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AU K G e S File/New/ Workfile

Edit - jecls View Procs Qu Options Window Help
New Workfile...
Open Database...

Save Program
Save As... Text File

Close

Import
Export

Print
Print Setup...

0 c\usersh\useridesktopl\untitied.wfl

1 c\users\user\desktopi\seree2.wfl

2 eN\2015\a.wfl

3 c\users\userdesktop\banque.wfl

4 c\usersh\useridesktop\djordon.wfl

5 c\users\useridesktopl\hichem mester.wfl
6 c\usersh\user\desktop\pc.wfl

7 e\2015\exama econometric.wfl

8 e\2015\untitled.wfl

9 c\users\user\desktopia.wfl
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File Edit Objects View Procs Quick: Options Window Help

1)

— Frequency
¢ Annual 7 weekly
¢~ Semi-annual ¢ Daily [5 day weeks]
* Quarterly " Daily [7 day weeks]
" Monthly " Undated or iregular

— Range
Start date End date
1201411 |205:4

=l ”Pah=c:\|.|sers\|.:ser\doc|.lnents "DB=none "WF=none |
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File Edit Objects View Procs Quick Options Window Help

30 Workfile: UNTITLED
View | Procs | Objects | Save | Label+/- ShowlFetd1|Store|Delete|Getr|S_gggl_e|

Range: 2014:12015:4 Filter: * Default Eq: None
Sample: 2014:1 2015:4

[od ¢
M resid

|_] ||Paﬁ1=c:msers\user\doctments “DB=none ”WF=untitled

Doty b L UL sy 1O el Lol Sl s —4
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File Edit Objects View Procs [3; i’cl(’l Options Window Help
Sample...

Generate Series...
Show ...

Graph
Empty Group (Edit Series)

Series Statistics
Group Statistics

Estimate Equation...

C orkfile: Ul Estimate VAR... =
VlewlProcsIM sl Save | Label+/- ShowlFetchlStorelDeletelGenrlSz_nEgl
Range: 2014:1 20154 Filter: * Default Eq: None

Sample: 2014:1 2015:4

[ed c

resid

D e G aol ldaall Jltaly dold) WU s e 5ale 2l al> U (3
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_ 20141 | -

2014:2
20143
- 2014:4
—2015:1
201522
20153
20154
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‘[ Group: UNTITLED Workfile: UNTITLED

\ﬁewl Procs l Obiects' Print | Namel Freezel Transform I Edit+/—| Smgk—/—l InsDel | Transpose | Tit

Eviews s,

=

obs

2015:4

7.600000

3.900000

7200000

7.000000

8.550000

12.20000

15.20000

16.30000

SER02 SERO03
3.000000 10.00000 -
5.000000 4.000000
8.000000 8.000000
10.00000 5.000000
12.00000 4.500000
14.00000 12.00000
18.00000 8.000000
19.00000 3.000000

mn

-~

" | »

EBdit+/- aades plasaaaly S0 3 Lot dlis 05713) Ul 3 Jodad olor] LSk LS
5 SEROT e Laxialy sy sgae S 2ol Olpaal) dponz 3001 Al (3 2585 UL Sl dag

X Y1,Y2 , Winzsly SER03 , SER02

3 Group: UNTITLED Workfile: UNTITLED o]l 3 (=]
View | Procs Objectsl Print I Namel Freeze | Transfon'nl Edit+/—| Smpl+/—l InsDel I Transposel Tit
obs X Y1 Y2

2014:1 7.600000 3.000000 10.00000 -
2014:2 3.900000 5.000000 4.000000
2014:3 7.200000 8.000000 5.000000
2014:4 7.000000 10.00000 5.000000
2015:1 8.550000 12.00000 4.500000
2015:2 12.20000 14_00000 12.00000
2015:3 15.20000 18.00000 8.000000
2015:4 16.30000 19.00000 3.000000

mn

L1 »
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(] Workfile: UNTITLED o | & [
View!Procs!ObjedsI Save|LabeI+/-| ShowlFetchIStorelDe|ete|GenrfSample|

Range: 2014:1 20154 Filter: * Default Eq: None
Sample: 2014:1 20154

Ex
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—] File Edit Objects View Procs Quick Options Window Help

Group Members
Spreadsheet
Dated Data Table
Graph

Multiple Graphs

Descriptive Stats
Tests of Equality...
N-Way Tabulation...
Correlations
Covariances

Principal Components...

gansform | Edit+/-| Smpl+/-| InsDel | Tran:

0
AN

Line

Bar

Spike

Scatter »
XY line »
Error Bar

High-Low (Open-Close)

Pie

U s e Janall pois & Vsl i) oy 2o Y g X Me cppine (o idad B3I oS L

: sks’AS Group ¢ Open U ks

D'Worléf‘iie: UNTITLED

View I Procs I Objects | Save ! Label+/-| Show | Fetch | Store I Delete | Genr] Sample l

Range: 2014:1 2015:4 Filter: * Default Eq: None
Sample: 2014:1 2015:4
e c
8 resid

Open 4 as Grou

COpy as equauon...

Pache as VAR...

as Multiple series

Delete

Update from DB...
Store to DB...
Object copy ...

Rename...

87



@‘\ﬁ:‘s\ sla¥) (3 Llidas, Eviews 42, 1 waludl Ladl)

D QU Sl (3 mose 8 LS Scatter With Regression/ Scatter/ Graph/View

[ File Edit Objects View Procs Quick Options Window Help

Group Members

Spreadsheet

Dated Data Table

Graph »
Multiple Graphs 4
Descriptive Stats »
Tests of Equality...

N-Way Tabulation...
Correlations »
Covariances »

Principal Components...

Correlogram (1) ...
Cross Correlation (2) ...
Cointegration Test...
Granger Causality...

Label

Transfonn] Edit+/-| Smpl+/-| InsDel I Transposel Title ] Samplel

10

An
Line
Bar
Spike
Scatter » Simple Scatter
XY line » Scatter with Regression
Error Bar Scatter with Nearest Neighbor Fit
High-Low (Open-Close) Scatter with Kernel Fit

Pie

XY Pairs

P IS e Y X ane g et B oy e s (Oky 1 e Laral) g

' Group: UNTITLED Workfile: UNTITLED == s <"
View | Procs | Objects| Print | Name | Freeze | Sample | Sheet | Stats | Spec |
Y1vs X
20
16-
12 o
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8-
o
4
o
0 T T T T T T T
2 4 B 8 A0 12 M4 16 48
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Aoy Sy lpate ldzal S kel ) SMygoed) Gy b 8 Bl Ol ke Sildowial —6
Z=Log(X) s Z=X+Y : s ol )l olledl

Q) arll Jlesly psiis Quick/Generate Series : iUl oo s a5 I eda 3
Z=LogX)y : S

Genr Z=Log(X) : ([ Lyadly sV s0 3 58le o5 2l ady ey of

: (ML.C.O) L3l s ol Sl el iy b alusianly z3ged) piks =7

el ol gl ol of Sl el gl (S padd e 13

e Y 6@455\ sla>YI alisanly UL aflex 5 J;.-T o LU Chegy ailas -1-7
View/Descriptive statistics : sl aadsdl oz & sl s SUly 2m LoV 2= (3 o5

SN EERRPE S ERE o Lol b Zisd) il s phgedl plls -2-7

b V) sy Aol felsw s s Al (G ¢ Quick/Estimate Equation

0 C ey ol fp LS

(M.C.Oy ¢l (N.L.Sy sl s aall el azy b 3 kel puidl ag b iy Y C X

Egquation Specification _ &J

— Equation specification
Dependent variable followed by lizt of regreszars including AR RMA
and PDL termz, OR an explicit equation like Y=c[1]+c[2]5.

YCX

- Estimation zettings

oK
Method: [LS - Least S quares (NLS and ARMA) Rl

Cancel

LS Optionz M

Sample: 20141 20154

ik .
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Sy X2 9 X1 5 (o) 5ol Y oladl ol Ss sitad) k) U2V 2356 a2 Led U
Gy ol o S (3 £33 e QW) gl e S5 (alinl

&' (NLL.Sy sl sl wla b agy b (3 aliadl) puidlag b idy Y C X1 X2
.M.C.O)

- _ .
Eguation Speciﬂcatiun- ﬂ

—Eguation zpecification

Dependent variable followed bu lizt of rearezsars including AR kA
and POL terms, OF an explicit equation like '=c1 1+c[2]7%.

Y C X1 X2

— E ztimation zettingz
Method: |LS - Least Squares (MLS and ARMA) Rd

I Sample:

AU s Jede Jo Jrams Jaeed) b 3l A (33 (Oky 1 e biall aa

EIKI
=

Cancel

2014:1 2M5:4 -

Optionz |

[ Equation: UNTITLED Workfile: UNTITLED =0 E=h |
ViewlProcs]Ob'!ects| PrintIName|Freeze| Estimate]Forecast]Statisesidsl

Dependent Variable: Y
Method: Least Squares
Date: 09/26/15 Time: 22:16
Sample: 2014:1 2015:4
Included observations: 8

Variable Coefficient  Std. Error  t-Statistic ~ Prob.
X 1198929  0.228791  5.240276  0.0019
C -0.557066 2416541 -0.230522  0.8253
R-squared 0.820684 Mean dependent var 11.12500
Adjusted R-squared 0.790798 S.D. dependent var 5767830
S.E. of regression 2638124 Akaike info criterion 4.990331
Sum squared resid 41.75820 Schwarz criterion 5010192
Log likelihood -17.96133 F-statistic 27.46050
Durbin-Watson stat 1.276017 Prob(F-statistic) 0.001938
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Dependent Variable: GDPPCDZA
Method: Least Squares

Date: 04/06/16 Time: 23:26
Sample: 1980 2014

Included observations: 35

EVIEWS 7sbp (0 dor praad! pldidl il - 2

Variable Coefficient Std. Error t-Statistic Prob.
C 3.053760 2.657290 1.149201 0.2587
EAIDZA 2.052792 0.709840 2.891910 0.0069

R-squared0.353878
Adjusted R-squared0.385701
S.E. of regression2.532315
Sum squared resid211.6164
Log likelihood81.15282
F-statistic0.807256

Mean dependent var0.697432
S.D. dependent var2.525127
Akaike info criterion4.751590

Schwarz criterion4.840467

Hannan-Quinn criter.4.782270

Durbin-Watson stat0.974278

Prob(F-statistic)0.375442

ol g
S el ool e Bskss BEAIDZA « GDPPC il o S wllane U4 22 Lo —
Sl 2L o plis)l 2z sLaBV) oy L) 3LV e Aite) Sl e e (1A sLaBV) jshs o La
Jagdl
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AU ) e il Ll e 3l s (S il Jpde SV e V)
GDIADPC =a—+ bEAIDZA

GDPPC =3.053760+ 2.052792EAIDZA

Pl sl a Sl duly v
o I bz 1y R? = 35.38% : Lol it it I3 oo+ (R dptondl i —
A B 29 35.38% oy GDPPC ) it sy EAIDZA - faely sl
RURPIRE PR
Dl LLOYI elas olsnnl (K6 ol olas S 0 1 (1) BL3YT Jales —

r=+R? =4/0.3538 = 0.59
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1 :Vj) (]
Dependent Variable: LM2R
Method: Least Squares
Date: 01/05/15 Time: 22:11
Sample: 1970 2008
Included observations: 39
Variable Coefficient Std. Error t-Statistic Prob.
C 4.282370 1.248224 3.430769 0.0616
LPIBR 0.638518 0.174272 3.663912 0.0009
LINT -0.090849 0.079461 -1.143313  0.2611
LINF -0.082619 0.033211 -2.487734  0.0181
LDG 0.270062 0.091927 2.937777 0.0060
LTCH -0.278506 0.076263 -3.651899  0.0009
R-squared 0.768208 Mean dependent var 5.545463
Adjusted R-squared  0.763391 S.D. dependent var 0.668612
S.E. of regression 0.127929 Akaike info criterion -1.134039
Sum squared resid 0.540075 Schwarz criterion -0.878106
Log likelihood 28.11376 F-statistic 200.9971
Durbin-Watson stat 0.880767 Prob(F-statistic) 0.000000
2 :(.3) dd!
Dependent Variable: LM2R
Variable Coefficient  Std. Error t-Statistic Prob.
LPIBR 1.169098 0.091073 12.83686 0.0000
LINF -0.086142 0.026888 -3.203795 0.0029
LDG -0.042622 0.021090 -2.021005 0.0010
LTCH -0.085449 0.025872 -3.302720 0.0022
R-squared 0.956565 Mean dependent var 5.545463
Adjusted R-squared 0.952842 S.D. dependent var 0.668612
S.E. of regression 0.145194 Akaike info criterion -0.924571
Sum squared resid 0.737850 Schwarz criterion -0.753949
Log likelihood 22.02914 Durbin-Watson stat 1.158386

e ————————
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LM2R =C+ S,LPIBR+ S,LINT + S,LINF + 5,LDG + 5.LTCH

LM2R =4.28+0.63LPIBR—0.09LINT —0.08LINF +0.2/LDG-0.27LTCH

(0T o3y Lkl juall 23sadl S 2ulys @
O I s Jy R? = 76.82% : ) i) s S o 0 (R tptond oo —
Lo leg Ao i 29 76,8290 des pl rd) s izl ol
Rades S apme Bl psi AL 0 (39 1 Y05 dsies Syt dis 5l Sldall dsims 2l -
Ll Wk )l oVleY b e 5SSV 2 Jador & 2oyl il IO e o e e
oda 3 WLy (LINT) Jael) sl (Cy el lasbe 5uall wldal) S 3500 a4 silid) L=l 3
Ciggall e Oladall Doy 0pu I e Al CsJWJ\ o H[BY
oS8 sl et i llly 02 3 alldl il Jgds DD e 1 (02) il A V0
DAL ) el 3l s
LI\/IA2R = B,LPIBR + S,LINF + 5,LDG + B,LTCH

LM2R =1.16LPIBR -0.08LINF —0.04LDG—-0.08LTCH

(02 5 Wkl judll Z3sadl 2D auls @
R® = 95.65% : byl 02 13, (bl asld) il wits IS o 1 (RY) it e -
B By Bl B 95.65% i pl ) e Al o) OF Jsdl) adend L
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Bades S Bgime Al psk AL s (39 1 Y05 Gsies Sytes dis 5l Sldall dgies 2l -
Ll Wk gl oVl Y b Jo SISV 2aidl Jedor (3 oyl el Josr e o sl e
SLasl Y e Uil =3gadl s Jsd oS JUly )il Sldall ST 50 04 L) L)
Adall Al @ Lede USS) )
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