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B Eviews

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

Command

Joadl il o) gie Loyt

"EViews Workfile" EViews Joe il .2

= m] X

2 x

Workfile title bar
VDCornm Capture

—

. . . Workfile: RESULTS - (Wusi1-2pbs01\groups\develop i ning\basicsir. [-=- |- = |[m5a]
JA—Q." als Q‘j}‘ Ja.vﬁa borevtPrdl Object | [ save [snapshot | Freeze | Details - [ [ show [ Feten| store | Delete | Genr [ sampie |
- Range: 198001201204 — 132 abs Filter: *
Workfile toolbar Sample: 198001 201204 — 132 abs Order: Name
% zqm
[=] eq02
EA g
kA adp
0l graph01
g graph02
graph03
. ‘ o " 3 Q/ % %r:upﬂ1
Pl - - B new
bl S| g vi
Jﬁ QSL" 3Wkﬁ""t§5"”‘—.‘ v %?ei:n
oo Wl e dxdpe S goins =R
danll ells 3(Objects) L (sI N
Workfile: \
/ Contains at |east one page
v’ Each page contains a list of <>\ gip (NewPage]

objects on that page

\ Path = c\temp | DB = eia | WF = results

Joadl cils § (Objects) ookl als =

38 g g ceu Ol ¥l o3 oy ™
Silo(Objects) Sl (251 aall j50 )1 v
2ok (Objects) s (o ola, 301 i ¥l v/

(e D) il pgunyJglaz) oo e (Objects) Sl 2 sl il 550 )1 V)
Azid J) sda (Object)ojﬁ|jy)»iubcy}|)w| Sop ™

Aol s K S

.(Object) ¢330 1ied ax Lkl ol ghI Jiod] EViews § il 9all 4455 ((Object) ¢8| mid s pmes ™

Structure of Joadl cile (S

(et ale Q\j.bij Olgis L.“')..&J S g‘-jL‘&dﬁ

Name of the workfile Joall cils oul
Tutorial1_results sa Joadl cals @l L JULl Jorws (Je

the workfile . .
JULl 1da @ sajgll bl v Workfile:TUTORIALl_RESULTS-(c:\users\zct42129\desktop\mira\mira... L
ks Sgia @)Jbﬁ o550 [ViewlProc]Object] lPrintISave[Details?/-J [ShowIFetchIStoreIDeletelGeanSampIeJ
o ) .., __——> Range: 1980Q12012Q4 — 132 0bs Filter: *
Liw J) 1980 & (o B3all Sample: 199201200104 — 40 obs
2012

Sl (5 :Range Ul v
deall e 3 wbiledd Lol
oo (@bldl 555) Bladl La
J11980 2wd Q1 Jo¥I Jund]]
2012 20 Q4 l I Juaill

la & Wl Las Joai & SULA e 552 sa Lin sl
(Junill) sl oo (ualie 40) anall e Joall oz (JUlI

2001 2ed Q4 ! I Juasll 11992 2iad Q1 J ¥
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SLEEIL Aals sda 2abladl Alaal LS
Joadl Cale (3 Objects

(1§55 s 193y 83005 @y
oaye ol 2 cluasdl el
(o 81 il sy Joltz)

O3 390y a e 79330l S8 (555
Azid | sda

Aol daasls 4 58 S

G @lsdll i (G mmd sy
SIS A Ll wlll Jiedd EViews

$l cduolas (oye B Haud Jolatl” (o ye (Objects SlslS Mass 8T 2ails e Jguazl]
e a92sll 530l B Lagnie Lhas Hail of) Jeadl cale clgol Lasy i (e (Details -/+) e @3 View
Lo s ga 58 LS oyl pany (Lol cale clgal Loy,

File Edit

Command

Object View Proc

Quick Options

Add-ins

Window Help

Command I Capture I

Waorkfile: RESULTS - (\\usil-ZpbsiTigr...[ = |[ & |[mE3m)

[Vie‘wl Proc[DbJect] [Savel SnapshotIFreezeI Detalls+..'—] [Show

Range: 19800Q1 201204 — 132 obs
Sample: 1980Q1 201204 — 132 obs

Filter: *
Crder: Name

c

g

BRRRRRIEE EERmmR

2q01
eq02

gdp
graph0-l
graphD2
graph03
group0-l
inv

new
pce
resid
time
var01

< >4 gdp 4 MNew Page /

| Path = ctemp | DB = eia | WF = results

Workfile: RESULTS - (\usil —Zpbsﬂ'l\gmups\developels\websile\leaming\...E\@

Proc] Dbjectl [Sav&] Snapshot] Freeze@ails@[&how[ Fetch I Store] Delete[ Gem[ Sample

Range: 1980Q1 2012Q4 - 132 obs
Sample: 1980011 201204 — 132 obs

Filter: *

Order: Name

Mame Type Last Update

Bl c coef 021413 21:43
=] eq0 equation 02M4M13 21:43
[=] eqo2 equation  02M4M13 21:43
£ g Series 05/30M12 19:36
A adp series 05/30M12 19:36
il graph01 graph 02M4M13 2146
i graph02 graph 021413 21:46
il graph03 graph 02M4M13 21:46
[&] group0 aroup 05/30M12 19:36
& inv series 05/30M12 19:36
A new series 05/30112 19:40
A poe Series 05/30M12 19:36
A resid series 02M4M13 21:43
A time series 05/3112 0218
& var01 var 05/30M12 19:38

Description

government: St. Louis Fred
gdp ; St Louis Fred

<3\ gdp | NewPage |
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Objects LSS 5,8 (Savg .S el (oye 3 Jhadin 390 e (¥l Object (5K S (g0 Eu>
3i Bec| x> AR Ly &L’«iq._’j Sgeall u-oi) Bgd ,adl (el J) g t}’d\j M}’\) Aot s
Leores Lo gn pudts Al o Lo Lo

The Object Window (5531 5430 .3

B tiews = O X
M}” a.g.‘sLE_” E File Edit Object View Proc Quick Options Add-ins Window Help
. Command X
Main Menu !

D Command |:| Capture

1 orkfile: RESULTS usi1-2phs0Tigroups\developerstwebsite\learing |?HE”?‘
l ! - l - EY 3 A S| el |
‘ ‘_"3:‘ ‘hi)“ —J[Viml%(lomed] [Savelinapshutlﬁe&elDetm\s-*/-] [ShuwIFet(hlStoreIDeleteIGenrlSamp\e
Workfile toolbar Range: 198001201204 — 132 obs Filter: *
Sample: 198001 201204 — 1320bs . Nrdar hlama
B (=] Equation: EQO1 Workile: RESULTS:gdp =N
(_,SK.H Q‘}éi h)& %—;gl [View]Pm:]ObJect] [Print]NameIFreeze] [Est\mat&]Fore{astIStatisesidsl
" M q .
. Dependent Variable: LOG(GDP)
- - s & . . d
(4.1.3&1' &gl -Ia-pm ‘JLA‘U lda Q) % g,fphm Method: Least Squares
I grapho2 Date: 02/14/13 Time: 21:43
Object Toolbar ) grapht3 Semple (adjusted). 198001 2012Q1
% ‘gn'f”pm Included observations: 129 after adjustments
(In this example, equation toolbar) & new —
A pee Variable Coefficient  Std. Error  t-Statistic  Prob.
& resid
4 time G 8673003 0006706 1293407  0.0000
Fa vard* TIME 0007253  9O0GE-05 8009369 00000
R-squared 0.980587  Mean dependent var 9.137216

Adjusted R-squared 0.980434 S.D. dependent var 0.273823
S.E. of regression 0.038302  Akaike info criterion -3.671257

. Sum squared resid 0186313 Schwarz criterion -3.626919
QSK.” 3480 Loglkalibosd > 238.7961 Hannan-Quinn criter.  -3.653241
F-statistic 6415000 Durbin-Watson stat 0.041724
(Uolall 3as8l JLkl 1aa 3) <) gip [Newbage ] | Prob{Fstatistic) 0.000000

Object Window

(In this example, equation Window)

Path = c\temp | DB = eia | WF = results
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The Series Object Aulud! (58 .4

W EViews

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

Command ax

.gwts | wLledl Object (5K galda ®

ol (Lsa) 0,0de S sim - gdp o ®

e Jad Gl eyt

ULl o dslgng0e Lo gy @ E] Command I Capture |

- . . il A
o 4 is) Jl ) T2 S " Workdfile: RESULTS - (\\usi1-2phs0T\groups\developers' .'.EI:iitE'Iearnin:_l'...lEl@
[ViewlProclObjectl [Sa\relSnapshotlFreezelDetails+!-l [ShowlFetchIStorelDeletelGeanSample
Range: 1980Q11 201204 — 132

dols g0 Sbile Ja> Lo e 2@ b

ALl 88593 sl Sbldl 4ed o ya Sample: 198001201204 — 132| £ Series: GDP Workfile: RESULTS::qdp\
) Bl ¢ [ViewlProcIObjectIProperties] [PrintINameIFreeze] Defautt ~ | | Sort| E¢

5 e | | |
3 o Last updated: 05/30/12 - 19.36
£ adp gdp ; St Louis Fred
il graph01
il graph02 TTTTE
5 araph03 1980Q1 5903.400
(Gl group01 . 1980Q2 |  5782.400
M inv 1980Q3 5771.700
£ new 1980Q4 | 5678.400
M pee —ooim1 ]
M resid 1981Q1 6000.600
A time 1981Q2 5952700
W var0d 1981Q3 6025.000

1981Q4 5950.000
1982Q1 5852.300
1982Q2 5884.000
1982Q3 5861.400
198204 5866.000
198301 5938.900
1983Q2 6072.400

€4 gdp [NewPage [ | 498303 6192200

108204 A220 200 v
£ >

Path=citemp DB=cia | WF = results

i hle @iy L8 Series Audw mid e
ALl e Lrgsge 1,35 a0 1
Jeadl Cila 3 View and Proc Zallally ooyall gesls God ,aull el ALl 728 3,y 2
G 8505 M« Lledl o dlg e e Byl Aalial (¥ [lasg am Ll cle 21 (e oL

(Views and Tests &Ly (o valdl @ub) LLd! (po 19 dgam dolsdl ole| 2|

10
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£ Series: GDP Workfile: RESULTS:gdp\ | o || & |[w3m] £ Series: GDP Workfile: RESULTSzgdp\ | = || &[]

Spreadsheet
Graph...

Descriptive Statistics 8 Tests
One-Way Tabulation...

Correlogram..,

Leng-run Variance...

Unit Root Test...
Breakpeoint Unit Root Test..,
Variance Ratio Test...

BDS Independence Test..,

Forecast Evaluation...

Label

@roc[ﬂbjectlwopertiesl[Print[Name Freeze | | Default Vi Proc bjecthrnpertiesl[PrinthameIFreeze Default

red
’ b

2 -19:36

Generate by Equation..,
" _ Generate by Classification... 36 "
e Resample..,
1098 Interpolate...
% Seasonal Adjustment »
108§ Automatic ARIMA Forecasting...
108 Forecast averaging...
19€ Exponential Smoothing »
ﬁ Hodrick-Prescott Filter...
194 _
198 Frequency Filter..,
108 Make Whitened...
W 198 Make Distribution Plot Data... v
? 194 b4
Add-ins [

W EViews

The Group Object dc gozl! (5.5

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

Command

E] Command | E] Capture

Al LK (o Ao gazmania @

ol 305l - group01 de sexll [G] @
G b Ly

bLdl o Buesl Bue e Goixy ™

iz oo se J) Ao gomll id o3 ®
UL o a5 Baaate Buecl cilily

A gonll g iludie S

11

2pbs0T\groups\developers\website\learing ||:|||EIH8|]

View |Proc| Object | | 5

Range: 1980Q1 201
Sample: 1930Q1 201

c
eq01
eq02

g

gdp
graphd
graph02
graph03
group01
iny

new

REmg88RRumE

ERIRIR

< )\ gdp /| Mew Pad

(&) Group: GROUPOT Workfile: RESULTS:qdph = o]
[Vlew]Pmc]ObJect] [PrmtINameIFreeze] Defautlt ~ [SortlEd|t+,L[Smp|+erCompareurlTraﬂsposeﬂ
5303.4
GDP| PCE] INV] GJ I
1980Q1 5903.400 3796.700 778.3000 1365.400 ~

1980Q2 5782.400 3710.500 708.1000 1369.700
1980Q3 5771.700 3750.300 654.1000 1350.800
1980Q4 5878.400 3800.300 720.6000 1349.400
1981Q1 6000.600 3821.100 792.2000 1367.300
1981Q2 5952.700 3821.100 754.5000 1370.400
1981Q3 6025.000 3836.600 801.3000 1367.300
1981Q4 5950.000 3807.600 770.2000 1379.900
1982Q1 5862.300 3832.200 690.0000 1378.500
1982Q2 5884.000 3845.900 689.4000 1386.500
1982Q3 5861.400 3875.400 681.3000 1396.000
1982Q4 5866.000 3946.100 620.7000 1420.100
1983Q1 5938.900 3984.800 642.8000 1430.800
1983Q2 6072.400 4063.900 704.8000 1443.000
1983Q3 6192.200 4135.700 752.2000 1468.000
1983Q4 6320.200 4201.300 831.4000 1443.200
1984Q1 6442.800 4237.300 918.4000 1457.800
1984Q2 6554.000 4297.900 949.4000 1489.200
1984Q3 6617.700 4331.100 971.4000 1600.200
1984Q4 6671.600 4388.100 956.5000 1632.300

1985Q1 |, "7 77T T cheonnn Temnen >

Path = citemp | DB = eia | WF = results
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i hle iz 618 Group degazll z2d wic

[B] (L9as¥l) 0,0l 35 Lrgaya a5 ya30 1

e AL View and Proc azdlally a,adl Gwild G9d yaull cliShy cdegozll mtd 3oy 2
ool Gb) (M1 ydgte (o Badate by Sueel b JI @lely! ALl el 2|

Ald sl o) JSCEIN S (Views and Tests ol Las¥l

[E] Group: GROUPO1 Workf... —

Wiewr
Group Members
Spreadsheet
Dated Data Table
Graph...

Descriptive Stats
Cowariance Analysis..
MN-Way Tabulation...
Tests of Equality...

Correlogram (17 ...
Cross Correlation (2] ...
Long-run Cowvariance...
Unit Root Test...
Cointegration Test
Granger Causality...

Label

FPrincipal Components...

rocI Object] [Prlntl NameIFreeze Defauk i

Buslgisles yuds (58 ga lia
L 01 Wslall —eq01 =1
(3) b Wadlay 3,3

seaaall object 5 sa lda
EViews 3 guds I

Bldl e slall z18 s iSw
o2l Apaas

12

== (5] Gpoyp: GROUPD1T Workf.. — B X
[ﬂ]&jﬂ):}bject] [PrintINameIFreeze] Default
5903 Make Equation...
L PCE[ i
86,700 —~ —= PAlake Factor... =
o500 195 Make Systerm...
p0.300 198 hake Vector Autoregression...
00200 198
*21.100 192 Resample...
21.100 198
26.600 198 Make Principal Components...
07.600 198 Make Whitened...
22 200 Jas
:457900 1as MMake Distribution Plot Data...
75400 198 h
l46.100 == Add-ins >
g4.2800 1983201 5938.900 3984.200
[62.900 198302 6072.400 4063.900
25.700 198303 5192.200 4135700
j01.300 198304 6320 200 4201 300
. 27.300 198401 6442 8300 4237.300
7.900 198402 6554.000 4297.900
1.100 198403 6617.700 43321.100
2.100 - 198404 567 1.600 4388.100
BN 1985011 R7F2A4 ANn AARD BENN e
> 1assne | € >
The Equation Object dJslall (5I€.6
.
(=] Equation: EQ01  Workfile: TUTORIALL_RESULTS:gdph - B X

[‘u’iew I Prucl Dbje::t] [Plir:t I Name I Freeze] [ Estimat:l Forecast I Stats 1 Resids ]

Dependent Variable: LOG(GDP)

Method: Least Squares

Date: 02H0/20 Time: 01:02

Sample (adjusted): 19800Q1 20120Q1
Included observations: 129 after adjustmenis

Variable Coefficient Std. Error t-Statistic Prob.

C B8.673003 0.006706 1293 407 0.0000

TIME 0.007253 9.06E-05 80.09369 0.0000

R-squared 0980587 Mean dependentvar 9137216

Adjusted R-squared 0.980434 S.D. dependentwvar 0273823

S.E. of regression 0.0382302 Akaike info criterion -3.671257

Sum squared resid 0.186313 Schwarz criterion -3.626919

Log likelihood 2387961 Hannan-Quinn criter. -3.653241

F-statistic 6415000 Duwurbin-Watson stat 0.041724
Prob{F-statistic) 0.000000

1 hle p 458 The Equation Object Aaslall (5K 28 e

=1 (Usa1) 50l Bo Lrgaje s yasl 1
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e oL View and Proc dxdlally (a,adl GailE 398 a3l ey cdolall mid 3pmay 2
95 e View and Proc axllally o yall (5wild 3 joliadl (o detatug ALl @lel 2l
Layaas @3 S sl

(=] Equation: EQD1 Workfile: TUTOR... — 5 X (=] Equation: EQD1 Workfile: TUTOR... - B X
@Proclobjectl [PrinthameIFreezel [EstimatelForecas‘ 'ufiewj Froc )(}bject] [Print[NameIFreeze] [Estimate Forecas
Representations Dep Specify/Estimate...
Estimation Cutput Meth Forecast...
. . Date
Actual, Fitted, Residual 4 Sam Make Residual Series...
ARMA Structure... stments Inclu Make Regressor Group ts
Gradients and Derivatives » Std. Error t Make Gradient Group m
Covariance Matrix E— Make Derivative Group —
0.006706 1 Make Model DOGTO6 1
Coefficient Diagnostics 3 9.06E-05 8 FLESLAWLEEE 0GE-05 3
. - - Update Coefs from Equation e
Residual Diagnostics "I Mean dependent R-sC n dependent
Stability Diagnostics 3 5.0D. dependentw Adju Add-ins v | dependent v
Akaike info criteric S.E. urregre TOTT LR BT el mraike info criteric
Label Schwarz criterion Sum squared resid 0186312 Schwarz criterion
Lo T E T TR SO Hannan-Cuinn cr Log likelinood 2387961 Hannan-Cuinn cr
F-statistic 6415.000 Durbin-Watson si F-statistic 6415.000 Durbin-Watson si
Prob{F-statistic) 0.000000 Prob(F-statistic) 0.000000
< > < >

Views Objects & ,all olsl€.7

B Eviews = m] X
File Edit Object View Proc Quick Options Add-ins Window Help

Command a x
B " e Objects oKl oda Ggims ™

aarll S lsK ol bl "Views s jall

I:l Command I:l Capture

Estimation Objects

e |
P R - [view[erd &5 ===
9| d graph01 ‘..-’JLHJ‘ M)n ;II Range: | view| Proc| Object | Properties| [Print (Name )Frecze| | Defautt < [sort|Edit=/-| smpl+/- ] Adjust+/.
Sample
c—‘);a} B c ~
% :gg Last updated- 05/30/12 - 19:36
. " wth ‘. -
o freeze dpemd" dalasiwl oo % o i1l Graph: GRAPHO Workfile: RESULTSzgdgh = =R
~ % g;:g 1980Q1 5803400 | [view|Proc|object] [PrintINameEFreezej [options | update | [ AddTest [ Line/shi
=dqll & another object 51 5K PN 5782400
LA ject =1 o W ol 19s0@3 | 5771700 PCE
&3 inv | 1980Q4 | 5878400 | .
ey 2 nesl “1g81Q1 6000 600 '
S feal 19812 5952700 | sa00]
L. . - u &4 time]  1981Q3 6025.000
ua)a_” |da ;L«J?{ @ vard|  1981Q4 5950.000 8.000 4
1982Q1 | 5852300 | .. |
"' Ls I . SN | 188202 5884 000
A e wemdl oy e b 1982Q3 | 5861400 | eooo]
198204 5866.000
Ky > Q 5,000
(S Jose e cgdp ) 1983Q11 5938 900
: 1983Q2 6072400 | .|
o o 1983Q3 | 6192200 '
eadl cale (§ dlasoe] que¥l 3 ausiwl ™ <>k gdl 1983Q4 6320.200 2.000
198401 6442 800 80 82 84 86 88 90 92 94 98 98 00 02 04 08 08 10 12
NECIPARTPEIRY- 1994z o

Path = ctemp DB =eia WF = results
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Commands y/s¥!.8

&g}ﬁl\ﬁbw JLas¥) gl o peall Wls Mmws jalgd ¢ 5 ygy ™

Command nx

show d(gdp) ~
show @pc(gdp)
show @pch(gdp)

show @pca(gdp)
show @cummax(gdp)
show @cumsum{gdp, "1990 2001")

Command I Capture |

Lo 8] yalgd) o yad LY Jland) el ®
4 dgs M| laudl ruds EViews agdud dalu jolaw éi JEnter e Lz sl cued 13)
Sy By pa¥l i daisy il

CTRL + UP susiuwl ol Ldso] @3 @) s A0l Aalad) ol 2aild ¢ Lnsiel ol Bolanud ™

olo¥1 BA8L G Aaslall 3 el ,5T oy @iiw
ALl yalg¥l (oyal UP e @l e daialg CTRL 7 Lide e sl peialy Laiis) ™
CTRL +] e Jas sl 150l 30 51 Jumeud! ™

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

Command nx
show d(gdp) A
show @pc(gdp)
show @pch(gdp)
show @pca(gdp)
show @cummax(gdp)
show @cumsum(gdp, "1990 2001")
Fhow @cumsum(gdp, "1990 2001 "| v
E] Command I Capture | show @cummax(gdp)
show @pea(gdp)
Workfle: RESULTS - \usit-2gbsor % EPCh(0%p) g\.[ o & el
_ _ show @pc(gdp) n - -
[VlewIPrncIDbJect] [SEveISnapshotIF show d(gdp) Sample
Range: 198001201204 - 132 obs Filter. *
Sample: 198001 201204 - 132 obs Qrder: Name
Bl r

14
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Commands Capture yls¥| bladll .9
Dlge alaye alusiwly oldesdl (0 @laall 2 "Command Capture” 5480 Laasls ™
IS gaidl 81 3 gy 2aslal
AN il jelg¥ly alusiudl Aw EViews Azl o bl a8 Sy Jun 1da ®

RUFIPYY JPACY-ES ol "Command Capture" 3.3k 3 s A alg¥l Bl / ud iy ®
a9 \.“_'x,wjj Lv\.pj_zl\ s "Capture LN 5580 @ Q.c;)’\ wj\l\ B3Y ).5_2.“ U &L_I,g u

Capture X

wlopen ClUsers\zctd2129\Deskiop\Lecture 1'Waorkfiles\eviews_overview wi1 -

gdp.sheet

close GDP

widetails

close GDP

close @PCY(GDP) Save Ctrl+5

close @FCHIGDF) Save As...

close @PCA(GDP)

close "@CUMMEAN(GDP, 198091 2012g4™)" Copy Ctrl+C

close "@CUMSUM{GDP ™1990q1 2002q4™)" Clear

close

| Select all Ctri+A
Make Program

Sl Bl e 8agaoll X" Ade B98 il LlaaI¥I 5480 3Me) cliSey ™

Window — Display Command Capture " wu=s (] zleiw LEd¥l 5480 (o] ®
A I EViews 4438 (0 " Window

i) ) sl bl ode (Sart . el BA8L 3 Lolanll @3 jalgl g1 51,85 5l Lyl cliSlay ™
solo¥l bLladl suae Bgd ,ail 4w, 4a5lall (e "Select Options —> General Options”

.Capture to Command Window ,Las¥| a150 398 ,ails cCommand Capture node

15
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EViews maliys § Sbled! JWsolg ale cLaS! .11
EViews maliy § Ldo] wie Joladl Lide Jeun (S Ll t\}ﬁ NYNESAPSV-E U PO

bledl g1l 1

A ¢ 19391 I s biled) @i
Time Series Data a3l Judlud | obile 1.1

Salslall gusl il &l claldll o claaladl e degame (& Rl 2lududl Slily
glie (55 Lo Bale Anylite Aukej b e (oo - Appedad] — Al — elazadl — ZysLazs¥l)
ceadl) a3l @ Lgaas (399 s e ilualiddl (e degazma Lpl (gaas (5.0 <2005 (g9l 2 i) Jolall
Sladgs sl solezel @iy Gl doa (2 JWlly (iasll umy 6l tagall pseadll o adl o Juasl
ALY ey Akey I8 e Aalatia §guay Srallall sid Lele Juamll cilulid (o Layly 2l
Lo atly slio @ et ol Lygs o Ligine L Zabas clase < Aozl (headbadl by e

Cross-Sectional Data dalaal| &bl dl .21
aie b dipe olayal Al b iie Ladslh @ clulall moss @1 (o 2akaall Sl
ol ol s Auia Aladi e (ASUgEadl (0 Bise Jo s o s lil el Jlis Aiias Ay dlads
Lo it daud pad (ke iy Zalaall Gbldl musgiy Aas i 3 @Jlall Joo (10 degazxl sall
I3 e A 0 (49 .o 2015 (9,51 dama) il e Aaddl wds e §,5Y Bayde (e

........ dao ey Aads e ML Ao ls- wbily
Pooled Cross Sections Data dacszll 4akall obldl 3.1

Audad) bl o e e ezl alasll S Lldl g9=s . Panel Data o liled! a5 (uds
Loy Ul pe layall oo daliss Slegoma e Slily Joad (gd Apabkall bildly doa;l!
A @ 8paall ¥l Joo o 03 sha b clucudll gus | alid Miad (27-26. 40 o <2015 ¢ 3Ls)
| cpe dige HLas] @ 2017 4w ‘3 4l Ey>.2019 2018 2017 4l ol gawd) S5 U9 Lo

|4y . Joadl e callolall s o3l @z 5L 0¥l L 5ol Mo ilpiie Jor sllall 1,2
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108 « @slad| ad! Slpate was Joo Dbl pex @39 ¥ (o Blsds Lige 51 052018 4w
2019 w3

Jelom) BIa8 Bapl cad Ll Aipne i 858 D5 Zaazel) Lualaill ULl semsle mal (oo
LI el syl @3 1 Akl 8501 IS5 (53Latd ¥ sl e BogSonld B Buliws s
Longitudinal Data daczl| dlghall &liledl 4.1

Jasd o Aalaall Sbladly el Alubadl Sl oo mie e 2dolall Cbldl Gouns
o Aabaae alibe IS0 2y ladi e goam Ll 6T Ay Aadis pe ilsall o0 Aegame
IO Lo ly 388 ol Jgo e sy by SIS AN (ol aLid St Byl pugn Hiall 3 83,0
3l e Bas Sl pate o slall mad | s 5Ll o3 G 2019 2018 .2017 1l g 03
Byl 31,39 Laadl (e calblall sus (3 yall oz

535all uds il 98 Aaazll Aualaall UL e Faaxll Zshll SULadl juabe @al o
(28 .40 2015 . 3Ls) 2019 i g 2017 Aia3ll BAa11 IO Laalie o3 (JULI 1 3 5,ee¥1)

Experimental Data 4y ,2=ill & LLed! 5.1

oo Oshamy ooyl oY Gualiad¥l (Ll (o) Jid e ¥slell (o cllla uzgs
Q9 Sk pgudl cMora (§ 5y (I lls c¥glell s (e AN (a9 cAsliazdl bl e LI
quﬁ_gﬁ&asﬂawTJS(M)&J._’.gwwyMMHM@‘;‘X\&HJ&&A
o heall Jid (e Losllall ClueSTl uzmad oy @ cJoelly Lgud @Sl oSy @1 6591 Jalgall
(50-49 . 4o (1o 2015 ;9,519 dama) Lalisell Hlawldll dic gonl JS @ Apall daludl

29 Lwolin] Bolas &M § puaml @bilog 2w el bl (e dpiapd) Al ! by calisss
{(7-6 =slxayall 2005 . g5lyai)

ikl ol 8pmllall e 555 Lol inny Lo Rlasle Ryieg 828 (e Zasl) Al by 5T -

9 Aipre Auiej Alaas wie (pad!) jasdl Sbily of Ayl ULl Asb Loy Awlyud) aisse

poge il gl Brallall e ggine Sy 5355 ¥ Lel dding Siuad Ay A8 § ASYI e

.Cross Sectional Data dakall o bLdb wbledl sda (goud Lo 3ale g 2wyl
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Lele 355 a3 (&1 -l Cdm— 31 Jalsall e iy Bale Byiasll dladad dulys @z -2
Aglas] AMe 3 Lan Laysys a3 a1 6,331 jalglall e
sda o bladl dsly aadl Laaan dbhgye duell Aududl clualie 055 L sale -3
Slaaldd) cusys ol @3 (g «8yallall Aagl (sl Calises Bupue Wolaily WISCAI lualidl
ULl Jaloms § pasiad G ol lane ols Uiy &ols dcal 93 Aasdl Judladl
sskasy LIS ere ¥ JLtlg A3l Jrodlaad| Juleid Aodlio (0955 ¥ pyamel il ol Ayl
el el Jlsetd duols oLy olgo
aLld! Jal .2
&Jlg EViews maliyy § sl Labisus (&1 Aalisel) Sbiledl ¢ 1931 Jsol e 341 1da § Jasd
rhleS OSau
Workfile Jos 43 59 <Lad1 1.2
dlaisgile mid gl Bugas Joe Amigs ¢ Ll J2¥ ol yalo¥l (e Ae gazma File 518 (aats

Shldl o e gz e 2slall s Goroms LS wmalindl g e cile ysiuas ol shasl JI A8LSYL

I@j
| EViews = B
W Edit Object View Proc Quick Options Add-ins Window Help
. ..\.lu\t'> —— S New > Workfile... Ctrl+N s Lec ils b nx
ale =8 —————>0pen 3 Database...
ale baas ———— 1 SSave Ctrl+S Program B bl Bucld =8
by cale g ——————> Saveds.. Tetfile — J“-U Lols Ztéf"ﬁ@
| Snapshot... Aze gl J"“j}n Saua'”
&Lé ————> Close
bily of cale ol 4wl ————F—Import 3 Lol EL@_?UGE
Sbldl suels (o > Export » o el LS,
wlile ol cale pygas | = Print Ctrl+P
Print Setup...
delb
Run... F0
Exit

plasiul ol .File — New — Workfile S el alasiwl cogt e Jee cile cLid J=Ma
JL'L” )'}zj‘ e LJ).‘,]a__d CTRL + NM'JAY‘
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g EViews - o
File Edit Object View Proc Quick Options Add-ins Window Help

M

Command Capture

Workfile structure type Date spedification

Dated -regulrfrequency v|  Fresenor: [amual V]

Irregular Dated and Panel

workfiles may be made from Start date:

Unstructured workfiles by later Erisi= ’7
spedifying date and/for other :

identifier series.

(g he51) ol
Jeatl cale

iR @blas! &M Workfile structure type Jawl 65lgzt! 2 Slug sadl (§ Sl

Unstructured/undated Leabkaall bl 2ol g 25 5509 duallas e 631 Ll aren po pideun
Dated - regular frequency FEIAY éi el Jedlud) Silily ae pudewn
Balanced Panel daazell gl Sl ae pusewy

Y1 ISl @ Al

specifying date andfor other
identifier series.

103 I udss Workfile structure type Joall cale 444y g9
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EViews zaliys JI deude

gy wiad Apalaall SUldl Ao ls g 25 5500 e (6331 SLlLd) pren pe pideay :g¥ gl 1

«Data specification oLldl Glaky dolsdl suiudl LGB usly Jls ladd aes goull I

:glquS @bjlb LI sl Obsarvations claaléd! sue wyu=s 4o L~S_B_Il

Workfile Create

Workfile structure type Data range

Unstructured f Undated LY Observations:

Irregular Dated and Panel
workfiles may be made from
Unstructured workfiles by later
specifying date and/or other
identifier series.

Workfile names {optional)
W

Page:

Cancel

Boieedl Aaslall (e Tasiall diad (35 5l 6f a3l dudldl Sl ae e L) poall 2
L yelay 458 Frequency obiludl 55,5 T Data specification obilud (asbas olzl)

Multi-year

Elan) EViews gobiy Laydg) cilgiadl sodate bl éi ey Uadw 0555 Olalée J oY

Annual

L il g1 Apia) Uadas 055 il a i JLs-oY

Semi- annual

Logins cagas Sl 6 (e Aaalee 0585 Slualin J-oY

Quarterly Adnd olily ‘:;T Ay Uadw 0555 Olualée J-oY
Monthly Lypgds bl (61 Aie) Al 0555 Slaaline JLs0¥
Bimonthly (naalin 085Sy JS) Lygds ams il ‘:;T i) Uadee (555 Slialée JoY
Fortnight (@laalin 03 055 yi ) pge 15 S bile éi ey Uadw 0555 Olalée Js oY

Ten-day (Trimonthly)

(wlaalive 03 (3585 s JS) alil 10 S liles (61 ¢ ey Aads 0555 laline JLs0Y

Weekly

Ae gl Sl (6T Auie Aadae 0585 Slualin JLs5Y

Daily-5 day week

g ol 3 oy slidialy Aungy bl 6T cAuin) Aludas 0555 Slualin JLsoY

Daily-7 day week

Aungy bl (6f e Uadas 0555 Slualin JlsoY

Daily-custom week

Intraday

(Gl of @B ol cileludly) pgudl I =lily éi ey Uadw 0555 Ol b J oY

Integer date

Slaalidl g cane sas ol gy bl T ey Aadas 055 olaaline JLs-oY
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EViews zaliys JI deude

Woarkfile Create

Workfile structure type

Date spedification

Dated - regular frequency + |

Frequency:

identifier series,

Irregular Dated and Panel
workfiles may be made from
Unstructured workfiles by later
spedifying date and/or other

Start date:
End date:

Workfile names {optional)

wee [
Page:’—

Annual LY

Mulh’-iear |

Semi-annual
Quarterly

Monthly

Bimonthly
Fortnightly
Ten-day (Trimonthly)
Weekly

Diaily - 5 day week
Daily - 7 day week
Daily - custom week
Intraday

Integer date

oKk |

| Cancel

Y1 IS 3l

[End date 8.l &L g Start date sull dyluy GlsLd 48449
B | Ailall e badinll wiad dlighally daezell akaall SLL) an abewn :edlidl g4l 3

sl Lud yglay e Frequency obiledl aa s éi Pnel specification digall (aibas Lozl
2o Aol Judladl Slils ol Lwas (29 Laylas | (Sl Al 3ull s> SlaaLid)
b lall ot Amall sl sue &ils Liaslg End date 8081 &l Start date 3oLl dluy als

Warkfile structure type

Number of cross sections dis ! Jududly s 2l

Panel specification

Balanced Panel

v Frequency: |

Annual W

Irregular Dated and Panel
workfiles may be made from
Unstructured workfiles by later
spedfying date andjor other

identifier series.

Warkfile names (optional)

W

Start date: |

End date: |

Mumber of

cross sections:

Page:

r—

QK | | Cance
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EViews zaliys JI deude

Lalaall abldl Jal 2.2

§339 «(Hlally) Yga,all Usally dalaally o431 10 (o AsSe e Jo> JWdl 1 JUL) a5

:dlobl dgamdl 8 Aadly Xo ealattl olgiw e o((&31:0 . ,83:1) Az Xy )

26200 | 27200 | 45200 | 25600 | 25300 | 27100 | 36300 | 30800 | 20500 | Js

56400
0 0 1 0 0 0 1 0 1 1 eS|
18 7 8 14 5 5 8 13 12 6 sdaddl

ihle ads Sldaall oda JsoY

).q.‘é.!j CTRL+ N ﬁaJ.‘x,U JAY‘ ﬁ‘.l.i?.w‘ 9l .File — New — Workfile IQY‘ JA}” ‘A‘M .
Workfile structure type Jawl (g;lg=]! 2 sl (sadl 39 Workfile Create ;lgaddl aaye L
A Ao ol 348LS1 (Lawd Unstructured/Undated jo¥1 die jlisesd ool )l | &M s

] EViews = &
File Edit Object View Proc Quick Options Add-ins Window Help
Command a =

Command

E

|Unstructured / Undated

Unstructured workfiles by later
specifying date and/for other
identifier series.

Slgadl e W yday (OK @3 Observations &l (§ 51,31 10 ;e 08Ul claaladl sue Jous =

22

:Judl



Introduction to the Eviews Program

EViews zaliys JI deude

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

Command l Capture I

Range: 110 — 10 obs
Sample: 110 — 10 obs Order: Mame

E c € Lo yuds e Gl @dhelall deie €

= resm\
& gdall paall Al Resid

Filter: =

< 3! Untitled / Mew Page /

ooly Leguio yalg¥l 548U (9 DATA ,odl LS Tud Mlied cabibed! Jso¥ G)b Suce uzgs ™

L lazd Enter Lo baaally nee 28l 5 ae DATA Y X1 X2 :lidlie § (5Suly ol

23

A Aol 5050

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

DATA ¥ X1 X2

Command l Capture I

-

Workfile: UNTITLED [= = | =]
[view | Proc| object| | save | snapshot [ Frecze | Detaits—/- | [show | Feten [ store [ Delete | Genr [ s
Range: 110 — 10 obs

Sample: 110 — 10 obs
[E]l c | ol |
= resid | Bl Group: U LED U | ED:U .o [ [ | (S|

[view|Proc| object| [PlinthamIleeze] | Defautt ~| [SorlIEdi'l+f—ISmpl+f—l{-

=

Filter: =
Order: Name

B /@~ o s w =

QL AT § ol BIBWIN e Jiammid Y X1 X2 clpiill wbile Js -



Introduction to the Eviews Program EViews zaliys JI deude

~ =
File Edit Object View Proc Quick Options Add-ins Window Help
Command o=
DATAY X1 X2
Capture I Command |
= Workfile: UNTITLED == ][="]
[Vim[l’lucl{}bjedl [SaveISnapshu-tIFleezeIDetails-l-!—] [Shm[FetchIstmeIl
Range: 110 — 10 obs Filter: *
Sample:1 10 — 10 obs Order: Mame
18

Y

D000 0 2022

IGDM"JGELH#WN-‘

View 4a3l8 (1 Save As ol Save ¥l G,k (ye alll ladzy agds ®
Laally ylg¥ 5080 3 DATA 1o¥1 LS 3 e ccbiled) Jso¥ (5] Aayy b Sl clliS
AW Aol 5480LI1 Ly lazs Enter e

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

DATA

Capture I Command I
[EE Workfile: UNTITLED (===

[wiew]|Proc| object| [ save | snapshot|Freeze | Details=/-| [ show | Feten [store |
Range: 110 — 10 obs Filter: *
Sample:1 10 10 obs

[E]

[Vi Pll: Oject] [litIMam IEE'ZE] |Defa|..l

2|0 ~m| | & Wk
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1 IS § A sl BIBWIN e Jummid Y piall iy S5 @

File Edit Object Wiew Proc Quick Options Add-ins Window Help
Command
DATA

Command I

Workfile: UNTITLED [=1=r="]
[wiew]|Proc[ object| [ save [snapshot[Freeze [ Details =~ | [ show [ Feten [ stare ]
Range: 110 — 10 obs Filter: =
Sample: 110 — 10 obs Crrder: Mame

=]
B resid ===

A ser0 [VimI Plucl{}l}jed] [PnntI NameI Fleeze] | Default L | [Su

56400

. SERO0A]

20500
30800
36300
27100
25300
25500
45200
27200
26200
55400

00|~ |@|tn | LA |=

1

Glile Jol ey el Bl e Bogagll X" LaMe G99 ,adly pall 34806 M) cliSey ™
Sl ly uoll) e Jaaially diewd Bolely agds cser01 dowl B2 ydiml digl cala L ylayd
oo F2 o3l e 8yalie laaally o) .OK e Laa a1l @3 Y o ducudg Rename daud Bale| oY)
8asLdl el Jid ol OK e Loz nll @3Y o diewd Balely alll (e sl aay malall 45o]
OK e basll @Yy deewigName @48 a5

| e ) |

[view | Proc| Object| [ save | Snapshot | Freeze | Details-/- | [ show | Feten [ stare [
Range: 110 — 10 obs Filter: =
Sample: 110 — 10 obs Order: Name
[B] c
EA resid
B4 serdi

Cpen

Prewview F9

Copy Ctrl+C

Copy Special...

Paste Chrl+W

Paste Special...

Fetch from DB...

< 2 Untitle Update... Ctrl+F5
Store to DE...
Export to file...

Manage Links & Formulae...

- Gename>

Delete
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[ Workfile: UNTITLED (== =]
[‘u’iml Pmclﬂhjectl [Eavflﬂmpshutl FIEEEEI Details+f-] [Ehuwl Fetch[ﬂtme[ I
Range: 110 [ nh iltar *
Sample: 1
Bl ¢
fA resid Mame to identify object
01 = 300 character wimum,
by ser | 16 ar fewer rescorfrna'lded
Y oserOT deues A
OK e Loanllyg Display name for labeling tables and graphs (optional)

< 3!, Untitled | New Page /

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

DATA
Capture | Command I

[
Range: 110 — 10 obs Filter: *
Sample: 110 — 10 obs COrder: Hame

Bl c

< 3! Untitled { MNew Page /

Save ¥l @l e Joadl cale Ladmy X1 X2 caupdall 3l JUeo¥ Banlall iy Jaadl (Soy ™

View 4a3l8 (4o Save As
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o ) Ayl AslaN (e Objects/New Object lieid (bl Jo¥ Lyl 5551 443k
JSAdl 8 LS @lylsd) (e sue Lpd New Object sugae 8480 Ly lazud Workfile Joadl cale 24318
:Jud)

g EViews = =
File Edit Object View Proc Quick Options Add-ins Window Help
Command o x

Command I Capture I

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

DATA

Capture I Command I

[Uiml Ptucl{}hject] [SaveISnapshutI Fn:ﬂel Deta.ils+..r-] [Shuwl Fetl:hIStun:I |
Range: 110 — 10 obs Filter: *
Sample: 110 — 10 obs Crrder: Mame

Bl c

S— resid

< 3% Untitled / Mew Page /
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EViews zaliys JI deude

Al saeldl Wy das Lawie OK (e Lo all @3 Y o030 gglll Ml muas ™

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

Cormmand I Capture I

[ Workfile: UNTITLED ===
[Vil:'wl PlocIDbjed] [S-aMeISnapshotl Fmgzel Detalls--{-] [Showl Fell:hISloleI DelelelGenrlSa
Range: 11( e e

==

Bl [Viewl PlutIOhjedIPmperties] [ Plintl Namel FIEEZE] | Default ~ | [Surll Edi‘l+!—15mp|

Last updateg: 09/08/21 - 00:12 -~

2 ©||~ ook w2

e bldl Jls sl Adas sle¥ Tsdme dule a0 s L¥l ansg Y sl il Js g Edits/- e yai

28

] EViews = &
File Edit Object View Proc Quick Options Add-ins Window Help

Command n o=
Command I Capture |

] Workfile: UNTITLED (=== ]
View | Proc | Obj* 1T T T T T T T T T T

Range: 110 | &3 Series: Y Workfile: UNTITLED:Untitled\ [= ===
Sample: 110 [ViewI Pmc[{}bjecll Pruperlies] [Plinll Mame[ Fleezel | Default W | [Su-rt[ Er.l'll+f—lSmpI1
E c | | |
kA resid | | 2

[ Last updated: 09/08/21 - 00:22

< 3! Untitled | New Page /
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ol DLl e Bagasll X" Adle $gd oLy szl 5480 M| liSlay
Save ;¥ G,k e Joadl il Jaa>g XT X2 sl QL Jo¥ 46,1 sy Jeadl oSy
View 4a3l8 (4o Save As
o Quick/Empty Group (Edit series) lss «bldl Jlso¥ Layl 8| 4dln) 46,k
:JW JSCad) 8 LS Group Bugde 886 Ly lazud 2,1l daslall

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

Command I Capture |

Workfile: UNTITLED

Sample: 1 1(

% |'cesid [Viml PID(I Dbject] [Printl I-.Iame[ Freeze] | Default LY | [SurlI Edil+.r’—15mpl+.-’—l Comle+.r’

Ll

Wk =

=i

o|o|e

|

W1 Sl 3 sl BIBWIN e Juamid Y piall cibily J5s ®
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File Edit Object WView Proc Quick Options Add-ins Window Help
Command

Command I Capture |

Workfile: UNTITLED

===

Range: 110_=_10
Sample: 110 &

[view|Proc| object]| [ save | snapshot [ Freeze | Detaits~/-| [ show | Fetch | store| DeIElEIGVEnIISa

El c

&= resia [Vimll’ll}(l(}hjed] [Plinl[NameIFreEze] | Default

v | [sort| Edit=/- smpi=/- Compare~s-

EA ser01 56400

| sERo1]

20500

-~

30800

36300

27100

25300

25600

45200

27200

00|~ |3 U b |0 B

26200

<

< 3! Untitle:

7 TEw FageE

Ake (Bsd Laully pazll 5186 32| cliSa,

G5l Jol day aeadl 2oLl e 5agagll X"

Dby sl (e Jaaially diceud Bolely pgds cser01 dowl B3 yagol digd cale W y(layd
oo F2 5300 e Byalie Janally of OK e Laandl @3Y 1 diandg Rename dawd 3ole] oYl
sl 3Mel 8 ol OK e nanll @3 Y o diesd Balelg alll e wyumll day mslall 2> o]

OK de s S0 Q3 Y o dawdg Name 348 4856

o
File Edit Object Wiew Proc Quick Options Add-ins Window Help
Command o =
Command I Capture I
[Viml Flutl[}bjed] [SaMeISnapshotI FreezeI Deta.uls+/—] [Shml FﬂthlS’tuleI DelﬂeIGenlISa
Range: 110 — 10 obs Filter: =
Sample: 110 — 10 obs Order: Hame
E]l c
4 resid
kA sero1
Open
Preview (=]
Copy Cerl+C
Copy Special...
Paste Cirl+W
Paste Special...
Fetch from DB...
Update... Ctrl+F5
Store to DBE...
Export to file.
Manage Links & Formulae...
< >4 Untitled Delete
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g EViews - O BEN

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

Command I Capture I

Sample:110 — 10

l— 300 characters maximum
16 or Fewerrecnninmdez'l

I$avnane for labeling tables and graphs {optional)

OK e LoanIlgY oy ser01 dus

<>} Untitiea [WewPsge [

Range: 110 — 10 obs
Sample:1 10 — 10 obs
[E] c

4 resid

EA v

Save ya¥l 3ok e Joall cale Ladmg XT X2 cppmial] GU JUo¥ Bl ity Joadl oSos ™

View 438 (4o Save As
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EViews zaliys JI deude

dlasde ™

se ol Excel moliy oy pudll Guat e (fSen liledl Jlsol 3380 Wy las bose @GyLIN S (& -
CTRLAV zslall a1 of Luslll 33,k (e LI-5Y
AL @lglased) g Ll LA o] Sy Excel cale § 855500 liledl colS 13 ellis -

:pbial JSCA) (3 (e 92 LeS Foreign Data as Workfile @3 Open jLay¥l New &a3l8 (po jlises ™

|Efdil Object View Proc Quick Options Add-ins Window Help |

New

3

‘ Open

b

EViews Workfile..

Save
Save As..,
Snapshot...

Close

Ctrl+§

Import
Export

Crl+0

| Foreign Data as Worldile..

nx

Database...
Pragrams...
Programs in Add-ins folder...

Text File..,

Print
Print Setup.

Ctrl+P

Run...
Bt

F10

ale oKs e Jlug Hle> e W ylaiw Foreign Data as Workfile 3lay¥l de laa sl uay ®
ipbial JSAd) 3 ybas LS alll iy dl souseid (bl

Jazd Ll s Jas

32

4

EViews

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

- =EEE

Feuil11SAS1: SKE3

Sheet:

Feuil1

Start cell;

End cell:

SAS1

K53

Z0500|
1
&)

30800
1
1z

36300
(]
13|

27100
1
8

Z5300|

25800

45200|

[a] a [a]
=1 s 14

ZT7Z00|
1
=]

Z&Z00|
al
7|

[ |rRead series by row (transpose incoming data)

<précédent | suivant> | | Terminer |
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:QU-” té)‘)-‘*—-” tb—U e Ja=id Suivant e s ns =

-] EViews = =
File Edit Object View Proc Quick Options Add-ins Window Help
Coemmand o x

Row information:
After selecting a row in the preview, selecta
header type or enter a customer attribute

30800|
2&3200|
ZT7100|
25300
25600
45200|
ZT7200|

sda jelxs Ja¥ sl "“"‘*“I

Froooropl

o || 00| = ey o | R

b

[+ Read series by row (transpose incoming data)

|m||‘"" ||-‘ii\fa'lt>||rm|

. Readingdata.. | Path= clusers\rmmed\documents | DB = none | WF = none
:JWl Sl e baid Suvivant e baaay @

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

Command .

Text representing MA

Click in preview to select column for editing

W
o

al
1
a
1
[a]
0
[a]
1

IQU-" JSCEd) de Jua=id Suvivant e wus> (o Jodns @
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] EViews - o IEl

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

Import method —————— Structure of the Data to be Imported
|Creal£newwnrkﬂe v| Basic structure

4>‘thh-udugd fUndated Observations: ’107

Sbledl e g sue

Frequency Conversion

[ = = = N = B )

B f | oo| < oo | oo fra e

QW JSadl e Juamid (Finish e ladyas

4 =
File Edit Object View Proc Quick Options Add-ins Window Help
Command o x

Command I Capture |

[ Workfile: EXER1 - (c\users\rmmedidocuments\exerl... | = || & |[ 22 | |

[ View]Proc| Object[ [ save | snapshot  Freeze [ Details+/- [shaw| Fetcn [ store [ Detete [ Genr [ sa

Range: 110 — 10o0bs Filter: *
Sample:110 — 10 obs Order: Name
B c

RA resid

beA x1

A %2

B v %2

g

-

2| ||| N
><

oo -lolooalo xR

|~ W

-

<>} Exert
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da | Jeodlad ) wslile JLssl.3.2

Lol 3Lat8Y (Syedl1 Moudl Hgiadl X clysbiall @l solas sy sl « JIsbl 2 Skl s

2020

2019 | 2018 | 2017 | 2016 | 2015 | 2014 | 2013 | 2012 | 2011 | 2010 &l g

10.3

289 | 305 | 35.7 | 40.2 | 40.8 | 459 | 50.2 | 68.0 | 66.7 | 653 | ($, L) =lsoliatl

A Slghasedl 4l wldaall sda JsoY

28 CTRL + N izl oY1 ﬁ‘.\.‘i'i—w‘ 9! .File — New — Workfile :‘g,m Yl ﬁlm .

Workfile structure type Jaw! &)lg=]) 24 slug bl 39 Workfile Create gl ayye L
A Ao ol 50801 4 Lavé Dated - regular frequency ol die Hlikid colyLas | S5 uss

/| EViews = B
File Edit Object View Proc Quick Options Add-ins Window Help
Command nx

Command

23,3 éi Data specification ULl (aibazy Lolal sud! dalEl Lo basll e

35
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Woaorkfile Create
Warkfile structure type Date specification
Dated - reqular frequency  w | Freguency: | Annual b
Multi—éear I
Irregular Dated and Panel .
workfiles may be made from Start date: %ELJ”;L_;TFUEI
Unstructured workfiles by later . ¥
TLIC End date: Manthly
specifying date and/for other Bi thi
identifier series. iranthly
Fortnighty
Ten-day (Trimonthly)
Weekly
Diaily - 5 day week
Waorkfile names (optional) Daily - 7 day week
WF: | Daily - custom week
Intraday
page;l Integer date

e || cancel |

8Ll &ylgg Start date sull &l Ll 3 Lls s (J1 Aol 8l alsdl wlel ¥ (any misss

’ﬂ EViews - O :End date
File Edit Object View Proc Quick Options Add-ins Window Help
n %

Workfile structure type Date specification

oaed-rer ey | Freasnc:

Irregular Dated and Panel

workfiles may be made from Start date: l—
Unstructured workfiles by later . ’—
specifying date and/or other End date:

identifier series.

Workfile names (optional)
WF:

Semi- annual Lgiull aaidly Annual & giwd| SLLedly Multi-year &l giwd! 8suaie DUkl 4eudlly
13| Lals > ae Bull Al (3 Aadl by Bl dlay (§ B JS& e Bl Al LS oy
Le Jo¥ gwlodl § gty 2010 diwd LI (gl ] (o Dl T Bgiss cigai cbild) cilS
Y 055 L ¥l 18 .2020
Start date: [2010:2]

End date: [2020:1]
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() celadidl Juy (1) g8 51 (/) 51 () Aads a9 Sca

Monthly &, il Uledly Quarterly aasll SUL 4cudl
i3 15 () 153 51 (/) 51 () cntlads 1 () Alns o8 Asad) 3l oy B § oSS Wl s 3
iy bl 4 T gl Byl biledd Bl ) oy Auliadll Ebleal) Ay Jimdl
135U abaal) bledd 3l Mlied Sull 2L dudlly ¢ (23!
Start date: [2010:1]
End date: [2020:4]
1356 M oy didl bl &Ly Lol
Start date: [2010:1]

End date: [2020:12]

Weekly due gl bl dcuddly
Ll @yl @3 9uad ] Vol Bl Ayl s § iS¢ Gaso Lo e (3555 ULl s 3
1L Mied (Bl Al Bl o gill iy s ¥ Lazd (/) 51 () §13 s dumdss
Start date : [1:1:2020]

End date : [4:12:2020]
2agall lilecl) Rl
o bl @3 padl Yol Bull 3lon s 3 (uSS Cus ¢ uw Lo uSe 056 Wl sda § VIS
150 Mied Bl 2L Ll e il iy e ¥ 1aad (/) 9 () §1,8 e Jumidng Laal!
Start date : [1:1:2020]

End date: [31:12:2020]

gl alslall i ol abldl Jls sl § g dd ()
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«Data specification obLldl (aibas; Lol suiwd! &slal) Frequency Sbladl 5ay5 cpo @

J o9 92 LS End darte ull 4l 2w Start date sull) dylay L J55 @3 Annual Hluss

Y sl
] EViews = g

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

!umrnand o >

Workfile structure type

|Dalzd—reg.ia' frequency w

specifying date and/or other
identifier series.

| WelometofViews | Path=clusers\mmedidocuments | DB none | WF = none
2a DATA X 108y X il pssls Legua yalg¥l 3436 § DATA ¥l 2,18 @3 OK e ladyas

A Azl 808U LSy lavd Enter (e Ladially e 28l &y

38



Introduction to the Eviews Program

EViews zaliys JI deude

39

File Edit Ohbject View

Proc Quick Options Add-ins Window Help

Tuﬂ'rrna'nd

DATA X

Command I Capture |

Wi Wiew | Proc| Object

Print | Mame | Freeze |  Default

» | Sort | Edit=/- | Smpl+/- | Compar

/

Sa) LN |
/2010 rA] O\ ~
/ 2011 TA \
2012 A \
2013 MA
2014 MA
2015 MA
2016 MA
2017 A /
2018 A /
2019 A /
\2020 NA/ .

<>\ Untitied [NewPage [

0 K

L KA1 § Aol 8IS e Jiamiid X skl iy Js o

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

Command

DATA X

Command I Capture |

Wiew | Proc | Obje

G

View | Proc| Object | | Print | Mame | Freeze | Default

w | | Sort | Edit=/-| Smpl+/- | Compare=/-

Range: 2010
Samele: 2079 X
(Bl c 2010 65.2
bA resid 2011 66.7
B x 2012 B8

2013 50.2

2014 4549

2015 40.8

2016 402

2017 357

2018 305

2019 28.9

10.3
I >

< 3! Untitled | Mew Page
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bl JBol Sy IS View 2l e Save As ol Save pa¥l Gyl (e Joall Cile Laaes ®
Labaall cbldl Jo) aie L Lk &1 S &a,lad) cilshasd) uaiy lalall paie
Dated - regular frequency o¥ ¢y B!
daazll Lahall abldl Jsal 4.2
2020 2015 oiiand) 3 (Kopa¥) Houdly gl slael Jiay 1 Ikl 3 Jleadl JUbl G5l
L § 531 §1931 0792015 Hww § 993 #1531 05 lacel Jiad dlaael Jouzdl 3 Amisga Ll

Aeldl &iguild 12-6 (o laaliadly <2015 2w § deld) g3 5- 1 o0 lualadl o) Sy <2020

2020 L @
Xy cigaidl oligSa X, (L) aaud! Y($) jaud! | Yearacud! | @31

6 1 40 2015 1

5 1.3 38 2015 2
6 1.2 35 2015 3
4 1.2 33 2015 4
2 0.8 32 2015 5
8 1 60 2020 6
7 1.3 58 2020 7

9 1.2 55 2020 8

6 1.2 53 2020 9

8 1 52 2020 10
8 0.8 60 2020 11
10 1 65 2020 12

Lalasll bl Jol Dl> & daladl 28 lall wds auseiud Sldaall sda Jso¥
Dlgad) ane U ylad .CTRL+ N puausll ¥l ol File — New — Workfile : 0¥l alaseius =
¥l die Lz Workfile structure type Jaswl (&5lg=] 2 slu (aadl 99 Workfile Create
AW Ao gl 848 1 datd Unstructured/Undated
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] EViews - o

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

Workfile structure type
|Unstructured jUndated v

Irregular Dated and Panel
workfiles may be made from
Unstructured workfiles by later
specifying date and/or other
identifier series.

| Path=chusers\immed\documents | DB=none WF=none
SO PRSP PR EL Q9 -OK @3 Observations &ils (312 (0 0S| claalad) sae J50s =

A WIsasldl Wy lazd Enter (e Lasally ore 48Lluw )5 oo DATA year Y X1 X2

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

data yeary x1 x2

Cnmmand ICaptun: |
orkfile: =

Wiew | Proc 5 =
FEEE View | Proc| Object | | Print | Mame | Freeze | Default | | Sort | Edit=/-| Smpl=/-| Compare
Sample: 1
% Eesml YEAR ¥ X1 2 |
B w1 1 A A MA MA ~
A x2 2 A A A A
A ¥ 3 MA MA MA MA
&A year 4 A A MA MA

5 A A MA MA

B A A A A

7 A A A A

8 MA MA MA MA

9 A A A A

10 A A A A

11 A A A A

12 MA MA MA MA v

< I >

< 3! Untitled { Mew Page
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(W JSCad) @ sl 58l e Juamuid year ¥ XT X2 ialpaall wbily Jss -

g X
File Edit Object View Proc Quick Options Add-ins Window Help
Command o x

data yearyx1x2

Command I Capture |

-

Waorkfile: UNTITLED

EEITI ‘

[Vimll’mclﬁbjedl [Plint[MameIFleezel |De‘ad V| [SurllEl:l'lh.{-lSmle—lCumle+

5]

YEAR X1

1
13
1.2
1.2
0.3
1
13
1.2
1.2
1
0.3

1

[a=Ri e R R R U R = R L T A s R R

—

‘ ﬁ:swmqmmhmwl

L]

< 5! Untitled | New Page /

View 4eil8 (0 Save As gl Save jo¥| g,k ope all) Ladmy agds ™

42



Introduction to the Eviews Program EViews zaliys JI deude

ezl Wghall Bliledl JLss1 5.2
O\l 05 3 Jeally JUI Galys Azl obatd¥ saidl @l Jioy sl JIskl 4 eadl Skl 3l
:2020-2017 340l JHs <3

L(%)Jeadl | K(%) JUWI oy | GDP(%) gsLaid¥l gaill | lgiwd! | aldl
0.77 0.98 0.8 2017 1
0.98 1.23 0.2 2018 1

1.2 1.23 0.1 2019 1
1.25 1.54 1.2 2020 1
1.98 2.3 2 2017 2
2.1 2.4 1.5 2018 2

2 2.3 1.3 2019 2
1.2 1.5 3 2020 2
2.3 4.3 6 2017 3
2.1 4 53 2018 3
1.9 3.8 2.3 2019 3
2.3 4.4 5.6 2020 3
0.99 0.9 0.8 2017 4
21 1.3 1.3 2018 4
2.3 1.4 1.5 2019 4
0.9 1.8 19 2020 4
1.2 2.1 2.1 2017 5
0.9 2.2 2.3 2018 5
1.5 2.3 3.3 2019 5
25 34 52 2020 5

Ayl olglasd) s Slbaall sda JoY
e FLRVAEVE: CTRL+NM\ﬁY\ﬁ\m|3|.Fi|e—> NewHWOrkfiIe:ﬁY\fl.M .

Y1 ks Workfile structure type Jawl 65l 92! 2 olus adl §9 Workfile Create 9]l
Ol 05 g abolall sue 2020 ull &3l 2017 8oLl 1y J5a59 Balanced Panel
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] EViews - o

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

spedifying date andfor other
identifier series.

| Path=clusers\mmedidocuments | DB=rnone | WF=none
e Liially o @las )3 ae DATA GDP K L el aSS el 8030 39 .0K (e aryas ™

(SH Slgmdl paye W pdayd Enter

File Edit Object View Proc Quick Options Add-ins Window Help
Command %
DATA GGP KL

Command I Capture |

A dateid
| elae]
A k

(=N
B4 resid

QL KA1 § Aol BABLIN e Juammid aly ST GDP K Loyl bl J5s -
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g EViews = =
File Edit Object View Proc Quick Options Add-ins Window Help
Comman d o =
DATA GGP K L
I:l Command ll:l Capture I
LT YVUTRITIE, UINTITLCL | ~
View| Proc| Object/=——" L L - L L L \—
Range: 2017 20] & Group: UNTITLED Workfile: UNTITLED:Untitled\, [ = |[ & |[==3=)
Sample: 2017 20{ [view | Proc| Object| [ Print [Name | Freeze | Defau v [ [sort| Edit=/-[ smpi+/-| compare/-
[B] c
% crossia GGP K L
= g:p“" 1-17 08 0.98 077 ~
& k 1-18 0.2 1.23 0.98
& 1 1-19 0.1 1.23 1.2
A resid 1-20 12 154 125
2-17 2 23 198
2-18 1.5 24 21
2-19 1.3 23 2
2-20 3 15 1.2
3-17 6 43 23
3-18 53 4 21
3-19 23 EX: 13
3-20 5.6 4.4 23
4-17 0.8 0.9 0.99
4-18 1.3 1.3 21
4-19 15 1.4 23
4-20 19 18 039
5-17 21 21 12
5-18 23 22 0.9
5-19 33 23 15
< 3} Untitled [1| 5-20 5.2 34 25 1]
W
< >
W
Path = cusersirmmedidocuments | DB = none | WF = untitled

View 4e5l8 (0 Save As gl Save jo¥l g,k ope Al Ladmy agas ™

Dummy Variables 4caa ¢! ol naill olily Jss1.6.2

PEPRIPNEAN{FPVERENEIPE-PREN PRVON PERN-E N L CL JT O JEN PP (PR VR EAE
Sl pans J) J1 olo¥) paay § iUl aay 08 dileg Lt ic yiall Aaydy Aias i
slazel Cousmg uslatd¥) 2, laull cildans e 2lig laiall s (¥ oz 3gaidl 3 (Audios ) Ac sl
sl ells oS 130 . Dummy Variables Zuea gl o laiall clls £a5s «palil piall 3 4355 cer L
oo Uas WLyl gy 1 018 ilatll clpiall e ST ol dmly o Al laie 2ol cline Jons
(341 .40 2015 (9,519 dazma) AuaSI @il )3 Azl el il 3Ly Auna sl il

sl e 83500 Jalsadl 2y Jgo bl Lol &l paydy Y15 Gaddarll JUll sl
mms Jlee¥l Lo Al oy pde 5Ll Cigllalls 02020 — 2000 85l 3 g3lasdy!

.2010-2000 5, JleeY! & Lo (yuzei D=1

el 3L Jlee¥) ¢ Lis a5 D=0
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J=!
Lyl donyh @3 LeS bl il e Lidly pgas
Object — Generate Series iz ®
sl eliSay) agdl aasll ewl ga dclimate duys cdclimate=1 casG Enter Equation Jasi =
2 el (§> 2000-2010 mayd Sample il Slladl gan pady o(Lsbie 815 @l éi
sl ol 3 LS sllall il iy

Enter equation

ddimate=1

NA Bsazs s @b b el adl 3L Ll <2000-2010 8 ald 1 deyadl sllac) @2y Com OK Laiis| =
1&sleadl anykl 8 LS liledl Caspad auad ey

- LA arktile: UM L = | i
— ml [ViewlPmtl[)bjeclIPmperties] [PrintINamelFleeze] |Default V| [SGrlIEdi‘lhf— Smpl+
Range: 2000 2020 Last updated: 09/11/21-18:17 ~
Sample: 20002020 [ — | Modified: 2000 2010 # dclimate=1
Bl c
kA dolimate 2000 1
kA resid 2001 1

2002 1

2003 1

2004 1

2005 1

2006 1

2007 1

2008 1

2009 1

2010 1

2011 MNA

2012 NA

2013 MNA

2014 NA

2015 NA

2016 A

2017 NA

2013 A

2019 MNA
< 3h Untitled [ Ney 2020 NA .
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Enter Equation Jawl @3 Object — Generate Series s éi A lud) algh sl puas oy ™

G it oF ot (Sea¥y Baludl wagll aaill el g dclimate dous dclimate=0 casS

2l @ LS gllall il Caspad ae cunlidy (G 2010-2020 ey Sample Jawd bl
1S)ls=l!

Enter equation

ddimate=0

il Cayal @2y e «2010-2020 8,4al1 0 el sllae] s Ulndl sda 30K e baasl -
1&slgal) sl 3 el LS 39l 1) Jlae¥ 7 ik ]!

b Series: DCLIMA Warkfile: UN X
[Viewll’mt[[)hjecl] [ [ViewlPluchbjetthmperties] [PrinthameIFreeze] |Defau|t v| [SurllEd'ltﬂf—ISmpli
Range: 20002020
Sample: 2000 2020 Last updated: 09/11/21-18:30 ~
] Modified: 2000 2010 // dclimate=1
Modified: 2010 2020 // dclimate=0

c |
kA dclimate —
B resid

<> UmilledI{ Me| 2019

2020
—— L
— | € >

2
—
o Rl B o Y o Rl B o B o B T o T e T A A A e e )
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Data Manipulation <bled! dztlas I

Lolusdl clleall pasan @I EViews goliy Jlos pany (oye calzdl 1da @ Joliliw
2o Asliasl Jladl (amg el dludly Aol Jlgud) el 2uabydl Jlgad) |
SLSA e Sbledl Jigmis Sugas il Slamiwl 4448 7pd UliSy Agbasyl olajeall Jlgs
o) Aoy ol Byl ol ulimd il I Bgiaadl UL yn Sie «uSall 5l SIS I S8y
Ll Sl
EViews Jlgs .1

Al ALl Slbeall e EViews galiys L Jolazs 01 Jlooll ciliies 7,dn pgdin
J9s g Abasyl Jloall ansy duiasll Jadbedly Tualil Jlsull cpaladd] 2ali Jigul
Al olassoal
doluatl oldaall 1.1

zbin y99 u> (Mathematical Expressions 4uabdl il § Sldeall sia ausiud
Jlsadl I 0 Bl ly 2egslsy clibony alally LiSes @01 cMlolall (po daely Ac goms EViews
b3 8slally I Diffrences ciladlis¥lg Lags calsxwlly Leads oldlall aslaldl dllacl) Lamseal|
Loladl wlaadl § pusiud ol Sey sbisl Lagmsl) cOlall Ky 23l badladl bl @
ol (5Sas LS (141340 (o :2013 . g5uall) Scalar Values Zysaall @ually Serries Judladly
Help—>Function Reference ;Lull JM> ;o EViews gelial saeludl Jubs 3 LS
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dloall Cagog bt dloall
Y X o gz 523 XFY cpazell +
Xasd (o Y b ool (4a V-X oy Lall —
Y EX @B i 523 XFY syl *
Y 853l X ady Gai X/Y cAoudll /
Y e X 0f dad 5l GaTXAY () 358 1 28,11 A
U5 e lae Lagd 0. (o aSTX S 13] T Zagadl Jaad Y>X (g0 1ST >
U5 e lae Lagd 0 X (0 ,STY 6B 13) 1 dagddl JaaT X<Y (o ol <
23 e e Legd 0 ey linglaadie Yo X cal€ 13) 1 &agall Joad V=X c3lglucd =
I3 e e Led 0 ongluda e Yo X calS 13] 1 daall Jaai X<V (slgludl pue <>
e L 0.V (Solaud 9 (30 J81) o a3s¥ X il 13) 1 dagal) Jaai X<=Y ((g9lans 9l (oo ysal )
U3 e .
e Lagd 0 X (Solew 9l (v J81) (e aszs¥ Y il 13] T &agall Jaad Xo=Y e g9l 9l (3 ST )
U3 e -
03 e e Laud 0« yaall ol WY X ope JS S 13] 1 &eyall ds X and Y cdualaio ddes and
23 e e Legd 0« agnll ol WY X ope JS O 13] 1 deall ds B X or Y ciuabaie Audee or

s Ll Aoyl Sl 2.1
Lsbdl Sluatll § EViews ol I o Lalisial oSey sl Jloudl cllis
Scalar olally Serries (Lodlully 2umlill @il o ST Joriui Eu> .Mathematical Expressions
Aeall 3 ablis S e 2s Ly A1 clls Jaad Lels (Ledbud! e 2Lyl 1ol ket 2l o
Wgimll yolic (o paie ST Andill Jaad Leld Agaimll pite (e Landas die Loy ALl
I (e EViews zolind Soeludl Juds § LIS (alyail oSes Ll (84-83. 00 (o <2015 «3Lo)

.Help—Function Reference ;Lud|
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Ul ayoy doly i adid
@abs(-3)=3 :Mie Aalkll eyl @ABS(x)
@ceiling(4.27)=5 Mis «gmso s iyl ASY 0545 @ceiling(x)
@exp(1)=2.71813 s  2usd! Al @EXP(x)
@fact(3)=6, @fact(0)=1 :Mis « Jala]l @fact(x)
@factlog(3)=1.79176, @factlog(0)=0 :Mis « dolall apdall @uyyle ol @factlog(x)
@floor(1.23)=1, @floor(-3.1)=-4 s «ramso se 3,81 J8Y (0,45 @floor(x)
I3 lae Leg@ VoS by ddl (325 13 X Aaydll Jaal @iff(s,x,y)
@inv(2)=0.5 :Mie ¢ yosSall Coums @inv(x)
0 &l 5S35 Y = 0 il 13) X Aadle iy X/ Y Bl azyd cAual] Aaslall dlagill @mod(xy)
@log(2)=0.693 e « el winyle gl sums @LOG(x)
@log10(100)=2 :Mis 10 bl 93 @isyle gl s @LOG10(x)
@logx(256,2)=8 :Mia b Lelu¥! 83 is)le oIl Covumes @logx(x,b)
Ceud X sl 131 X 2aall Jaad gaey X=NA oS 131Y 9 XONA calS 131 X Aegall Jaad
B3984e Aayd X S 131 Y Aagdll Jaaiy (S39d0e @nan(xy)
Y gy ¥l lrgin S Loy il O 150 X agad oyl s el B5le) | @recode(sx,y)
@round(-97.5)=-98, @round(3.5)=4 :Mis « muzso sae ouy8l ] cuoyas @round(x)
@sqrt(9)=3 Mis « anAl Hdzll @Sqrt(x)

dea 3! Jedlad! J190.3.1
Bacludl Juds & LS (almrnl Sy Al Juadludl cilily e deadl ead AW gl
Help—Function Reference jLudl M5 (o EViews zalin
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Al ayoy doly i adi
k-lag operator (K cUa¥| Jaai (-k)
k-lag operator (K augzll sllay¥l Jaas (+k)
Ll ale 3o L <(1FDX XX sl i pmdy oW1 il e | (0
(1-1)"X 36T en @8y 3yall e d(x,n)
(1-0)" (1-1) X161 ¢5 sl 3201 po 11 @8y 3,801 csaes d(x,n,s)
(1-L)Log(X)=Log(X)-Log(-X(-1)):s1 « pwsdall qis;le sl Jo¥1 3pall Cvus dlog(x)
(1-L)"Log(X) :éi bl @usleslin @08y 3yall Coueses dlog(x,n)
(1-1)" (1-L°) Log(X) : 5T 5 ensosl 3yall pn ausdall qiyle g n @8y 3yall s | dlog(x,n;s)
equals @pch(x)*100 :éi (gl Anilly) Buslg 3l Augill il pudd Cws @pc(x)
(X)) 6 (@il paill) 3l 8a) Bl Aadl] 585 st | @phi()
equals @pca(X)*100 :éi (sl 4addly) oiw ol e -suslgs,is G )l A Cewems @pca(x)
6l (@rdall plailly) ot (bl (e By Bs § sl Lewd coums | @pcha(x)
(n=4) Buxly Liwy Ll o3l 5L 2 n Eus cequals @pcha(X)=(1+ @pch(X)")-1
23 1 Leg gt gy il
equals @pchy(X)*100 :éi (il L) sus g 2iad (goill i) Cws @pcy(x)
S 581 e XEN) X)) 261 (Gl AUl Sty Zid @il adll s | @pchy ()
(<3 ) beg ¢ Bgradl SbLdd (n=12) 3uslg Ay oLl
aslasd! Jlodl 4.1

53524l @uall clitialy Baume Asad ol elims¥l il st Auslimsd! Jlgdll sla
> 39 .The current workfile sample Jltl Joall cals 7393 (2 A AN Zugall . ¥l 030 13
9l cizgnie eladl Godle o Al AWl Al 3 elld ums oSy 3] e po Jolasl!
:JULl et e (EViews, 2021) Sample Object Ziuc 58 ol alaseialy
series z= @mean(x, "1945m01 1979m12") or w=@var(y, s2)
0SS . niludss Lea X 9 W g The name of a sample object e (4 el 50 S2 fo>
AN Ll By EViews mebinl saclall Juls M5 oo Asbasyll Jloall (olhaial

.Help—Function Reference
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Al oy alasd aldl
Y 5 X o Ll Jalas s | @cor(yLs])
Y o X o iadl bl cowes | @cov(xyls])
BLULALIY 9 X i) ol ol fgame s | @inner(x,y[s])
sagaall ae olaalid! soe Cowss @obs(x[,s])
sagaall wlualid! sue Cows @nas(x[,s])
X o] plasdd| asgill cwes @mean(x[,s])
X o Josogdl s | @median(x[,s])
XJ A ol couns @min(x[s])
XJ s pSTwms | @max(x[s])
X addall q 08y Sliaw ) s | @quantile(x,q[,s])
X o) Baalin S5l Jaai | @ranks(x[0,1s])
X o] leal) 81y sims @stdev(x[,s])
X pad bl s | @var((s))
X oudd gt ¥ sumes @skew(x[,s])
X pud] malaall Couemes @kurt(x[;s])
X posd fyama s | @sum(x(s])
X o8 s ol cses @prod(x[s])
X 0i3 Slas gyame cosni | @sumsq(xLs])
Al saaliadl g gl @ sualin Jsl (10 X 0ud gsazme s | @cumsum(x[;s])
X G gman B 1y Al sualadl s aiall §8uaalin Jgl (e X @8 iy ols couss | @cumprod(x[;s])
bl Baalall g all 3 8ualin Jsl (e X pudd plusd! bawgill cowses | @cummean(x[s])
Al Bualadl g Al §8ualin Jgl o X eudd (gslall alymi¥l s | @cumstdev(x],s])
Allnll ualall o iall 3 5uabline Iyl e X eud! bl csems | @cumvar(x[s))
Al Baaladl s digall § Bualiv Jol (3 X eud ilasye foame couses | @cumsumsq(x[s])
aladl slaalad) e n-1 G Al daall (o X 0ud $90me s | @movsum(x,n)
aayladl slaaladl e n-1 G Adled! daall (o X et bl Jasogill Coms @movav(x,n)
2Ll claalall (e -1 G Al Zasdll (o X o) §luall Bl s | @movstdev(x,n)
2Ll claalall e -1 G Al Zesdll (o X o) cpletl] cosus | @mowvar(x,n)
23, Ldl laalill e 11 @ 2lloedl Zasdll (e Y 9 X o) Y 5 X (i bl oaleid] s | @movcov(xy,n)
4oLl slaaladl e n-1 G Al Aasdll (10 Y 9 X @udd Y 9 X o olisy ¥l Jalas s | @movceor(x,y,n)
Ll slaaladl e n-1 o Al el (pa X 0ud ilanye fgema couses | @movsumsq(x,n)
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1(88-87.0 Lo <2015 . 3L) # @ranks(x[,0,t5]) Il g clslall

(o2 A8 a5l 5o gueliadll casll ¢ (3l cusys "d" g biat casys "a i g Al g9l o
il o I LS Jolatdl g ol Jaless " iz 81 ol cntasd Golud Al § puierad it
i Al Jaad 1" ugludll @udll o Jo¥) degdll cuiys s Al Jaad Y opralises
(28| aasll sag Loludll @il ol Jowgio

wh_n

2" slatll wsall (y 5453 Loyl
dwbasl wilasjed! JIgs 5.1

olasseddl Jlgs (Density Functions (PDF) a8UsST Jlos wlus @ Jol sda Jeniud
«Quantile Functions (QF) &l ! Jlgs «Cumulative Distribution Functions (CDF) duaezl
Alarsd) las el (and 139 .Random Number Generators (RNG) agslsdall a8 1 usss
(89-88. 0 o 2015 . 3Lo) Hiliicl

el e 20101
RNG QF CDF PDF

@rbeta(a,b) @qbeta(p,ab) @cbeta(x,a,b) @dbeta(x,a,b) Beta: f(a,b)
@rbinom(n,p) @gbinom(s,n,p) @qgbinom(s,n,p) @dbinom(x,n,p) Binomial : B (n,b)
@rchisq(v) @qchisq(p,v) @cchisq(x,v) @dchisq(x,v) Chi-square: y*()
@rexp(m) @qexp(p,m) @cexp(x,m) @dexp(x,m) Exponential : E (m)
@rfdist(v1,v1) @qfdist(p,v1,v2) @cfdist(x,v1,v2) @dfdist(x,v1,v2) F-distribution: F(v,,v,)
@rgamma(by) | @qgamma(pbs) | @cgamma(xbr) | @dgamma(xb,) | Gamma: (b, r)
@rlaplace @qlaplace(x) @claplace(x) @dlaplace(x) Laplace

@rlognorm(m,s)

@qlognorm(p,m,s)

@clognorm(x,ms)

@dlognorm(x,m,s)

Log-normal : LN (m,s)

@rnegbin(n,p) | @qnegbin(s,n,p) @cnegbin(x,n,p) | @dnegbin(x,n,p) | Negative: NB(n, p)
@rnorm, nrnd @qnorm(p) @cnorm(x) @dnorm(x) Normal : N (0,1)
@rpoisson(m) @qpoisson(p,m) @cpoisson(x,m) @dpoisson(x,m) Poisson: P(m)
@rpareto(k,a) @qpareto(p k,a) @cpareto(x.k,a) @dpareto(x k,a) Pareto

@rtdist(v) @qdist(p,v) @ctdist(x,v) @dtdist(x,v) Student t-distribution: t (v )
@runif(ab) rnd | @qunif(p,ab) @cunif(x,a,b) @dunif(x,a,b) Uniform: U (a,b)
@rweib(m,a) @qweib(p,m,a) @cweib(x,m,a) @dweib(x,m,a) Weibul :W (m,a)
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dode adie &luseiwl 2
Jos ile (3 Lo 31y s @1 SARall D5 (o0 Sutsir udLis] Ciliie o) e 26L] oY
oo I3 e ol cmiie b ol ae=S sl Sldeall alusiwly elld Joe Sy 4ild (EViews
Object — Generate Series gl Quick — Generate Series : ¥ alageiuwly ldag cAusabydl & ldaall
ol gl g luad) ddaall @F = @ Bugasdl (paall) Aludad) el oSG Enter equation Jas] ©
: skle€ Command Window elg¥l 548k G rarsll Sl LS alall 8, il
genr duyazd! (aall) Add!) el = 2l Aleal|
iile sllallé (3oLl JUbl Gl
Xz 9 X1 iompail] poeme o Xy (aie) Abad ¢ Lid! -1
LX el X aeld adall @sle gl slomy) -2
J=
Object — Generate Series gl Quick —> Generate Series : goei dagllg gslud! JULl Cals 238 -1
X pessly dyud piie o Lad) @iud OK e Ladinse X=X1+X2 (S5 Enter equation Jad ©
genr X=X1+X2: Jll ¥ Command Window yalg¥l 88l 3 jansll jlay¥l 4,8 5,40 o

X ks dyu> piie ¢ LaS) @iid OK e s asg

File Edit Object WView Proc Quick Options Add-ins Window Help
Command o=
genr X=x1+x2 )
Command I Capture I
-~
Workfile: UNTITLED - (ch\users\rmmedidesktopiuntitl... [ = |[ = |[ 2= |
[view | Proc| object | [ save|snapshot | Freeze | Details+/-| [ show| Fetch [ stare [ Delete | Genr [ sa
Range: 110 — b
Sample:4 10 — | B Group: UNTITLED Workfile: UNTITLED:Untitled\ =N =
& c [Vlew[PmcIOmect] [PrmtIN.ameIF eeeee ] |Defau|t v| [SortlEdn:--f—lSmpl-n-!-lcampare-i-f-
B4 resid X1 X2
1 1 3 ~
X1 2 1 12
b4 2 3 0 13
By
4 1 8
5 0 5
3 0 5
- 0 14
a8 1 8
a 0 7
10 o 18
< 3! Untitled 4 | |
e w
Path = chusersirmmedidocuments = DB = none = WF = untitled
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eisd OK e Laiyasg genr LX=log(X) : pa¥l 38 (ol (LX olzmy) (,Slay Adylead) Aasylall yudiy -2

vy =
File Edit Object WView Proc Quick Options Add-ins Window Help
Command J: §

genr Lx=log(x) )

Command I Capture I

-~

orkfile:
View | Proc| Obje =
Range: 110 — Wiew | Proc| Object | Properties | | Print | Mame | Freeze | | Default ~ | Sort| Edit=/-| Smpl
Sample: 110 — I [ |
- Last updated: 09/15/21 - 20:58
Madified: 1 10 Ix=log(x)

@re&id yd
B x 1 / 1.945910
& x1 2 2564948 \
A x2 3 2 564940
B v 4 2187225

5 1.609438

6 1.609438

7 2.639057

8 |\ =z197225 |/

E] \ 1945310 /

10 \ 2.890372/

N _“
< > Untitled
< e E

Liaall agdig X pinle gl clus @id Log sl default 4asld (a9 X sl s mid (S L

55

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

Name e

Command

genr Lx=log(x)

Command I Capture |

Last updated: 09/15/21 - 21|
Modified: 1 10 # x=x1+x2
Modified: 1 10/ x=x1+

1
2
3
4
5
&
T
8
a
10
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LX ey dga> piie sLad! @ied OK e Jasinsg LX o X daud daiy

] EViews - 0
File Edit Object View Proc Quick Options Add-ins Window Help

Cormmand o x

| |:| Command LD Capture ]

Ll
Workfile: UNTITLED - (c\users\rmmed\desktophuntitl... | = |[ = |[ = |
[view|Proc| object| [save [ snapshot | Freeze| Details~/-| [ show| Fetch [ store [ Delete | Genr | sa
Range: 110 — 10obs Filter: =
Sample: 110 — 10 obs Order: Mame
[B] c
kA resid
B
= = Series: X _Workfile: UNTITLED:Untitled\ == =]
B3 v [ViewlProclobjecthroperties] [PrinthameIFreeze] Log ~ | | Sort| Edit=/-| Smpl+
Log
Last updated: 09/15/21-21:12 ~
Modified: 1 10 4 x=x1+52
Modifie Object Name x|
1 1.945910 Mame to identify object
2 2.564949 ® 300 characters maximum,
3 2564949 16 or fewer recommended
4 2197225
5 1.609438 " = .
Display name for labeling tables and graphs (optional
(5] 1.609438 ==ray d z=rs (B ]
7 2639057 1
8 2187225
g 1.945910
< 3% Untitled 10 2.890372 Cancel
1

Path = chusersirmmedidocurments | DB = none | WF = untitled

Sl Jgs 3

aluall Ja¥ Slldl e piae sae bt 7z 3led Jlia gl claaladl sae 38 Jbs 39 Ll
8 Sen 50 a1 1igh Sl ol Lonranss o Slaalall Jogoms 1 laas sl el Ayl
oSl 5l Aeliad ) Bgicedll ULl gty a9 ol LiSiay Mo (EViews zobs,y

S 1,S J1 B St 3 bl Joge=i 1.3
aly slazdy (S0yadl Mol LgiwdI X wlyoliall @ sshaty Loladl 2 eadl JUll bl 45
bl éiﬂs;ﬁl SLSaI el 3 bl 3 Asgaad! J8Y1 51,8l eld cbiladl sda Jss=d ga csllally el
J=!
ookl @yl (yeg New Page iy dxdie (e Goim Joe calo sLidly pgdig 2 JUll calo muas ™
LS Specify by Frequencey/Renge jlizig New Page suyus dAxdw e sl (e loanllg
sbial JSCAd) 3 ylay

56



Introduction to the Eviews Program

EViews zaliys JI deude

[‘u"iew[ Praoc I Objed] [Save I Snapshutl Freeze[ Details+,|f-] [Shml Fetch I Stu-re] DeletelGnr I

Range: 20102020 - 11 obs
Sample: 20102020 — 11 obs

Order: Mame

Filter: *

Bl c
kA resid
A x

< > Untitled { MNew Page /

Copy/Extract from Current Page 4

Specify by Frequency/Range ...

Lead/lmport Waerkfile Page...

Paste from Clipboard as Page

Cancel

Bl | daslall Frequency obiledl 35,5 (peylisig Workfile Create Hlgdl avye Ll ylayd ™

Al 38l 9 Wy dayleS Quarterly slises (Data specification abiled! asbase; Lol

Workfile structure type

|Dated—regdar frequency W

Irregular Dated and Panel
workfiles may be made from
Unstructured workfiles by later
spedfying date and/for other
identifier series,

Date spedfication

Frequency:

Annual

Multi-year
Annual
Semi-annual
Manthly
Bimonthly
Fortnightly

Ten-day (Trimonthly)
Weekly

Daily - 5 day week
Daily - 7 day week
Daily - custom week
Intraday

Integer date

o> Joe all AV 3L WS L8 OK e oo a5 @
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ey
File

Edit Object View Proc OQuick Options Add-ins  Window Help

Commanc 2 x|

Command I Capture

Range: 201001 202004 — 44 obs
Sample: 201001 202004 — 44 obs Order: Mame

Cros o S LAY Ased il Aaud Bolel Sy
Rename ,lixig Untitled d=iw e ool
Annual 1y Lgewd sWorkfile Page

&l c
B4 resid

Quarterly 1 8uyisdl dmd ol el 3ole

s Hlses @3 X il &gay) e (uolll (s st @S Annual Lgiadl @bl dxd i zuas ™
Lol AN 8 mday LS Copy

s

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

Command [ Capture |

Open

Preview F9

Copy Ctrl+C
Copy Special...
Paste Ctrl+W

Paste Special...

Fetch from DEB...

Update... Ctrl+F5
Store to DB...

Export to file...

Manage Links & Formulae...

Rename...

Delete
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Gt sl @8 5ol 186 e (uglll (e badas @3 Quarterly adias!l @ liledl Amdim Jl dmn ™

pbial JSCAd) 3 ylay LeS Paste Special suxs

II-_lle Edit Object View Proc Quick Options Add-ins Window Help

Command o

data x

Command I Capture I

[view | proc| Obiect| [save|snapshot | Freeze | Details=/-| [ show | Feten [ store | Delete [ Genr | sa

Range: 201001 202004 — 44 obs Filter: *
Sample: 2010Q1 202004 — 44 obs Order: Mame

Bl c
EA resid

Mew Object...
Fetch from DE...

Manage Links & Formulae...

Paste Ctrl+W

Paste Special...

Select All (except C-RESID)
Select By Filter ...

< 3 Annual i Quarterly / Mew Page [

ablasl sue e Ggrmy gl sbisl gzl aydl o lay @
Paste Special x

—Paste x as ~Freguency conversion oplions
paug-":| d High to low frequency method
|Specified in series v
Mame: x
[ Mo conversion of partial periods
FEEERIE Low to high frequency method
© Series (by Value) |Specified in series v/
(@) Link
~Merge by
(@) Date with frequency conversion
() General match merge criteria
| ok | | oktoal | | Cancel | | Cancelal |

3 Lusy 13]g Pattern &ils 3 dowl LSS sl paill el ya=s Sy :Pattern Lasd| =

59
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o> 48 457 :Paste as Lo =
& S SUled) 3uat @iy 6T (Rasdl ) Aludis 29 :Series (by value) Jo¥| Wlxtl -
SULs Emial pui)) el @ Slld) uad 05 13] a5 ol Zlaall Sbld! dxie
bl il o Lgiw lualie B> ol Jodaty Ledy Slladl Gal dm Mie Lgiwdl

Adaall

ST eyl susall pe daiiye 055 Lels cliled) Guald wie Al sda 3 :Link a6l Dlxdl -
Hriiall § SUL G Bgiad) Sbla) W § 2la¥l aliladl e Jydad o shal wis

‘Lea (pylis| Frequency conversion options Ja resl ta)l\ ey e u>g @

O 131 aziug :High to low frequency method Gaasdl JI Jladt (LS a3l 4l -
2y id) 1 Aasel SBL o Jgmetd] Sl « 51 1S 1 eSS o cblad) g
135 &siadl ol Lgiadl Camidl I o) aulmall JI o

OIS 131 i ;Las¥l 1ia Low to high frequency method Jlall Jf sadsell sa 0l ks -
Caatl JI Bgiad! SULA (e Jsgmetd Mo « A1 1S 1 J8¥1 51,81 (e bledl Jogns
135 Apagall ol Ayl J1 ol Aliasll 1 ol Zgicadl
AT LS 1 Y118 e 6 basll 31 Bgiadl SBLT Jsgs cogllall 1 Wlie 3
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Paste Special

Paste x as

Pattern:| *

Mame: x

Paste as
(") Series (by Value)
(@) Link

Merae by
(@) Date with frequency conversion
(") General match merge criteria

Frequency conversion options
High to low frequency method
Specified in series W

Mo conversion of partial periods

Low to high frequency method

Spedified in series

Constant-match average
Constant-match sum
Quadratic-match average
Quadratic-match sum
Linear-match last
Cubic-match last

Mo up conversions

Cancel | Cancel Al
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I ¥ 51,8 3 Lgiad| Aagall 5SS o1y Lia :Constant-match average ¥ alxd! -
Cgao 1 Wllte 320710 i 3 ) S 0 (e ALl Aadl 3 S 1SN &il3 Jund S
Al sda §65.3 degall 585 61 2010 L § Wgiand| Loyl it A5y

day el 1S @ld Lgiwdl dagall 51,85 @ :Constant-match sum 4ol Al -
AL Rl § ST LS @13 a0y IS & s dadl § Jgumdll sie e Blec 4 e Lo
Al oda §16.325 degall (he o Lagdll 61 4 e Logud 2010 Liws 3 a0y S 0! (Sae

JLeSaudl dayb alusiul oy U=l sda (§ :Quadratic-match average &L WLl -
il S el e Wlis @ Lgawdl @ual local quadratic interpolation ddall ag Al
a3 @l e o Alxdl sda § ALl Bdl @ AS¥ S, ols oy S I
0585 I Jundll (65121875 doall (0585 LIl JLiadll (64.753125 dayall 0585 Sl
3L 13S0y 65.840625 deyall e Juami 2010 Ao cye sl dl Juadl Lol 65.484375 eyl
Al o g

ol A JLeSaudl 46,k uds alaseiul @1 :Quadratic-match sum aay| 3l dlxtl -
Lraed cay U39 ALall Al (@ aSYI LS s ) IS 1 aa¥) 51,80l ld A giad | @uald
agall oS5 Jo¥l Laall 2l @il e Jiams Wl sda @ 4 gL sue e
Lol 0SS AW Juaadl (16.28046875 dagall (155G Q\.ﬁ\ Jeasll 16.18828125
1iag 16.46015625 4ol de Juami 2010 Lw (e 3\).]\ Jeadll Ll 16.37109375
Syl Gl Al

3 Bl Ball JI il HLSal old Aagall Jsol @z :Linear-match last duslall Al -
3 el 3L & Linear interpolation Jasel JLeSau! 46,k udas @iy @3 A SHI 1L,
(66.7 292011 Hied Hgiudl Aayall J5Liae (2010Q4) 2010 e 3 palyll il (I Lillie
2011Q1, 2011Q2, 2011Q3 :&ajl él_' Ll pdtw gla_"z-_.” JheSw| ?J.E_a‘).la e\ml., v
ol wlall as (Q42010) 2010 Zwd aly )l Juadl] 65.3 sedll e hases Wl sia 3 1S
1ol e 0585 2011 B (ye Jgumddl 3L Lol cBsime pl Leasd 0955 Jo¥1 2201 Jguad
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S 2wl 1.iSay (2011Q4=66.7) (2011Q3=66.35) .(2011Q2=66) .(2011Q1=65.65)
g
3 L 055 Sy daslud! dayall uas alasiw! @b :Cubic-match last dwslud! Wlzdl -
L a0 Jiaald 65.3 teuall e Juazes Wlxdl s § Sl JLeSawd! Ul (ooud >
Josaall 3L Lol Bouma pd Leasd Lyl 0S5 Jo¥1 A Jgunall @lall ae (Q42010) 2010
(2011Q2=65.3940) .(2011Q1=65.2713) :Jlsall de 055 2011 Hiw (o
Slgiad! 3L Al 1iSay (2011Q4=66.7) .(2011Q3=65.8198)
goidl oo (2 Ja cbiled) Sl ) 5Lkl £95 285m0 (o ¥ il sda d Guidas J2DIS
I3 pe o) guaSall ol Jastll
I3 Ja¥y (adlize Jas ale slasl L @bladl ol Lussl o g2 @301 2 JUbl @bl slaely ™
3l o gy 23y Jasel JLeSauddl &asybs i Linear-match last sk adats agdi Cdgu
lial JSAd! (8 s LeS Bulimd bl I Lebiges @ gy Aelimall bl dmim §X

Woaorkfile: 2 - {(chusers\rmmed\desktoph2.wf1) - B8 x
[ViewIProcIObject] [SaueIFreezelDetails—g’-] [ShowlFetch[StoreIDeleteIGeanSEmplel
Range: 2010Q1 202004 — 44 obs Filter: *
Sample: 201001 202004 — 44 obs COrder: Mame
[E] c FA Link: .
A resid Link: X Workfile: 2:Quarterlyy, - B X
B4 x [ViewIProcIDbjectIPrc-perties] [PrintINameIFreeze] Default w | | Sort | Edit=,
X
"y

201001 A

201002 MNA

201003 MNA

201004 65.3

20111 65.65

201102 GG

201143 66.35

201104 BE.7

20121 67.025

201202 67.35

201203 67.675

201204 =]

201301 63.55

201302 591

201303 54 65

201304 50.2

201401 49 125

201402 43.05

201403 45.975

201404 459 "

201501 | >

< )1'-,' Annual ]In,' ﬂuarterl]r}{ Mew Pagefr
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JBY1 1, S S ASHI St ol 3 bl ! Jages 2.3
L I (0 2aled 20Lard¥) Slucesll oY a0y ) clagdl Joo 6 Ladadd) JUL) A5G
AV 1SN @3 Sbled) sda Jasxi oo cgllally 2020 jtewns 12020 Lasle oo dlzwdl 2020
Alimd bl o JBY 518N Sl3 bl ) & i)

($) olaed! | Qo pee | ($) bl | Aisem it
32 2020-06 14 2020-11
12 2020-07 20 2020-12
12 2020-08 44 2020-04
68 2020-09 21 2020-02
29 2020-10 10 2020-03
7 2020-11 19 2020-04
18 2020-12 64 2020-05

J=JI
Lol misge 9o LS &yped lanys § aliledl sda JBob agds dasludl clghasdl uaiy ®

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

Command I Capture |

=

.
Workfile: 6 - (c\users\rmmed\desktop\6.wf1) [= = =]
[Viewll’locl[}hject] [Sa'ueISnapshutIFreezeI Details+.(—] [ShuwIFe‘tchIStolelDele‘tel GenlISample
Range: 2020M01 2020M12 — 12 obs Filter: *
Sample: 2020M01 2020M12 — 12 obs Order: Na.me

[View[ PrucI Dhjecll Pmperties] [ Plinll Namel Freeze] | Diefault
[

2020M01 14.00000
2020M02 20.00000
2020M03 44.00000
2020M04 21.00000
2020M05 10.00000
2020M06 19.00000
2020M07 64.00000
2020M08 32.00000
2020M09 12.00000
2020M10 12.00000
2020M11 68.00000
2020M12 29.00000

< )\ Mon‘lhl]rjs{ Mew Pf.lgeJ-'r
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New Page Bugar Axive e Goizmy Jos ale slidly asai Loyl aaludl wlshal e ®
Quarterly 1y Lpeudg Aiad = bily J) S LLd) gty n !

oliss @8 (WA sl Ggas) (e uslll caa badas @3 Monthly &, adl @bl dsd o muas ™
Ol e (e wolll (e Jadians @8 Quarterly adias!l @bl Axdie ) dziig Copy fud
ipbial JSCAd) (3 ylay LS Paste Special suse g4al Hliss of (Lo

Workfile: 6 - {(ch\users\rmmed\desktop\b.wf1) El@
[‘uflewl Pmcl Dbject] [ S-a'l.rel Sn.apshutl Freezel Details +r‘-] [ Shnwl FetchI Sto rel Deletel Genrl Sample
Range: 202001 202004 - 4 obs Filter: *
Sample: 202011 202004 — 4 obs Order: Mame

[B] c
4 resid

Paste wa as Freguency conversion oplions

Pattern: | = High to low frequency method

Spedified in source
hErE U= Spedfied in source
Average observations
Paste as Sum observations

First observation
() Series {by Value) Last observations

(@) Link Max observation
Min observation
Mo down conversions

Merage by
(@) Date with frequency conversion
() General match merge criteria

o to

< 3} Monthly } (I:uarterl]rj{ Mew Pageju'[

Al Hlizid «pylasl Frequency conversion options Jawl gsledl skl oy e dzgs ™
Jig=i g2 gllall (¥ High to low frequency method jassdl JI Jladt (O1,S&) 554l
s Sl B das LS (sl 1,Sa) Bulad wibilyy J1 (SY1 51,8 dyeadl bl
129 High to low frequency method (aazill JI Jladl (1) 230 e Jo¥1 5Lasy ia
Lo wgrall dgluse NENIYCE J daalidl an9 ey :Average observations Jd¥ Wil -
M 3 el Lasegilll Al Wlie 3 031 Ll 1S 51,8l § olaaldeal! sl
0SS Ul sa @ ARLY) ZOZOQ'IL? dauniy (2020M01, 2020M02, 2020M03) 1o
2020 dwo (4o Jo¥l bl 44 .20 14 :Nﬂl bwgia P26 Logall
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claalill gazl glus Ja¥1 ), J 8aalidl ass @i :Sum observations 45Ul A=)l -
Llie (3 .1iSa g Jolall Juaall Lasaig cslaalidl gaame il o (Gaey « UL 4SYI 51,81
s 1089 2020Q1 § dasaig (2020M01, 2020M02, 2020M03) (§ claalid! ¢ saze J5L
2020 e (0 Jo¥1 Jundll 44 .20 14 :0iall poazme (2 lxll o § 78 dagall 055G

Jo¥l Bualil) glue JBYI ,1,SI J 8alidl an9 o tFirst observations &l ALt -
Jo¥l Juaall Lauasg JUll 1da 3 2020MO1 sualin d5l o daey UL ASY1 51,8
Jiaall 271 dagall 0959 44 .20 14 :eudll o Aesd Jol (29 14 Zagall T 1dSay 2020Q1
o) O (0 2020Q3 il Liaall 64 Aagall 055519 10 27 @uall s (10 2020Q2 il
29 .68 .12 :puall ¢y (o 2020Q4 pul I Jiaall 12 dagall 68512 .32 .64

B! Bualical] Lgluns J3YI ,1,S1 3 5ualidl a9 o1y :Last observations dayl Jl ! -
Jo¥l il Laasg JUL 1da (§ 2020M03 sualin dsb ¢l Gaey LU ASYI LS
S Jiadll 19 Aagall 0sG9 44 .20 14 juall on (e 44 Lagall (gl (1iSay 2020Q01
64 il o (0 2020Q3 EJ Jumall 12 Aagall 055519 10 21 @all o 0 Q22020
29068 12 :0uall oy (30 2020Q4 ml I Juaald 29 dayall (055512 .32

Balive ASY Liglune J8Y1 1SN 4 Bualidl ang ok :Max observations dus el Al -
(2020M01, 2020M02, 2020M03) (0 ualive ST A5G o) Gaey O BLLN ASYI 1,8
44 .20 14 :0all o e ASYI (244 Lagall 0555 i Wlie § (1iSag 2020Q1 (3 Liasais
1027 eall o (0 2020Q2 Gl Jimall 27 Hagall 5835 <2020Q1 Jo¥ imiall Liayaig
Juail) 68 dagall (158512 32 (64 1euall G (w0 2020Q3 il Jimall 64 dagall (155519
29068 12 :0all (s (3 2020Q4 ]l

Boaalive J8Y &sglue J8Y1 51,801 3 Bualidl asg o2y :Max observations dus el Al -
(2020M01, 2020M02, 2020MO03) (4o bualive J8) Jsl o)) (daey UL ASYI 1,8 4
44 .20 14 :euadl ot oo ASYI (2 14 2oyl 0S5 M Wlie 3 <10Sag 2020Q1 (§ Layass
1027 @eall o (e 2020Q2 il Juaall 10 dagall 5839 < 2020Q1 Jo¥ imall Layass
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hail] 12 Bl (555512 .32 64 sl s (30 2020Q3 ) Jaisl] 12 Bl (55519

29168 .12 il (s (0 2020Q4 pul, I

Blelpe po Ayl il esslie sgaxs aluseiad 0585 0 ¥ Ll sda sl Gudas J2Dl8
B Lild (A ddl Sladl pols 9o gl JUL i § calaid¥ 4 bl (o ol paall dagls
ULl axio WA il @b jdy lldg Average observations das,b gl 0¥ Wl Lile gukas
pbial JSAI! 3 ybay LeS Abind il JI Lbgors oty B9y Adinsll

Workfile: 6 - (c\users\rmmed\desktop\b.wf1) (== |[=]
[VimlProcIDbjectl [SavelSnapshot]FreezeIDetaiIsH-l [ShowIFetchIStorelDeIetelGeanSampl
Range: 2020Q1 202004 - 4 obs Filter: *
Sample; 2020Q1 202004 - 4 obs Order. Mame
Bl ¢
resid . .
% = & Link WA Workfile: 6:Quarterly\ [ = | & |[u3s]
[‘u’iewlProc DbjectIProperties] [PrintINamelFreezel Default
Page Link: maonthlyiwa ~
202001 26.00000

202002 16.66667
202003 36.00000
202004 36.33333

< )i Menthly :I.l [Iuarterl]r,t{ MNew Pagef
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Lcuddl Jasdlylumi¥l 2

Simple Linear Regression

S e Lo g 33ai 553 § daluiialy ol Jased) ylomidl 23905 Juadll 1in gllay igar
Fasedl Hlams¥l z 3003 o ¥ couniie on Al dlyud ol Hlaes¥) 2 3008 pidiag JUL
Foall) B 3158 alin dalaieraly «aupmtll et Zale 3158 55280l ey dule Loy
(63.40 <2011

o) Jas) ¥l 2350 50085 L e ot 1 Slslaiedl Calien JI poyadd] ot Chgas
ey sl z3geill i s Gy (o Aaleall Slaasll 1 (syass Gige llye Homa § o
pddl Bl Sl e pwdsy Elidl Lals 7 d o2y Bew Al pe S @ o Sl duleal Do
il U2 Aleatall laadll sin od audill bt G
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Dorud| Jasdl slomi¥l 7z 3905 asgad |
izl amy ey Olaie e AW o ,all ol solaaddl Juleall Gabas Tog
el X 5 lysball @b Y Slie X ik Y a3 S Lals 3 ol X 5 )z alesal Luads

Syl
(757300 oo 2011« £loadl) LLaS E3 dalys oo Lide 4ud 7,88 73003
Y @355 0l 63T delgal el CasS opumito (ot Ao 28Me oyl dmngy ¥ ¥ gl -
X o) cmadidiaadhl plelsl -
13)) X ¢ Y cws Ceteris Paribus joball 4ay o ls 48Me Lladl e uSTo o Loy a8 G -
da )l Adolallly x o Y a8Me LSS oluwlat¥l oda Jo LuSlasg  (se-ddll dudl ga U3 o€
y =ax +b+¢ A
¥ cppites Jasedl las¥l 2 3gais sy ol Jasedl lass¥l z 3ga s Aslakl s
sl e 8l gy cumiall X 3 Y o Lauys
Wl sl e siiad daline slowl Lagd X 9 Y ol
2lerd) piases (Explained Variable seps91ll aaslly Dependent Variable plall il ¥ s
Regressand , 2.2l paill of Predicted Variable 4, Lizl! saisg .Response Variable
naxlls (Explanatory Variable ¢ spuswl saills cIndependent Variable Jazull aadly X (oouo
pdieiug Lo 14389 Regressor 3 ;aall 9l Predictor Variable 2391l _pdag Control Variable 13,11
olill 3Lazs¥l @ il pially plad] il allagas
& B85 Lt pustady Lamy ST e ¥l (e 5oy sty ;2sll paall mlbins
Predicted a8sall piio mllasan puseind LU ot X asall o Cusg Ayl aglall § L)
Predictor a3439 Variable
el glass ¥ @ 5355 A1 X Tote 6381 Jalgall Jiass a8all cublanl o Uil a (v & il
s ol liSasg Bualin xt 055 @&lg Y (3,555 &1 X e Jalsall are Alelay Lol o]
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G il s Uy ALl £ 3 3 Jalgadl elay e X 9 ) o Aol 28e Aliwn Wslall Jolils
Y e das x4l 0989 Ae=0 yam golun &
Ay =aAx if Aeg=0

9 Y omaMall @ bl Aalas (2 a o)l g ldag X a5 9 Loyune adboluy ga Y 5asl ol (1)

el Aadae SIS ol sLazd ¥l § Apsol] Buaal 3 29 A0l & 3 6,5Y1 Jalgall ¢las pa X
S Ay e Jedoetdl 095G o 5ol crag ¢ Lol iseiwd LI b el
Lol luzi¥ 7 395 pds lshas I

Sl 3Lasd) J1a3 Y s ol @il 3 Pl Dy (olidly 7 Jleall Jlll a5l

oo el a3l B0 M5 ol ol lilay Lealiie 7 bl U3l Jas X g ool ol clylles Luolie
i Jlsbl Joaed! @ 2l ls 2020 Ao JI 2001 Lise

Y X ! Y X |
219 | 249 | 2011 | 153 | 17.3 | 2001

205 | 23,5 | 2012 | 19.91 | 21.91 | 2002

22.83 | 26.05 | 2013 | 20.94 | 22.96 | 2003

2349 | 26.69 | 2014 | 19.66 | 21.86 | 2004

242 | 27.6 | 2015 | 21.32 | 23.72 | 2005

23.05 | 26.45 | 2016 | 18.33 | 20.73 | 2006

24.01 | 27.61 | 2017 | 19.59 | 22.19 | 2007

2583|2943 | 2018 | 213 | 239 | 2008

2515 | 28.95 | 2019 | 20.93 | 23.73 | 2009

25.06 | 28.86 | 2020 | 21.64 | 24.44 | 2010

138 Joadllda (e igllally

Y 5 X cmmiiedd Giledd! Jukad! -1

Y 9 X pudiell i oy Ailias| dulys -2

Y 5 XLATY JS4 ey -3

Iy 5l o B8N s il il 7 5.0l s -4
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Lele Jhamill bl 70 ae Il Aslas jpaa5 -5
Coveriance Syad! psLadlgVariance oplad!l Hus -6
)‘..L‘L;Y‘ L =) -7

S 5¥95 Hlde 25.44 # Ll U5l (g9ue pli Lostie ($SHea¥! 3LasYI (S9tun gale -8

Jed
Sl gLl aay g A clslasell A L8 Y 5 X caundall oy JSI bl Jutoslly aliall -1
L e L) 3 7y o5 LeS
LUy Y paal el e sy Corl 530 e U3 sy Jaknis X il e e Yol o
531 ¥l als ol Open —> as Group :e¥1 slisis Guslll 5 oness Jaias @ MLshls I

é)\}ﬂ\ e)l\ e Jwaxts Eys View — Open Selected — One Window —Open group

Y

Workfile: 7 - {c\users\rmmed\desktop\7.wf1) E@
[ViewIProc[Ubjectl [Sa\reISnapshotIFreezelDetaiIs-r,"-l [Show]FetchlStoreIDEIeteIGeanSa
Range: 20002020 - 21 obs Filter: *
Sample: 2000 2020 — 21obs Crder: Name
Bl c
A resid
A X
by Open » as Group

Preview F9 as Equation...

From Cirl+C as Factor...

Copy Special... as VAR...

Paste Ctrl+V as System...

P as Multiple series

Fetch from DB...

Update... Ctrl+F5
Store to DB...

Export to file..

Manage Links & Formulae...

Rename...

<>} Untitled [ NewPag

pbial $olgaedl a8 1 day LSTY 9 X sl bl yoye @i i ™

e S Giled! detend) Jo¥ Aaall lglazel) JLeSTy gu e piio JS 5luas | ol X il @3 Yol ¥V sl Hlas by (uSall oSy !
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(Option Pages

[l- Graph Type

- Frame & Size

- Axes & Scaling

- Legend

H- Graph Elements

|- Quick Fonits

- Templates & Objects

Graph type

General:

Spedfic:

Line & Symbal

Bar

Spike

Area

Area Band

Mixed

Dot Plot

Error Bar
High-Low (Open-Close)
Scatter

Bubble Plat

XY Line

XY Area

Fie

Distribution
Quantile - Quantile

Bowplot

lindo Page Edits

< - kil ==
m [VimlPluc[Dbjedl [PlinthameIFleeze |Defau|t v| [SurtlEdit+f-l$mpl+f—][umpare+;’-
Range: 20| X] ¥
Sample: 200 2001 17.3 15.3 P
Bl ¢ 2002 21.91 19.91
& resid 2003 22.96 20.94
B x 2004 21.86 19.66
My 2005 2372 2132
2006 2073 18.33
2007 2219 19.59
2008 239 213
2009 2373 2093
2010 2444 21.64
20m 24.9 219
2012 235 205
2013 26.08 2283
2014 26.69 2349
2015 276 242
2016 26.45 23.08
2017 27.61 24.01
2018 2943 2583
2019 2895 2515
2020 28.86 25.06
_ v

Detalls

Graph data: |Raw data

Orientation: | Mormal - obs axis on bottom

#is borders: |None

Multiple series: |Sing|e graph

531 Giled! ! e hamid (OK e lasas -
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[G] Group: UNTITLED Waorkfile: T:Untitledy, e |
[Vie‘wl PII}CI Dl}ject] [PnntI NameI Fleeze] | Default e | [Dptlonsllooml Posmonl S-amplel =Y

30

25 -

26 -

24 |

22

20

18 |

16 |

14

T T T T T T T T T T T T T T T T T T
2002 2004 2008 2008 2010 2012 2014 2016 2018 2020

2001 [ i = 2020

72

iabisl JSCAT1 8 (e galeS Figure 07 dyasd Mia

Mame to identify object

300 characters maximum,
16 or fewer recommended

| Figured1

Display name for labeling tables and graphs {optional)

i

bl &3l wilad! e hamid (OK e lasins -

Workfile: 7 - (cA\users\rmmed\desktop\7.wf1) =™

|view|Proc| Object| | save | snapshot | Freeze | Details=/-| | show| Feten | store | Delete | Genr |53
Range: 2001 2020 - 20 obs Filter; *
Sample: 2001 2020 - 20 obs QOrder: Mame

< }1\[ Consumption ‘{ MNew Page f
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Lol sl sl

Y X cuniiell Aapmoll dulyull -2

QW) ¥ ae s ludl Slglasd) puas ads ™

& View — Open Selected — One Window —Open group—> View—>Descriptive Stat

[s]

Group: UNTITLED Workfile: 7:Untitled®,

[ViewIProcIDbject] [PrintINameIFreeze
b

Group Members
Spreadsheet
Dated Data Table
Graph...

Descriptive Stats

Covariance Analysis...
M-Way Tabulation...
Tests of Equality...

Principal Components...

Correlogram (1] ...

Cross Correlation (2] ...

Long-run Cowvariance...

Unit Root Test...
Cointegration Test
Granger Causality...

Label

bl s ol ! o lisdl e o
=mEen <

~ | |sort|Edit=s-| smpi=s-| compare=/-

Default

"y

Ll cCommon Sample &S5l At ddimg dulys 0685 Jo¥l 5Ll (ouylis W (oye @iy La ™

il e Sy Leans! Hlixis cndividual Samples 45,8 clyay jols 5¢d S oLl

73

Ml cle sl e Jyamiis Jo¥1 L)

Gl Group: UNTITLED Waorkfile: 7=Untitl... | = = S,
[ViewlProcIDbject] [PrintINameIFreeze] [SampIeISheetIStatSISpec]
A
Mean 24 63900 21. 74700 -~
Median 24 17000 21.48000
Maximum 29.43000 2583000
Minimum 17.20000 15.20000
Std. Dew. 3.104979 2566870
Skewness -0.333285 -0.502523
Kurtosis 2785851 3225716
Jarque-Bera 0.408502 0.884221
Probability 0. 815258 0642679
Sum 49272300 434.9400
Sum Sqg. Devw. 18321770 1251876
Observations 20 20
L
£ >

il puas de Jiamis adallig cIndividual Samples G L) jlases o) adazud !
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o) Sls el sda JMS e -
X =24.63900, ¥ =2L.74700 :lu> Mean lucell bwgill oz il Jhudl -
M (x) =24.17000, M (y)=21.48000 :iu> Median bpwusdl jasey:2 Jaudl -
Max (x) = 29.43000, Max (y ) =25.83000 > bl § Aaud aST Jiay:3 Jaudl -
Min(x) =17.30000, Min(y)=15.30000:cu> «mbladl § Aaud J8) Jias 4 ,audl -
0, =3.104979, 0, = 2.566870:u> « pite ST (§leall alpmi¥l Sty 5 ol -
it (3Ll pue) Skewnes ¢lgat¥l Jolae Jies 16 Sl -

S(x)=-0.333295 S(y)=-0502523 -

‘o (st Ay o) mdaudll) Kurtosis gl yatll Jalas Jies 7 audl -

K (x)=2.785851 K(y)=3.225716 -
JB, =0.408302, JB, =0.884221 :2 > Jarque-Bera ilms>| Jicy :8 Jloudl -

‘to> Jarque-Bera dulasy Alas¥! deall Jiey 9 el -
prob(JB, ) =0.815258, prob(JB,)=0.642679 -
Lol Y 9 X cransill Jtlliy %5 amyond) Adgatd Aol (oo AST Lo llats cnegall (nila -
(b 53

DX, =49278, 'y, =434.94:c0> paie S Slalad) oud paazme Jiay 110 Jawdl -

i=1 i=1

s o pade S8 Aoan Al el ¥l p oz Jien 1T Slaudl -

> (x;, ~X)? =183.1770, D (y, -¥)?=125.1876 -

i=1 i=1
e S 5ualin 20 (2 iy wlualidl soame Sy 12 laudl -

ipbial JSCA) 3 (e galeS Descriptive 1 dueud Mie ¢ Hled! m, 1 1A
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Mame to identify object

300 characters maximum,

| Descriptive 16 or fewer recommended

Display name for labeling tables and graphs (optional)

1

.- Woarkfile: 7 - (c\users\rmmed\desktop\7.wf1)
[‘u"iewl Prucl D-bject] [ E.aue[ Sna.pshut[ Freezel Detaiis+,.f-] [ Shuw[ Fetch] Sturel Deie’(el Genr[ 5a

Range: 2001 2020 — 20 obs Filter: *
Sample: 2001 2020 — 20 obs Order: Name

Bl c

[ descriptive >
[&] figure0

A resid

[

[

< »! Untitled { Mew Page /

AU Slghased) 2 Lsld LAY JSCh moyt -3
Ledla¥ Yyl Ao e yaug Corl 53l e cl3 day Lasanio! X i) dladis e Yol a3 ®
33 ¥l sliks ol Open —> as Group @y Hliksg (gl L Craws daduas @8 (Ll
&gl ) e Jaz=is Eys View —> Open Selected — One Window —Open group

sl

ialgall syma e Yol nylas! @i gl sl catsy3 (35S0 o) e EViews Joay Ulnll s 3 !
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Workfile: 7 - (c\users\rmmed\desktop’\7.wf1) \E\@
[ViewIProcIDbject] [SaveISnapshotIFreezeIDetaiIs+,.'-l [ShowlFetchIStore[DeleteIGeanSa
Range: 2000 2020 — 21 obs Filter: *
Sample: 2000 2020 — 21 obs Order: Name

[B] c

A resid

Y X

&y Open 3 as Group
Preview Fa as Equation...
Copy Ctrl+C as Factor..
Copy Special... as VAR...
Paste Ctrl+V as System...
Vo ipel as Multiple series

Fetch from DB...

Update... Ctrl+F5
Store to DBE...

Export to file..

Manage Links & Formulae...

Rename...

< >! Untitled /| New Pag T

sbal Glomdl ayll & oy LS Y, Xpupaall il poye et La ™

. 6] Group: UNTITLED Workfile: 7:Untitled\, e[ ]
Vlew [View]ProcIDbjectl[PrintINameIFreeze Default v [SortlEdit+,,-’-ISmp|+f-]Compare+,,f.
Range: 20 X] Y [ [ [
Sample:20{ 2001 17.3 153 ~
I_Ell:— 2002 2191 19.91
B resid 2003 22.96 20.94
B x 2004 21.86 19.66
kA y 2005 2372 21.32
2006 2073 18.33
2007 22148 19.59
2008 234 213
2009 2373 20.93
2010 24 44 21.64
2011 249 219
2012 235 205
2013 26.05 2283
2014 26.69 2349
2015 276 242
2016 26.45 23.05
2017 27.61 2401
2018 2943 2583
2019 23.95 2515
2020 28.86 25.06
| L
< > Untitf —— € >

plisl JSK& 3 s ge 92 LS View—>Graph—>Scatter : yo¥| jliss o5 ™
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Lol ol ¥l

Option Pages

2

- Graph Type

-Frame & Size

- Axes & Scaling
-Legend

- Graph Elements

- Quick Fonts
-Templates & Objects

UUndo Page Edits

Graph type

General:

Spedific:

Line & Symbol

Bar

Spike

Area

Ares Band

Mined

Dot Plat

Error Bar

High-Low (Open-Close

Bubble Plot

XY Line

XY Area

Pie

Distribution
Quantile - Quantile

Bowplot

Details
Graphdata:  Raw data
Fitlnes: | None v Options|
Axis borders: | None vl
Multiple series: | Single graph

o] [ |

p: UN

[Viml Pll‘.‘([ Dbject] [ Plintl Namel Freeze] | Default

W | [Dptiu-nleu-uml Pus'rtiunls-aplel

26

24

22

20 +

18

16

14

16

2001

="

= Il

[ 2020

el o) 1 nlin qael sy Name bl Ty s oo Sl bl oyl Laasd -

77
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Simple Linear Regression

Object Name

Mame to identify object

figure02 |

Display name for labeling tables and graphs (optional)

Cancel

300 characters maximum,
16 or fewer recommended

tolisl K1 3 e 9 LeS G3ell Gledd! ey e Juamid (OK e Lasias -

Workfile: 7 - (c\users\rmmed\desktop) 7.wf1)

E=mE=E

[ViewIProchbject] [SaveISnapshotIFreezelDetails+.."—] [ShowIFetchIStoreIDeleteIGeanSa

Range: 2001 2020 — 20 obs
Sample: 2001 2020 — 20 obs

Filter: *
Order: Mame

Bl c

[G] descriptive
[&l figureod1
[G&Tqure0a>
A resid

BA x

BA ¥

< 3! Untitled { Mew Page [

58 DLeadly J5 il o Wl ety gl i) z3getll ol HLATYI JSa s o 4
bl s adls S BLas¥l e slie ole Llas Laloesl i o) o i « el 350l

Y7 =8X, +€ lple Jhamall mliadl 2,4 po leed] aslas uuas

Y, =aX, +C+g :éi

-5

dasd (Quick —> Estimate Equation :bleS ya¥l ¢ Ll o Sasd « paaall J2¥ Bybo suc llia ®

Y X C gl Y C X hleS pane S o Ao ld 8luw Iy cl il J505 suang 659> aope L)

Sl ol X Jazud) paall @ C gl asd) ddy @3 Yol (5 gl 9o Y il aaall ¢4l 8594 ae
Toba) (e 9o LS Jatudl paslly colidl asdl o

L oF sl I8l Y el dlades e ya59 Corl 300 (e 03ty Tasgaso X ikl aludus e Yl 130 o)) pulaiad clliS™
Sl LS 8y dlee Sy 9l Il Woslae puds Jous e Juamiid Open — as Equation—>0K s ¥ jlisis uolll 53 Cres
ead)l @Bl e iz Enter de Jaiasg 3,LST1 oy 28luce <1,3 20 LS Y X C gl LSY C X yalg¥1 3350 & JW!
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Equation Estimation

Spedfication | Options

Equation specification

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

ol uadll U Y@ b due ux g ¥CX

&5&5}@3@).\.&1‘ C.)}o.a.” ol

Wb Jeriwd Wb b TR
abae Y g all ol L

Estimation settings

Method(( s - Least Squares (NLS and ARMA) 3 -

Sample: [ 301 2020

Arvnder

adl wilo e hamid OK e Lasns ™

(=  Equation: UNTITLED Workfile: 7:Untitled\, [ = |[ @ |23
[ViewlProcIDbject] [Print[NameIFreeze] [Estimate[ForecastIStatsIResids]
J Dependent Variable: Y ~
0¥ ¢ 52l 9l @teil) ey | Methiod: Least Squares
Date: 09/28/21 Time: 18:51
Sample: 2001 2020
Included obsermvations: 20
L,SUJ\ ¢ 321 E‘ Wariable Coefficient Std. Error t-Statistic Prob.
c 1.471809 0463538 3175166 0.0052
X 0.822890 0.018673 44 06884 0.0000
R-squared 0.990817 Mean dependent var 21.74700
Adjusted R-squared 0.990306 S.D. dependentvar 2 BBBATO0
EAU ¢ 52| | S E. of regression 0.252724 Akaike info criterion 0.131599
Sum squared resid 1149646 Schwarz criterion 0281172
Log likelihood 0184015 Hannan-CQuinn criter. 0201036
F-statistic 1942.062 Durbin-Watson stat 1.453617
Prob(F-statistic) 0.000000
W

eq0Ty deaud Min e eulivn puol suzig Name cilyledl Loy & (e slises « paaall mils laset -
AFADREARIES PRV Y SO P
iplud! 03 Lod wlo el sda M (10 -
Dl 06 (e (989 Aaladl cilaglall diay gl godadl o 3dl T :dg¥l s 5l & -
Y :5a Liag Dependent Variable pldl sl el 11 Slasdl @
Least squares : & JUll § L cdossiud| pasdlday b2 Jhudl o
a9 sl Jien 3 jlaudl @
2020 e 11 2001 B (30 32 Gl «poctitll § potiiacd] Aall sa :4 el @
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N =20 « sl Alee § A1 iall sie 5l @
cilive 929 adke g shaud! 1da da 0¥ JULl 1da § L) Buadudl dall sue 16 jlaudl o
(ad! 1 3 ot dgu NA Bgase pud Lpad cilS oI Mied Buauc
gy slas¥l cMalas paan dalaal) Sloglall ey ) sl s sl TGl e 501 & -
Bdec!| 05 (po OsSe 5,45 JSi e
X Jaxud! paslly C oulill ases JULI A (§ « pane JS aumy i1 3geall @
Lirga 58 ol Iiag .4 =0.822890, € =1.47180 :tum .5yuill cMlalall cudl g2 s5anll @
Ot A8Matl (6l (8u>90.822890 1Y yaall @ 850301 I 6055 X psall §8uslgBusgy 8oLl (&
Aalaxd¥l Ayl ae (381950 gl syl A8Me (2 Y IR paieg X U5l i
it O ol X Jarudl iiell gleall 8l mi¥l qudy (ols s syanll 1da i3 sgaall
Se., =0, =0.018673, Se,o, =0.463538
ity ct-Statistic Student Lilas| @ud Jiey 14 sg0all ®

~0.822890 ~ 1.471809
*0.018673 ® " 0.463538

‘1, = 2.101:cliSy . t, =44.06884 =ty =1, 1\ =i 5y o) = Loasas = 2.101 ol Lasdls

=44.06884, t =3.175166

20 Aglias| AV 13 of Significant ¢ligins olielas Lead, € (uuall rielall oo Jllls
Byaall @Jlall sae Jias kgl wladl
it (€ el X Jatud) adzel] 4dlaas¥l quall Jiay 5 s9anll @
Prob(x)=0.0000, Prob(c)=0.0052
ol laczss JULI L 39 <8yuall llall Logins e @Seel) IS Jantud 2l ouall oda
- Prob(x ) =0.0000<5%, Prob(c)=0.0052<5% :¢i Student &glas| wd an 33l5u
Olugias Glialas Lead, € cuiyuall cnredall Lo Lo
Aalgy JU (ol Mlis) Prob adlas @l s :alasdle
p —value =P (t 4, >3.175166)+P (t ;) < -3.175166)
=2P (t,, <-3.175166)
=0.0052

ol g¥1 8030 & Wl ¥l sl iy Amgdidl sia (e STl audatuadg
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Scalar p=2*@ctdist(-3.175166, 18)

P (t(v) <X ) adlers¥l eyl 395 1o ctdist(x, v) A s Ee>

vy EViews = = “

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

Command o=

Scalar p= Z*@ctdist(-3.175166, 18)

I:ICnmmand ll:l Capture ]

r ~
@& Scalar P Workfile: 8:Untitled\ [ = |[ & |[s25s] (= =]
View | Proc| Object PrintINameIFreezel [Edit+.."—] tchIStoreIDeletelGer
0.005240772361496767] Filt

Value [ [ Order: M:
P 0.005241 ~
I ]
- 1« >
W
< >

Aol JSLAL) upus (@19 B30 ls b ey gy a6 3l ol bl e 30l 3 -
Jaradl el o Gpuat) 858 sy o) pumdll Jolas Jie3 (29 R-squard :R* 4e,3 @
Joniany LS o il il il Amedi i) paall 3 ol aall g cqolidl il
Y el iy X J5 ) ie of 61 e R =0.99 e !l Jaitll 23901l § Las

%99 Ay
oe ol I :i\/?:.\_l.\zﬂ\ Jolal oAl el Jies ) Ll Jelas 7 izl adawud
ihe Jhamis Eo (EViews S jalg¥1 5430 § Scalar r_xy = (@cor(X,Y))"2 : ¥l LS 35,1

gy sl s Lg A g0 A8e lia T . T, =0.990817

G il umdl Jolas Jies (29 :3xzsall ol Auall Adjusted R-squard: R2 4 ®
Sl ezl z3gedl § Jeaiud

S.E. of regression = ,4aisllg Standard Error of the Regression lusid )lall Lol @
6 =1.149646 : a1l g )Leall Lazlly £059

Zéiz =1.149646 :Sum squared resid 3lgdl wilasya $gaze @
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Bue ol (nzdged (s Aslaall Joatud LS clusyall jlas| aie 2o (291 Log likelihood ®
Ja¥l e 05 Log likelihood dayd ol LalS IS L 2aud el ol (e Byuia z3las
Log likelihood=0.184015 :z 3«3 4as e

3 S8 7390l 4o (e sad :Prob(F-statistic) 4lles¥| dayall ol F-statistic 4ilas>| ®
Adoasdl Aaally Leylss  F —statistic =F, =1942.062 il sl dlleais
k] sl 23505 0l Jsall (Sey Qg Fy > Fy did (Fyp =F ™ =F% =441
4la>le ae . Prob (F —statistic ) = 0.0000 < 5% :3 a1 dagall dlylas Lyl « gl mliay
F. =(44.06884)" =1942.062 : 41 . F, =t} aa.3 0|

i1l psreld lued! lawgall 6F 2538500 2o 3l uasy :Mean dependent var @

y =21.74700
(1 panedd (gsleal) Bl Gy (6T 203850 2o ) sy :S.D. dependent var e
o, =2.566870

My slall sulas :Hannan-Quinn criter .Schwarz criterion «Akaike info criterion ®

i) Blead Al zaleall Ll 8 L Aasd ol e sluss
AIC =0.181599, SC =0.281172, HQ =0.201036
:3led Jde¥l deyudl e Sl bladl dwlyd Jlas| jLas| (29 :Durbin-Watson stat e

Logall J 7zl Wild cLane oo $loedd Gl Lola ¥l e @Sl J2¥g «DW =1.453617
Slpaall sue) &y dys aie Durbin-Watson Jgu> (w dq Loidly dy Lladl ddouzl!
dagall o) aeid ody=1.41 odi=1.20 18> Baalin n=20 o (k=1 :colidl cLadl dus sl
Laag «(4-dy=4-1.41=2.59) degally dy= 1.47 Ldall daiall cns 285 DW &liasy Loguucel
sl o it oLyl ¥ 41 Gray Ldoud (T (Ho 3o yall a8y @i

R? syl Jalaey DW Aslas] &laas elldg 8ydlo Gl LLaY 7 Ll oSy liS
oo Gy Blad) il @Sl (Say Jldls  DW =1.453617 - R* =099 : ami cap>
Lages Lagd i1d1 Loy 1501
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el @i eq0T paaddl cale e zoae yas i JWl el yo¥l 2 Lold ayaall Aslall (oyad -

plsl aloysell de Jiasiid View —> Representations— OK: JW|

[E] Equation: EQO1 Workfile: 7:Untitled, [ = |[ & |[=5s]
[View[Prochbjectl [Print[Name[Freeze] [EstimateIForecastIStatisesids]
Estimation Command:

8 il Aslall =3y = c(1px+ C(2)

Forecasting Equation:

Lganll Aolall =3y = o1y + C(2)

Substituted Coeflicients:

8 ;e Lasdy

185 yau0 Lld (gyaall cilayyald juall Coveriance CJaadl cnuladly Variance puladl (5,2l -6
View — Covariance Matrix—0K : Wl ¥l ¢lsl @3 ceq01 puadl ale e >gajwe

wbsl oyl de bo=nid

E Equation: EQ01 Workfile: 7:Untitled\ | = | & |3
[ViewlProchbjectl [PrintINameIFreezel [EstimatelForecastIStatsIResidsl
Coefficient Covariance Matrix
X c
X 0.000349 -0.008591 ~
C -0.008591 0.214867
v
< >

Uasdly olidl std. Error =y ggiadl 3 sgandl @ Ly I Aslal jyuaddl mls M5 o
Sew =0, =0.018673, Se, = o, =0.463538 i «C culilly X Jatudl pazall uall g lall
toa Coolille X Jarudl pareld juall cdlalall (b olé @ (g

var(a) = o2 = (0.018673)> =0.000349, var(c) = o = (0.463538) = 0.214867
(sl ea dsudl Jarad) paal) delasg € colid) dalas oy JAGL (ladl 548 -0.008591 Hluall Ll

cov(x,c)
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88l L ylazd ¢ sl Slga¥l bk & Quick—Graph (e a0 WL Glase¥l s quyd -7
s97a e EViews dlxud g 45Y lux §y9,4e Ida) X il Yol CaSs @ Series List ,lgo
1obial ylay L& Graph Options e Scatter jlizes @3 Y il Ll o (o' gall

tion Pages
Op e Graph type Details
- Braph Type General:
Easi W
-- Frame & Size sicgraph Fit lings: | . |
- Axes & Scaling Spedific: nes: |None Y | Options
[+~ Legend Line & Symbal )
: Axis borders:
[#- Graph Elements ga!'ke s borders: ||'\“""‘E hd |
- Ol Pl
Quick Fonts i Area Multiple series:  Single graph
[+ Templates & Objects Area Band
Mixed
Dot Plot
Error Bar
High-Low (Open-Close
Bubble Plot
XY Line
XY Area
Pie
Distribution
Quantile - Quantile
Boxplot

o] [omar |

:Regression Line ;likig Options Ae ,ai5 ™

Added Elements Specification
Regression Line Y transformations: ¥ transformations:

@ Mone @ MNone

() Logarithmic () Logarithmic

D Inverse O Inverse

() Power ’2_ () Power IZ_

O Box-Cox ’U_ (:) Box-Cox IU_
() Polynomial IZ—

[]robustness Iterations: | 4

Options
Legend labels: |Default

I

il e 9o LS Hlami¥l s W)y bawd OK Je bhans @
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AT} Graph: UNTITLED Workfile: 7:Untitled, = = | |
[ view | Proc| object| [ Print | Mame | Freeze | [ Options | update | [ AddText | Linesshade [ F |

i f

28 -

26 -

24 - -

s o

22 T

20 -

15 -

(=]
16 - - - - -
14 16 18 20 22 24 26
hd

>¥95 Hleke 25.44 Ll U5l St plio Loie 2lldg Sl BLas¥| (Ggruey §uiall S -8
:JW) lslaselly 2 gas Lisls
548l 3 Y =0.822890190678*X + 1.47180859189 Laylus 5aall alslall Copy fuds pods -
Lo EViews Zuzmays (3,45 (G 30y (61 sl ol Mia FY 1Y (0 3slad | paall Jyuad e « al9¥|
Y93 5lels 25.44 L 7 Ll s o) (ggiun ST X ailll dayd (asgaiy 4l Scalar o1 3,liS

I g gdndl Leall amiid (Enter e Ladiasg

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

Command o ox

scalarfy = 0.822890190678%(25.44) + 1.47180859189

Command I Capture |

=

Workfile: 7 - (ch\users\rmmed\desktop\7.wf1) El@

[view|Proc| object| [save [snapshot | Freeze | Details=/-| | show| Feten | store | Detete | Genr| sa

Range: 2001 2020 — 20 obs Filter: *
Sample: 2001 2020 — 20 obs Order: Name
E] c & Scalar: FY Workfile: 7:C... [ = | B[]

[G] descriptive

= eq01 view | Proc| Object | [ Print| Mame | Freeze | [Edit+/-|

em 9.700710498669999

Tesid Vame ————. |
x C_ FY 22.4061L) ~
¥

i

IRl

< )\'\ ‘Consumption J.{ Mew F‘ageju'r
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suaill Jagell yaes¥l 3

Multiple Linear Regression

Alee § dalazinly Japud! Jasdl Hlazidl z3gai pe Jolasdl &S Gl Juaall 3 L,
Slazi¥l 7 3gaid slazel sy il suasll Jased) slami¥l 7z 3905 Jolis Bgae Juasll lda a8 . yyuadll
Slam¥ Al §usly ol aiie alasiuly doyd @iy U310 il o Byl 136 ! ozl
ddes Aclara! ol Loliatdl 5yallalus g pate zyda ol s OF Ll 5ol e ald o) Jae)
Slpiie Bae dud yelas ) puddl Jagdl laxi¥l z3g0i) guead ga pladl sl z3geill L6

Fasdl Hlami¥l 7z 3gai padi b dee iy G Slghasedl Calizes I (oyadl @iy By Ul
oS Byl ope dalisell sl 3,0 laaag cadd) Jasdl 7 3g0idl Al 3 Layla Ly LS suasl|

eadl Z Gl yie s ae
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saaid | Jased ylases¥| 73903 casyas |

Abilly adall slanedl aladl z3geill Caymy Loy gl saazll Jased) Hlusi¥l z3gas aza
Jituek =1 pane pladiwl die Ul asgll Ay cus ((yx) cumdid Jasdl z3gaall
sia & pealall ulady Susly Hlasl Wslas 3 ) pldl adsll § Sladsll szl X2, X3, ... XK
gw AT (121, 4o 2002 (Bglac) (yx) Lopued) Jasedl Hlass¥l > 3 Aol ells ae 2L
eddll il yiee Sl g EViews malip (de oe Gt sl ao Jos ale 73903 Aelay pgds

) Sl Wslae S o pladl Jasell 2 390l 22l (e

Y. =L+ Xy +LoXg Fn + L X +&
Ol Cs
! el ry,
Aated) Slygaall 1 X2, X3, . XK
Al el soe ik -1
laalédl sue i =1,2,....n
Sladl aldas i 4, 5,
(Plodeall ol g

Jes o lia oo ma¥l (¥ls Jass xSl suazll Jasdl z3gaidl e Aoy 5,58 sia el

EViews dizayy e 4 Laailly olghastl Calizs T e cij.o.i.n \..LQJﬁ.J.EJ

saard| Jasedl jlusei¥| 7 3gad puds olghas I

a1 3 Mol Layag o Aales (o Bigllas cileaS udy olilly Y18 eadl JLiLl sl
sae Jiai Xy Augllall culeaSTl J2a3 Y s ol die pall cllauall J5 ol cibigie ae 3lgad]
2020 e I 2007 Lo (o Ll Ain3dl Biall M5 cldg cellawdl U5 Jias X9 Zaludl olia
il Joazed! § audl
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Multiple Linear Regression

Y | X | X ladl | Y | X | Xy | il
48 | 90 | 900 | 2011 | 15 | 140 | 650 | 2001
50 | 89 | 920 | 2012 | 19 | 130 | 960 | 2002
55 | 87 | 930 | 2013 | 20 | 129 | 700 | 2003
60 | 80 | 950 | 2014 | 21| 125 | 740 | 2004
62 | 77 | 970 | 2015 | 23 | 121 | 760 | 2005
65| 76 | 980 | 2016 | 25 | 110 | 790 | 2006
69 | 73 | 1000 | 2017 | 30 | 115 | 810 | 2007
71| 70 | 1100 | 2018 | 36 | 100 | 820 | 2008
74 | 78 | 1150 | 2019 | 40 | 95 | 840 | 2009
77 | 76 | 1200 | 2020 | 44 | 94 | 870 | 2010

sdarl| Jasell izl

138 Jeall lia (e gllally
Xy llgud! J559 X Lo oy Y glall oliaSIl cny Adasel 88Nl (ol (o4l (e 3as -1
Ul 59 Layas e Lglall 2SIl ol Alslas yyads -2
Dlass Aslae pwas -3

Gedgdll Bag> e Scaill Hlases¥l Sladal 40019 455 aij.ul\ slasl -4

el ylas¥ Aslas @llal 4631 548 ,y045 -5

Coveriance &Ll psladlg Variance oplad! jus -6

5¥951400 aly 08 cllgudl J5 ) Gotun o) cele 13] daludl sda (o cdlall S (S9un Hu8 -7

1549590 ga daludl sda yawg

Jelf

& Ll Lyl LeS HLads¥! IS ooy podi Lisld cAlasedl &8Mally (oLl o ,all (e 3azeadl S22 -1
"V Agllall 2SI il pdall o HLamY! S8 06K dus Lol Jasdl laei¥l z3ga

88

g‘,gl.os X5 iLL«Lwl‘ J.&-.)j X1 daludl BT :M‘ Qﬁ!.‘.-“-.’:lb

Enter 33l de banigX2 X2 Vil padl s =

View — Graph el a¥| jlizs =

Option J:lae Regression Line :jliss o3 ®



Multiple Linear Regression

sdarl| Jasell izl

:bial JSCad) 3 LS Multiple series Jslas Lower triangular matrix jlases Laday ™

Graph Options

Option Pages

Graph type

General:

Details

Basic graph
Specific:

Iélgf &.Symbol Axis borders:
Spike
Area

Area Band
Mixed

Dot Plot
Error Bar

Hiih-Low Oien-closei
Scatter

Bubble Plot

XY Line

XY Area

XY Bar (X-X-Y triplets)
Fie

Distribution

Quantile - Quantile
Boxplot

[+-Templates & Cbjects

Undo Page Edits

Raw data

v
Fit lines: Regression Line ¥ | Options

MNone

Multiple series: | Lower triangular matrix v

W

Cancel

il (e 9o LS LAY a6 W ydaiwd OK e oans @

[G] Group: UNTITLED Workfile: 8:Untitled\,

= e

[ViewIProcIObject] [PrintINamelFreeze] Diefault

(vl [OptionsIZoomlPositionlSamplels

120 o

1.000

200 4

200 4

2001 2 i

[ 2020

OV XT X2 Y oy SLadY) IS M5 e g Lalas LTy LeS Gl oyl e Jaas adatn ™

il oo Adas A8Me g9 Ao Jou Idag (J.c.;}" Og ! 93) )\MY\L&J&&ESLL&U‘ p.]a_:.o
Ot LeuSe 48Me 3929 e eyl oo s LSy X2 X1 odazad ) (gl Q.Adijb\Lm
J.’S-.:ja.jg.‘.]al\ ST el o,k 48Me Ilia Loy X2 Layawg Y dalud! b..'\.mc).na.j}‘.]al\ Lesd!
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A lshasdl ol Lol celludl U509 layas e Bogllall 2SI jluzes! Aslan youas Jo¥ -2
Bilad! 3 laliy]) LS
e Laiaiy LUSTH o Alue y3 a0 LS Y CXTXT 2 alg¥l 8030 8 8,il Y1 ¥l LS -
ontdtll @l e Jaid Enter
, = Equation: EQ01 Workfile: 8zUntitled\ [ | [ 3] 1

[‘u‘iewIProcIDbject] [PrinthamEIFreeze] [EstimateIForecastIStatsIResids]

Dependent Variable: Y
Method: Least Squares
Date: 10M2/21 Time: 21:54
Sample: 2001 2020
Included observations: 20

Variable Coefficient Std. Error t-Statistic Prob.

C 68.23992 17.05178 4.001923 0.0009

X1 -0.658658 0.075993 -B8.667404 0.0000

K2 0.045836 0.011573 3960463 0.0010
R-squared 0.961686 Mean dependentvar 45 20000
Adjusted R-squared 0857179 S.D. dependent var 2072019
S.E. of regression 4 287694 Akaike info criterion 5.886856
Sum squared resid 3125334 Schwarz criterion 6.036216
Log likelihood -55.86856 Hannan-Cuinn criter. 5916012
F-statistic 213.3522 Durbin-Watson stat 2051270
Prob{F-statistic) 0.000000

(2 Gy las¥l Aslae mainud of adatad ¢ oddl @l JMs e -

Yi=68.24 - 0.66 X3ii + 0.045 X;
Se,,, = (17.05) (0.076) (0.011)

t= (@) (867) (3.97)
R2=096 DW =2051 F =213352

Dlass¥l Uolas pwass -3
Lok Aabadl sin (pe Busllall 2ueSI1 Jolay sl 3 =68.24 ol coltl gag jlams¥l cols
Otagdan J3lly el g paie (0 IS G555
eSl @ aall e pny g2, = —0.66 yaudl siie § Jiets gy Jo¥) Janudl il Juo ™
313 Loatie am oz Bl S50l L e g gy Layae § a5 oy ilid] Baladl e Agllal
8459 0.66 |yjuday yadis Lglall 4l (L6 uslg Yoy Aaludlsda yau

Ll Jasedl Slas¥ 73008 3 Lnbio Lalialy (g podall Jo¥ Balusell cladall Joatud of pudatad cU1IS T
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LSl @ il (e pay 929 3, =0.045 5l pdie § Jieny g llg S Janad) el Juo ™
Ol Euo Leuds aludl o old ae doly oy Jo ol 3 sl (e mLd) daludl o 2gllall
Bu>90.045 ;ludey 51335 Bguw ugllall 4aSTN (418 w9 oy J ol 385051

(Budgill Baga an scaill Hlami¥l Sledal 41 a5l Lgiall Hlas| -4
ol e 381535 &g Sl lelass Ao Linll Student jLas | ) el Lols Ausyntl ugiall Jo¥
e (2 «t-Statistic Student &sbas| @8 (8 paadll Sl yse coumd (Lt Lols| 2dlexs]
: 1)

_0.045836 _, oo

* 0.011573
005,,(20-3) = L0.02517 = 2110 5L Lasdks

17.05178 _ -0.658658
°17.05178 * "~ 0.075993

o3y .t =4.001923>t, =t , =t

=4.001923, t, =-8.667404, t,

9T -k
@Jlae LIS 28508l Jlall L6 JWllg e t, =|-8.6647404| - 2.110, t, =3.960463 > 2.110
@il 33193 (19 o8yuall @llall sue e kgl Leke 2lasl aI¥s ol 6T Significant Lgine
e L ablall adlasy|

Prob(c) =0.0009, Prob(x,)=0.0000, Prob(x,)=0.0010
2o 391535 Lel s (8ydilin Byuall llall Lgina e @Seell SIS Joatiad 2dlais¥] il s
11 Student 25las] @48
. Prob(c) =0.0009 <5%, Prob(x,)=0.0000<5%, Prob(x,)=0.0010<5%

o) e (S8 z3geill LMo e pad @I Fischer jLast 1 Ll Lils 4801 2giall S =
amid Ry =F™ =F™ =445 :ddouxll Ll Lplas F —statistic =F,, =213.3522
Aagall abilas Loyl «gdild mlay 5aall Sl z3sa ol Jeall (e JWly (Fy = Fy
Prob (F —statistic ) = 0.0000 < 5% :a Lol

z590 9o Lialal 4o il z3gaill (¥ Juall of ol tyamsll Jolas 3 Jiess Gudsall Bag> ™
Aaledl jau oo I3 olanad ! cpyaill ol @ das 653 589 (R?=0.95 Co> cddate Jos
Lol %95 ey Y daleall sis (oo Lgllall 2SIl sda (o ol pdall ol cllgad) J509
& 355 18 5,51 Alatus Jalge I azmy 08 (19 Lo penss (Sag¥ %05 Layud &1 aaall Al
Al sia e Lgllall 2SI
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b s Ll saarll lami¥l Aslas @llal 23201 8,2 a1l -5

View — Coefficient Diagnostic —Confidence Intervals

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

Command

Command I Capture

@mcI Object] [ Prinll Mamel Freeze] [ EstimateI Fulecastl Statsl Resids]
Representations
Estimation Output
Actual, Fitted, Residual
ARMA Structure...
DedisebindlDenan s Std. Eror  tStatistic  Prob.

Covariance Matrix
17.05178 4001923 0.0009

Coefficient Diagnostics Scaled Coefficients
Residual Diagnostics Confidence Intervals...

Stability Diagnostics Confidence Ellipse...

Wariance Inflation Factors

Wiey
Ran
Saf
Bl
(=]
=]
A
A
A
&4

Label

Coefficient Variance Decomposition

OO S YUATE U TES g T T
Log likelihood -55.86856
F-statistic 213.3522 Wald Test- Coefficient Restrictions...

Prob(F-stafistic) 0.000000 Omitted Variables Test - Likelihood Ratic..

Redundant Variables Test - Likelihood Ratio...

Factor Breakpoint Test...

U JSCal 3 LeS Glgondl an, Ll ) i o[, i Joe e ®

Confidence levels

|.90.95.99

Arrange in pairs

Jial 0.95 232l Jlme JLasly asiis (0.90 .0.95 .0.99 g &atll =¥lns 03 Lidasd Zumanll
sl dms ol @bl de Jhamid (OK? e Jakyai o3 Confidence Intervals

B T wan k) XS (B, ) 138 slamidl dalal a2l Jlrs S0l
2t e JSI Lol Ldadl szl e Jummets s < OK e 3ydle uagally Ll (e c¥lell slay) oSy 2
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(= Equation: EQ01 Workfile: 8:Untitled\ | = || = |jntim|
[‘JiewlecIDbject] [PrintINamEIFreezE] [EstimatelFnrecastlstatslﬁesi:

Coefficient Confidence Intervals
Diate: 101421 Time: 21:35
Sample: 2001 2020

Included observations: 20

95% Cl
Yariable Coefficient Low High
C G8.23992 3226381 1042160
1 -0.658658 -0.818988 -0.498328
He 0.045836 0021418  0.070253

Jlxll s Lol gaes ([32.263,104.216] sa f coldl ddal %95 &)l Jlee -
L yall (adys Ll Jlly 1(0) Lasall Jada¥ Jlzll 1da ol LS« 32.263< 3, <104.216
Lolbas| Lgine (& colddl Zalas ol oy ldagH 1 B =0 oL AN H | &ya4all

Gae: ([-0.818,-0.498] ga B, Laludl jau ga il Jarud) paall delal %95 252l Jlea -
ol ABlall Hy Lyasall 4oyl (a8, Ll Jdly —0.818< B, <—0.498 Jlzll (pess L
Llas| Lgine (£ jaudl dadas ol gy ldagH 1 B, =0

Eo> [0.021,0.070] sa B, clludl J5s 3 Jiasy o) Jazudl il dolal 452l 548,045 -
Lalall Zayd e (o 2atll B8 o1 %95 Ly 19319 Lisl Gad 419 0.021< B, <0.070 ¢!
(Oluzge 22l 358 Boles L) (0) saall e Jodd ¥ dayludl 3460 o Coo gzl
g H, Al Azl Jedig H o 4 ydall ds jall (ad s gl e B # 0 0L Jsall oSy JUdbs
Libasl Lgine (2 B, Lalall o) 42

Sl yte (0 @l (g yaall ilayyold Huall Coveriance <l il (puladlg Variance ol juu520 -6
bl lo sl de Jiamwid (View — Covariance Matrix—OK: Wl ¥ ¢ Laly jaadl)

Llas! Bgine 5o (2 Aalall 8 Jillg Llias 6T Ho & yiuall B all (a3 Alell sin 46 <0 suall Jleell fda o 13] Slia !
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E Equation: EQO1 Workfile: 8:Untitled\ [ = || & [
[View[Prochbjectl [PrinthameIFreeze] [EstimatelForecast]Statisesidsl
Coefficient Covariance Matrix

C X1 X2
C 2907632 -1.207403 -0.190488 A
X1 -1.207403 0.005775 0.000713
X2 -0.190488 0.000713 0.000134
v
£ >

sl olsdl std. Error sgee @ Luzg a8 Dlawdl dslal ppuadl mls S5 (e clliS =

1! C cauldly Xq, Xo onlaiad ! cppsield Huall g lall
Se,, = o, =0011573, Se,,, =0, =0.075993 Se,, = o, —=17.05178

iR Ccoldls Xq, X, ptlaad | upaield aall cMelall (bl olé @3 (09
var(B,) = o7 =(0.011573)* =0.000134, var(B,) =o7, =(0.075993)> =0.005775, var(f,)=o; =(68.23992)" = 290.7632
S e (2 ol o AL slobd! L
cov(x,,c) =-1.207403, cov(x,,X,)=0.000713, cov(x,,c) =-0.190488
2wy 34931400 ga cllzwdl U5l Goiun O Lale Aaludl sda (o cdladl A0S Goiuo a3 -7
1549590 iy 18 Aaludl odn
& b laliyly &1 Slghasedl iy pgas Lold 5l Alead Agiia 73l 4odo ol plole -

s pgds deley aludl oda (e Bugllall 2ueSIl Sotany $eill Jo¥ Lopul) Jasell lazs]
Y = 68.239918983 - 0.658657827728*X1 + 0.0458357912166*X2 Laslw ,uall aIslall
EViews 2uza sy 3545 G 30y T 5Lz ol M FY 1Y (e galaad paall yoad ae ¢ alg¥1 3480 @
e Jaiiaig 1400 Aawdlly X; aailly 90 Aaually Xq paasll pasgaiyalid Scalar yo¥l 3,LSy Lo
Aaludlsua e Lgllall 2SI ggrud 5l Aaall Jam=wid Enter
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File Edit Object View Proc Quick Options Add-ins Window Help

Command

\

View | Proc| ol e

Range: 200

. — | I
_Sample: 20§ 72.13082 | )

B c
=] eq01

[G] group0i
&4 resid
B x1

A w2
By

< 3% Untitled { New Page /

e 1329 7313 J el a8 Aglall eS¢l o ¥ 1400 1 ol £ Lasyl e ol e
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s s GSL«U\.) Aeaid g 5t .4
Forecasting and Smoothing with

Adaptive Models

ke Al 58 gl ot Jaanl ) 7 s Uil (B 3l e ellamy Loy Jlaniasl JoY

A 1 Leall ALbll ageia alol Linas mseall i . aosll disis 389 Aiye 4ilualioe G55 Lo

olade JSy Sucline 2uiey bolas § 8yallal 4eS 2ol e 25l clualadl oo 2o goazme Lasouty
Aladld 2 Atk ll 30020 s Trapll el et et I 3laa¥l asl ol

Jolomi sl sl e 1355 @) Aad) e Lus 8 ai ¥ sl (o stas Al Judladl 7230 3
s o z L] JorT e A3l Aladiadl sbigiand, 3slaad| oluad) HLas s agas (U3 oo Yoy 4y gl
detd] Byl aluziul ga Lae Guladl asT aty 13 (¥ ol iin Buse Sl Liaradl LSslu e Lo
ey Al @S (o> 7 3505 (6T 0 ¥ L Aia 3| Judladl e 3L 3l psoly 3l e
Lana 23l Akl § olie s Lo
il e s piad s daid] 5o Loy ot Jaute pgie puis Ll Jasall ppuazll s alel ()3
Sbsiad) e Jssasdly bl Jo¥ ausiad @l slaamd) of codldl o 4bas] desaza
Lad 558G 0 Yol 9 madl pad el Aload @M z 3901l e Josazlly Lo 5yallat Alazdl
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2 Sl 7 3Ll dratlly 3l A geia

Bhaills By=ally poasedl (e daad @l b 45las g ) ilad ¥ Lel o) B3 0 02"
G Adaptive iS5 el Loyas duatll Bolo atads « ¥ puad 5uiall § Lols oLt ol Le ¥
slexe¥l oo Yo ety solats Bam (o Live dlazmy Los Buiia Aaid Hods (K ae Juay 3l 0
¥ gl (a3l 595 pe Addl (e Bagar Slaglas (e H851 Lo e gind ¥ Anl dlolas 9l Ao e
(59.42 <2016 «_pdull) 41 Aoy Lpe 92w
3! 1

st 7 3bed gt 8 (e85 Jo¥ Z3Leadl o Ll clisle ezl z3lesy 3uisll il 3
poill 1ing AaSll z3ladl 3 reSed Lia I poall el el 5000 @8 Lpowads Byl o Aalasell alal
ol L Josg Jgo o) Aslgdally 2yl 8700 ress () Ao 3! Dbl @3day  3Laidl (10
bl iy Ll Jhas) ddgl A yn § limally sladl sles¥l 4S50 (0 2L Ll 6T (cne
slas¥ 2l fadl LeLS o Aiadl (dldly asdaad 7 3Ladl sin jolats 255¥ Alorye 35 (AaLul
cliaall oyl /aladl oles ¥l @Jlas @S @y o Holt-Winters 441 7 3las (pesss Aiaillg aladl
o0 debaall il sl /alall slas ¥l @llas s g dudkar audg JSI LT Lsnds o485 7 3Laidl o
1(63.00 1998 c35150) i 7 3Laill 5ia s (303 cckpok>
3ol | cllagall ziles -
oread ) o3 (5Scag el o) Lol 2l bl Lasagall 5,508 e cozad
A Bipally o sl 38yl Sllasegill z3les @
VY,
(2 Lo 4| Ayl a8 ymil | Sl wgill z3Les @
Y =0‘2(1_“)rYt—(r+1)

O<a=<l1

(o)) CanSall Aalas Jias: or
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dei]! .2
Boloedl g dl) Ay lall Eoalgmdl A015) I (pe A3l Al i 451 e ! piag
13405 09500 3ial) Balass Lol o ¥l Alty G Zall U1 )5 3458 daad Sglasll slag «(Autlgdially
o <2010 . 35358) @D 7350l Hlusls Amliell hLas 3okt day waiay gl Aiall b5 Lles
(29 Aentsy Byl 03 dzes 7 Slaidl s (s (109 .(89-88. 10
slezely Zuiepll Aadadl s e Aaylall sia Jead @] Ayl | llawgil| Ayl -
I BBpally sums (@ly Aps Wl olaalidl

- 2.
Yt:% > Y, (g8 n d -

2
?
> DY, :z9nd -

sl Dummy Variable e pdie (DRLIVES

if r==+

NS

D, = )

. n
if r=——<r<—
2 2

Sl 15y 838 k) A8, mall alla sog il Al sl A8, mall ol sogill oyl atl Jantad
Aol Al e 38l gdiadly (Aduasll) ol

1
2
1

15,3¥) (2 Gyl 04 I pundiiy 1] dueid| Gybo -
Suad ol ale bl llia 058y ¥ Lodie 735l 1da Badas @2y 1 gal¥l ol il z3g0i @
sl s a1 a3l dlededdl o)) gy illasgia 31 gz cslidaall T o3l Alududl
((28-27: 4o o 2014 ((S9lizmy) A¥I ABMally suzmiy i L by Jo ilsdie
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Y =ad t-a)v,,
=
sda Jaaibuslell Aalall 93 Jastl qu¥I Brown zileiy oud : L ¥l daddl zigas @

Sl cillawsill Aas)b e Jiads By Apdenlal) bl Badlize 2w bl 4 L]l
SlAall Gasgaid anseiud dus (¥l e S § gudall Cglul Lol Al adasll
4 Aoyl Bapall 05y Syl Sllawgill alasial wie Glusdl § Bogaall 2l
(1412 4o o 2015 . (alidly g dll) AlS

Y, =b+at+eg
plall olms¥l 4S5 Jias DAt o> slall slxi¥ly 2uslgdaall LS, e soroms Y Aaadaddl
e LN ¥l iail) 7 3gaill ia 339 Lol (S «Aslgdndl LS A Jiad £ < o]l
il e

Y =aY +(-a)Y,_, ¥ als L -

13}

C=aV +(L-a)Y,_, i d ALl -
Z&LAS('M_' f u_sL«—u-" {Q—‘iﬂj

b=2Y -Y,
l04 ~ 2
Ty W

(088G (§5l) z.’s}o:..ﬂj
Y, =b+a(L)

el Lgime AST dped)l pud il LlS aimll (o or @b cufi8l LS 4l Sl yuuxdl
Aol aludud! § 2l a3l

caladl slms ¥ S50 e gsies A3l Al L 006S5 &1 Al § Lisolin 2 :HolE i)k @
plasial Led gall qig «SLll oo¥) dedll zoas o Baladl Cag)all § Jaaiud Lol (o
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Yo=Y+ @-a) (Y + )
r=7(Y—Yeu) +0-nr [1]
oyl i Buell Aagall Jias:Y, -
aladlolas¥l Jigsir -
oo ¥ el Lboad day lldg cAa bl algdaall (o palses sl dadall d0id Jiasiy -
.‘_";a\_;}!\
(7675 oo Lo 1998 (3935s) GLidlall ¢liinall 7 sy BN oud LA oo palsal]
@ "F 4 @t
r,=Y,-Y, r=0
iSS 3l (215899 (2) Wledl (33 801 ey (1) Wl @ 2 8401 (o detd] Ales 3llais
Al Aalall (§ cndsLad) cadslall
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EViews maliys (e dclos Ul ao 48488 7 Slatdly doatllg gbild Aol ) biaall oy I
AL S5001 5ol il (55515 (¥ Hlipoll By yaay olilly 9 el i) s
: 1L Jsomdl (8 2l 2019 A 11 1990 Aie (0 Buriall A}l

EXR | 4wl EXR Ldl | EXR | did!

64.583 | 2010 | 58.739 | 2000 | 8.9575 | 1990

72.647 | 2011 | 66.574 | 2001 | 18.473 | 1991

74.386 | 2012 | 75.26 | 2002 | 21.836 | 1992

72.938 | 2013 | 77.215 | 2003 | 23.345 | 1993

77.536 | 2014 | 79.682 | 2004 | 35.059 | 1994

79.368 | 2015 | 77.395 | 2005 | 47.663 | 1995

80.579 | 2016 | 72.061 | 2006 | 54.749 | 1996

100.69 | 2017 | 73.276 | 2007 | 57.707 | 1997

109.44 | 2018 | 72.647 | 2008 | 8.9575 | 1998

110.97 | 2019 | 69.2924 | 2009 | 18.473 | 1999
158 Joalllda (e cagllally

axly (SGyadl ol dslie (bl (el Hlgadl Brie g Ao lied) 23l Aladeadl dgas -1

Thasld Syt uesdd Laiall peall ol pe dwlio Lalys & G k00

J=JI
i hlo pads (EXR B pnll yau paie deoudy Sliledl Lol ay -1
edl 5l g EXR o) el mzd ™
A3 ¥l 3ayb e ol Proc — Exponential Smoothing — Simple Exponential Smoothing

«Quick — Series Statistics — Exponential Smoothing—> Simple Exponential Smoothing

el LA aall ol JUso) J2¥ 8480 e Jyaseuid
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File Edit Object View Proc OQuick Options Add-ins Window Help
Command

data exr

Command I Capture |

= eries: )

View | Pro Vimﬂ Froc )Ohjeclll’mperties] [PlintIMamelFleeze] | Default L | [Su-rtl Edil+,.f_

Range: 1 Generate by Equation... | |
Sample:{ 8:51 ~

Generate by Classification...

% :}U 199 Resample...
&4 resid 1—2 Interpolate...
199 Seasonal Adjustment
29
99

NPT Automatic ARIMA Forecasting...

199 Forecast averaging...

:£| C Exponential Smocthing > | C Simple Exponential Smoothing. >
Hodnck-Prescott Filter... ETS Exponential Smoothing...
Frequency Filter...

Make Whitened...

Make Distribution Plot Data...

Add-ins
72.061
73276
72.647

59.2924

R

Smoothing method
() single

() Double

(®) Holt-Winters - Mo seasonal
() Holt-Winters - Additive

() Holt-winters - Multiplicative

#= of params

Smoothing parameters
Alpha:
{mean) . Enter number

between 0
Beta:
E
(e SR
Gamma: E
(seasonal)

(W 990 EViwes (L8 o ¥l iyl 4oyl gudat U5 (0 -
@34*(‘.@1”&).‘9 5 -
Single éal.;ﬂl ¥l agedll dasyle (29 do¥ldas,lall @
Double Sl ow¥| ayeill 2doe 3 Jiaws sl day L1l @
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oy Holt-Winters-No seasonal &s,hay 2wl Audd) Ao deiy ol gag &Il LSl @
Adiaall A8, 3929 Goty
adadl oS50 0955 Lewice g (Holt-Winters-Additive das,b udas gag 4yl 4a,01 ®
ezl gl (e Auia3]l
Sl 085 Leaie 1dag (Holt-Winters-Myltiplicative das,lay yols el HLas¥l @
(Pl goidl e Aia 3l Al
Lw (o LWllie (3 (2 319 2w gyudl 2l EViews Likaay (Estimation sample 848U Jawd -
ol ol 1l 5l 2l A5l el s LIS (e &1 2105 2019 J1 1990
ool Houdl suay Asls Ll LS a4y 4l EViews ass (Cycle for seasonal 3486 Jawl -
Al /Al aslls el
Lowglliy Beta alall slxs¥ly Alpha lawgilly 4ol cledall EViews W sus cllis -
Slelall e ae dae L dged 4aayle JSg aslglly yasmll (i 8yguam=e (9SS &lg Gamma
L Lols!
slzesl 48,2l Line exr — Enter : yols¥ 8180 G Y AL Gl Juiedlls pgds sy ,éi Jus ®
9l ol godl (0 (2 Ja AMa]l i Lasass (I SlLSL (2loy Al Aludid) Helas

() Series: EXR Workfile: 9:Untitled\ [ T

[ViewIProcIDbjectIPropertiesl[PrintINameIFreezel Default L [OptionsISampleIG

EXR
140

120 4

100 4

80 4

60 <

40

20 4

T T T T T T T
90 92 94 96 98 00 02 04 06 0B 10 12 14 16 18

1990 2] i [ 2019
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e skt bl Lt o s cdyiall jane e Aladid Glad! ddeddl M5 e Lasdile (0031
G Al g938 031 M omslete b (s Syguame Lel Aty el 95 Lebided e a3l
LSy dales . anazmill g9all o (2 (aladl olxsWlg sl g diall) Liajdl alakecdl o.in LS 0 @Sk
Holt? 2o Laddg 5,4l Laar s o) Sl ¥ dpad] Ay lo ladd adas

Holt-Winters-No seasonaldas,b @ « SLadl ¥l apedl jlas b agds ageddl Gplo IS (0 @
Liag «Apiapdl Aaleadl (o 831 Slgin 05 Ly Apiaidl Akl bl (e Jyoad oy a
A dald Ja ¥ 3ty cnas ladl o Al lall (oY iag cauadl dals ¢ 1o 505 Jariw
slas¥l slayyl bsgall jdeg Sum of Square Residuals 3lgdl clasie goaze LI 095G (&I
.oSasls J3| Root Mean Squared Error

i sl s 3o LS (o SLtl ¥ sty T s cle 2l ol s Wl e gubas ™

Exponential Smoothing

Smoothing method Smoothed series

# of params
1

— 1 Series name for
(_J)Holt-Winters - Mo seasonal 2 smoothed and
3
3

() Holt-winters - Additive forecasted values.
() Holt-Winters - Multiplicative
Estimation sample

1990-
Smoothing parameters @

Alpha: E Forecasts begin in

{mean) Enter number period following
Beta: between 0 estimation endpaint.
(trend) E and 1, or E to

estimate.
Eerer Cyde for seasonal
(seasonal) 5

A wludl e haz=td OK e i ag @

Loels Lsls il a1 Lie 5. 0a3 13] S5 ¢ iladl Jitoall IV e a8 483l 595 U1 alall slas¥lg islgdiadl sporet Lo !
i Bl sl lasY )

sl iyl Lol Alimally alall slas¥1 28 e (o Ll a3l Al 03655 0 Ll (1,55 (63l ¥l el asylo (0¥ 2
Aglazdl o) Laresmtl] lnll 3 2150 2uliadll LS, Anllae Al § Ladd phias
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AaySL) 2 3Letlly ol el

-

Workfile: 9 - (chusershrmmed\desktoph9.wf1)

[Elicii=]|

[Vi.ewl Pmcl Dbj.er:t] [ S.a.vel Snap shntl Freeze[ Deta.i.l.s+,."-l [ Shawl Fetch.l Stnrel Del.etel Genrl Sa

Range: 19902018 — 30 obs
Sample: 1990 2018 — 30 obs

Bl c

e
e
b

exr

resiad

Filter: *
Order: Name

(¥ Series: EXR  Workfile: 9:Untitled,

[o [ &S]

[\f’i.ewl Pro cl Obj.ectl Prop erti.es] [ Pri.ntl Name[ F:eeze] [ Samp lel Genrl Sheetl c

Date: 10/21/21 Time: 22:14
Sample: 1990 2014
Included observations: 25
Method: Double Exponential

Original Series: EXR
Forecast Series: EXRSM

Parameters: Alpha 06180
Sum of Squared Residuals 540.1935
Root Mean Squared Error 4643413
End of Period Levels: Mean 80.71084
Trend 1.810598
< »! Untitled | Mew Page /
(exrsmh :;luses Mia) i ol Leaasd s Al Holt 245, 389 ded] Al pedi (Ll
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rlail (e 9 LS L) qu¥) sl Aadis (g L 3583 (S

Smoothing method

) Holt

() Holt-wWinters - Multiplicative

Smoothing parameters
Alpha:

{mean)

# of params

1

| E
Enter number

Beta: between 0O

(trend)

Gamrma:
(seasonal)

—

and 1, or E to
estimate.

Smoothed series

exrsmh

Series name for
smoothed and
forecasted values.

Estimation sample

| 1990@

Forecasts beagin in
period following
estimation endpoint.

Cyde for seasonal
5

Cancel
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-

Workfile: 9 - (c\users\rmmed\desktop\9.wf1) = | = ||?|1

view|Proc[ol &3 Series: EXR Workfile: O:Untitled\ oo |-

Range: 199 - - ) -
Sample: 199 [‘u’lewlProc[DbJecthropertles] [PrmtINameIFreeze] [SampIeIGeanSheeth
ﬁ Date: 10/21/21 Time: 23:19
A exr Sample: 1990 2014
B[S Included observations: 25

exrsmh p Method: Holt-Winters Mo Seasonal
kA resid Qriginal Series: EXR
Forecast Series: EXRSMH

Parameters: Alpha 1.0000
Beta 0.2800

Sum of Squared Residuals 497 2329
Root Mean Squared Errar 4 459744
End of Period Levels: Mean 20.57900
Trend 1.533696

< »!, Untitled | New Page |

elas¥l Slayyd Lawgidll ydeg Sum of Square Residuals §lgdl clas e $game Zli Ayjlaey ™

goaza O3 demi Holt day by JL) ol ageddl 233,k (0 JSI Root Mean Squared Error

Root Mean Squared ellas¥l &ilay,d Lo wgill ydag Sum of Square Residuals 3lgdl &ilayya
i) leat Alaally bl 281 & e dideg (S Lo J3 (2 Holt 4, ,b 389 Error

aslall gl puesd bl

Method: Holt-Winters No Seasonal Method: Double Exponential
Sum of Squared Residuals=497.2329 Sum of Squared Residuals=540.1935
Root Mean Squared Error=4.459744 Root Mean Squared Error=4.648413

J=¥ Gledl eyl ae exrmh, exrm, exr (widally Lol Al edbud! @ud (o yay agas @

RRVOPCLETIN - PAPETPRVE- 1PN

od>g Sum of Square Residuals 3lgdl cilasye goame Jlontuwl Abslall 4S5 Lasd  ae ¥ 285alls 7padl ol (e 8L 1
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A S 7 3l el g el

€] Group: UNTITLED Workfile: 9:Untitled\, = =<

[ViewIProcIObject] [PriﬂtINEmElFrEEZE] Default w [SortIEdit—r’—ISmpl—r’—ICompare—f’-
EXR EXRSM EXRSMH

EXR EXRSM EXREMH -~
1990 8.9575 43.51267 8.957500
1991 158.473 §.992055 14.85121
1992 21.836 18.46352 25.38079
1993 23.345 21.83263 27 75127
1994 35.059 23.34349 28.02653
1995 47.663 35.04728 41.70959
1996 54749 47.65038 55.98052
1997 57.707 54.74190 6272170
1998 58.739 57.70403 64.27561
1999 66.574 9.006247 63.75738
2000 75.26 18.46353 T72.38102
2001 77.215 58.69872 81.87312
2002 79.682 G6.56612 82.52387
2003 77.385 75.25131 84.19516
2004 T2.061 T7.21304 80.00415
2005 73.276 79.67953 T2.44611
2006 T2.647 77.39728 73.89347
2007 69.292 T2.06634 72.91547
2008 54.583 73.27479 68.54591
2009 T2.647 T2.64763 6272732
2010 T74.386 569.29576 73.56878
2011 T72.938 G4.58771 75.53660
2012 77.536 T2.63804 73.361700
2013 79.368 7438425 7912798
2014 80.579 72.93945 81.02719
2015 100.69 77.53140 8211270
2016 109.44 79.36616 83.64639
2017 110.87 80.57779 85.18009
2018 116.59 100.6699 86.71378

2019 119.35 109.4312 88.24748 W

~ >

@8 Olg pandl Luany (e 1S calizes ¥ 8,6¥) clgindl et Lds 1o L il @uall o) Jasdls

399 Bl exrm daall Aluludl @8 clliSy Holt 4,y 389 8uell exrmh dossdl alud )
05 (3 wlie slxsl Lagdy exr duadl Aludeadl & Ll I o081 (yloas L) o) el 2,1
8 2L 5l o)) ubes e Ll puSiais g 2 b e hanss @ T 1531 gl
Leosu @3 a8 GLad) (¥l e 2asylo (o0 Juandl (2 Holt dasy b o) e dadall 34,

]

Group: UNTITLED Workfile: 9:Untitled’,
[‘u‘iewIProcIObject] [PrintINameIFreeze] Default

o[ & (=)

L% [OptionsIZoomIPositionISampIeISh

140

120

100

80 4

60 o

40 4

20 4

02

T
04

06

og 10 112

T T
14 16 18

EXR

EXRSM

EXRSMH |

1990 2]

—
Ins={ 2019
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Aeolall Slgiw 05 sl 9o gllall (¥ ilgiw 05 28Ls ks e g el Al ! ayuwgiy pgds -
ipbial JSCAd) 8yl LS yolo¥l 530 G Expand—Enter : ;¥ LU& agds

wi EViews - O
File Edit Object View Proc Quick Options Add-ins Window Help
Command o X
I:l Command ll:l Capture ‘
- A
Workfile: 9 - (c\users\rmmed\desktop\9.wf1) ===
S ~aall Sy La i [ViewIProcIObjectl [Sa\relSnapshotlFreezeIDetaiIs-—I—l [ShowlFetchlstorelDeleteIGenrlSa
b ——-}Range: 1990204 5 Siltomt
e ‘Range e Sample: 1990 Workfile Structure n
Workfile Structure 348G B ¢
24 ] e 95 d__,,‘g kA exr Workfile structure type Date specification
a_. )” % z:;zﬁh Dated - reqular frequency v Frequency: | Annual A
& resid
Startdate: | 1990
< 3! Untitled { New Page / v

path = Ghusesmmed ocuments |08 = ione | WE =
Slgiadl uaseld L3l @udll e pad & 2024 J1 2019 B (e Akapll Bull pesests agdi -
OK e Loigasy deslall
ALl Holt 2ab 385 wpetl! kee [lasly exr cdpall yaud Jua¥l il Aludu puas -
ooy Al Haad e JUL 1 o U] o) ol iyl e Jundl LY L0

rls ol (e g LS (653 Al dbad! 3L crg Lo 3a5 G (exrsmhf :luses Mlis) iy
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-

& Series: EXR Workfile: 9:Untitled), [= = ][==]

[ view | Proc| Object | Propertie int| Mam -

|

2005 | 732276 Smoothing method Safreens Smoothed series
2008 72 647 ) Single 1 rmit
2007 69 292 () Double 1 E for
2008 64.583 Holt-Winters - Mo seasonal smoothed and

—ﬁg ;ig‘;g ) Holt-Winters - Addve 3 forecasted values.
2011 72.938 @l TEEanTERE 2 Estimation sample
2012 T7.536 7
2013 79.368 Smoothing parameters ‘
2014 80.579 . .
2015 100.69 | Enter number TEEEsE T
2016 109.44 Beta: ’E— between 0 estimation endpoint.
2017 110.97 (trend) and 1, or E to
2018 116.59 T ,E— ' Cyde for seasonal
2019 119.35 e
2020 A
2021 A
2022 A
2023 A
2024 A

£

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

Command

expand
r

Command I Capture |

-MMI [Vimll’mclDbjectll’luperliesl [PrinthameIFreeze] [SampleIGenlISh
Range: 1990 2024

Sample: 1990 2024 Date; 10/22/21 Time: 16:40

——— Sample: 1990 20189

Included observations: 30

Method: Holt-Winters Mo Seasonal

Criginal Series: EXR

Forecast Series: EXRMHF

Parameters: Alpha 1.0000

Beta 0.2500
Sum of Sguared Residuals 895.7950
Root Mean Squared Error R 467464

End of Period Levels: Mean 119.3500
Trend 4825910

< >} Untitled | New Page /

45¥ ol e ha=uid exemhf 4 sl Abud g exr dpall o mate Ul pias -
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AaySL) 2 3Letlly ol el

[E Group: UNTITLED Workfile: 9=Untitled, [ = |[ 2 |==

[ViewIProc[Dbject][PrintINameIFreeze Default L¥] [Sor'tIEdit+!—ISmpI+)'—
EXR | EXRMHF

1990 8.9575 2.957500 ~
1991 18.473 13.24540
1992 21.836 24 06773
1993 23.345 26.87283
1994 35.059 27.49992
1995 47 663 41.10359
1096 54749 5534736
1997 57.707 6228378
19098 58.739 64 09764
1009 665.574 63.79005
2000 75.26 72.32100
2001 77.215 21.74171
2002 79.682 52 56509
2003 77.205 24.31136
2004 72.061 80.20535
2005 73.276 7290287
2006 72647 7421115
2007 50.202 7319113
2008 64.583 68.86140
2009 72647 63.08285
2010 T4 386 7353777
2011 72938 7548882
2012 77.536 72.40214
2013 79.368 79.03431
2014 80.579 20.94973
2015 100.69 22 05205
2016 109.44 106.8343
2017 110.97 116.2357
2018 116.59 116.4493
2019 119.35 122.1045
2020 A, 124 1759
2021 I, 129.0018
2022 I, 133.8277
2023 o 138.65326

2024 I8, 143 4796 ©

£ >

View—>Graph—Line & Symbol : ja¥l M5 (e pdaadaed Gledt Jiall (o ye (S lliS @

oLl Giledl) Jutodd! e Juamid

[G]

Group: UNTITLED Workfile: 9:Untitledy,
[‘u’iewl Procl Dbject] [ Printl Namel Freeze] Default

(=[5 |mES]

W [DptionleoomlPositionIE

180

140

120

100

20 4

80 -

40

20 4

1995

I
2000

2005

2010

—— EXR —— EXRMHF

1990 2

i 2024
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Asdeadl 519 2019 Lise e CaBats gaddl Byl yauo pial oWl dladudl b oo LoVl o
Sl Mol dagd g las)l Lz suwo deliasll 1da cocliatll 3 aiud Cdyunll yaud e gl
& 1 Las sy (S5 ¥l gl alal daz )3 i lguss 65315l 5luadl o) (6T g5l Ll alal
oo 5l polazily JU szeall dalol Hluudl agd (agases (e adall dagSall dwliw 5Ll
Sty &ale Lagmy ol Slhabaidl e @il Q1 19-086S dxmile ¢l Lasall Aeall

Ao > oy,
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Box-Jenkins 44,y §4ill .5

Forecasting using Box and Jenkins Method

Uglme LuStay Apiey uades 3 SLAGLN (o5a] Gyl 2 sy« Juleall Sligtus lans
Ul 3 (ASaliod)) Szl > (o gl by pundl Zalarll Jolgall S (o LS s
&3 alidis 3 ol IS (cyn B9 Ak 3 LS 5% Agloma Lilay U (0 Yoty L
O Ot pazed| Wolma LuSay ey ly .l il Bocate ol el 48l Gyl alaziuly (g lane of
oSy M asasll Ll (e sae s (¥ peell Lwdlld (g5l ol Lo Aashay cnmeald
Gedat @iy oed Lol Ayl &S il cillasogil) Jloaial LiSesd conuall 1ia § Lalasiwl
Oo e Blan Lad Asl Al § Aaue ahliel J) suuiud ) saadll Jasdl o) cilyas
AN Azl Sy ald LNy Jo¥ il
545 4045 (P9 1970 &iw George Box and Gwilym Jenkins (L3 (o Loyb @ 2zl s
L @ly olgdadly dnsd) Judlad) Jextd ARIMA dylas 5,808 (e dezad paall 2pal>i alulud
ARMA Lalizll 7 390ilg MA &yl Lasgillg AR G 5laes¥l 29 Biasail) Al 7 3laidl

$Lad] o2 e 9yl il lyal (als) slidul @ ¥ Loaie MASAR o podl (5 b sa il
ARMA &> ya 3olzez) ARIMA 2o e
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Box and Jenkins 4a,b .1
sda (o,a3 ARMA 73l e Yol dpaill e ¥ Box - Jenkins dumin § ¢ 90l Jud
z3leills laspuzs o Sans Yoy o0 ST AU L Wi iy o0 ST AU LS Yy OF sl z3Ladl

A Ansb )
ARMA el Judladd 4ol I 7z 3Lead! 1
(1998 (55l90) (29 Juadbaad! (po § 1931 My Lasass o) (Say

EIRNIBINES {F RTOSPY By
Autoregressive of Order P 4y Gil3 Hlazs) Adee Ll Xt =0, 2142 Adoliasll Alaall Jla,
o« Xy =Xy +a,X , +oenta X+ ddldl Aslall cdss 13 AR(P) 0L A ey gl
e ilgdeall sl g « Autoregressive Parameters Sl la=¥l allas a),a,,8,, . a0

(oal Jiasa5) 83yme dladie Aulec 3a9 t oyl

Ayl | Sl wgill 73905 .2.1

Moving Average of Orderds s 48,10 blugl Ldae el X ;1 =0,4142... &daladd) Aleall Jla,
<X, =& +be_ +be_, +...+be_, AJ Aslall cda=s 15] MA(Q) 0L 4 500 ¢y @
Ua.é.-)\et‘Moving Parameters Average aS,=ill &llhwgill Slalas bbby, .......... bl G
ol die Jlgdeadl

48 mia blugly 3 lamil &l dalizel) # 3Laadl 3.1

UST e Jgsamll mos oof Sy &S5l olug¥ly S Slamsl 7 3geid Lwludll poliall o)
(Y ISl 0559 ARMA(D, Q) &y 3S5mie Joluogl (63 313 Hlumsl 7 3led (e 7 3Laidl (30

X, =aX 4 +.... +a,X_,+e +be ; +.... +b,€e 4

Box-Jenkins dcxia .2
sl 48, Lud) 0ual (o Bagusme Adas A gazma (po 098 « AR I Hluses¥l 2o L,
GyLudl @udll cra b a3l 3 B39 Aubas 4S5 (o0 e MA il dn sgall ¢ 3l 0680 Loty A3
L (§ g4l "Time Series Analysis: Forecasting and Control” add| Laml€ § . pan¥! Jiogadl
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ldag « paill ol Lol Judld! plaseiwly 5iall i (Box & Jenkins, 1976) 481 (1970
(JW) gl e (2 Ll sda @lglas g ARMA Silyg e (e sleze¥Ly

(<oyaid!) colid | Juaid! e ezt a1 1.2
7 3led alilat bl 7 3l cpuizmd (o (35505 (o8 cgaso ASH g duaal ASYI (A yutll A o uad
e Aol o8l (aamy auai 3selly Alagand) Lol &ls dalys IS (4 liag < ARIMA
:(Bourbonnais, 2015, pp. 260-261) ARIMA #3503 p,d,q &bl olayudl (e S |
agk| Jaand! (1
Slall by 99 asbas] axllae ¢ did Ll e Aronnsll 3S5mlly 3 aludis 3529 > 3
NSl sladsdl e Jgsamdl ol oo Dl ke 3 L a8eall Ll alidiad) ) Aeasosll oda Slas
pladl ol Cuo (o Ayl pdind] (e Sl (2
glas b Lol ollasyly 1l balsy¥l 4l "Correlogram Loly¥l alasee” 2ulys <l 13)
hlasy by Luatbas Luwls cumd caladl slai¥l il Alududl 36 e JusQ -Statistic
(A Aulys aay TS? o DS 7z 3gaidl jailias cows sles¥ A5l B Idag Dickey-Fuller
:(Bourbonnais, 2015, p. 261) (LS ARMA z 35d P, G ozl dptzes LiSay
) 0 Js¥ s9uzll ACF lawdl i1l L1 @it "Correlogram Lobay¥! lss” o 13] -
LiSasd Lz s (et il LLad 1 Al (gonin midy saumll e Calins (a8l uxS g =3
MA(Q) : g2 A8 ,=ill Sl wgill 73905 o) Eiisud ol pasedd o
) P do¥! 394l PACF ajell il Loly¥I &lud "Correlogram Lolap¥l lalazes” oS 13] -
lezmny s (aases Aol LLEY Ay omie @idy il (e Caliss (godl u=S p=3
AR(P) 9o SN lams¥l 73508 o piliwdd
iz @ls ARMA g5 e diic (g «Anladie 43aly daadl I Loladl Jlgs ylas oI 13) -
Le el "Correlogram Ll ¥l bala el (549 LSy s

5 8 alal slas¥1 280 All5) il 35¥1 ok (L6 aesll ASLI A3 b il e S
Aols L9 Bratus pe z3les (2 DS z3kall Lol (Deterministic 4auydms 4l a0l e dols Llg8atus e 73k A TS ziladl?
Stochastic 4slg-de &)l ya50l aue
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sl ] S Ll oda pasel Jlsll Jgasd!
asyalls daudd! 101 L dls Jalaid pasbas akls

PACF gzl 1l bl dls | ACF alagutd! I boladl dls | z3geidl g9
o=l Bl aoyudl day Ligias putais MA(Q)
P dzyudl vy Ligias pais o=l padlis AR(Pp)
(P—0) >l amy gl (ablis (@=p) s5llan @l pa8ls | ARMA(p, Q)

(Bourbonnais, 2015, p. 259) : yuual |
ﬁ.&.ﬁ.‘i." %ﬂ 2.2
1ol Ul sda 35 «gpisall lan,ll Al alasiul (o dom A e &4l 2,1 Y Ll sl
ol ARMA 73505 Wl § Lol (il s saaall Jasddl lami¥l cbolas Jasny Slas] zalin
L Lawd Asliasl ol pdl calizsy (Gpaall cilas,dl Aasl of (Gouaall AnlSaY! dasyl alusiul
SlE3) duds ziged] Aulioe @il Jaad a8 Ul daall 46l Cousey 73l cDlolan paaw

(128-127. <2011 (algal
oe U 9

el Ay 3.2

S (e A gama I 2 ms 15 Gasi il Ao 35« 5zl Zpland et k) 7 Slatl) 53t
L a9 ¢ Qo Aalys Ll wog 2y 9yl Am s 4111

) 3101 oL 1 21yl (1

2o el) Al e Al Aeecl] 10 oL 31 01 o g 8Dl i sy Aasdhe 5 13)
(0 0y2d9 7 dgaill by Bole oty sl 390l culys Hlasl (@ Jdd e ydge 18 Byual
(252-251 .o o 2011« ) Bload) Aoy J) Jaxis LslS « a¥1 52 (IST 316 .y

Ledhalas pas Ol s 45ld 3ol GIA Ll it "Correlogram LLa ¥l ahases” M5 (0 -

_ta/2 ta/2j|,m| Lo 151
| ranamess
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ailas] oo H(K) A N(o,%) 61 e Blodd 1 Lo Lo 1) el ao 5ol g b s -
(K= p—g) 4> Aoy y o jes oylate Ky o (Ljung and Box) Q' -Statistic
k
Q' =T(T+2)Y (T-)p*(i) ~ z2(k—p-0)
i=1

P Qlodl ke o (g 1dag c Hyyaiall Ao ,all Jias Lid Q< z2(k—p—0q) sl 13
ByATue
‘o> ((Jarque & Bera, 1980) HLas| el el Jeatuny asadl a5l ady pand asdl -
B= fit (B3 2
o gias Lads Glod) AUk (adall 3ol Ho dmyall Juds Lild JB < g7, 1S 131
LU cdlelas ol IS o0 3y uilnto sllasS oyl onliddl 0980 OF oy 63T 22 o0 -
Slasye Alaadew 5585 Wl o Lad et Jlma J5 15 285 0 e Bl lan, L 2SI 31
Syatua 3yl
Byudl | el djaetly A A giall Hlas! (2
z35edl A4 Student jlas | Aawlgy I3 @ Gl (u> e Bydde delas S oLas| wie -
131 gzl e 4,6, @dlall jLas | L, 4518 ARMA(p, Q)
010,=0 , Hy:4=0
0 , H,:4 =0

1- g

>

A

i
0 Hodaald eIl s i) it LIS Lilas | Bugias 6, Zolall ol oo Lgine Sotunes
oSy Fisher jLas| poseiud Lald 7z dgeil] L Lgiall jlas ) e -

H, Ald) 3 ally Juis Ll

>t, ol 13 H Lyaell dns el s uuas
E,T—p—q -

H,: 6 =.... =0,=0 , Hyig=.... =¢ =0
H 10 #.... #0,20 , Hig#.... #¢ %0
T o _\2
Fc:tZﬂ:T(Yt_Y) /(p+q): RZZ/(FH'Q) (p+.T-p-0)
S8 /(T p-q) (1-R*)/(T-p-q)
t=1
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35l @l o) e i GIIH ALad) desyally Juas Wild (R o= Fpor ) 1eslS 1318
Aglas] Ligias GS}Q.LU Ol ,éi ¢ yigall zL_ajLw.A Lo o
Gl Ayl 2 3led! o s lall yulas (3
Akaike Information Criterion :1969 ;Lcas ®
AIC(p,q) =67 -expz(gJ
sde e Blodl Slarye Lewdy iy alaall adsaall dankay Cigusll Glodl culs 67 -
T olaaladl
.C.S‘sao.l.n L”s'\.?-).s 1€ u«-_dj C.S}o.’«.” pJLu ddc (p+q) -
t keSS Jue wlaaladl oo sue ASY alaaiull 7 3leill § Goundll dipead las -

NAIC(p,q) =—A'C$p’Q)

NAIC ol AIC jlinall Aasd yiol Bamy il 7 3geidl iy

Bayesian Information Criterion: Schwarz 1979 ;Lcas

1@ bl e Lo s 81 AlaT (aslas 3eds Y

BIC(p,q) = Ln(&2)+( p:q) LnT

Hannan-Quinn :1979 )Las @

LnLnT

HQ(p,q)=Ln(6%)+(p+aq)C T , C>2
ﬂ)l-u-a-u_. M}i.;@i(é.a.m" “L“;_A_H C.Jj,u.” )L’L’?_" REINCY

.Granger-Newbold ;L1 (Goldfrey, 1979) 4ay,b <Iliag 3503 JSI ST caleadl oo 5)Lakl Ly o0 3yl 7 3Leidl o Ao laall (6551 lae Lia IS 1

117



Forecasting using Box and Jenkins Method Box-Jenkins 44yl gl

g AU e 4.2
ok 418 « 3l &deal ARMA(P, Q) 5l MA(Q) « AR(P) z 3943 O 2lgo crslidl 7 390l HLas | any
1(260-257 .o (o 2011« geeid) AN Silglasell 389

Vo= 1(4.0.Y,8 ) puall gisall 1S -

h=12,...H > T+h ot yagal -

ellasd (asgad ety Leisy «Lalguity Ao gyull yallally olsdl paiall dlaiudl @l S ansai -

ol (Aadl U5 15) Aa g Hlaya¥l 2zl
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Box-Jenkins 4, ks, 5.0

Forecasting using Box and Jenkins Method

t X1 t X1 t X1 t X1
1 3,8 58 | 218,706961 | 115 | 341,688459 | 172 | 536,75462
2 5 59 | 219,905167 | 116 | 349,974414 | 173 | 541,816484
3 12,226481 60 | 220,296926 | 117 359,896428 | 174 | 536,892348
4 19,1617455 61 | 219,183598 | 118 | 367,126805 | 175 | 532,467482
5 | 24,6837026 62 | 221,860351 | 119 | 373,952897 | 176 | 534,194114
6 | 28,3547019 63 | 230,833766 | 120 379,67489 | 177 537,8784
7 26,7702547 64 | 244,920477 | 121 380,701256 | 178 | 535,329566
8 24,374626 65 | 258,231453 | 122 379,265075 | 179 | 535,045498
9 | 26,3709712 66 | 261,22515 | 123 380,69526 | 180 | 539,672092
10 | 29,4304626 67 | 259,601866 | 124 | 385,869399 | 181 | 549,331193
11 | 33,5512421 68 | 258,794954 | 125 | 390,731506 | 182 | 559,603843
12 | 35,2628578 69 | 259,526893 | 126 | 392,177375 | 183 | 559,867164
13 | 38,2476286 70 | 260,392639 | 127 394,385078 | 184 | 557,489892
14 | 46,2817048 71 | 259,328783 | 128 | 401,805628 | 185 | 558,91681
15 | 54,6637594 72 | 253,93342 | 129 | 406,962112 | 186 | 568,469704
16 | 57,607687 73 | 250,234442 | 130 | 405,663291 | 187 584,40707
17 | 57,9596974 74 | 253,78302 | 131 | 406,231867 | 188 | 599,778937
18 | 64,9539349 75 | 260,812295 | 132 | 407,611185 | 189 | 602,334215
19 | 73,240053 76 | 266,928955 | 133 | 410,578204 | 190 | 598,911219
20 | 78,5253466 77 | 273924444 | 134 | 418,936588 | 191 | 605,354835
21 | 81,7786922 78 | 279,551444 | 135 | 430,607186 | 192 | 620,003108
22 | 83,9397601 79 | 279,824328 | 136 | 441,795039 | 193 | 634,812438
23 | 85,6233212 80 | 275,19081 | 137 | 447,705622 | 194 | 637,541181
24 | 93,0137087 81 | 274,291894 | 138 | 451,082715 | 195 629,879
25 | 97,7715077 82 | 280,885755 | 139 | 456,835296 | 196 | 623,340825
26 | 97,4612438 83 | 283,462052 | 140 | 461,727059 | 197 | 627,968782
27 | 98,8126573 84 | 281,296073 | 141 | 464,598873 | 198 | 642,99909
28 | 104,160096 85 | 279,065758 | 142 | 474,351087 | 199 | 660,327478
29 | 112,258442 86 | 280,795673 | 143 | 486,942436 | 200 | 665,856255
30 | 121,776069 87 | 289,534238 | 144 | 494,317993 | 201 | 659,618188
31 129,33372 88 | 301,052734 | 145 | 496,216774 | 202 | 651,284332
32 | 126,87191 89 | 307,512532 | 146 | 498,412998 | 203 | 646,88902
33 | 122,443556 90 | 311,287101 | 147 496,70527 | 204 | 647,370367
34 | 126,184753 91 | 306,792433 | 148 | 496,171865 | 205 | 654,263327
35 | 134,027322 92 | 293,106495 | 149 | 498,934321 | 206 | 661,678362
36 | 146,836732 93 | 285,077239 | 150 501,16899 | 207 | 664,986912
37 | 153,900779 94 | 292,296889 | 151 | 506,964041 | 208 | 669,73292
38 | 151,192544 95 | 306,049626 | 152 513,429244 | 209 | 676,884503
39 | 143,066588 96 | 315,761845 | 153 | 514,107135 | 210 | 686,360278
40 | 139,654066 97 | 320,400491 | 154 | 513,439649 | 211 | 695,866329
41 | 146,851228 98 | 322,107671 | 155 | 514,350088 | 212 | 702,056257
42 | 158,969602 99 | 322,124585 | 156 | 516,669105 | 213 | 706,917827
43 | 163,101634 | 100 | 326,97542 | 157 512,932852 | 214 | 709,274456
44 | 158,240046 | 101 | 332,037126 | 158 | 508,037877 | 215 | 706,713401
45 | 158,588277 | 102 | 335,047505 | 159 506,179554 | 216 | 706,255438
46 | 161,34128 | 103 | 335,55766 | 160 | 509,349216 | 217 | 711,02639
47 | 163,468613 | 104 | 332,323813 | 161 516,658174 | 218 | 721,747819
48 | 164,843191 | 105 | 330,007604 | 162 522,864256 | 219 | 734,142876
49 | 165,925797 | 106 | 332,892572 | 163 | 521,940496 | 220 | 741,901063
50 | 169,0459247 | 107 | 335,040084 | 164 | 514,963389

51 | 175,7012542 | 108 | 335,380241 | 165 | 509,117132

52 | 185,165722 | 109 | 335,359602 | 166 | 510,538992

53 | 190,340181 | 110 | 340,428089 | 167 518,218337

54 | 193,206903 | 111 | 350,607508 | 168 | 525,124449

55 | 198,081536 | 112 | 355,48782 | 169 | 526,251888

56 | 206,66809 | 113 | 351,405646 | 170 522,639

57 | 216,223445 | 114 | 342,681037 | 171 | 525,6385577
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Correlogram Specification
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A Series: X1 Workfile: 9..:Untitled, [ | =<
[ViewIProcIObjectIProperties] [PrintINameIFreeze] [SampleIGeanSheetIGraphIStatsll
Phillips-Perron Unit Root Test on X1
Mull Hypothesis: X1 has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 25 (Mewey-West automatic) using Bartlett kernel
Adj. t-Stat Frob.*
Phillips-Perron test statistic -2.092715 0.5466
Test critical values: 1% level -4 000511
5% level -2.4320477
10% level -3.138828
*Mackinnon (1986) one-sided p-values.
Residual variance (no correction) 2T TFTTE2
HAC corre