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Views 12
Innovative Solutions
for econometric analysis, forecasting & simulation
EViews is the ideal package for quickly and efficiently managing data, performing econometric

and statistical analysis, generating forecasts or model simulations, and producing high quality
graphs and tables for publication or inclusion in other applications.

With its intuitive graphical object-oriented user-interface and a powerful analysis engine, EViews
blends the best of modern software design with the features you need.

Ease-of-use, flexibility, powerful analytics — that’s EViews.

What is EViews?

S —— EViews is an easy-to-use, Windows-based statistical analysis package
employed worldwide by economists, financial analysts, market
researchers, and policy analysts.

EViews supports these researchers in a wide range of tasks, from
analyzing economic and financial data, building models and “what
if” scenarios, to conducting research and teaching econometrics, and
estimating the impact of new policies or major investment changes.

You too can take advantage of the power and simplicity of EViews. Read
on to learn how EViews can work for you.
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Interactive dialogs? Command line? Batch programming? With
We’re confident that EViews will save you time and effort. EViews, the choice is yours.
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Equation Estimation

Specification | panel Optians | Instruments | Options |

Equation specification

Dependent variable followed by list of regressors incluing
and POL terms, OR an explicit equation like Y=c(1)-+c(2) ™.

nn(le-Dwwl-Dkk1t -2 ysyslto-2)

Dynamic Panel Data Model Wizard

Specify GMM level instruments - Step 4 of &

Estimation sethngs

Speciy Arellano-Bond type dynamic panel instruments with lags that vary by cbsenvation

Method: | GMM/DPD - Generalized Method of M)
Sample: | 1976 1984

Dynamic Panel Wizard...

@dyn(Y 1,42) specfies Y1), Y§41-1), .. Yiti2) as instruments for observation t. f i2is
ot specified, all avalable offsets starting from i1 will be used as instuments. ff both i1 and
i2 are not specified. i1 will be set to 2

@dyn(N.-2)

Bample: @dyn(Y-2) @dm(X-2.3)

Current specfication (dependent followed by regressars): -
nni1)wwi)k ki tto-2)ys yst-lto-2)

Program: ABONDSI - (c:\eviews\abondg1. prg)
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the data input

' (0) read the data, structure the workfile, save the workfile
wfopen "c:\eviews\data\abdata.dat"
pagestruct id @date (vear)

i

' define basic specification Text strings

$fullrns = "n(-1 to -2) w w(-1) k k(-1 to -2) ys ys(-1 to -2)"
sfullspec = "n " = fullrhs

$fullinst = "w w(-1) k k(-1 te -2) ys y=(-1 to -2)"

* (1) Table Sg - OLS with Wnite Period GMM weights
equation tableSg.gmm(per=f, gmm=perwnite) {:fullspec} @ ({fullrhs}

' (2) Table Sn - LSDV with White Pericd Robust Covariances
equation tableSh 1.1s(cx=f, per=f, cov=perwhite, nodf) {ifullspec}
equation tableSh_2.1s(cov=perwhite, nodf) {tfullspec} @expand(year,
8dzop(1976), Bdrop(1277)) Gexpand(id, @dropfizst)

' (3) Table Se - Anderson-Hsiao with Z in differences, period dummies
in levels, and White Period Robust Covariances, n(-3) in differences

A Powerful Analytic Engine

EViews offers the statistical and econometric tools you need
for analyzing time series, cross-sectional, and panel data.

From basic descriptive statistics, measures of association,
tests-of-equality, and principal components, to specialized
features such as long-run variance calculation, causality
testing, and unit root and cointegration diagnostics, EViews
offers a wide range of tools for exploring the properties of
your data.

Our estimation support begins with basic tools such as single
and multiple equation linear and nonlinear least squares,
ARMA, instrumental variables and exponential smoothing,
and extends to more specialized estimators such as
Generalized Method of Moments, univariate and multivariate
GARCH, Markov switching, nonstationary regression, vector
autoregression and vector error correction, and state-space
estimation.

And that’s just for starters.

EViews even offers advanced tools for both stationary and
nonstationary panel data analysis.

Innovative Design

Innovation is not a word commonly associated with statistical
software. Yet EViews continues to offer innovative features
rooted in principles of modern software design.

Most importantly, the EViews interface is built around object-
oriented design concepts and employs context- sensitive
menus and dialogs so you don’t have to wade through pages
of documentation or layers of menus to find the right tool.

Other innovations include dynamic data and graph creation,
frequency conversion, and match merging, which help

keep your analyses up-to-date as underlying data change.
Support for Object Linking and Embedding (OLE) allows
EViews output to be linked to PowerPoint and Excel files and
updated as the results change in EViews.

EViews even offers smart data management tools for
automatic importing, structuring, and frequency conversion
of foreign data. You can even run your R, Matlab© and Python
scripts from within EViews.

You won’t find these features—and many other EViews
innovations—in other statistical software.
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Specification | Options

Equation spedfication

Dependent variable followed by list of regressors induding ARMA
and POL terms, OR. an explcit equa —
Equation

log(g) « @trend ar(L to 4) ma(1 to 2) I
Specification

Mean equation
Dependent followed by regressors & ARMA terms OR explicit equation:
dlog(ibm)=c(1} +c(2)*dlog(spx)

(© variable - Newey-West
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Estimation settings Variance and distribution spedfication
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iS5 - t Squares.
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GMM - Generalized Method of Mo
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——BINARY - Binary Choice {Logit, Pr|
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Error distribution:

Generslized Error (D)~

Estimation settings

COUNT - Integer Count Data et - - -
i e G M [ARCH - Autoregressive Conditional Heteroskedzsticty ]
GLM - Generalized Linear Models T

STEPLS - Stepwise Least Squares
ROBUSTLS - Robust Least Squarg
HECKIT - Heckman Selection (Ger|
BREAKLS - Least Squares with Br

SWITCHREG - Switching Regressi

Carefully crafted dialogs (and commands) provide you with an extensive set
of easy-to-use estimation tools.
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We could go on.

But it’s not just breadth that makes the EViews analytic
engine so powerful.

EViews is built on the belief that state-of-the art analytic tools
are wasted if you struggle to use them. We’ve all experienced
this—a feature looks great on paper, but in practice is
frustrating to use or just doesn’t work.

That’s why the true power of the EViews analytical engine is
the ease with which it can be used. Even the most complex
statistical and econometric methods are easily specified
using a few carefully chosen menu, dialog, or command
line settings.

You’ll quickly come to appreciate the wide range of analyses
that you can conduct with EViews. And you’ll be amazed at
how quickly you can do it all.
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EViews offers the most commonly requested features for univariate
forecasting and multivariate simulation.
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1054 | 455614 457350 -12

1955 | 458534 466651 50 52 54 56 58 60 62 64 66 68 70
1956 | 468338 472261
1057 | 467468 473030
1958 | 460985  4.65669
1959 | 469745 476746

— Recursive Residuals ——— +25E.

1960 | 474713 478228 -0.03515
1961 | 475947 475797 000150
1962 | 48R27Q 483197 NNAMR1
1063 ¢ [ v

Powerful estimation diagnostics and tests are available at your fingertips.

Forecasting and Simulation Tools

EViews offers many features which support commonly
performed tasks. For example, do you produce forecasts

or perform multiple equation simulation? Then allow our
specialized forecasting and modeling features free you from
the complexities of constructing your simulations.

Comparable in function to the best stand-alone simulation
programs, EViews provides static and dynamic forecasting,
forecast evaluation and averaging, stochastic simulation
and forward solution for model consistent expectations,
as well as forecast standard error computation, model

fit diagnostics, and automatic handling of dependent
variable transformations. EViews even includes automatic
ARIMA forecasting.

EViews also provides sophisticated scenario management
tools that allow you to compare results for various add-
factor, variable exclusion, and override choices.

And in typical fashion, EViews even updates your models
automatically when the results of linked equations are
refreshed as new data arrive or specifications are altered.
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Salary by Discipline

Art

Chemistry Phillips Curve

Education

Engineering
English
History

+ 1960's lowinflation period
+ 1870/1800's high-infation period
+ 1280's disinflation period
Law
Wathematics
Medicine
Music
Psychology
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Create custom graphs for inclusion and linking into other applications.

A Complete Solution

EViews is a complete software system that includes a
sophisticated data management system, powerful batch
programming and matrix languages, and presentation
quality graph and table creation tools to support your entire
work process.

And if there are parts of your project that require other
packages, EViews has you covered. From reading and writing
over 20 different data formats, to downloadable program
extensions and COM client and server support, openness and
extensibility means you’ll never again hit a dead-end.

To learn more, call us at (01) 949-856-3368, email us at sales@eviews.com,

visit us on the web at www.eviews.com.
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