clocluded observations: 125
Variable Coeflicient Std. Error -Statistic Prob

c -372.1820 63.66333  -5.846096 0.0000
GDP 0.183367 0.006324 2899562 0.0000
R-squared 0872373 Mean dependentvar 1416.958
Adjusted R-squared 0.871335 S.D. dependentvar 4885350
S.E. of regression 1752368 Akaike info criterion 13.18602
Sum squared resid 3777074, Schwarz criterion 13.23128
Log likelihood -822.1265 Hannan-Quinn criter. 13.20441
F-statistic 8407462 Durbin-Watson stat 0.068038

Prob(F-statistic) 0.000000




Editing, Documenting, Displaying

Series

N

Editing a Series:
Example 1

It is very easy to edit a series in EViews.

Editing a series: Example 1

1. Click on Timeseries
page in Tutorial4.wfi.

2. Double-click to open the
edit_series data.

3. Click the button on

the series toolbar to turn
on editing mode. This
allows you to type in data,
change data, etc..

120001 1.000000
198002 2 DOON0
o003 |
198004 MNA
198101 NA
1868102 MNA
196103 NA
198104 MNA
188201 NA
1968202 MNA
188203 MNA
196204 MNA

188301  «

G Bview: =)
File Edit Object View Proc Quick Opfions Adebins Window Help
| E workfite TuToRIALS - 7 irs_all g series group.. - B X
[ew [ Buoe| oject | ave | Freece | etaits=.: | | strow | Feten | store | Detete | Gens | samete |
Range: 138001 201204 — 132 ohis Fillor. *
Samgle: 198001 201204 — 132 008 |
@ :lll_:mril:n [ Series: EDIT SERIES Workfibe: TUTORIALA-Timeseries) = x
% ;"N |:"|rwl’fm |otieet[Properties | [ pimt | same [ Frecze | [ Dotma < || s [eait-
B4 oo i FDIT_SERIES
BA e T I .
B e ! -
% fesla Lastupoated: 0212113 - 2212
A trend

| Fath = cuser\TcidZ1 29\ deskiop | [ = uscen | WF = tutorald |
g

Editing a Series:
Example 2

/

- You an also change a number of cells and set them equal to a certain value.

For example, suppose you would like to set all the cells highlighted in the

series below (edit_series) equal to 4.

Editing a series: Example 2

1. Click on Timeseries page
in Tutorial4.wfi.

2. Double-click to open the
edit_series data.

3. Highlight the cells you
would like to edit (as
shown here).

4. Type “=4" in the edit

window at the top of the
series.

5. Press Enter.

- As you can see, the series
cells are replaced with the
value we specified.

Original Series Edited Series
B Series: EDIT_SERES Workfil. — O X B4 Series: EDIT_SERIES Workfil.. - = X
[view[ Proc| object [properties | [print | Name ¢ [view]proc| object| Praperties] [print [name ¢
Il |8

I ] | —

Lastupdated: 02/2113-22.. » Lastupdated: 02/2113-22.. «

198001 1.000000 4 128001 1000000 4
198002 3.000000 198002 3000000
198003 5.000000 128003 5000000
198004 A 198004 NA
1981Q1 MNA 1981Q1 NA
198102 A NA
1 ]
1 MNA 4.000000
NA 4000000
NA 4000000
NA 4000000
NA 4000000
MA 4.000000
MA 4.000000
MNA 4.000000

193304 MNA 198304 NA il
na % A

‘ o q W

1084072

1084072

Editing a Series:
Example 3

- Suppose you now would like add “+1” to all the your existing observations.

Editing a series: Example 3

1. Follow steps 1-2 shown in

Example 2.

2. Highlight the cells you
would like to edit (as
shown here).

3. Type “+=1" in the edit
window at the top of the
series.

4. Press Enter.

- As you can see, each

value in the new region is
equal to the original value

plus 1, as we specified.

Original Series

Edited Series

4 Series: EDIT_SERIES .. — O X 4 Series: EDIT_SERIES .. — = X

[view] prac|Object | Properties | [print | [view]prac|object] Properties  [print |

4 ‘ E ‘ |

Lastupdated: 02/2.. =~ Lastupdated: 02/2.. =~

198001 1.000000 - 198001 1.000000 -
198002 3.000000 198002 3000000
00 5.000000 Q. 5.000000
004 NA 104 NA
10 NA Q NA
102 NA Q2 NA
198103 4.000000 198103 5 000000
198104 2000000 198104 5000000
198201 4.000000 198201 5000000
198202 4.000000 198202 5.000000
198203 4.000000 1982Q3 5.000000
198204 4.000000 198204 5.000000
198301 4.000000 1983011 5.000000
198302 4.000000 198302 5.000000
198303 4.000000 198303 5000000
198304 NA 198304 NA

198401 NA o 198401 NA >
198402 [ » 1984Q2 | . .

N\
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Editing a Series:

Example 4
- Suppose you now would like add “+1” to all the previous observation,
recursively.
. . Original Series Edited Series
Editing a series: Example 4 - -
- A Series: EDIT_SERIES ... — = X £ Series: EDIT_SERIES ... — B X
1. Follow steps 1-2 in Example 2. [Vview| Prac| object] properties| [print | [view] proc| object | Properties | [erint]|
2. Highlight the cells you would like & E |
) [
to edit (as shown here). Make Lastupdated: 0272~ Last updated ‘m__ "
sure you highlight the data = BT @ — _— |
starting in 1981Q4 (not 1981 Q3) 02 3.000000 198002 | 3.000000
H H I 5.000000 198003 5.000000
Zlnce th? r[\)reVlc;ju? cell (1981Q2) = WA 198008 A
oes not have aata. Q NA Q NA
K o 198102 A Qz NA
3. Type “+_1"in the edit window at 198103 [__ 5000000 a s.uououol
. 198104 5.000000 Q4 6.000000
the top of the series. 198201 | 5.000000 20 7.000000
198202 5.000000 198202 8.000000
4. Press Enter' 1982Q3 5.000000 198203 9.000000
. H 198204 5.000000 198204 10.00000
As you can see, each value in e Eio500s Tlosant| 1100000
the new region is equal to the 198302 5000000 198302 | 12.00000
previous value plus 1. This is e R 850y | 1aomm
done recursively; only the first 1984Q1 NA - 198401 NA -
o 198402 |, = 198402 |, -
cell uses original data. S —] s

Editing a Series in EViews:

N\

A Few Notes

Note that Examples 2, 3 and 4 above were not done recursively.

For example, we performed Example 2 on the original data, and Example 3
on the data that were changed by Example 2.

EViews does not remember the “original” state of the data in the
spreadsheet - once you used an array expression to change the data, that
change is permanent and all subsequent modifications are made using the
new data.

N

Editing a Series in EViews:
A Few Notes (cont’d)

* Operators (i.e., “=+1”, “+_1") define how the new values are computed.
» Below, we list the available operators to editing a series

Operators to Edit/Change Series Values

= Overwrites the existing value with a new value.

+= Adds the new value to the existing value.

= Subtracts the new value from the existing value.

= Multiplies the existing value by the new value.

/= Divides the existing value by the new value.

= Overwrites the existing value with the previous cell’s value.
+ Adds the new value to the previous cell’s value.

= Subtracts the new value from the previous cell’s value.

& Multiplies the previous cell’s value by the new value.

/ Divides the previous cell’s value by the new value.

\ Reverses the order of the selected cells.

Editing a Series:

N\

Example 5

If you wish, you also could specify only the start and the end points of the
observations you wish to edit and allow EViews to fill in the rest.

Editing a series: Example 5 Original Series

1. Double-click to open the edit_series T Sor ETLER o o =
data on Timeseries page in [View] Proc] object] Praperties [Printl‘
Tutorial4.wfi. |
2. Highlight the cells you would like to - Lestupdated 022, fa
edit (as shown here). 198001 1.000000 W
) . . 198002 3.000000
3. Type “=10..20” in the edit window at 0C: 5.000000
. .. Q4 MNA
the top of the series. This instructs o NA
EViews that the starting value of the _"_%:lﬁ —
series is 10 and the end is 20. 198104 5.000000
1982011 7.000000
4. Press Enter. 198202 8.000000
198203 9.000000
198204 10.00000
1983Q1 11.00000
198302 12.00000
198303 13.00000
198304 NA

198401 hA Z

198407 | ¢ |




Editing a Series: : Editing a Series:
Example 5 (cont'd) Example 6
. ) . Original Series Edited Series < You can also use any of the operators (shown in the earlier table) to set the
+ The edited series (together with s . tart and end f the int |ati
the original series) are shown £ Series: ED]T._SERIES .- ax £ Series: EDIT_SERIES .. - O X Start and ena range of the interpolation.
here. [é"“”l”’“I“‘”“‘IP"’""‘"‘] [peme] u:“”lp'“‘]‘“”“‘lp’“"“‘“] [P”"‘Il + Suppose for example, that you would like to add the interpolated values
- As you can see, the range for the [ I between 10 and 20 to the previous cell’s values.
values of the edited series start R ‘:‘ —— ‘:‘ Editing a series: Example 6 Original Series
with 10 and end with 20. The cells ~~ f80at | tooooo0 fesoat | 1ooooce| .8 series. R o 9
in between were interpolated 188003 | 5000000 198003 | 5.000000 1. Double_C“Ck_ to open ?he edlt—_senes_ data oo i o
using simple linear interpolation. T i 1em0a¢ i on Timeseries page in Tutorial4.wfi. [view|eroc| onjec properties] [t
198102 NA 93102 NA 2. Highlight the cells you would like to edit
e e (as shown here). Make sure you highlight | “iessar oo~
19820 7.000000 9820 12 50000 the data Starting in 1981Q4 (not 1981 Q3) 80Q2 3.000000
198202 8.000000 198202 13.75000 . . 80Q: 5.000000
188203 | 9.000000 188203 | 15.00000 since the previous cell (1981Q2) does not 8004 NA
| sooueo ae| 10210 have data. e
isesaz | 120000 gz a7 3. Type “+_5..14” in the edit window at the Sssiaa| 1250
198304 | N 108304 NAL top of the series. This instructs EViews to oo
19840 1 i v 1ssa01 ) i + add the numbers between the range of 5 198203 1500000
- R R . . y 198204 16.25000
and 14 (interpolated) to the previous cell’s 198301 | 1750000
values. 198503 2000000
4. Press Enter. 13333: Ei il
1984Q2
o e ] + "
Editing a Series: : Editing a Series:
Example 6 (cont’d) Example 7
Original Series Edited Series - You do not need to specify start and end values for the range of
+ The edited series (together with - interpolation.
the original series) are shown £9 Series: EDIT_SERIES .. — = X A Series: EDIT_SERIES .. - B X ) . i . i .
view|Proc| Object| Properties | [print View] Proc| Object | Properties| | Print - If you simply type “..”, EViews will consider the value of the previous/next cell
here. ' M ‘
. As seen, the first value ‘ (= ‘ \ (outside the highlighted range) as a start/end points.
(associated with 1981 _Q3) is.th.e 198001 1.000000 |:| 198001 1.000000 \LI Editing a series: Example 7 Original Series Edited Series
same as before (10) since this is e003 | sooon w003 sooooon 1. Double-click to open the edit_series W senemeorr st _ o x | [ SeiesEOMSERL. _ 0 x |
where our range starts. 198004 NA R NA ' ) : o - -
. oA A oETaT A data on Timeseries page in View | Proc| Object | Properties | | Pri View | Proc| Object | Properties | | Pri
: tTh; next value (1?81((3148)Isleqtgal B — 199102 A Tutorial4.wfi.
o the previous value us £10 10.00000 - .
(he startof o interpolaton . ot (oo 2 Highightthe ool you WOuIS IO 0| g s | ar| rawn
. f : 198202 13.75000 198202 | 28.85714 - Q2 30000000 198002 3000000
range,_recall the interpolation L L EmEeTE 1983Q1). Q 5.000000 198003 | 5000000
range is 5-14. 198204 16.25000 198204 47.85714 3 T “= "inth dit wind t th g‘ m g‘ m
. 198301 17.50000 198301 59.28571 . =.1n IT WIn: W
+ The next value (1982Q1) is equal 198302 | 13.75000 198302 72.00000 ype ne e owat the 188102 NA [ NA
. 192303 20.00000 1303 26.00000 top of the series. 198103 10.00000 Q 10.00000
to the previous value (15) plus the T A o A 4 Press Enter 198104 15.00000 Q4 15.00000
i . - 198201 21.28571 198201 21.28571
interpolated value of 6.28571. 19esc . mr = Fe= |M _E AS you can see, the values have 198201 e W
4n0ano ] “anoans | ¢ LI ° ’ 198203 37.71429 198203 4157143
changed, replaced with interpolated 1oa2d e s
values between 21.28571 and 72.00. 198302 72.00000 Q2 72.00000
1983Q3 86.00000 Qs 86.00000
198304 NA 104 WA
198401 MNA - 198401 NA -
* 198402 « T v 198402 |« [




Editing a Series:
Example 8

So far, we have used a linear interpolation.
We can use other types of interpolation (log linear, cubic spline, etc).

Editing a series: Example 8 £ Series: EDIT SERIES.. - B X
1. Let's show an example that compares a linear vs. a log-  [view]roc|object| properties| [ rint
linear (multiplicative) interpolation. Double-click to open &
the edit_series data on Timeseries page in _ |Lastupdated:02/2.. ~
TUtOr|a|4.VV'f|. 198001 1.000000 i
2. Highlight the cells you would like to edit (as shown here 123092 | 2000000
from 1981Q2-1983Q3). 198004 NA
. . . . 1981Q1 NA
3. Type “=5..20” in the edit window at the top of the series.  1gs102 NA
18103 10.00000
4. Press Enter. 104 7£.00000
5. To create the log-linear interpolated values repeat the —--%— i]ii:;;
same steps as above but type instead “=5..20* ”. The loaaas | e
added “*” instructs EViews to use log-linear 198301 6185714
PRT] . . . 198302 72.00000
(multiplicative) interpolation. ol 5500000
304 NA =
198401 |, ] »

N

Editing a Series:
Example 8 (cont'd)

Both series are shown here.

Notice that the start and end
values are equal to 5 and 20
(as we specified).
The interpolated values differ:
in the linear case, the
interpolated values are equal
to end-start/(N-1), where N is
the number of cells (in our
case 9). So, the change from
one cell to another is:
20-5/9-1=1.875.

In the log-linear case, the
increase in the log value is
constant, equal to:

(log(20)-log(5))/(9-1)=0.25257

N\

Linear Interpolation Log-Linear Interpolation

BA Series: EDIT SERL.. - = x

£ Series: EDIT_SERL.. - M X

[View[Proc| abject [ properties| [pri

[view[prac|Object | Properties | [pri

19s0Q1 1.000000 ‘]
198002 3.000000

00 5.000000

004 MA

10 MA

102 MA
188103 5.000000
198104 6.875000
198201 8.750000
198202 10.62500

198203 12.50000
198204 14.37500

198301 16.25000
198302 18.12500
198303 20.00000
198304 NA
198401 NA -
198402 | |

»

198001 1.000000 |:|
195002 3.000000

00! 5.000000

004 NA

10 NA

102 NA
198103 5.000000
198104 5946036
198201 7.071088

198202 8.408984
198203 10.00000
198204 11.89207

198301 14.14214
198302 16.831793
198303 20.00000
198304 NA
198401 NA -
198402 | ¢ n.| v

Editing a Series:
Example 9

You can also interpolate missing (NA) values.

There are a number of interpolation techniques in EViews; let's demonstrate

a couple. - )
Original Series

Editing a series: Example 9 B

1. Continue to work with the [iew [ proc] ouec | roperties | it 1
edit_series in the Timeseries page. 0
As you can see there are a number
of missing values.

2. Highlight the range of series —

|Last updated: 0225,

196001

3000000
5.000000

including the NA values which you A
would like to interpolate (in this 5000000
case the range is from 1980Q1- e
1984-Q3). To00a00
3. Type “_” in the edit window at the L
top of the series. —ara
4. Press Enter. i
Ha
NA

A y

188501 | « =

N

Editing a Series:
Example 9 (cont'd)

« The new (edited) series
(together with the original
series) are shown here.
Notice that by typing “ " we
simply instructed EViews to
interpolate all subsequent
“NA” values with the previous
available value.

Original Series

Edited Series

£ Seriex EDIT_SERIES. .. _ = x
v [ o | et | Prapesties | [ puina ¢
- ;

|Last updated: 0225,

A
NA

A
5000000
5946036
7071068
3400964

(9 Seriex EOIT_SERIES .. _ = x

[ew] o omealopers [l s
i

[Last updated 0228/ -

186002 | 3000000
1980603 BB

1. 5.000000
I} £.000000

196133 5000000
196104 | 5946036
198201 7071068
196202 9.400964

196203 | 10.00000
198204 1189207
198301 14.14214
196302 | 1681793

N\
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Editing a Series: : / Editing a Series:
Example 10 Example 10 (cont'd)

- Suppose that instead of interpolating NA values with the previous available - The new (edited) series

value, you would like to use a cubic spline. (together with the original Original Series Edited Series
~ & Seri w_n £ Series: EDIT_SERIES .. - A X
Editing a series: Example 10 Oridinal Series series) are shown here. ensoomrmouy| [l osalnseneousl
9 « Notice that by typing “~” we ] | i

1. Double-click to open the edit_series

£ Soicx EDIT_SERES . - B X simply instructed EViews to

. . . I g
data on Timeseries page in R : =t = Lastupdated: U225, ~ Laslupdaed 0281
Tutorial4.wfi. Since in Example 9 i ] ' interpolate all "NA” values Jigs0aHTommano] 196001
we filled in the missing values with ] using a cubic spline method. 200030 Aoy 2ooon
X : Lastupdated: (22 » 000000 :m ;:gnsgg:
the previous data, first let’s try to | WL o C1esiRl | saratiz
get the data back to the original 198002 |3 donaon HA e B
. N 196003 5.000000 5000000 198103 EOOI?0.0I?
state by deleting all the previous 196004 A 5946036 1010 5946036
. . . . 188101 HA 7071068 188201 TOT1068
entries. For this, click each cell in 198102 A 5.400954 o
10.00000 98203 1
the range 1980Q4-1981Q2 and :g:g :::23: 1189207 198204 11 80207
1983Q4-1984Q3 and hit Delete. e 10710 e T
. . . . 20.00000 1983a3 2000000
2. Highlight the range of series —in e e A jomsas | 2azam7
this case the range is from e RS s 196i | zosnsm
NA 198403 3317108
1980Q1-1984-Q3). i3 290i0s - .
3. Type “~" in the edit window at the oo | s !
i 198403 NA
top of the series. 198dc2 o il
4. Press Enter. 1985 | - =
65 66

N
N\

Editing a Series in EViews: : Adjust Mode:
Interpolating NA values Example

- An new feature in EViews 8 is the “Adjust” mode which allows you to

» Each interpolation technique has its own symbol. ; o g
compare the data in the original series to any changes you may make.

» Below, we show the interpolation methods supported by EViews.
Adjust Mode: Example

Interpolation of missing (NA) values Original Series in Adjust Mode

1. Double-click to open the edit_Series i smes wote e rmirmame —
data on Timeseries page in [(new]prec Onjectproperses | [rrea [ ame Feese] [ pusn [ ot = [ore[ it [ smpte - st -
Operator Description Tutoriald.wfi. d [EO_SERIES] Unadusied | Deta | Deta%
Repeats previous non-missing values. 2. Click on the button in the ey BT —
- 1 3000000 3000000
i i i 190003 5000000 5000000
n Linear Interpolation. series toolbar. EViews will add m SRus R
R . additional colu.mns to th(‘e Ml s Sean
~ Cubic spline interpolation. spreadsheet view. The first new e ]
. i i I mn tlﬂ “® n H » nt |n 19R201 T 071068 7071088
& Catmull-Rom spline interpolation. colu ed "U -adJUSted contains L e e
a copy of the series values at the e T s
A% Log-linear (multiplicative) interpolation (linear in log of data). moment you entered adjust mode. = T e
H “ H » H 198303 20 00000 2000000
~* Multiplicative cubic spline interpolation (cubic spline on the log data). This “Unadjusted co!umn is fixed il e e
and does not change if you change whez | maTen  2aTEN
&* IMul:jiplicative Catmull-Rom spline interpolation (Catmull-Rom spline on the the data. e a7
O ata). , i 198501 | e Bk
9 ) 3. Let's change a few values in the D

series: replace 1981Q3 with 10;
1983Q1 with 20 and 1984Q1 with 30.




Adjust Mode:
Example (cont'd)

The result is shown here.

You can notice that EViews has
filled in two new columns “Delta”
and “Delta%”.

“Delta” shows the raw difference
between the original
“Unadjusted” series, and the
current values in the series.
“Delta%” shows the percentage
difference between the original
“Unadjusted” series and the
current values in the series.

£ Series: EDIT_SERIES Workfile: TUTORIAL4 RESULTS: Timeseries\ - B X
View| Proc| Object| Properties | [Print|Name | Freeze | [Push| [Defaut  +[[sort]e
EDIT_SERIES Ur | Detta | Deftaw |
EDIT_SERIES Unadjusted Delta Delta% -
198001 1.000000 1.000000 m
002 3.000000 3.000000 b
00 5.000000 5.000000
004 5.735605 5.735605
10 5474112 5.474112
102 4975564 4975564
198103 10.00000 5000000  +5.000000 +100.0%
198104 5.948036 5.946036
198201 7.071068 7.071068
3202 2.408964 2.408964
193203 | 10.00000 10.00000
193204 | 11.89207 11.89207
330 20.00000 14.14214|  +5.857864 +41.4%
2302 16.81793 16.81793
198303 20.00000 20.00000
198304 23.29277 23.29277
198401 30.00000 26.58553|  +3.414468 +12.8%
193402 29.87830 29.87830
9340 33.17106 33.17106
93404 MA NA i
985Q NA NA
q98502 | ¢ | m 3

N

y,

Adjust Mode:
Example (cont'd)
- When in Adjust mode, you can edit any of the cells in the raw series column
(the left-most column), or in the “Delta” or “Delta%” columns.

+ Suppose you want the value of the raw data for 1982Q1 for to be 6 units
greater than the original value and the data for 1984Q3 to be 10% larger.

. £7 Series: EDIT_SERIES Workfile: TUTORIALS_RESULTS: Timeseries\  — 1 X
. ) i i
Adjust Mode: Example (cont'd) en[proc|omee raparis [ e s [ (oo son:
1. Type “6” in the “Delta” column in |
EDIT_SERIES| L |  Deta | Delta% |
cell 1982Q1. EDIT_SERES Unadusted  Delta Della% n
“ann “ » 198001 1000000 1.000000 o
2. Type “10” in the “Delta% 198002 |  3.000000  3.000000 I
H 198003 5.000000 5.000000
column in cell 1984Q3. | o7ass0s 5738608
Q 5474112 5474112
Q2 4975564 4975564
Q0 10.00000 5000000 5.000000 100.0%
+  The changes are shown here. e T T .
i 520 1307107 7.071069( _ +6.000000 +849%
‘l‘\lot‘e that_ thf’e raw data in the T )
edit_series” has changed 198203 | 10.00000  10.00000
— 5204 1160207 11.80207
accordingly. Q 20.00000 1414214 +5.857864 +41.4%
Q2 16.81793 1681793
Q! 20.00000  20.00000
Q4 2320277 2329277
198401 30.00000 26585563 +3.414468 +12.8%
198402
198403 36.48817 33.1?105] +3.317108
198404 —
198501 nNA nNA ad
19502 | ¢ | n x 70

Adjust Mode:
A Few Notes

N

- Unlike simple editing of a series in which changes are permanent, changes
in “Adjust” mode can be reversed.
- When you exit the “Adjust” mode, either by toggling the Adjust +/- button,
or by closing the series, EViews asks you if you would like to keep the

changes you made.

- Note also that any changes made while in Adjust mode are “live”, meaning
that any operations (statistical analysis, regressions, etc.) performed using
the series will use the current edited values.

- However, exiting the “Adjust” mode offers you the chance to revert back to

the pre-adjusted values.

- This property of the “Adjust” mode can be very useful since it allows you

to perform quick “what if” analysis without permanently changing the

series.

N\

Documenting a Series

EViews allows you to add more information on your data (source, units,
remarks) using the Label View.

To add documentation to your data:

1. On the menu toolbar of a series you wish to document select View — Label.

2. The Series View changes to allow you to add remarks and other data documentation.

F] Sevies: GOP Woorkfile: TIMESEREES: Tieneserses, _mx [ Senes GOP WerSke: TIMESIRIS:Timeseries\ Emx
el oc oomal s el odoa+ sl |l e
Spresdihest s
Graph... I I Hame GO .
07127NZ - 13:26 = Disstay Hame
i 2 g i Last gt Last paaed 07472 - 1336 .
Descriptive Rotiztics & Tests » 1290 ctuments Time Serses slsx’ a1l Ul i

Qne-Way Tabulation..

Remarns [358 Sourcs FRED

Ceemelogram... i . 5
Fteey Ig-oea B A AR CImAETImaGants it

Long-run Variance..

Unit Root Test...

Yarunce Rate Test..,

BOS Independence Test
T ewe

120111982 SBE5.0
Am1/1983 | 5938 9
Lo k] wWiza

am119a3 | E182 2 =
AZ0UTES 63207 2 12




Displaying a Series

N

* You can resize the width of a

ESEI'»SGDP ‘Workfile: TIMESERIES:: Timeseries! -8 Xx
COlUmn, Change the way the [View ] Proc | Object [ Propesties| [print [Mame | Freeze | [Defaut =] [sort[Edit=-[smpl-
data !s displaye_d, etc., by : = Fa e :
opening the series _ Importedfrom -ETE‘S“ESSQ';L:Z’Q\E%:IE.?,LEJQE rigs.ilsx é
spreadsheet display. E it
6/011980 57824 Log O
« Clicking on the Default button ~ Zomes . =717
displays a drop-down menu, o) w08
which tells EViews the format ~ Zoneet] 20
of the data. —
9/011982 58614
* The Default shows data in Angee B2
raw form; you can change the Sninses ) s
way the data is displayed by DL B
choosing other options from Sy e i
the drop-down menu LENuEE G
(differenced, % change, log,
etc.).
73
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Displaying a Series (cont'd)

* You can customize the formatting of a series by clicking the Properties
toolbar of a series spreadsheet.

» This opens up the Properties dialog box; select the Display tab.

» This menu allows you to change the number of decimals, separate thousands
with a comma, or display numbers as fractions.

£ ere GOP - Wosp e QQE SERIES: Timeseraes) -ox ' (=5
[ view [ prae | coped(| Popenies Yoot [ame [Freece| [Dotmt = [[son]Eat - smgne . -
N— e Display [ Freq Convert | vabue Map|
| Lastupdated DBMIN2 - 2115 = Humeric desplay Column width-
Imported from 'Cllgersaod 31 FH0ocuments TimeSenes. dar - ‘Width in unigs of
|t b numeric characters: 120

ELIGET) 59034
GAOW180 57824 Decimal places: 1 -
011980 Eridhs Justifieation —
120111880 sara 4 Thousands separstor Fr = | Y
011981 50008 Pacens for negative —
6011981 59527 Traling %
[TIGLT] 60250 e ; —
1208 L9500 mand a6 decinal Feset 1o Spreadsheat Defaults
WUgE2 2523 : .
BOL1aR2 S840
D0119E2 58614
12011982 58660
ET NI 9389
[T IGETE sO724 II] Cancel
0011983 $1922 e
RELAGITEY £320%
ELAN LT 4428
(LIGET] 55410
[LInET] EE1TT -
AZOATERA < m " 74

Displaying a Series:
Narrow vs. Wide

N

* You can customize the formatting of a series by pressing the i~ button

from the series spreadsheet toolbar.

* This command arranges the

FA Sasee GO Wil

Q1

data by the frequency of the
series. In this example, the
gdp series in the Timeseries
page is quarterly.

* A quarterly series will display M0sez
4 observations per row, a 0B
monthly series 12, and so on. )

view v [ Otpect  mraertes| [t | ama o

0.4 sTa24
8008 837
Sy BT
5938.0 w0724
B4z D 85540
815 (i
o188 TOED
1889 72933
T4 TG
i 1) LUk
B0 80827
Tadda It
01 mra
453 84702
BTN 83308
i) 50070
02193 92990
9450 |2
100941 10186

Q2 Q3 Q4
A / / P mx
Oent e [sont [gon/f[smprer. [uavei. [wiaee. Jase] sampie [Giora]
0P S
2 3 4
st wpdaleg/DAHIAZ - 2, N
12900sg/lmmimesan s
STT17 58TEA L
o apsan
Sa61 4 Shtdn
61922 63202
66177 BET16
amie egsan
729 Ti473
7363 TaET
wse s
208 Taxr e
80528 TaE20
0 7 0822
323 osn
85238 BA354
BA9E T BUUSS
anas ks
94808 05843
99242 100003
wE0d s

y,

Displaying a Series:
Sample Adjustments

* You can toggle between the full range of observations and the current sample
by pressing the[swi--] button from the series spreadsheet toolbar.
» Suppose you define the sample by typing in command window:
smpl 1990q1 @last
» You can now toggle between the full range and the newly create sample by pressing
the button.
= The range (full sample) is 1980Q1 - 2012Q1; the sample is from 1990Q1 -2012Q1.

Full Sample New Sample

[==] SRR — _Bx £ e GOP Wkt TOMESIRI S Tiamwsas’ Jex
(e e e mopes e e e[ eon-Compodmecls | [ frciowen s P wee e e ot i Do

P [y
Lastupdaled DEH1Z - 2155 Last cpdates DEATI- 3154 1
Irpaned Bom T UHMVESM 1 2000tumerts Tism Sates dir por L= = i

011580 5Wa4 20108 aaxa

£011500 raza SO 80527

W01HE80 5TTAT LAl ] 80524

12011900 LT Y] 13011993 o820

e w0 s 30AneE 434

011581 58527 SUANes T 0

PO B4 0 e 00

12011581 58400 12011991 80822

M01AEe2 58523 BoAnH 150

L0112 Saa0 Ao ]

011582 LAk e 83323

12011582 58560 10N a8

201153 S8 9 W [ 7B

S011583 s0724 2:::i :;:‘J g

WO11HE3 61922

120171583 ax02 ki e

011384 Baaza W“‘m T

o P

Soirted e L BanoBd a1 16
12011584 « - 3 T =
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Adding Observations to Existing Workfiles*

If new updates are available for your data you may add them to your existing workfile.

1. Click on Timeseries page and select Proc — Structure/Resize Current Page
(either from the main menu toolbar or the workfile toolbar). Alternatively you can
double-click Range in the upper pane of the workfile window.

2. The Workfile Structure dialog box opens up which allows you change the range of
the workfile. Extend the range of the workfile here (in this case to 2012Q4).

3. Click OK.

2. EViews T=T1 [ Workfile Structure @I
File Edie Object v@ﬁck Options  Add-ins  Window  Help

Workfile structure type Date specificaten

| Datnd - reguiar fraquancy - Froquency! | Quarbarly, >,

Workfile: TUTORIALA - (c\users\ocd 21 20 desktophmiraimira_all files... - = X
E Py h - e - - - Stort dote; 199001
w’"“l L5awe ] | | L i
Rang  SetSemple... Filter: *
my Order Name

Structure/Resue Current Page,

Append to Current Page
Contract Current Page...

B g

Beshape Curent Fage ¥
Copy/Bract from Currerd Page  +

Sort Current Page... Coe ] [ conem |

Load Warktile Page _

SoE9SSES

* For a more detailed discussion on this topic see Advanced Workfiles.

Adding Observations to Existing Workfiles (cont'd)

3. EViews adds three missing values BA series: GOP Workfile: TIMESER & Serest GOP Workfiel
(NA) at the end of each series in the ~ [View[Frooviea[Froperves ey \view | roc e ropert
workfile. I r

. 2007Q4 | 13326.0 200703 13269.8

4. Copy your data from the source file 200801 | 132668 200704 13326.0

200802 | 13310.5 200801 13266.8
(Excel or others). 200803 13186.9 200802 133105
. . 200804 128835 2008Q3 13186.9
5. In EViews open the series you want Sl Lo 200804 128835
. . Lol = 200901 126632
to update, click Edit +/- button, select e 136548 200002 126413
the range of NA values you wish to gtz i EEL
update, and right-click Paste. 01003 5555 S 129377
sty RETL L 201003 YT
=031 132479 201004 132161
201102 132718 201101 132279

201103 133316
201104 FETET 201102 132718
201103 33316

- The NA values that were added ozt ohiad 201104 18290

ai 20120 201201 135024
originally to the spreadsheet are now ey » S T
updated with the latest values. | izt =

| 201204 6.0

N

Groups

Groups

» Groups help you work with multiple series.

* A Group is a list of series names (and potentially mathematical expressions)
that provides access to all the data in that list.

» Once you create a Group Object, you can use the group name in many
places to refer to all the series contained in that group.

A few features of groups:

v A group is a “live” feed and is NOT a copy of each individual series. This means
that if the data in one of the series changes, these changes will also be reflected
in the group containing the series.

v If a series is deleted from a workfile, the series identifier will be maintained. In the
group spreadsheet the deleted series will contain NA values.

v'Renaming a series changes the reference in every group containing the series.

N\

N\




Creating Groups:
Example 1

= There are a number of ways to create groups in EViews.

Creating groups: Example 1

N

1. Click on Timeseries page. Select Object — New Object from the main menu.
2. The New Object box opens up. Select the Group option.
3. You can name your group under the section Name for object (in this case, we

named it group01), then press OK.

New Object

Name for object:

"G Eviews Type of object
File Edit | Object | View Proc Quick Options Add-ins Window |
Equation
New Object... Eauati

Generate Series...

Graih

[ roupo1

Creating Groups:
Example 1 (cont'd)

[

r
Series List

4. The Series List window appears.
Enter the series names you wish
to include in the group (separated
by spaces).

List of series, groups, and/or series expressions

gdp inv pce -

N\

Manage Links & Formulae... o ector-Cosf
Fetch from DB... Model
Range: Fool
Sample Update selected frem DE... C Sample
B c Store selected to DB... Sedlar L
84 edil Series Link 1
(=] eq  Rename selected.. Series Alpha
% 0y  Delmesslecsd oo
& inv String
& pee Print Selected SVector
&3 resid ?V:Fm
= able
& trend Eﬁap |
VAR = 81 82
Creating Groups: Creating Groups:
Example 1 (cont'd) Example 2
. As seen, EViews has added a | & e = el - You can also create a group in EViews is by using the Quick menu option.
new object (groupOl) which File Edit Object View Proc Quick Options Add-ins Window Help
.
. + EViews
contains the data from the ; . (3
series we specified [71] Workfile: TUTORIALA_RESULTS - (cA\users\zct42129\desktop\mira\mira all .. — 0 X Creating qrogps. Ex?mple 2 Fie Ed O View Prox [k Opons Adeins Window
P . [View] Proc| object] [ save] Freeze | Details /| [ show | Fetcn| store  Delete | Genr | sample 1. Click on Timeseries page. Select Sample...
Range: 198001201204 — 1320bs Filter: * Quick — Show from the main = . - ... . .  GenerateSeries.. -
Sample: 198002 201204 — 131 0bs Order: Name . iri
B menu (or Show from the workfile
& edit_series @Gmup GROUPO1 Worlkfile: TUTORIALY RESULTS:Ti., - B X | Graph .. 3
=) eq01 [ View Proc] Object] [Print [ Mame | Freeze | [Defaut = |[sort edit-. menu)' Range: 1980Q120 L
&) eq02 b = = X Sample: 198002201204 _ 1; Py Group (Edit Series)
=N = o et - 2. The Show window appears. Type @'—' S =
il . c tatisti »
& g M LT I—— here the names of the series you KA sdil_series G::; o .
&= m o saes 7208 38003 wish to include in the group (in this B o e
Q 6000.6 792.2 38211
=Ry o e example, we type log(gdp) B Estimate VAR..
Q: 6025.0 8013 38366 A &l 04
% zeﬂesﬂ 198104 5950.0 770.2 3807.6 Iog(lnv)) Fil aroun
A series3 1958201 5852.3 690.0 38322 Thow &
&4 splice 198202 5884.0 680.4 38459 3. Press OK. g
£A splice_new | 198203 | 5861.4 681.3 3875.4 Cbects o declay in 8 snghe widow
82 frend 198204 | 5886.0 6207 30461 =
% xE Q- 59389 6428 398438
& x Q2 60724 7048 4063.9
(=R Qs 61922 7522 41357 il
g1 CTRPRE L EIR— K -
n [E——
L P;lh:::\us:r’s'\z:ﬂﬂ’@\dskl;p Vi)B:us’::n \ﬂ:F:hVJIDuaI‘Llsulls
Eraer one of the follawing
=0 Object or Object.
-:‘suurgnbhh;{\qn-xwt-ﬁ E
a st of Sevies, Groups, and - -
83 - alst of Graghs \afancela 84




Creating Groups:
Example 2 (cont'd)

« The result is shown here.
EViews has created a new
(untitled) group containing the
data from log(gdp) and
log(inv).

- If you would like to save the
group, click the |rame| button.

« The Object Name box opens
up (as shown below). Name
the group here (in our case
group_log).

Object Name [ ]
Name to identify object
24 characters maximum, 16
forows 2] or fewer recommended

Display name for labeling tables and graphs (optional)

. EViews S | 5 |

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

[ Workfile: TUTORIALY_RESULTS - (cusers\zct42120\ desktop\mira\mira_all_.. - 0O X

[View[Prac| abject] [save [ Freeze| Details~/-| [ snow] Fetcn [ stare [ Detete Genr | sample]
Range: 198001201204 - 132 obs Filter: *

Sample: 198002 2012Q4 — 1310bs Order: Name
B c
% EdngEHEE [E] Group: UNTITLED Workfile: TUTORIAL4 R.. — 0 X
eq
= eqo2 [view[Proc| object| [print [ Name [Freeze | [Defaut [ [s:
[N [ LOG(GDP)] LOG(NY)]
% gfapupm 198002 | 198002 8662574 6562585
© group02 198003 | 198003 8660722 5483260 [
&4 inv 198004 | 198004 8679040 6.580084|
&3 newseries a1 | 198101 8.699615 6.674814
&4 pee 02 | 198102 8.691600 6.626055
£4 resid Q3 | 198103 8.703673 6.686235
% gerim Q4 | 198104 8.601146 6.646650
5 ceriess 198201 | 198201 8674590 6.536692
&3 splice 198202 | 198202 8679992 6.535822
&4 splice_new 198203 | 198203 8676144 6524003
&4 trend 204 | 198204 8.676928 8.430848
& w1 Q1 | 198301 8.689279 6.465834
£ w2 02 | 198302 8711509 6.557914
M x 03 | 198303 8.731046 6.623002
By 304 | 198304 8751506 6723111
Mz et |
198401 | 198401 8770718 6.822633
) Timesorios (Tl 198402 | 198402 8787831 6.855830 —

inn
Path = ch\users\zctd2129\desktop | DB = uscen = WF = tutoriald_results

Creating Groups:
Example 3

- Perhaps the easiest way to create groups is to select series directly from

the workfile.

Creating groups: Example 3
1. Click on Timeseries page.
Highlight the series you
wish to group together (in
this case g and pce).

2. Right-click and select:
Open — as Group.

v}, Timeseries [ New| ~ Bename.. 2

Worlfile: TIMESERIES - (c\users\zct42129\ desktop\timeseries.wfl) - 0OXx
[view[ Proc| object| [print| save | Details+/-| [show|Fetch| store [ Delete | Genr [ sample |
Range: 1980Q12012Q1 - 129 obs Filter: *
Sample: 1980Q1 2012Q1 — 129 obs
Blc
8o
A odp Open 3 as Group
A inv E—
&4 pee a5 Equation...
M resid e et as Factor...
A series01 Paste Ctrl+V =

as VAR...

Paste Special...
a5 System...

Manage Links & Formulae... TS

\

Y

N

Fetch from DB...
Update from DB...
Store to DE..
Object copy ..
Export to file...

Delete

Creating Groups:
Example 3 (cont'd)

< The result is shown here.
EViews has created a new
(untitled) group containing the
data from g and pce.

+ As before, if you would like to
save the group, click the|uame|
button.

+  The Object Name box opens
up. Name the group here (in
our case group02).

Object Name A
Mame to identify object:
24 characters maximum, 16
foroupoz] or fewer recommended

Display name for labeling tables and graphs (optional)

G EViews = | B S|

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

[ Workfile: TUTORIALA_RESULTS - (ci\users\zct42129\desktopimiraimira_all_.. - 5 X
[VimIPm:lObjtct] [SavelFreEzeIDetaHs-o‘f—l [Shnw]thch[StnrelDe\eteIGenr[samp\g]
Range: 1980Q12012Q4 - 132 obs Filter: *
Sample: 198002 201204 — 131 obs Order. Name
B ¢ (&) Group: UNTITLED Workfile: TUTORIALA... — O X
& edit_series
= eq0i [view[proc[object] [print | Name [Freeze [ [Defaut  ~|
(2] eq02 G| PCE]
8 g 198002 1360.7 37105 -
% gfﬂ“upm 198003 1350.8 3750.3 @
© group02 198004 1349.4 3800.3
&l group_log 198104 1367.3 38211
& inv 198102 13704 38211
M newseries 198103 1367.3 38366
A pee 198104 1379.9 3807.8
%] rses‘d 198201 13785 38322
198202 13885 3845.9
% senest 193203 1396.0 38754
& splics 198204 14201 3946.1
&3 splice_new 198301 14308 3084.8
§4 trend 198302 14430 4083.8
84 wi 198303 1468.0 41357
84 w2 198304 14432 42013
% * 198401 1457.8 4237.3
E ; 1984Q2 14R092 4907 Q v
198402 | [ C —
< v} Timeseries | Missi

Path = c\users\zct42129\desktop DB = uscen | WF = tutoriald_results
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Creating Groups:
Example 4

- As a last example, consider creating groups in EViews using the command

window.

Creating groups: Example 4

1. Click on Timeseries page.
Type on the command
window:

group group03 gdp gdp(-1)
log(inv) pce/gdp

2. Press Enter.

. Eviews = | 5 |

File Edit Object View Proc Quick Options Add-ins Window Help
group group03 gdp gdp(-1) lea(inv) pcefgdpl

Workfile: TUTORIAL4_RESULTS - (c\users\zct42129\desktop\miramira_all_.. - O

x

[view[ Proc| object] [save | Freeze | Details=/-] [ snow [ Fetcn [ store| Detete| Genr| sample]

Sample: 193002 201204 — 131 0bs

Range: 192001201204 — 132 0bs Filter:*
Order: Name

Bl c Az
A edit_series
=] eqo1




Creating Groups:
Example 4 (cont'd)

* The result is shown here. As
you can notice, EViews has
created a new group
(group03) which contains the
series we specified in the
command window (gdp, lag
GDP, log(inv) and PCE/GDP).
As it must be evindent by
now, groups may contain
Series and Auto-series (series
expressions such as log(inv),
gdp(-1) and pce/gdp).

N

6. EViews =R
Fle Edt Object Veew Proc Queck Optns Addns Window Help
group groun03 gap gapi-1] logiiny) pcaigdp
[ Workdile: |_RESULTS - [ Nzt W aall - - O X
[siewe] Prac] aject [ [ save | Freeze [ netass | [snow] Feten] stare [ Deiete [ Gene ] sampte]
Range. 188001201204 ~ 132 obs Filler *
Sample 198002 201204 ~ 131 abs Qeddie; Name:
(s Mz
B odil_series
= equt
B 1 (%] Group: GROUPE) Workile: TUTORIALY RESULTS:Timeseries,  _ = X
&3 gdp | view | Proc| object] [P | ame | Freeze | [ostma < [ sart| it/ smaios
5 groupit I TGor. GoPen) OGN Peeor
roup02 : L |
E 3,,,‘,3"‘_‘ 198002 57824 59034 GOGZSES  O.G416HY -
) group_log 198003 STT17 57824 A4RI3B0 0844774
v 198004 50704 S7T717 6500004 0545405
e newseries 198101 GOU0.6 SH7BA GE74EM 0.GI6TEG
EA poe 198102 052 7 BO0DA  AAPAOSS  0R41810
EA resla 198103 £025.0 59527 0635700
% .';r‘lll"'.‘ 198104 L850 0 BO250 0639533
& senes3 198201 50523 5950.0 0.654619
£A spiice 198202 58340 54523 6535622 0.653620
A splice_niw 198203 58814 58840 8524003 0BA1173
A trend 198204 5856.0 S0514 6430840 0672707
£ wi 198301 58388 SHEGO 6405834 0670966
% -2 198302 80724 SO3R0  ASETA14 0EAA241
&, 188303 61922 60724 6623002 0667609 -
b T [ 198304 |« " v
Path = cusers\scd21 M\ desktop | OB = uscen | WF = tutoriald_results |
|
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Data Comparison Tools in Groups
- A new feature in EViews 8 allows you to easily compare the data between
the series in your group.

- Suppose you have two gdp series: gdp and gdp_revised, where the second
series has more updated data. You would like to compare the two.

—Lg—.com arin data between series [ [E]Gmup: ‘GROUPD4 'Workfile: TUTORIALY_RESULTS: Timeseries), - B X
In a group: [view[proc[abject [ [print Name | Freeze |  Defaut ~ | [sort [Edit=/-[ smpt= L compare =)
1. Click on Timeseries page. GDP|GDP_REVIS... [ \ |
. f 193001 59034 5003400 "
Click on gdp and gdp_revised 193002 57824 5782400 3
and open these series as a 198003 g7 ST
group. Name the group 198101 50006  B026.000
198102 5952.7 5952.700
group04. 10: 50250 6025000
h 10 59500 5950.000
2. Click the campare=] button o Shs33| Sees 500
located in the group menu 198202 | 58840 5884000
20: 58614 6100.000
toolbar. 198204 5866.0 5866.000
198301 5938.9 5938.900
198302 6072.4 6072.400
30 51922 6192200
304 53202 6320200
198401 | 54428 6442800
198402 | 55540 6554000
40 86177 6617.700
198404 6671.6 6671.600 2
1985Q1 | ¢ i C

Data Comparison Tools in Groups

(cont’d)

« The result is shown here.

+ Notice that, similar to the
Adjust+/- mode explained
earlier, the Compare+/-
command adds two new
columns “Delta” and “Delta%”.

+  “Delta” shows the raw
difference between the “gdp”
and “gdp_revised” series.

+ “Delta%” shows the
percentage difference between
the two series.

[E) Group: GROUPO4 Waorkfile: TUTORIALA_RESULTS: Timeseries) - mx
[view]proc object | IPr\ntIName[Freez:] | Defaut = | [sort] Edit=/- smpi+/- compare=-|
CDP | GDP_REVIS... Delta| Delta% |
193001 50034 5903.400 i
193002 57824 5732.400 K|
198003 57717 5771700
198004 56784 5878.400
198101 BO006  6026.000 254 04%
198102 59527 5952700
310 60250 6025.000
3104 5050.0  5950.000
498201 | 58523 5852.300
198202 | 58840 5834.000
198203 58614 6100000 2386 39%
198204 58660  5866.000
198301 59388 5938.900
198302 60724 6072400
o 61922 6192.200
04 63202 6320.200
40 64428 6442.800
402 65540  6554.000
198403 B6177  6817.700
198404 B6716 6571800 Z
198501 | ¢ m 3

N

N\

Data Comparison Tools in Groups
(cont’d)

- Note that all four columns are fully editable.

- For example, if you would like to remove any differences between the two
series, you can accomplish this by typing “0” in the “Delta” column.

- Note that this change will be reflected in the first series (“gdp”) and not the
second “gdp_revised”).

- In other words, by typing “0” in the “Delta” column, you are effectively setting
the first series to equal the second series.




Data Comparison Tools in Groups

(cont’d)

If you change the series display | [0 61001 Worie TUTORAL RESULTS Taneseried 2
from Default to some other ll“'“l"“l""\'“'] | Peint | Mame [Frecee | [Log 8 = || sont[Edit+/: | Smpte .| Compare +/-| Tanspase +/. [Titke [ 5a
i i CDP GOP_REWS._ | Delta) DLOG( | DLOG(CDP.., | Delta
Settlngo‘ EVIeWS removes the GDP CDP_REVIS. Deita DLOCISg:!I DLOG(CDP, D:IIu -

“ ” i 158001 55034 202,400 N Na,
Delta%” column ar.‘ld introduces 198002 | stazd  smozano____ ] -0peoTio -D020Ti0
198003 57717 ETT1.T00 -0.001852 0.001852
new Co'umns ShOWIng the“neW ” 198004 5878.4 SaTE 400 0018318 0.018318
transformation and a new “Delta 1ot e = ey
column showing the difference 188103 60250 6025000 0012073 0012073 .
108104 ER50 000 0012656 0012626
for that transformation. 198201 2016555
X 198202 . 0005302
Here we chose the Log Diff L 8¢ 8
view. As you can notice, EViews | =1 a9 Sz =
198303 8192200 0.019537 0019537
haS a.dded tWO ne.W C0|umns 158304 £320.200 0020480 0.020450
188401 442 800 0019212 0.019212
showing _the log difference for 1ieaa1 B2800 LU
each series (dlog(gdp) and e e el —ome
dlog(gdp_revised) and the 109501 6734500 0000364 0.000384
. - 198502 6781.500 0008458 0.008428 -
difference between these two 19503 |, ancmaassinnis )

/

(the new “Delta” column).

Note that, as before, each
column is also editable here.

Data Comparison Tools in Groups

(cont’d)
. Note that the default [E] Group: GROUPG4 Workdile: TUTORIALS_RESULTS: Timeseries\ -2 x
comparison in EViews is View|Proc] Object| [print | Mame [Freeze| | Defaut v | [sort Edit+/- [ smpi+/-[ com
i 5771
done with zero tolerance. er e T
- This means EViews will pick GDP | GDF_REVIS... Delta Delta% B
. 198001 5903.4 5903.400 [
up even the slightest 198002 57824 5782400
B 1980Q3 57717 57 001
dlﬁgrences t?etvx{een the 800 | arse—25  Copy CtrisC
series and highlight these. Q 6000.6 60  Paste Curl+V | -0.4%
. Qz 59527| 59 pagie Special...
- If you would like to change Q so2so g0
: a4 50500 59  Swep Active Values
the default settings for the T I -,
tolerance level, follow these 198202 | 58840 58 L
. 1982Q3 58614 5] Highlighting... -3.9%
SImple StepS: JIEE 5866.0 54 Clear Contents
1 Right-hand click Qi 59389 &
- Right-hand clic Q2 60724 B0 selectal
anywhere on the Q 6192.2 —
i Q4 6320.2 63 e
SpreadSheet when in 198401 64428 64 Sample +/-
Compare Mode. 198402 6554.0 85 \ides/
. . . 19840Q3 66177
2. Select Highlighting. “tesaqs e6715  eg  Title.
8501 67345 67
[t 57015 57 Savetbletodisk.. ll
et e m : »

N\

Data Comparison Tools in Groups

(cont’d)
3. The Comparison Highlighting Comemrisen Holohied e
box opens up. Under Highlight if
difference exceeds field, specify L =
your own tolerance level. Highlight if difference exceeds:
4. Click OK.

N

Data Comparison Tools in Groups
(cont’d)
- Finally, note that you can compare more than two series.

- Suppose you have three gdp series: gdp, gdp_revised and gdp_revisedl.
You would like to see the differences between them.

_p_g—Com arin data between three (€] Group: GROUPDS Workfile: TUTORIALA RESULTS:... — M X
series in a group: [view[prac|Object [ [print | Name | Freeze [ [Defaut  ~[[sort [Edit
1. Click on Timeseries page. GDP|GDP_REVIS.. GDP_REVIS...|
. . Q 59034 5003400 5903400 =
Click on gdp, gdp_revised , 02 57824] 6782400 5782400 [
; Q 57717, 5771700 5771700
and gdp_revised1 and open 04 56784 5878400  5878.400
these series as a group. Name 198101 0006 6026000 6026000
. 198102 59527, 5952700 5952700
the group: group05. 198103 0250 6025000 6025000
: 10. 50500 5950000 5950000
2. Click the cemeare4] button = 58523 5852300  5852.300
located in the group menu 198202 | 58340| 5884000 5834.000
20: 53614, 6100000 5100000
toolbar. 198204 5886.0 5866.000 5866.000
198301 59389 5938900 5938900
198302 80724, 6072400 6072400
198303 81922 6192200 7000000
198304 53202 6320200 6320200
198401 54428 6442800 5442800 .
198402 | ¢ i 8

N\




Data Comparison Tools in Groups

(cont’d)

< The result is shown here.

+ Notice that, unlike the previous
examples, EViews no longer adds
the extra columns.

It simply highlights the differences
between each column.

+ Note also that comparisons are
carried out in pairs. For example,
EViews first compares column 1
with column 2 and highlights
those differences. Then it
compares column 2 with column 3
and highlights those differences.

[G] Group: GROUPOS Workfile: TUTORIALA RESULTS: Timeseries\

[View|Proc| abject] [print | Name Freeze [ Defaut

GDP|GDP_REVIS..|GDP_REVIS...|

5903.4
57824

5771.7

5878.4

6000.6
59527
6025.0
5850.0
5852.3
5884.0
5861.4
5866.0
5938.9

60724

61922
63202
6442.8
6554.0
6617.7
6671.6
AT R

5903.400
5782.400
5771.700
5878.400
6026.000
5952700
6025.000
5950.000
5852.300
5884.000
6100.000
5866.000
5938.900
6072400
6192200
6320200
6442.800
6554.000
6617.700
6671.600
R724 BAN

5903.400
5782400
5771.700
5878.400
6026.000
5952700
6025.000
5950.000
5852300
5884.000
6100.000
5866.000
5938.900
6072.400
7000.000
6320.200
6442800
6554.000
6617.700
6671.600
RT724 0N

N

= | [sort edit=/-[smpi=/-[




