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D Ju el 3 ae » Ls'File/New/ Workfile

Edit View Procs Quick Options Window Help
New | Workfile...
| Open Database...
Save Program

Save As... Text File

Close

Import
Export

Print
Print Setup...

0 c\usersh\useridesktopluntitied.wfl
1 c\users\user\desktopi\seree2.wfl
2 eN2015\a.wfl

3 c\users\user\desktop\banque.wfl

4 c\usersh\useridesktop\djordon.wfl

5 ci\users\useridesktop\hichem mester.wfl IDB-none |VVF-none
6 c\usersh\user\desktop\pc.wfl P —
7 e\2015\exama econometric.wfl

8 eN\2015\untitled.wfl

9 c\usershuseridesktopia.wfl

£ o Rols 5050 550e (3B Lo cLiil day 1 Ayl diad 2a3)1 Jlly UL £ 95 s —

Al a3 e o LSTau ) dad el JUElg LI
; - e b =g 9

File Edit Objects View Procs Quick’ Options Window Help

1>

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

—Range
Start date End date
|201 41 |201 5.4

=] "Pah=c:\usets‘user\downents ”DB=none "WF=none |
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2015 04 : S
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File Edit Objects View Procs Quick Options Window Help

) Workfile: UNTITLED EEr=]
View | Procs | Objects | Save | Label+/- &owle&lStueIDdde'GawlMlgl

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

[ad ¢

resid

[ || Path = c:\users\user\documents || DB =none || WF = untitled
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dng) J1 8 0\

Dot b L) b Jsy Ol Al ol Ja) —
cie Al (3ol XSl il ool oSSy £ A (Data) aals sl sist ¢ S v
XY Z ol o a3 9 XY
Quick/Empty Group : <l Jil ol o 21 acdadl o 2511 22, L) v

L Jus) 445 o sl el

ﬁEViews

Sample...

Generate Series...

Show ...

Graph

Empty Group (Edit Series)

Series Statistics
Group Statistics
Estimate Equation...
Estimate VAR...

N View | Procs | Objects| Save | Label+/] " Show]Fetch] Store | Deicte] Gare ] Sampie| |
Range: 2014:1 2015:4 Filter: * Default Eq: None
Sample: 2014:1 2015:4

[ed c
B resid

D oie S aoldh) Slbaall Jol dold) B e fass 5 ale aid al> ) 3,
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LE e Sk E

ﬁ"'-"*—f."c'..-_: e - L) e e O A L B F — — Z|
[ Group:  Workfile: UNTITLED = ol
Wigw | Procs I Dbjectsl Print | Namel Freezel Tlansforrnl Edrc+f-| Smpl+r"—| InsDel I Tlansposel Tit

obs
2014:1 | -
2014:2
2014:3
2014:4
2015:1
2015:2
2015:3
2015:4

m

1

e T ey 3 Uies 83590 ldaall cSSTI3) uallly ) 3R b pltsiial of Lty SUEH Sl o
¢ iy Excel maty 3 doldl Jo gs2d @) wadl) Stz oz &1 ol oo (Excel 5 Word

Eviews b,

[ Group: UNTITLED Workfile: UNTITLED | ol = -]
ViewlProclebiectsl PrinthameIFreezeI Transform | Edit+/-| Smpl+/-| InsDel | Transpose | Tit
SERO1

obs SER02 SERO3
7.600000 3.000000 10.00000 -~
3.900000 5.000000 4.000000
7.200000 8.000000 8.000000
7000000 10.00000 5.000000
8.550000 12.00000 4.500000
12.20000 14.00000 12.00000
15.20000 18.00000 8.000000
16.30000 19.00000 3.000000

mn

1|
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Edit+/- ale slasaal S @ Lo s 05715) @bl 3 e ¢l LS LS
s SEROT e Laally ey s50e S 2ol olpad) Gansy 2l Al M (3 a8 UL Sty
X, Y1,Y2 . blazels SERO3 , SER02

3 Group: UNTITLED Workfile: UNTITLED = o<
\ﬁewlProcs Objectsl PrintINameI Freezel Transform|Ed'rt+/—|Smpl+/-| lnsDeI]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 §.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

< 1l | »

AW ) e eall aoldl k) (3 ) Slpkne W ela il Bpennds UL Sl ey

[ Workfile: UNTITLED = B )
View | Procs | Objects | _§_ave‘ Label+/-| Show | Fetch | Store | Delete | Genrl SamEIel

Range: 2014:1 20154 Filter: * Default Eq: None
Sample: 2014:1 2015:4
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Vs Gy 3= FomreSd) Slex 3 Gl Lo aldll oY e Sl Foanndy UL JUss) sty
calell sy st Aty 0 sudy File/Save : aju ated sl

P Ragedl plaseal S i) sy Gl s 2 ek L W

File/Open/Work file Eviews

o f ALl bl o m Vol a5t paze ISU L) o d e Jpaml) 1Ol pinadd bl 24t —
AW e e L o el View/Graphe o aJu) aadad

=] File Edit Objects View Procs Quick Options Window Help

Group Members Transfom | Edft+/-| Smpl+/-| InsDeI] Tran;
Spreadsheet

Dated Data Table ‘ lg T

Graph b Line

Multiple Graphs 4 Bar

Descriptive Stats 4 Sk
Tests of Equalty. o 4
N-Way Tabulation... il }
Correlations 4 Fioc

G \ High-Low (Open-Close)

Principal Components... I
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ek 3 e e brdaly psi @ Vol ppadll et pois Y g X Mte e Bad) B ) U

[0 Workfile: UNTITLED

: LLs"AS Group ¢ Open U

o )

\ﬁew] Procs] Objects | Savel Label+/-| _S_ho__w| Fetch] Store | Delete] Genrl Sample |

Range: 2014:1 20154 Filter- * Default Eq: None
Sample: 2014:1 2015:4
[od ¢
M resid
Open as Grou
My2 2 : p
Copy as equation...
Paste as VAR...
as Multiple series
Update from DB...
Store to DB...
Object copy ...
Rename...
Delete

D du) e @ mose 8 LS Scatter With Regression/ Scatter/ Graph/View
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Group Members
Spreadsheet
Dated Data Table
Graph

Multiple Graphs

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

Covariances

Principal Components...

Correlogram (1) ...

Cross Correlation (2) ...

Cointegration Test...
Granger Causality...

Label

[ File Edit Objects View Procs Quick Options Window Help
Transform I Edit+/»| Smpl+/-l lnsDelI Transpose I Title | Sample]

0

An

Line

Bar

Spike

Scatter

XY line

Error Bar

High-Low (Open-Close)
Pie

4 Simple Scatter

4 Scatter with Regression
Scatter with Nearest Neighbor Fit
Scatter with Kernel Fit

XY Pairs

| [

AW S e Yy X e o e Bl vy e ams (OK) 1 e Laral) a

[ Group: UNTITLED Workfile: UNTITLED

=B =

\ﬁewIProcs|Objects! PrintIName]Freezel SamplelSheet]StatsISpecl

bl el Jssb a5y Quick/Generate Series : au) wlaled) o5 A ada (3

Y1

20

Y1vs_ X

16

12

=}

Al B Slpats Sl (S il I SVgodl )b 8 Bl O pine Sildonaal —

Z=Log(X) o Z=X+Y : Y aal )l olleall

-

Z=Log(X) : Yz

Genr Z=Log(X) : (s Lyall) e¥1 500 3550 oSS 51 iyl o
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Y. =a+ X, +U,

ol i U GV edales L5 B8

D dopnd! o 2550l dle s —
deiw G« (MCO) sl (gral) wla bl ad b el JudY) dsles Mules puid G b sae 2la
U aed 330 dl Sl Slas psag pinad o0 ot Bedl JEY Shaie e Jsadl ¢ ai ) oda
3l 2adall (D) 5ol 3 5pal aadall (2) J jap o 3l SN e gl & gy I3 day

. B

% Lo il Sl jany Je SN Gt anldl reall Sl dige i dleny alilly
Sl pally sl al) et 23 08T OF = 1

Js= S U o3 00 ol Jaall (goled Sleial jadl o) MV sl oy - E(u)=0 - 2
i

Argey 120 and Solew U Adlpiall oliall ol Jla Y1 adl s V(W =c" _3
CoOV(u;,u)=0 ., o5 b BT (ol 1 glpsall Ltk a0t -4

COV(X,,u;) =0 Szl paslly Jinll il oy Dlg)) 3529 pie =5

u; ~N(0,6°) Soiall Uasll aplall myjedl -6

1 - Rachid BENDIB, Econométrie, Théorie et applications (Alger OPU 2001) P 32
2- John Johnston, Econometric methods, International student editions, 2 illustrée, McGraw-Hill, 1971
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o(Xel) _ o(X(Y,—a—bX;)* _ 0

oa oa
= -22.(Y; —a—-bX;)=0
= -22e =0
= 2.6, =0

:>Z(Y| _a_bxi) :O
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ob ob N
= —2X, X(Y,—a—bX,) =0

F(=2) e okl dandy o3
= X, X(Y,—a-bX,) =0
= 2(X)Y,)—aX X, -bX X7 =0

a=Y-DX :cor il 3 () s L oo

= Y(XY)-YIX +bX X, ~bT X2 =0
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S(XY) YIX +bXXIX,
p— — —

b -0
n n n
2
LI Zx,(Y b %) —b =X
n n
IO yyypx2op XL
n n
_, 2(X%) i?:b(zxi—x_z)

H(b) Bal acdali e s sl () @ b el s 8

>X.Y. —nXY
= b=

inz—n)(_2

AU K e pual L) b Z3sadl ks - Se LW,
[Yi :a+inJ

6T il Sladaad) ldly oL sl e jamis AU oda (3 1 8yl Sledaol] daualt Sipelt —
(B) 9 ((l) CJ\)J.L’ Lf'a (b) 9 (a) e quT (,,L;J\ & V(b)K ¢ V(a)c E(b)cE(a) :

o SN by (Bl sl il ) gl sl e IS5 20l 25L ) Cpslal) 1 Gkl 090
D gl e il ldeod) Bsaall liall 44 AL oda 3y (3ail oldal

! . John Johnston, Econometric methods , Op cit, P 30
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 Equation specification -
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Dependent Variable: Y
Method: Least Squares
Date: 09/26/15 Time: 22:16
Sample: 2014:1 2015:4
Included observations: 8

2014:1 20154

Variable Coefficient  Std. Error  t-Statistic  Prob.
X 1198929 0228791 5240276  0.0019
C -0.557066  2.416541 -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

Variable Coefficient Std. Error t-Statistic Prob.

Cc 3.053760 2.657290 1.149201 0.2587

EAIDZA 2.052792 0.709840 2.891910 0.0069
R-squared0.353878 Mean dependent var0.697432
Adjusted R-squared0.385701 S.D. dependent var2.525127
S.E. of regression2.532315 Akaike info criterion4.751590
Sum squared resid211.6164 Schwarz criterion4.840467
Log likelihood81.15282 Hannan-Quinn criter.4.782270
F-statistic0.807256 Durbin-Watson stat0.974278

Prob(F-statistic)0.375442
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1 :(.5) -
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
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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
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