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Trademarks (E#x)

EViews® 2 S&P Global Inc. B9;3 1 i#r. Windows. Excel. PowerPoint #1
Access 7= Microsoft Corporation B9 ¥t #5r. PostScript & Adobe Corporation

{4, Bloomberg ;& Bloomberg Finance LP. fY&itRr. ANFHHR K HIFTH HAh™
AR RE A H & B A SRS AR

Third Party Licenses (£ =75141])

ATBEEEAT EViews — P BN @mAR S O FEANSERERANE=
TEASMINERS &M, BEDERE=@mX 4. about 1, MURLEHFMX
MANEERNERSEEER. ANFRERT 2017 £10 B 1 B ZEG4Tm
f EViews /= 5,

o diff template Library Copyright © 2015 Tatsuhiko Kubo
cubicdaiya@gmail.com. kR .

e FFmpeg Library FFmpeg 52 Fabrice Bellard (FFmpeg B %X#.A) BHEIR.

e GZipHelper Copyright © 1995-2002 Gao Dasheng dsgao@hotmail.com.

e Java SE Runtime Environment v1.8.0_401, 4k#& Oracle Binary Code
License Agreement 4%,

e JDemetra+ v3, 4k#& European Union Public License v1.2 #4X,

e jsonCPP Library Copyright © 2007-2010 Baptiste Lepilleur and The
JsonCPP Authors.

e openssl Library Copyright © 1998-2016 The OpenSSL Project. iR FFE .

e libcurl Library Copyright © 1996-2013, Daniel Stenberg daniel@haxx.se.

e libharu Library Copyright © 2000-2006 Takeshi Kanno, Copyright © 2007-
2009 Antony Dovgal et al.

e libssh2 Library Copyright © 2004-2007 Sara Golemon sarag@libssh2.org,
Copyright © 2005, 2006 Mikhail Gusarov dottedmag@dottedmag.net,
Copyright © 2006-2007 The Written Word, Inc., Copyright © 2007 Eli Fant
elifantu@mail.ru, Copyright © 2009 Daniel Stenberg, Copyright © 2008,
2009 Simon Josefsson. fRINFFE .

e Meta Prophet 1.1.5, 4k#E MIT i{Fo]#%4X, Copyright (c) Facebook, Inc. and
its affiliates.

e OpenXLSX Library Copyright © 2020, Kenneth Troldal Balslev. fx#XFrf .

e Python 3, fk#& Python Software Foundation License #%X.

e rapidjson Library Copyright © 2015 THL A29 Limited, a Tencent company,
and Milo Yip.
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e shapelib Library Copyright © 1998 Frank Warmerdam.

e ssleay License Copyright © 1995-1998 Eric Young (eay@cryptsoft.com). i
DUEIS

e Tableau Data Extract APl Copyright © 2003-2017 Tableau and its licensors.
hRAR PR -

e Tramo/Seats Copyright (c) 1996 Agustin Maravall and Victor Gomez.
Windows kit f G. Caporello 5 A. Maravall (FE3T5F5R1T) A&

e X11.2 and X12-ARIMA version 0.2.7 and X-13ARIMA-SEATS Copyright (c)
U.S. Census Bureau.

e zlib Data Compression Library Copyright © 1995-2017 Jean-loup Gailly
and Mark Adler.
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(AT AN B AR EViews BIA, XEBIHEIFIITE (Volume License
Program) JARAILF T RRAE SIEMAIE ., HREHENRENEAF LY

(concurrent use licenses) | NEXAARABGRE, EAMADBIESEEN T LiF
#BITo )
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BRALE QS "EViewsl14installer.exe” o[ 7125315,

s H¥%, RHSRIAEFREFEZIFINN, FHIEERFERE EViews AR
BirEx. IFEXBINLEKBER, 15~ Browse HEMEMFTER. =
7 Next 4k4:,

o TR, RGESEREMAUEZEFIS. WENBRERE— 24 H)
F55. BEEBEIEIHETFTIMNIAS EViews BIA, FEENITFITEER
ZEFIS. AR SUARERHEERE EViews BIAFNHER, RER
7 Next,

o MEBREREMAM, FF =i Next,

o EfE, RHSWEOREEE—IFRFEEXHEX, HPEE EViews 7RI
X4k 5 EViews BRI HITX 4R RETI . A Next RIFF 84 304
SEPRE H B AT EA

IR, EAREREN—I5, EViews RIETEIMYRE D "WFT", "WF2",
“.PRG". ".EDB". ".AIPZ" #1 ".UIPZ" 893 {4,

MR LY RECHOEM (THEEEERIRAL EViews 33 | RASERRELR
¥ EViews 14 BEIE M. SEHREY REFELE, DIMEEDTEIRNE
B3 s BRI B EViews,

RERBEME, A Finish, MRIIEFEE EViews HRIFF R, EViews FFAE
A EEELSFTF. ERF EViews, BEWE EViews 14 B, 5, & pi@ET
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EViews BIA A IMAITEN EHBFEHHRE. B, SBEHEEMER,
MAFHZTEVNEIFEMZEI AR, E—MEBIRERT, BITENEE RIS
TERGREHMAMN, BRFJFEFIMEN EViews BIK, BITR, EILER
T, IR EN L EFEM AR THE—REIMYEM .
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EFEFMRREZR, BNELEHKEIEHN EViews F5 S, fE3ihdfES, BRT]
BEEEE I RS H A EViews,

AR EViews BIAMKEM, EViews 5B m—MEEIEIE, ZMIEES S MEL
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7 Windows T84l L, AR EViews BIAE K FM, EViews BB r—PEEITE
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EViews Registration X

: Your copy of EViews is not registered with S&P Global or your
i ) hardware has changed since you registered,
.
: The registration period has expired. Unless you register now
Eviews will not run.

Registration method

Registration requires that you submit to S&P Global your Name, EViews
Serial Number and a 32-digit Machine ID based on your hardware.,

This information can be sent to S&P Global:

_. Automatically by EViews if your . :
computer is connected to the web | Auto Registration ... |

— Manually by phone, email, mail, or over

the web with a browser Manual Registration ...

Mo other information will be sent to S&P Global.

1 will register later

FEE PR A TEMARNZ—#iTEM: £/ EViews BaFAMTIEE (,ﬁ\ﬁ Auto
Registration...) | 5(F =¥ (=i Manual Registration...) . EFIXEPIE
Mz —#STHA—IXIEE, EREREEZER.

= sFff
MBHENITEYEE BN, B EMEiL EViews B EMEBSEmEZE. R
% =7 Auto Registration... %51, B1T 2r— A TFENFME S ITIEIE.
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EViews 14 Online Registration X

Registration information to be sent to S&P Global

Serial # | 14b00001 || 30000000 Hmooooo: |

Name | Janet Q. Public

Machine ID | d84d0e34 - d460fd4b - 421efofb - Dec6a70e

| Registernow | | Exitwithout registering

EViews S RIJBEZMIEEIZIIEEFRNTFER. MREFERLEENEIMARE, 15
#{R Serial # f1 Name FERHEEAEXELR . H&E =7 Register now 1% 41RT,
EViews B Z2IXBK R BNEATMIRS RS, HEHDI, WS HEEFHNERERE
FRERR. REF|ELIEIZER, TTEVEIBIEM A TTiE1T EViews,

BNEI—FETIMEMRMTHEVER, UEZFFSTEIMIITENEE.

MREAFERS BN, ES T Exit without registering 1251, RS [E
FiEMAE.

BER, ARLEBETAENEMSRE. BER MRTEVNRERTEKMN, B
B EELE. WREMKRM, B EEFACHE EEMNIBRNR. HX, &8
HENTRNTHAEZE, BABERAFENTEN S BANRS SR [EHTH
FHEE. It RATEMBRD, ERMNBFEEMRS T REE RN TTENL

WREHEBINEMAEFFLBROF, TJRUEFEER T —THRFINEM, SRR
11T K#E B,

F B
MREFEMEM, RNEEAFLEFEREIIMINGE, TRUEFEFIEM. EFE
MTUE, = Manual Registration... [} & =X EIEH B F N TAERD
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EViews 14 Manual Registration X

Please enter your serial number and name:

Serial # | 14b00001 | - |x0000000 | - [ 0000000¢

Name | Janet Q. Public

EViews Machine ID | d84d0e34 - d460fd4b - 421ef0fb - Dec6a70e

To obtain a registration key, dick or navigate  hiip:\\www.eviews.com\register

Registration key

[ | | [
Exit without registering

If you are still experiencing issues, contact us via email at register@eviews.com
or phone S&P Global at (949) 856-3368.

BRIUEHSNIEERN=AFR 24 FFIS. BREHR, MUE— 36 ArAyEM
BIR—RELFTEBEEL. BIESETHATINRE. EViews RIS M
AR FER.

RBUEMZ ARG LN TTER LRI 1FAD
http://www.eviews.com/register/

THHE S B SERNATMR SR, RBEEHF ) IMIIE, HFESKRE, &
AEMIHEEF B T~HENER. FYSTEN ID FSWMAKE, afE
Submit the form %50, %55 36 fDEMESA.

KEBEE, BHANIMEE. mENSE, M EViews FRAKLF
Help/EViews Registration... [ & 7=F M T @ .

SHRBEMSEERIIHANER . FISTEMRESR, SEMFATELHRE
T2 (BFEEHMANE) . SF OKERCERRE. BER, BREBK
E RS BN 2 2R R I A AR TR E R R E T B P

WRTBESRALS, REXSHLIEIME TH.

MRETEFEA T BTN RS, o DU B AR s IR R AT A E L
KB EA

S&P Global Inc.
B FHB: register@eviews.com
Bi%: 949-856-3368
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BRAVIME R . TBH 24 fFFISURITEN ID K5, BEERANEGEERE
36 AEME A

RGBT THAREIRS, NEBKIZEARESEH AN IEENRET
B,

KAER

FMERSE, EViews S B R— NN ETTERE., BRI RE, B
2. Hit. BIEFSHEMEBFHEE R A1X% S&P Global Inc., XEEFEENXATH
MMNILEK, ASEFHEEMA.

yEARE D (o) §R

REIMAENNERTY, BRNEMRETEMDELR. UTEXRE DB
%

« AHTEHZFEHI/75 S AR F EViews XA R M58 7

B EViews BIA G B XFMRENER, UEF~RBNRASTEFMERE.
EREUXEE R, RFEM EViews T #31% % Help/About EViews,

« BBER THNIHKE TES, (BFHNFEEERH. TEEL TIHAE?

RENAEMEBET AN R FISEERALE. BEHIAERNFTS
WEFBMB AN EHENER . BER, BRUBRAXDIKRNE, BERILZINT
Y eRREVRENTREA. MIRNDBERE, BRERMNOHAE.

* ZHg EViews FIAKIU-FXEG BIGTIRAN BHITIFE . BRI LHE KNG ?

FEE. REFRBRNONAE. —BRNEREHTE EViews fRA, BR %4
BEEMIFRGLORA DXL,

c BREZZBR TITEY, TG THIEMET. HIZEAD?
MRFERZEMPOMTENARIRERL, BREARMNODLAE.

o WTEXNFEFKAEMUS? &R EViews BIAE & H 5 EME AR
Fo MREHETIIMER, BREABMNNDAE.
o UWIRBCTHMEE|IFXEELIP?
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BNAOTEERE—TATTE (BaEl. BIRMNNONERSHTFTEM, R
i F IR E IR FEEM) JEM EViews BIAREASH B, NREIBEF}E,
BB RBAINDAE,

SEHTRR EViews gl A

EViews 14 IR BEMEFHINGE, TEBRREMEN, FEAYAETNREETIK
A, (TIM Options/EViews Auto-Update from Web 3 %17 = A 2 iz B 3
EHIRE. )

2&, Etho] A7 EViews NiET £ EViews Auto-Update from Web 3 &
I T~ A9 Check now..., =M Help 3 & %% EViews Update Sk F 3116 & F ¥,

| Options | Add-ins Window Help
General Options...

Graphics Defaults...
Database Registry...

EViews Auto-Update from Web 4 |_¢' Check for updates automatically

Do not check for updates automatically

Cher\gnow...

B TTIA1 EViews W3k, H43 EViews BFREMMAMN (B, FHBGENT
BIRRRE) MEH. HEHE:

http://www.eviews.com

FEMETHXE . THEFASERELNE TMNEMTEN L EFEM
EViews, RE|EBTHEHHETLEERF, BRHTHERENRIIZITEIAR.

IREUE B HETR

1560 EViews ZREE T XERBH RGN POF IATL RO, Boh, iR
e S SRS F PR B S8,

T
T I B8] EViews SRS, A3

https://help.eviews.com
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SEIESST

EHAEBZRSZ T M EViews NEREEFTH EViews X414, Eij[o) EViews FBEIR 5,
EHE N\ F 38 3% 5% Help/EViews Help Topics..., =57 Help/Quick Help
Reference FiEF— N F BN B EBERIHF/NT,

EViews Ffff (PDF ~14)

R EViews 2E B AT Adobe BN (PDF) XM IUAY EViews F i
B, AT IM EViews R E3R B FHY Help FiE 5 BB R SR T 0] 1X &
PDF 34, 5%, & USHAE EViews 23 B3R "Docs” F AR E R IHIIX L

XA

iz

ATEBMELEF, FTAIRHET —F PowerPoint 52, &7~ EViews fFUEANFIIR .
X ECHFE R T il EViews IFRIEMERILG SRR,

http://www.eviews.com/Learning/index.html

EViews 11~
Bt EViews S in TR A AR TS

EAXNFMABR G PRRHAEEMNNTE, BANSWEE EViews HELitix,
ERBETINKEI B XL, A EViews H AN EZEENAEE N AN EE .
EViews 1B1xZ @) HAth EViews B PR M Z(E R EBIZ T,

WiaHhE A

https://forums.eviews.com

EViews 14 3454

EViews 14 3k T S ARBOTA SR, U TEXE 14 IREREZHE TN
R

BER, AREBRT, EMFETREIAASNNTF, NRHRZHE.
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RN IE

RS X &R
e StatCan SDMX #{3EZE1&1|® (“Statistics Canada (StatCan SDMX) Database
Connectivity” on page 10).
o TFE¥T7 NOAA BIEEM A5 E ("NOAA (National Oceanic And
Atmospheric Administration)” on page 13).

e X7 EuroStat, ECB. OECD K Hfh SDMX #IEERFH ~ 53| (“Statistical
Data and Metadata eXchange (SDMX) Databases” on page 24).

5B
+ JDemetra+ Z=T 1% ("JDemetra+ Seasonal Adjustment” on page 32).
RS

o om A HP JE)& (Hodrick-Prescott &) (“Boosted Hodrick-Prescott Filter” on
page 41).

R AE
o MARS|EFH/REEEE ("Sample Index Functions” on page 44).

e 4%B[E T B %L ("Matrix Utility Functions” on page 45).
o FRHESHHIREUTE X ("String and Date Vector Functions” on page

46).
BRSPS
it 594

o CRANEUEMAE (MIDAS) "X BEFAEKHRTTZE (GARCH) ("MIDAS
GARCH" on page 47).

o MU BEEASfHE (ARDL) {fit (“Quantile ARDL Estimation” on page
48).

o IERIAVHEMMES Lasso (F/NEXNTAESEFEEF) ("Enhanced Elastic
Net and Lasso,” on page 50).

o M Lasso L EIEFF (“Lasso Variable Selection” on page 55).

- BRI #E (ARDL) R E5BMEXRME (HAC) #R/R ("Expanded
ARDL HAC Standard Errors” on page 59).
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oo

« Prophet (Facebook Prophet) il (“Facebook Prophet Forecasting” on page
62).
S ST
o ETFFINEEHEN ("Outlier Detection” on page 67).
o EHTFHEMEIEN ("Equation-based Outlier Detection” on page 68).

N

o FHRTHEZ ML (“Break Testing and Change Point Detection” on
page 70).

o FHIFEBEIE ("Trend Testing” on page 72).

o BIEMERIAAKIIE ("Explosive Bubble Testing” on page 73).

e VAR, VEC., FZE4fE (variance decomposition) 5 BTVCVAR FkHim R 4
FrHFTE . ¥R S53%G# ("Impulse Response Analysis” on page 75).

gt TR
< SERE S EENHgT TR (“New Matrix Object Views and Procs” on page 86).
it

s KRS AN EZTEMNER ("Models Containing Future Endogenous Values” on
page 91).

AN FH =
< o 5

o IMBEEIMNRGLSEEIRM AT ("Updated Object List” on page 96).
o FMEBEEFEIHIRETZR ("Updated Function List” on page 101).

IR IE

JIE AL (StatCan SDMX) £k %

EViews 14 &1 EViews E32() SDMX (SFitEUBRMcidEsici) &QO, TRRE
ENERERFIS—MEKRSITFE (Statistics Canada) AYEZEIEE
((“Statistical Data and Metadata eXchange (SDMX) Databases” on page 24)) .

StatCan SDMX 7t EViews frAERRk (Standard Edition) HRTol A,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn


h
h
h
h
h
h
h
h
h
h
h
h
h
h
h
h
h
h
h
h

B3, M EViews 3 Ei%FF File/Open Database, i\ Database/File type T$I
32 8 rh% #% Statistics Canada SDMX Database,

Database Specification X

Database specification
Database/File type: | Statistics Canada SDMX Database v
Server specification: | https://www150.statcan.gc.ca/tl/wds

User name:

Password:

Database name: StatCan

Browse Browse Registry = Add to Registry

Open as

Database alias (optional short name):

0K Cancel

il OK GREFHFTFHEUE X o =%
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[ StatCan

Statistics Canada Dataset List

Filter: | |

B8 Income, pensions, spenc
- International rade

+- I Manufacturing
Population and demogrz
M Prices and price indexes
@ Retail and wholesale
Business and consumer
M Digital economy and sot
B8 Transportation

i M Travel and tourism
G-I Energy
[

M Science and technology
B Agriculture and food

I8 Business performance a
B Construction

< >

B

~ Name
[Federal public sector employment reconciliation of Treasury Board of Canada Secret
@Central govemment debt (10100002)

[ff] Government of Canada debt securiies: Gross new issues. retirements and net new iss
@ Chartered banks, total claims and liabilities booked worldwide vis-&-vis non-residents
Canadian Classification of Functions of Govemment (CCOFOG) by consolidated gove
[l Funds advanced., outstanding balances. and interest rates for new and existing lendin:
fi|Net new issues of bonds and equities by corporations and federal government enterp
Foreign exchange rates in Canadian dollars, Bank of Canada, daily (10100008)

[l Foreign exchange rates in Canadian dollars, Bank of Canada, monthly (10100009)

Eﬂ] Sales of alcoholic beverages types by liquor authorities and other retail outets, by val
[/ Value of sales of alcoholic beverages of liquor authorities and other retail outlets. by b
ffNetincome of liquor authorities and govermment revenue from sale of alcoholic bever:
fff Sales of alcoholic beverages by liquor authorities and other retail outlets, by type of o1
[ Statement of govemment operations and balance sheet govemment finance statistics
Eﬂ Canadian government finance statistics for the federal government (10100016)

v | | [{Canadian governmentfinance statistics for the provincial and teritorial governments (* v

L4 >

@ Open in Browser Next

BN R
5§,

a9 Z0 M2 fit

/J \
7/ Ll\

tY — MR,

o] A A Filter AR AR I, MMAFTA KA MEIRESE hit

SAEERFIFTHENEIES.

TR,

3

D 5:1 1 C‘
Statistics Canada Dataset List Filter: |unemp
| = M Categories Al Name

|¢- Govemment

- Income, pensions. s
- International trade
Ii- Health

@-m Labour

f- MW Languages

|- Manufacturing

- Population and dem

--- Prices and price ind
- Retail and wholesals
- Busmess and consu

- -

M Labour/Employment and unemployment

@Unemploymem rate, participation rate and employment rate by educational
@Unemp!oyrﬂent rate. participation rate. and employment rate by type of stud
] Duration of unemployment. monthly, unadjusted for seasonality, inactive (14
@Duration of unemployment, annual (14100057)

i Unemployment by type of work sought and search method. monthly. unadiju:
[ Unemployment by type of work sought and search method, annual (1410008
@Supplementary unemployment rates, monthly. unadjusted for seasonality (1
FH Supplementary unemployment rates, annual (14100078)

fEflLong-term unemployment rate, labour force aged 15 and over, Canada, pro’
@Unemploymem rate, participation rate, and employment rate by type of stud
HH Employment and unemployment rate, monthly, unadjusted for seasonality,
@Employment and unemployment rate, annual, population cenires and rural

= P o S S Wiy [y iR Sty | 8] NP TR YO R | Jop R ey Ve (1410017
< < >
£ Openin Browser Next

HEIPTFEIRE)R,

/J N
70N

BIRIHEIE U

BT R EAE MG RFHEES, EheRE
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1H5FE, StatCan SDMX #iEFEEHEE ML FRE T — N EIEX R8s, olibi5ig
R IESE . =i Open in Browser 1%, ¥$TH— 1 BRZE 77 E0HE E 89K 7T
II’-%%%-D

%?Eﬁ*ﬁz?%&ﬂb’t%%ﬁﬂrﬁﬁﬁ'lﬁﬁﬁ, FERMBNSEEFPRES . RETEMRIE,
BEIEEE B RERR EViews 21EHEEH . ERFER, B S HIHEE
HLEANE “”BL Refresh %4,

] StatCan =" oy
Filters Selection 7 SDMX StatCan 'H' @
A Dataset: Unemployment rate, participation rate and employment
Geography (Geography) Select rate by educational attainment. annual (14100020)
SERIES NAME GEOGRAPHY LABOUI
Labour force charactenstics (Labour_f. Select EA df 14100020_ 19911 1 9
B4 df_14100020_10.7.229 10 7
£ di_14100020_107.239 10 7
Educational attainment (Educational_a.. Select A Af 14100090 113518 11 a v
< >
T € i8] (31 2
Sex (Sex) Select 87
25
a3
81
79
77
Age group (Age_group) Select | o 1o 2009 2ms
67 ies found
Apply Selection Sl < Back Export to workfile

O A AR TTERAEHEER., EZHATIFESHEE 29 T1Y Selecting Series”,
REFENEIERYE, B9 A Export to workfile J&£(3E T2 2 EViews T
S (workfile) =,

e 155 User's Guide | 5§ 362 T1HY"Foreign Format Databases”,

e BiE5 (% Command and Programming Reference Hiffj dbopen (£ 427
n) .

NOAA (EZEFNMASEER)

Ez8FMATEERE (NOAA) RETSEER M ATRIE[HZEES. X
NOAA HiE~ mIEZ1F1E, 1HZ!

https://www.ncdc.noaa.gov/cdo-web/webservices/v2#datasets

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn


https://www.ncdc.noaa.gov/cdo-web/webservices/v2#datasets

EViews 14 1Rt 7 —M&Ha95T @, EAFEBAERT EDX MAER REBIEHNE
if 5 EViews XEH, XPEHTH NOAA BIEEMIEER S — MR FRAFHRE, H
FIERTHEASAMEENZE, ETEESAIITEMM ., X—EREEBER
HTHARIERSHER, ABIECRSEME EViews 24T TEEKR.

2158 NOAA 3B, 1EM EViews T3 £ 15 H% File/Open Database, 2/5M
Database/ File type T #3358 F11% 1% National Oceanic and Atmospheric
Administration,

Database Specification X
Database specification
Database/File type: National Oceanic And Atmospheric Administration v

Server specification: | https://www.ncdc.noaa.gov/cdo-web/api/v2
User name:

Password:

Database name: | NOAA

Browse Browse Registry = Add to Registry

Open as

Database alias (optional short name):

oK Cancel

BRFTH NOAA HIEER, RESBEREMANER B FNAIEEBRKRND
APl Key,

EH1E APl Key, 153408): https://www.ncdc.noaa.gov/cdo-web/token,

AR APl Key F =i OK, ZZSHREA R FEFERERFERL EViews "ini”
X, MREBEEEEXNEL, 1BM EViews HIEEFEBIEF
View/Preferences M & &R E
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https://www.ncdc.noaa.gov/cdo-web/token

wy Preferences = O X

Use of NOAA online data requires registering with the NOAA to obtain an AP| Key.

NOAAAPI Key: | |

To obtain a new key. click the link below:

Note: Registered users are limited to 10,000 requests per day

S OK /5, EViews 3 TH— MrERIEER O,
i Browse T B E XA NOAA &HO:

— —
Elnosa EXcipd
National Oceanic And Atmospheric Administration (NOAA) - EDX Open in Browser

Select Data
Dataset | Daly T = Find Data by Location | Find
Or
Dataset date range 1750-02-01 to 2024-03-20 Load from Stations @ anti
Selection Deleto All |
Remove Station Location DataType Dataset DateStart DateEnd

Total Items: 0 = =1l v E B

RXMBEXFEEATFRMNBFRANEEER. VB, BIREREMARERE, MsE
RGBHEIE.

BR BRI IHEIER, Selection XiFi§ H=s,
ZIEEHIE, Bt Dataset drop TH FERIEE— M EIEE.
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RJE, T IEF Find Data by Location,
ZANAIE,; FFEEE Load from Stations,

FEEIE R

RAEEHHEIE

R & =7 Find 32541 Find Data by Location, 4 %7

EFITRE:

Select Location Category

Filter By:

City

Filter

w7 Find 28I M3 R e F—
=i Load Stations $Z5Hi@1d:

U

| cities
's-Hertogenbosch, NL
Abakan, RS
Abeche, CD
Aberdeen, SD US
Aberdeen, WA US
Abha, SA
Abidjan, IV
Abilene, TX US
Abomey, BN

Abu Dhabi. AE
Acapulco, MX
Accra, GH

Ada. OKUS
Addis Ababa. ET
Adelaide, AS
Adiyaman, TU

(EEEEEEEEEEEEEEE

0/ 1983 Cities selected

Next >

="
ID

SR

TERAY ISR N T8 € Z X )5 A9 Location Category:

BEZARY

Yl [a] EViews H3CE B www.eviews.com.cn



City -

Ci
Climate Division *

Climate Region

+Country

1County

Hydrologic Accounting Unit
‘|Hydrologic Cataloging Unit
Hydrologic Region
Hydrologic Subregion
State

US Temtory

Zip Code

TN ZMALE KA HIERE, i City, Climate Region, County.
Hydrologic Region 5FEI Zip Code,

O PERAXAFERTRBE B RHOAESIR, FEk27 Filter by REBFER A
XA, SR = Filter %51,

MFRPEFFBAE, Fodr Next 4847,
MREEFBENE, BB —MERENZAE L FSE HIELEANHEE:
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Find by Location = X
Select Data Types:
Dataset: Daily Summaries (GHCND)
Cities: Austin, TX US
All Available
Showing all available data types for the specified city
| | | Filter
(] DataTypeld « DataTypeName A
. ACMH Average cloudiness midnight to midnight from manual observations
[] AcsH Average cloudiness sunrise to sunset from manual observations
AWND Average wind speed
DAEV Number of days included in the multiday evaporation total (MDEV)
[ | DAPR Number of days included in the multiday precipitation total (MDPR)
1 DAWM Number of days included in the multiday wind movement (MDWM)
1 Evap Evaporation of water from evaporation pan
D FMTM Time of fastest mile or fastest 1-minute wind
D FRGT Top of frozen ground layer Vv
3/ 64 item(s) selected. < Back Next >

BO UME AR RIGESIR (%) - /REERMBUREHEKE

& N RET R AIXE
1E: Shared ﬁlﬁi‘ﬁﬁﬂ-ﬁﬁﬁﬁﬁﬁﬁﬁ’\]%ﬂ%%i, All Available 3£ 5 H Fr
BT AN e REEERE.

2 7]
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Find by Location = X

Select Data Types:

Dataset: Daily Summaries (GHCND)
Cities: Austin, TX US, Boca Raton, FL US, Bridgeport. CT US

Shared All Available

Showing all available data types for the specified cities.

| | Filter

[] DataTypeld « DataTypeName AvailableFor A
Average cloudiness midnight to midnight from manual observations | CITY:US030001.

D: ACSH Average cloudiness sunrise to sunsetfrom manual observations | CITY:US090001,

]:];AWND |Average wind speed | <All> ]

[ ] pAEV _Number of days included in the multiday evaporation total (MDEV) _CITY:US4800IJE

[ 1 pAPR Number of days included in the multiday precipitation total (MDPR) | <All>

[ ] DASF Number of days included in the multiday snow fall total (MDSF) CITY:US090001

] AWM Number of days included in the multiday wind movement (MDWM) | CITY:US480005

D EVAP Evaporation of water from evaporation pan CITY:US480005 v

< >

0/ 67 item(s) selected. < Back Next >

{£ F Filter REFEMIZAER MEM THTIRPALIER, EFERENEIEE
Al i Next IEFT AR NOAA uh =,

HET—PMIEES, SRR SRR MVE LN T AR,

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



Select Stations:
Dataset: Daily Summaries (GHCND)

Cities: Austin, TX US
Data Types: DAEV, ACMH, AWND

r ' Filter

Find by Location -

Stationld StationName Locationld DataTypeld
GHCND:USW00013958 | AUSTIN CAMP MABRY. TX US | CITY:US480005 | AWND
GHCND:USW00013958 AUSTIN CAMP MABRY, TX US | CITY:US480005 DAEV

DataTypeNa

'A'urerage wind

| Number of day|

GHCND:USWO00013958 AUSTIN CAMP MABRY, TXUS ;CITY:US‘HEDODS ACMH

|Average cloud|

[ in

3/ 3 item(s) selected < Back

Select

EFEHFENTRBREIENRIL S, REad Select,

Select Date Range = X
From: To:
20230325 [~ | 2024-03-23

[]Use explicit end date

Concel

ARG EREEF—DBIEE, MRTIEELER. NOAABEE
ERRFATEEE, A HARRR A —FSEE.,

= OK K45 B 7 F NOAA XHiE1E:

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn
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National Oceanic And Atmospheric Administration (NOAA) - EDX Open in Browser

Select Data
Dataset |Dalys fies - GHCND = Find Data by Location Find |
[
Dotselcole oo 1750-02-01 to 2024-03-23 Load from Stations | Lood Stations |
Selection  Delete All
Remove Station Location DataType Dataset]
X__| GHCND.USWO00013958 (AUSTIN CAMP MABRY. TX US) | CITY:US480005 ACMH (Average cloudiness midnight to midnight from manual of ions) | Daily Suf
X GHCND:USWO00 13958 (AUSTIN CAMP MABRY. TX US) | CITY:US480005 AWND [Averaga wind speed) Daily Suj
X | GHCND.USWOD013958 (AUSTIN CAMP MABRY, TX US) CITY-LIS480005 DAEV (Number of days included in the multiday jon total (MDEV)) | Daily Suf

£ >

Total items: 3 | <« | L in > >>

&7 Selection FRHEZIENINIMNIE R FEFNEE. BYMNEEEXELES
HETEXH, SESH ﬁuﬁﬁﬁié’aﬁ?&o

Ml IR B

R 1% % Load Stations M3k Find by Location, P E RFIFEFEE—X
AAE, B UEEPFRNBASMNEIERINEZEMN P REGRRE S ID:

BHEZRAWRIMIA(E) EViews FR 3T & www.eviews.com.cn



Load by Station IDs == X

Enter or Paste Station IDs

Example:
GHCND:KG000038619
GHCND:MXM00076805
(Make sure to input each 1D on a separate line for accurate processing.)

GHCND:MXM00076805
GHCND:USW00013958

Paste

S Next 4145,

T—EEE R EE SRR, B MRRE—IMNE WEESER—

MER, WREBEBD, WARMER R —MNETFHREMNEHEEIELEH
Shared I, IAX—1FHTHRBEALE T RHEIEZXEA All Available £,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



Load by Station IDs — X

Select Data Types:

Dataset: Daily Summaries (GHCND)
Stations: GHCND:MXM00076805. GHCND:USW0D0013958

Shared All Available

Showing data types that are shared between all specified stationss.

| Filter
DataTypeld « DataTypeName
Precipitation
TAVG Average Temperature.
[ TmAx j Maximum temperature
: TMIN !Minimum temperature
4 [ 4 item(s) selected. < Back Next >

RFEFELIERE I <& Next, UETRT—MIIEE BHEETRZFEREH
ERBRAS:

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



Load by Station IDs = X

Select Stations:

Dataset: Daily Summaries (GHCND)
stations: GHCND:MXM00076805, GHCND: USW00013958
Data Types: PRCP, TMIN, TMAX, TAVG

[ Filter

Stationld StationName Locationld DataTypeld DataTypeNam
GHCND:MXM00076805 | ACAPULCO GRO. Precipitation
GHCND:MXM00076805 ACAPULCO GRO. TMIN lMinimum tempe
GHCND:MXM00076805 | ACAPULCO GRO. TMAX |Maximum tempe|
_GHCND.MXMOOU?E&OS |ACAPULCO GRO. _ | TAVG |_Average Temps
_ GHCND:USW00013958 | AUSTIN CAMP MABRY, TXUS |PRCP | Precipitation
_ GHCND:USWO00013958 AUSTIN CAMP MABRY, TX US TMIN !Minimumtempe
GHCND:USWO00013958 AUSTIN CAMP MABRY, TXUS TMAX IMaximum tempsg
GHCND:USW00013958 | AUSTIN CAMP MABRY, TX US TAVG !Average Tempq
< >

n | I I
8/ 8 item(s) selected. <Back Select

i Select K2 HF—PXIEAE, AR FEZFBEEHE:

Select Date Range — X
From: To:
120230325 [~ | 2024-03-23

[] Use explicit end date

conc

NBIRMIR, 1HER NOAA KFE R A EEIRAIERRFIATFSEE, FraHAM
RERF A —EEHEL

mir OK Zk 427 E 7~ £ NOAA XHEAE:
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Nati 10 ic And Atmospheric Administration (NOAA) - EDX l Open in Browser
Select Data
Detsset [Daily T 5| Find Data by Location | Fnd |
or
P — it Lood from Stations  Lod Sations
Selection Delete All |
Remove Station Location DataType Dataset DateStart DateEnd
X GHCND:MXMO0076805 (ACAPULCO GRO.) PRCP (Precij Daily Summaries (GHCND) ;31'25!21}23 3j23/2024
X GHCND:MXMO0076805 (ACAPULCO GRO) TAVG (A ge Temp ) | Daily (GHCND) 3/25/2023 32372024
X GHCND:MXMO0076805 (ACAPULCO GRO) TMAX Daily (GHCND})  3/25/2023 3j23/2024
X GHCND:MXMU00076805 (ACAPULCO GRO) TMIN (Mini Daily S ies (GHCND) ‘ 3/25/2023 32372024
% GHCND:LUSW00013958 (AUSTIN CAMP MABRY, TX US) PRCP (Precipitation) Daily Summaries (GHCND) ‘31‘25!2023 32372024
T GHCND:USWD0013958 (AUSTIN CAMP MABRY, TX US) TAVG (Average Temperature ) Daily Summaries (GHCND) 3/25/2023 32372024
| fﬁ GHCNDUSW00013958 [AUST_IHE}\MP MABRY, TXUS) TMAX (Maxi b Daily S ies (GHCND) | 3.{25!21123 3}‘23}20%4_
i GHCNDIUSWO0013958 (AUSTIN CAMP MABRY, TX US) TMIN (Mini ) | Daily ies (GHCND) ‘ 3/25/2023

< >

Total ltems: 8 = =]l n =] =]
| Exportio WorkFie |

=i Export to WorkFile 2, i #iE SIS AaEEN TIEXH

(workfile) .

[leProclOb;ectﬂSave Snapshot Freezelpetailsﬂ-ﬂShoﬁlfetch]Store _Delete]Gen;

Range: 3/25/2023 3/23/2024 - 365 obs Filter: *
Sample: 3/25/2023 3/23/2024 -- 365 obs Order: Name

C

& ghcnd_mxm00076805...
& ghcnd_mxm00076805...
& ghcnd_mxm00076805...
& ghcnd_mxm00076805...
& ghcnd_usw00013958 ..
& ghcnd_usw00013958_ ..
& ghcnd_usw00013958 ..
& ghcnd_usw00013958 ...
& resid

< > Untitled [ New Page /

Z I, User’s Guide | 55 362 T1HJ"Foreign Format Databases”,

%, Command and Programming Reference (#5455 %25%) Hiy
dbopen (% 427 T1)

B ZRAXIMAE) EViews F UGS www.eviews.com.cn



ST EIEAITTEIER # (SDMX) £

EViews 14 2t 7 £#FHIEIF B AR ®E (GUI, graphical user interface) , AT
SDMX #48 = Hr x| IS FIAS R ENIR

SDMX RN e 2T bR, RERREE. FBMNEEIRRIIEILAFER
ERNBNTARERERE MAMESIOLERLERE.

tesh, FAITRAE QLA ZIEE MHENFERRATFAAERERRIE
REMREZM, BLRRAZSERA THERE., BN, SUIENHZELFIMRL,
ANk e By EANRAE

SDMX HURFEBCE T KEBAFEIE. EViews T HiZiE] U T L% SDMX HiEE:

e Eurostat (http://ec.europa.eu/eurostat/data/database)

e ECB (European Central Bank) (http://ec.europa.eu/eurostat/data/database)

e UN (United Nations) (http://data.un.org/WS/)

e IMF (International Monetary Fund)(http://sdmxcentral.imf.org)

e OECD (Organisation for Economic Cooperation and Development) (https://
data-explorer.oecd.org/)

e ABS (Australian Bureau of Statistics) (http://abs.gov.au)

e Deutsche Bundesbank (http://api.statistiken.bundesbank.de)

¢ Insee (L'Institut national de la statistique et des études économiques)
(http:// www.insee.fr/en/information/286805)

e StatCan (Statistics Canada) using SDMX Web Services (https://
www150.statcan.gc.ca/n1/en/type/data)

BER, RESDMX AL BIEFREM. AAEHEENESER BERLT

HEIZ.

B4, M EViews T3 #hiE$¥ File/Open Database I THEIBER O, REE
Database/File type TH; 3£ FIEFArHEA SODMX HiEE,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn


http://ec.europa.eu/eurostat/data/database
http://ec.europa.eu/eurostat/data/database
http://data.un.org/WS/
http://sdmxcentral.imf.org
https://data-explorer.oecd.org/
https://data-explorer.oecd.org/
http://abs.gov.au
http://api.statistiken.bundesbank.de
http://www.insee.fr/en/information/2868055
http://www.insee.fr/en/information/2868055
https://www150.statcan.gc.ca/n1/en/type/data
https://www150.statcan.gc.ca/n1/en/type/data

Database Specification X
Database specification
Database/File type:  European Central Bank SDMX Database v

Server specification: | https://data-api.ecb.europa.eu/service
User name:

Password:

Database name: | ECH

Browse Browse Registry | = Add to Registry

Open as

Database alias (optional short name):

oK Cancel

BRi OK 4k%:,

EViews 3§ B RAREEIRENIEAE, RPAC SEIREIATNERE.

-

lView]ProciObjed] [FreezeJ [BrowselBrowse-AppendJ [Rename]Deiete[Expon[
No Query
Displayed: 0

=17 Browse = Browse-Append T £1EE
e e

EViews IZ R I_JE’JEEFH?L? SDMX ¥ X TR fit ?ﬁ(?&%ﬁj\*fnuﬂ’l
HiEE, XANESMSMESEH, XN TREDREENEIEE, NXARENR
=5 kST @

B ZRAXIMAE) EViews F UGS www.eviews.com.cn



I RKIEE

AR SDMX HiE R E 2 KBRS
TEERAITNEE .

WIZSFEET A A EESHR R R %5,

2ot bk

T2 2

HAEREMNERARAN, EEHIFFEN
HiE%k . AFEAELNERPHNTEENE THREBFTER, RHERT RIS

o /N\Tm T /A

THEREARNY. BTMUREAMNEETETHXAERRTEAE.

= SR
ECB Dataset List Filter (W]
-1 W Datasets A | | Name
o I Economic concepls [fiKey euro area indicators (FM) (MOBILE_KEY_8)
: : gz:ce::e:u;;zr::( @Key euro area indicators (EXR) (MOBILE_KEY_6)
1 B Key euro area in fiKey euro area indicators (GST) (MOBILE_KEY_7)
{E Key euro are: @Key euro area indicators (ICP) (MOBILE_KEY_1)
HH Key euro are: EE Key euro area indicators (DD) (MOBILE_KEY_4)
Key euro are: jrﬂKey euro area indicators (STS) (MOBILE_KEY_5)
[ Key euro are: ffHKey euro area indicators (ESA) (MOBILE_KEY_3)
{fd Key euro are: @Key euro area indicators (BSI) (MOBILE_KEY_2)
ffH Key euro are:
[ Key euro are:
Bﬂ Key euro are:
+- I Exchange rates
| & [ Monetary aggre¢
+ [ Bank interest rate
1 W Prices v
L > < >
€5 Openin Browser Next

tboh, eI INGE A Filter ZREBAEM AR, AA XA SEIREECENHTRE.

Clece =] E
ECB Dataset List Filter: [gdp (V]
=M Datasets Name

(-m Economic concepts

ii’: B Selected euro area statis|
1%: M Predefined data baskets
{ [ Key euro area indicatq
H f B Exchange rates

i -v‘- B Monetary aggregates
H +‘ Ba Bank interest rates

- I Prices

| [ MW Govemmentfinance
(- Published indicators

[ @ WDC Econamic concept,
(- Bm Economic concepts

+' m Others

FfHarmonised competitiveness indicators based on GDP deflators (period average
[ Contributions to quarter-on-quarter volume growth of GDP and expenditure compor
[fHlQuarter-on-quarter volume growth of GDP and expenditure componenls(quaner on
@Year on-year volume growth of GDP and exp ure

nual p

EEE Confributions to year-on-year volume growth of GDP and expenditure cumponems
- GDP and expenditure components

< >

Py -
&3 Openin Browser

HEIPRFEIRERR

. BRI MREEMF RFOEES wMUEEREFRE

Next,

R SODMX HiEEAHE T M REHEN KRR, IHFESANRE. Af
Open in Browser #Z4fl, B TH—NERZEIEEE AWGAX RRE 0.

Yl [a] EViews H3CE B www.eviews.com.cn
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HRFEEEN R A EA M, SDMX AEEANMBNSEZFNRERE. REURM
W), BIREE SN EViews S iRHEAB| EH. IFRIFERE, o REHXEE
4 EARERET L Refresh 124,

DRI
Rz, MFRREHKEL SOMX 5iEE, SHEEXFH o] A EIRE

r N

= = &[]
Filter: Click here to enter text
Dataset ~ Description e
DS-AFRRE0201410 Sub-Saharan Africa Regional Economic Out..
DS-AFRRE0201510 Sub-Saharan Africa Regional Economic Out..
DS-AFRRE0201610 Sub-Saharan Africa Regional Economic Out...
DS-AFRRE0201704 Sub-Saharan Africa Regional Economic Out..
DS-AFRRE0202010 Sub-Saharan Africa Regional Economic Out...
DS-BOP Balance of Paymenis (BOP)
DS-BOP_2017M07 Balance of Payments (BOP). 2017 M07 %
DE ] BB
323 datasets found
atasets foun Wit
Select dataset

o] 7% Filter BEEFWAXBIAREHREIEE., EPEIEERS S Next 484:,
i 27|
FELXIEEF, EEESAFY (series)

B ZRAXIMAE) EViews F UGS www.eviews.com.cn



[ ]ECB E@

Filters Selection: ? X SBMXECE @ @
A Dataset: Contributions to year-on-year volume growth of GDP and
Frequency code list (FREQ) Select expenditure components(contributions to annual percentage change.
Adjustment indicatar code list (ADJUS Select Select filters and click 'Apply Selection’ to find matching
series

If no filters are selected, all series will be loaded, which may

take longer.
Area code list (REF_AREA) Select
Area code list (COUNTERPART_AREA) Select
Institutional sector code list (REF_SEC Select |,
Apply Selection < Back Export to workfile

BANEINHBERRNFT. BONBEAT, BEEFHNAEFIIESBIAET RS,
AR, TEAMAELMAHLERKR D BEEMNFIIEE. BREFEFM
Ao XHAEL M R E LA R Select 251, RGKHEH—PEREHIRTE

A XS TEAE:

Adjustment indicator code list (ADJUSTMENT)

Search

| Invert Selection Reset

[_] Calendar adiusted data. not seasonally adjusted (W)

% Colendar ond seasonally sdstedgatat) |
D Calendar component (K)

D Irreqular compaonent (1)

[ ] Neither seasonally adjusted nor calendar adjusted (N}

[ Not applicable (_Z)

|| Seasonal and calendar components (M) v

1/13 selected
Calendar and seasonally adjusted data (Y)

Cancel Save

REMHIETRSE BRI UL RS, 0o UEA Search 258 E A4 E ATk
%H.

4011115 A Adjustment indicator code list (JHEIERFRILTIR) KERE
‘AR B EENHIEERHEE:

B ZRAXIMAE) EViews F UGS www.eviews.com.cn



STERZERINTFEEN G, i Save fRIFFHIELIREFFIR M@ EEFXSTHIE.

r T JEce E=2FoE "=

Filters Selection: ? ﬂ SDMX ECB |g; @
A Dataset: Contributions to year-on-year volume growth of GDP and
Frequency code list (FREQ) Select expenditure components(contributions to annual percentage change.
Adjustment indicator code list (ADJUS .. Select Select filters and click 'Apply Selection’ to find matching
series.

Calendar and seasonally adjusted data (Y)
If no filters are selected. all series will be loaded, which may

take longer.
Avrea code list (REF_AREA) Select
Area code list (COUNTERPART_AREA) Select
Institutional sector code list (REF_SEC Select
Apply Selection < Back Extport to workfile

MEER XA R AEFERBR T HIHBXFBETR. EEEETAE, TFK
HIRBIFEX AR EEFZEMNIE.

SRR ERFERNEXE, R Apply Selection 123, INELHREFHXFF
FIEFk:

[l Ece — ' = =™
Filters Selection ? '\?( SDMXESH g @
A Dataset: Contributions to year-on-year volume growth of GDP and
Frequency code list (FREQ) Select expenditure components(contributions to annual percentage change..
SERIES NAME ~ FREQ ADJUSTME
Adjustment indicator code list (ADJUS Select 4 jdf_mna_d_gdp_contributions_... Q f
Calendar and seasonally adjusted data (Y) E4 jdf_mna_d_gdp_contributions_.. Q ¥
FA jdf_mna_d_gdp_contributions_.. Q Y
Area code list (REF_AREA) Select EA jdf mna_d_gdp_contributions_... Q Y v
< >
I < 1 ‘f4 > >
Area code list (COUNTERPART_AREA) Select
Institutional sector code list (REF_SEC .. Select '
2001G4 2006G4 2011Q4 201604 202104
v
167 series found
Apply Selection < Back Export to workfile

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



Jll:ké‘%’ﬁ167/\ ﬁﬂf?%%’lﬁﬁﬁii%#o REAMNEERXE, UEFZFIN

A PUREIFFRINE Z sk &4, B Apply IHEHHEXFIIF3R,

&E, TEIFRFEE—NHEZNFS, AE S Export to workfile 24, &
Pt RSB AT ES E B B TR,

AR, 4 LM Refresh Data 125 0]  THREUEEEE AR SHEEEL
21214 Open in Browser %5, S5 BiE EEUREN EMEEIEE (&
oI [A) . 1ZINEEIE A TR B L EIEN RS EIRE.

e S User's Guide | 2§ 362 T1HJ"Foreign Format Databases”,
e A Command and Programming Reference 1 #y dbopen (% 427 1) .

JDemetra+ ZT1F# (Seasonal Adjustment)

JDemetra+ 2HMEZ RS (European Commission) F& BT BEZ=T1E% 5 g
A3 a6, EViews 58T JDemetra+ IREAIERDINEE, WA REESFEEK
TEHIT X-13 RIEMETHIEE,

AEMEENRET, JDemetra+ HERBE S Census X-13 HHE LS5, B
JDemetra+ gEfa @it AN IEGR A ES KinE, BITEETHIABRMENGIENEELE.

7£ EViews FIAM JDemetra+ B, ESEBE T YA LIEXHHEARNT TS HTED
AR, SEHMEDPIFEETTEARRE, JDemetra+ gt BN IEGRKE:

o MMERKEE (BIFEHAERNGRKAME) , JDemetra+ X FAEEEELN

o (ITHEARFLELERGAL(E, EViews 2B FAERANERER., 24
JDemetra+ R FIHFAE ERERKEHRTINGE, (B EViews T EIERIXLS
JDemetra+ Z /], SEHERKXLEHELE (NA) FHHIE,

R EViews 4T JDemetra+ Z=HIAE, FAEAESFE TIEXHHNFIIEAX
B rh 517 Proc/Seasonal Adjustment/JDemetra+..., BITJ#T7F JDemetra+ A94
DIXSIAAE:

FEZ ARG E EViews #1305 £ www.eviews.com.cn



JDemetra+ 5

Base specification Regression ARIMA User Regressors
Specifications
X-13 spec: RSA4c v Mode: Auto
Series output
Seasonally adjusted (_D11)
(") Trend series (_D12)
(] Seasonal factors (_D10)
() Irregular component (_D13)
[:] SI replacement values (_D9)
() Combinded adjust. factors (_D16)

Naming suffix
(blank for none):

cne

8

F£—/FR%E 71 Base specification (A% E) FHTIEF JDemetra+ BT MA
z—, BENfEEEHHE THEXHNFY, FoEFE it Ay aE B NESk.

« X-13 spec: THXBEBTFIEETIEMIE, JDemetra+ IREZ TR, DFINTE
HIHEFLLIE (pre-treatment) 543M# (decomposition) SEHRERS:

Specification Log/Level  Outlier Detec- Calendar  ARIMA Model

Detection tion Effects
X-11 None None None None
RSAO0 None None None Airline
(0,1,1)(0,1,1)
RSA1 Automatic AO/LS/TC None Airline

(0:1:1)(0,1,1)

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



RSA2c Automatic AO/LS/TC TD2 (week- Airline
days vs week-  (0,1,1)(0,1,1)
ends), Easter

RSA3 Automatic AO/LS/TC None Automatic
selection
RSA4c Automatic AOQ/LS/TC TD2 (week- Automatic
days vs week- selection

ends), Easter
RSAS Automatic AO/LS/TC TD7 (7 day of Automatic
week vari- selection

ables), Easter

WNFE T RXLEHARNEZHET, BILKIE JDemetra+ M4
(https://github.com/jdemetra) .

Mode: THiX B EE[FE AN X-11 5 R1E . JDemetra+ {XERHITM
WIRR A AT FEEDBER, FEIZ THRBXAEERFET X-11 BAR
AT 0] A

Series output (FF%t) oI5 E K JDemetra+ FYHBLEE H 73S H Z
THEXH. BRAMEAT, 8MaHFINGREFTREFS N EReIER
SI9KE (M40, &7 GDP F%) _LizfT JDemetra+, METHIAEERN
D11 34 ar & %5 GDP_D11) . ©]{ A Naming suffix ZgiEEHm N\ —1
FIMNER, ZEBEMERIIBS5HERE ZE (#/Z], &% Naming
suffix 1% 4 " JD", N GDP §§ D11 44 ar &4 GDP_JD D11)

XHIAHERY Regression ([E)3) #R% 01, AJBHZAIAMEHRRT X-13 MAKZET51
- SubISEAEVEE A 30k s priA

FEZ ARG E EViews #1305 £ www.eviews.com.cn



JDemetra+ X

Base specification Regression ARIMA User Regressors

Options

Transformation: Auto (Log/none) v

Check for outliers

Trading days:
TD2: Week days, Week-end v
Include lear year adjustment
[v] Auto-adjust
Include Easter

0K Cancel

7t Base specification #7% TUE#E X-13 SIS M EARRENNRE, EEJIEF
FZARRZE AR TS BN R E#1TH0A .

e Transformation THi3 B 45 EAIZITEIARIEEX KR FII#H T 8Tk,
Auto (Log/none) #57x JDemetra+ Bai¥IMTE ST BN AXNETH,

o Check for outliers £ 1£1EI5E JDemetra+ EEEENE N EBEEHE., EViews
i #Y JDemetra+ LIV ZHF N EEE{E (Additive Outlier, AO) | 7KFEAL
¥ (Level Shift, LS) F1#E A1k (Temporary Change, TC) =K EEHE;
HRiZETfE, JDemetra+ SEIRTHNIX =FHKEY

e Trading days (35 H) &ETMAIEL THFEANB BRI KR, XK
MEICREMNNHARBNTEWN. TEERNT:

None AEEHBRN

TD7 PE7TNMERTE. E—IMEITA/EEFRER—NEE, £
“AGITETNEE, KILSEHE,

TD4 gEANERTE. F—IHITA—ZANMARE, FZN80T

BIANKRE, F=TRITAANRE, FENSEITEBHRE.

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



TD3c PEINERETE. FE—IMHITA—ZEFANMORE, T80T
IEERSIERN: PN ¢ ”—Abﬁﬂam%ﬁ

TD3 U@ 3 /\EU_XEO | ,JL.'L'I'JE_:I:JEEEE{]i& H‘_: ["£ L.'L'l'
BARBRE, EF=MEutAEAXRES

TD2 gE2NMERTE, F—EITIER (B—ZFHR) BRI
EZANgutAR (BAERBR) BREL.

TD2c PE2NMNERETE. F—1MEITA—ZFNORE, T80T
B BRI XE.

User variables XEB&RBFREENBIEE.

XUGEMNTESBEITREFEABENERETE, Fltn, TD2 KHHEEMER
NumWeekDays-(5/2)*NumWeekends,

#15 User variables 3£ 43z 5 HZER, N 717E User Regressors 15:% I 15 E
BEBRZTENFS,

s Include Leap Year adjustment (&2 FHEF%E) 5 Include Easter (82 8%
) BEERERTEHERHNEEEEEDHNEWEX B AN MEIMNEE ., Auto-
adjust (BzhiEA%) EXEISE JDemetra EEBMNARERSEF HFFE.

ARIMA #7335 TUR TR R B 1 ARIMA 128 f9 5 1HE T

JDemetra+ X

Base specification Regression ARIMA User Regressors

Options

(O None
() Manual
(@ X-11 Auto

Forecast ARIMA model

Forecast length: | 12

FEZ ARG E EViews #1305 £ www.eviews.com.cn



« ARIMA Method (ARIMA 753%) #49 B TEFEIE 5 T ARIMA ERIAST753%
None 57~ JDemetra+ &Gt ARIMA &8

LR Manual (F3)) , JRAREN ARIMABEL, XA (p, d 9P, D, Q) iL5,
Heip B AR, d AZDHE, q 8 MAKEL P AZTHEARKE, D AZE
THZEDHE, O AFTH MAKEL.

=151 X-11 Auto, JDemetra+ B FEREBIAN X-11 EEBRFRIEREER
ARIMA B,

+ Forecast ARIMA model (Fi] ARIMA #&£8Y) E1EAEIE < JDemetra+ X FEF K
iz SN ARIMA HRBVATTHUN . U A% o] @17 Forecast length ZRiEAEIE L.
5t ARIMA #2EHFTFON, O] fE JDemetra+ A HRASTHHIARFI EZ=THEFH
TNE. F8: REEIEXMFEEEETUNERN, MNERASSA EViews,

XHIAHERY User Regressors (I FP[EIVFE) #r%E D1 @ FALE ARIMA/E 3R EY
RIEAFBEXHIERFG,

JDemetra+ X
Base specification Regression ARIMA User Regressors
User regressors
Name Type Add
Edit
Remove
0K Cancel

i Add RSB L IIEE, ERBAREAREEMANNTEXHTES:

B ZRARIME EViews A3 = www.eviews.com.cn



User-regressor X
Series name: ||
Type: Undefined L4
oK Cancel

o] 7t Series name ZRAEAE PRI NEEI B XY EViews FRAIREFRILR, Bl "X,
“log(X)" 5 "@pch(X)". WA INBMANSIEDRINGIR, —RERINZIFI.

Type ThXEATAMPANNZEEEDHEKE (£ Series. Trend,
Seasonal %) . EHEIAHAERBESHTIZFIINEEERHIAEITENEEZT I,
BXREMTENAT, BB JDemetra+ XHY,

£ 4% User Variables 1 5 Trading Days %%, A0 ZE D iRIN—KE
Calendar/TradingDay fYF A B 3 &,

Al

TAESC “X13_Macrowf1” & —4%& 3 UNRATENSA B9F%!, HAlsFT 2005
F1HAZE2012F 6 ANEEREARTRARVEREIE. HIBEERIZFEIER
JDemetra+ ZTIHEE EViews HFIN H, BEESHAR—F5ER X-13 15

%,
PR ENREEAREERFEIAERT, ZFFIMTET X-11 E RS

THIEE, Ak, ¥TFF UNRATENSA F%l, &t Proc/Seasonal
Adjustment/JDemetra+... FTFT JDemetra+ SHEIE,

&8 X-11 JH# 2 JDemetra+ MTRBAIMEZ—, BEULFA1IE X-13 spec: TH; 3k
B X1, BAERETEXHPRESZTIHRAEE, F4& Naming suffix 45
BIERREA " Xx11"

FEZ ARG E EViews #1305 £ www.eviews.com.cn



JDemetra+

Base specification Regression ARIMA User Regressors
Default specifications
X-13 spec: | X-11 v

Series output

Seasonally adjusted (_D11)
[ ]Trend series (_D12)

[ ]seasonal factors (_D10)

[ Jarregular component (_D13)

Naming suffix

(blank for none): ’T

] 0K | Cancel

S OK 7~ JDemetra+ BEF&EH

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



X11

UNRATENSA
16
14
12

3.
6
a
2
W 01 02 03 4 05 06 07 08 09 W0 11 12 13 14 15 16 17 18 19 o 21
D12 - Trend
12
o
a3
6
4
2
0 o1 02 02 04 05 06 O7 083 09 10 11 12 13 14 15 16 17 18 19 0 21 2
D10 - Seasonal Factors
12
11
10
09
0.8
00 o1 o2 03 05 06 07 08 1.1 ] 10 11 12 13 14 15 16 17 18 19 m 21 12
D13 - Irregubr Component
18
16
14
12
10
03
08
0.4
i) 01 02 03 0s 06 07 08 09 10 i1 12 13 14 15 16 17 18 19 w 21 2
D11 - Seasonally Adjusted
16
14
12
10
8
6
a
2

00 01 02 03 4 05 06 07 08 09 10 11 12 13 14 15 16 17 18 19 0 211 12

WY ATKER. REABTRREARBERY, FTRADBENGEELEL, F=
sk AZET/BAAF, FEKARTRN/AEZRD, RE—KEFZEHHBABRENE.
BEIRME, B1T JDemetra+ PITHIX—EE X-11 1§, 5FH EViews BE
A9 Census X-13 (BUIAMRE) ARE L2

o Sl User's Guide! (FAP#gr 1) % 507 T1AY"Seasonal Adjustment”,
e H I Object Reference (3% ) HHj Series:jdemetra (2 795 1)

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



gAY HP J8F (Boosted Hodrick-Prescott Filter)

HP &K (Hodrick-Prescott J§K) —MI ZHEANEETE BTHRERIK
HIE BT, 1% 77758 Hodrick F Prescott FE—# TR XX H B XIR
H (B4 80 FERWARE, 1997 FERAFR) ., ATFoRERENZ T ER.

EViews 14 X IR IR FH T 71858, 45 Phillips #1 Shi (2020) 12 HIAYIEFE (3%
BREY) HP R,
MR L3, HP RER—FMNUL M RES, EBd&/ MLy B&Es A= ¥
X s I EDEINESTAR, KKE y FEFI s, HP RIEIERE T &/
By s {E:

O = P+ JCa= )= = )2 (0.1)
3 s BEWHRAEHF . REFINAOBIMERS coIitEdR = —
ESISH BHsHTRRE. MK, FIsHITE. ¥ - off, sEETH
M,
Phillips #1 Shi (2020) f2HX HP JEE#ITER, MEE—M EERENTET
B, XFFEZHP RIESBEARFS c, WEBZT—RIEBE, £HRHNFERF
FNEHNBARFS . ZREIRRER T, SREREBEIH—FFBNFT. X
MIERTTENMBET, KENFEFIIX BUEMKRBIEREX. Phillips 0 Shi

B SAEREFREERRAEEEL, SR BEEAEN (information criteria) 3E
HERMLIERKRE.

E{FEH HP K BFEY, 151%#F Proc/Hodrick-Prescott Filter...:

FEZ ARG E EViews #1305 £ www.eviews.com.cn



Hodrick-Prescott Filter X

Output series
Smoothed series: | hptrend

Cycle series:

Blank fields will not generate output

Smoothing Parameter

Lambda: @ 14400

(@) Edit lambda directly
() Set lambda by Ravn Uhlig frequency rule

Boosting
@ Tterations

Stopping criteria:
(O Information Criteria

Max. iterations: 3

0K Cancel

B, 4 Smoothed series (EiFFY) . EViews S4EH—PMEILEIR, B
B BTN . HERTF Cycle series (FHIFF) , BERBEFTIEEBIR.

BTR, ATBBE fgE— A ERE. THEAE Editlambda directly (&3
4538 lambda) HEi%1%4, 7 Lambda REEFTHALUE, tLTJXRA Ravn A
Uhlig (2002) B3R BRIMNIRIEE . Fc= 7 Set lambda by Ravn Uhlig
frequency rule (3% Ravn-Uhlig iR FINZ E lambda) , 7 Power ZR%E1EH
BNTR. 1ZMN A FEREERIA 4, FRIZFX, &EFEIU 1600,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



BUANERT, EViews <[ Ravn # Uhlig 7375, &K 2 REEREINME, MMEE
Hodrick #1 Prescott Sx#125 HH9  HUE:
100 for annual data
=| 1,600 for quarterly data (0.2)
14,400 for monthly data
Ravn #1 Uhlig i E &KX 4. EViews SN AN ERIIFBEEHITHE AN,

SHAMEF AY Boosting (3458) izt HP JRRERIERANEE., TJIEFEMRK
ERREAEIEEN, HXAEEAEN (information criteria) 1E A= KIE.

=5 Iterations (3£fX) , EViews I54k#E Max. Iterations (AL KED) %
EAERAEERLE . BUARHITIER, FAKERIT—RER.

1% Information criteria (5 2/0N) $£iE¥%, HI57~ EViews FAE S AN
EEURMIERXE. Max. Iterations ZRiE1E T 15 5% FEANE R EL

=it OK 5, EViews ¥ B REKEFIISRGFIINMLE. ER: REIE
XA ARMNERRWIRR, FRFS SRR B S m ASe B R UUE R
IR NA,

Bilgn, FAOTIAMERE ZETEAFRE = RTT (Federal Reserve of St. Louis) #(#&E/E
TEERA TR

dbopen(type=fred, server=api.stlouisfed.org/fred)

wfcreate m 1959M01 2024M02

fetch(d=fred) houst
smpl 2010 2024m0@2

RIS, 3+ HOUST FZ{E B 2010m01 & 2024m02 EEE, 47 5 R&EAH HP 3%
K

FEZ ARG E EViews #1305 £ www.eviews.com.cn



A Series: HOUST Workfile: UNTITLED:Untitled\ = ECN X"

[ViewlProcLObjectiProper‘ties‘ [Print[NameiFreezel [Sample[Genr[Sheet[GraphlStats[IdE

Hodrick-Prescott Filter (lambda=14400)
Boosted 4 times

2,000

1,600

1,200

400
800

200 |

A R TR T e | YV L
0 Ao ad! l"o'l-;L """'L"."' IH "!‘n\w J -,I!.y“nu.'._v_,-\{ \ \'._\‘JI' 7 J\- l .*,_-’ -‘r.lr\\__.' I\,.' - '] hl.-'l ¥
-200 =

|
-400 ¥

-600
10 11 12 13 14 15 16 17 18 19 20 21 22 23

— HOUST Trend —— Cycle

#eIEL HPTREND F5E& 7 HOUST FyFiE{E.
« 50, Object Reference (X% %7%) HHy Series:hpf (% 793 T1) .

THEE¥ (Utility Functions)

MEARZES|KE (Sample Index Functions)

EViews Ry —IE R BLEVNEN TR, ETEXHREXRNET
HABEAERMAN —2RE—A O 1) (R) FFRF, RPEIEXHHED
WNERERANTHAER, —2IHFHRPIWNENRSIETR.

BEBET, ERHRFATESE mER—LEE (TER2THEABR. BF
BEEFEVNER) , ERARSMETEE AT

EViews 14 2t T S0 TEXXETIE (workfile page) &%k, T ITESCER HAE
APRBUEE, FELABWMKRTITEZZEEEER.

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



LEIHEAZS| (Current Sample Index, @pagesmplidx)

@pagesmplidx R EIRE—Ma & (vector) MR, HPESLpHARPEYNE
MR3IE.

BRBATE— 2001 £ 2024 FHEFETEXH, 346 THHRARR AN
EH— T, UTHS

wfcreate(wf=awf) a 2001 2024
smpl 2002 2003 2010 2011

BRI — AN 2001-2024 FERMIERN T, BEERAR HEE 2002-
2003 15 2010-2011 FEMOVMIE. X TS 24 MIUIME, TTRZSIE 1
= 24 4RR, B

vector ids = @pagesmplidx
BREER {2 3,10, 11} &9 IDS,

2, Command and Programming Reference H1fj@pagesmplidx (25 1026 T7) .
WMEZS| (Observations Index, @pageidx)

@pageidx(arg) REIRE— M EEXNER, HPEE arg PrigE TEX T RN
ENRSIE.

SO U BEARS (date number) W=, BEIFHFRMNFEFFOE (svector) |
HEENEENREIIRNZFETER (string) REFREFHEE.

8 T VESCHSE B MNUNE IR B 3 2B
a0,

wfcreate(wf=qwf) q 2001 2024
vector idl = @pageidx("2010g2 2010q3 2021ql 2023qg4")

BelE—E 2001-2024 FEEEIRNTIEXM, UE—PEE (38, 39, 81,92}
9 ID1 [m&.

2, Command and Programming Reference H#J @pageidx (£ 1023 T1)
fi/Rig7~7% (Boolean Indicators, @pageinidx)

@pageinidx(arg) k¥ (HH arg AEEMNERSMENEE) BE— I ERIENR,
HKESTHEXHRE (page) KE—K, B2/ VWNERMN O 1) 58, arg
FHIIMRSITEREHN 1, HEH O,

B ZRARIME EViews A3 = www.eviews.com.cn



# arg BANKIIEBE TIEXHSEE, BRERE.
ERTNT S

vector id2 = @fill(1e, 27, 30, 490)
vector incl = @pageinidx(id2)

T INCL 2 — b4 0. (REETTE 10, 27, 30 140 &% 1 S 1R, WT
#45 ERBLENEEHHE

vector inc2 = @zeros(@wfrange)
inc2(10)
inc2(27)
inc2(39)
inc2(49)

7 @pageidx #EVNERS|, FHERELO@pageinidx, THREIXBHATTR
FEEYNE T A

wfcreate(wf=qwf) g 2001 2024

vector inc3 = @pageinidx(@pageidx("2010g2 2010qg3 2021ql 2023qg4")
stom(inc3, include_series)

smpl @all if include_series =1

RRRR

2, Command and Programming Reference 1] @pageinidx (% 1024 T1)

ABpET B ¥ (Matrix Utility Functions)

EViews 14 318 7 JLNERTERE, FELREE ST

Command and Programming Reference H19 @lower (% 949 T1) 5 @upper
(81167 W) REx, ETMEMR (matrix) SXFRIERE (sym) HREET=FA
5 =%, XEREATREERNTEXNALNREE, MMEE™E T/ L
=@ERE, SRRERFRRNT/ EZAKESINIFETEES:

EViews 14 X #1% 7 @implodeu (% 918 T1) &%, TKEA G E=AEHN !
EXREEE (symmetric matrix) . iZEREEEHF M @implode (5917 ) &
I——FBWIBEEMEN T = A EIE sym,

FER @incr (58918 T1) R¥, UREEESERBEFEEMANFESIZRT
B17. B, TEZERERESTEENS I ESRER S EEOFE, =
EXNEENG AT LEBRER N TRENFER, MMeEANESHNRET ARR

(Kronecker product) =%,

FEZ ARG E EViews #1305 £ www.eviews.com.cn



FHE S HEEEREL (String and Date Vector
Functions)

FHIRRAR EViews R T FENFHESAHREE, TNFHRESHHRES
HTRE. B, TUBRMIERFTEE. BFTHRBEAEMFTE, SNEH1E
RNFHEPRIGERE, WIMURIERRS, RURBEENEH, SUtER
MHEBAZE R,

RIBAE, XLERER EViews FEBEXRTXr={E (scalar) #1E, #la, &
EXNFREE (svector) FREFEMN—AEFFEBEIITRME, LTENMRE
svector NN TR, WEFEEEANBHRESHITZE, BEERGEAFNEZE
gy svector,

EViews 14 W F 78 5 BHARBEHT T HIREN, FEEEXHE. WiXEXE
PR BRRESHNRE, NABELTELSERNEL NS

XX Command and Programming Reference 5 @left (%5 940 T1) RECAHI, 1%
REREFHFERREMNNETFF. HE—NSENNFEEFFHES, £
MNSEAEE n,

STZEH, Eviews 14 24R1E S 5 n SR ARG NE LB ERELRHLER,

&9
= @left("When in the course", 4)
REIFFE "When”, FE R EViews BIRZSHE (status line) 1,
HEARBERHE 2. 3. AHNEIENER,
svector s1 = @left("When in the course"”, A)

BEREEFME "W’ "Wh", "Whe" 1 "When" = m8 S1. LA, EViews
£ HEE "When in the course” E24 S, #iok5 A T4 n EHEX, REITE

AR, EVE—E4NTENTHEE,
svector s2 = @left(Vv, 4)

BiREIEE VENEITEREM 4 DNFHH 4 TEFHEE S2,
=]

pll]

svector s3 = @left(Vv, A)

FEZ ARG E EViews #1305 £ www.eviews.com.cn



Bz ERTXEFHREV 58 ANTREY, BRE—1FFEE, HhEa:
VE—ITENE 1 M. FEMTRNE 2 MFH. BZATENE 3 NF
F, UREEADTRIE 4 DFH

B RRBNBEE-—NFHEEH, REAXNENEEBHES, Nizk
SHITREMM EAREE, AREKEHBHESHFTERT.

AT ARHZRAEE T B, NEMDSIRERMEE, RHIUE 1 MRAH
FIBENFRERT:

wfcreate d7 2000 202

vector weeks = @seq(@, 1, 11)

string startdate = "May 1, 2000"

svector enddates = @datestr(@dateadd(@dateval(startdate), weeks,
Ilwll ))

ZHEEE R @dateval (5 823 T1) REKMIAF T RERABHARS, £H
@dateadd (25812 T1) RECKES¥IBIRSLEE 10 ANEANBHRES,
FE£ M @datestr (% 822 71) REHEREOFITA.

ITEZAF5%5%1T% (Econometrics and
Statistics)
MIDAS GARCH

EViews 14 {11 Conrad #1 Kleen (2020) 14 HI3k;%7 & MIDAS GARCH(1,1) &

B,

R IR (Mixed Data Sampling, MIDAS) EIH2—M{&iHHAR, RFREAR
EIR R EIER TR —1E 3, 5FF MIDAS GARCH #E8,  HMESKZIBEM
AKX EFETEEMAN ARCH EIAMAERESR, B, 7£AEEEN
GARCH R &Iy \ 2= BUR A9 /5 T

B ZRARIME EViews A3 = www.eviews.com.cn



Equation Estimation X

Specification Options

Mean equation
Dependent followed by regressors:

ARCH-M:
None ~

Variance specification

Low frequency regressor:
Model: MIDAS _

[]include threshold term

Lags: | 12
Estimation settings
Method: ARCH - Autoregressive Conditional Heteroskedasticity v

Sample: | 3/28/2014 12/31/2018

RESIFENKIBONAENERE, B MIDAS GARCH 915 EFEAINE(R
SEETTA /AT, R 7E Low frequency regressor Zg3EAE F i N BN K A5
EEFTHRR.

T IZ T BB E A pagename*seriesname, H 4 pagename* 28 &% 550 T
ERBHR, seriesname 2FFHIH B,

AR, EViews RAaiFisE—"MEME HIT,
R A Lag REBAERIEE KA D EF WIS T 7T ETEL

o S0 User's Guide Il & 1314 T1#9"MIDAS GARCH",
o [, Object Reference 1 f4 Equation:arch (% 63 1)

hrE B ElE s fafE1T (Quantile ARDL
Estimation)

¥ EE A0 %S (Quantile Autoregressive Distributed Lag, QARDL) #&%!
B Cho. Kim #1 Shin (2015) 24, 231Z4: ARDLEENY B, BTZEREZE

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



SXRHNMNE (BHNME) IS, ERRERE E’JE. ENTNEETL
fItMEM S, M QARDL 22 A RZIEFUN Z 2L LA T 2R M EAIF M.

SRTUEABANSUNEDETE, BEREREMNELKTE. HRAKTE
Z5kfhit QARDL 48, {B EViews 14 Rt T —EZAMNRESRE, BHET
QARDL F1 QNARDL %!,

{1t QARDL 5 QNARDL #£ 7Y, (57EXIAMEREBAYfAIT Method T Hi3E H it
% ARDL - Autoregressive Distributed Lag Models, A57 A% EBRAY
Estimation specification 234 i£#¥ Quantile:

Equation Estimation X

Spedification  Options

For dynamic spedifications, use @fi(variable, lag) to manually specify a fixed lag.
Linear dynamic specification

Dependent variable followed by regressors

Estimation spedfication Asymmetric dynamic specifications

Method: Quantile W
Long and short-+un asymmetry
Quantile to estimate: | 0.5 1

Static regressors specifications Long-run asymmetry only
Trend type:  Rest, Constant v

Fixed regressors: Short-run asymmetry only

Lag selection

@® Automatic selection Dependent  Regressors
O Fixed Max lags: 4 o 4 b
Estimation settings

Method: | ARDL - Auto-regressive Distributed Lag (ind. NARDL and QARDL) ~

Sample: | 195004 2000Q4

e

B ZRAXIMAE) EViews F UGS www.eviews.com.cn



XT3k ARDL AT X HEER#. FEXHAT:
o H Il User's Guide Il 5 1347 Ti#289% 29 ="ARDL and Quantile ARDL”,
e %[, Object Reference # Equation:ardl (55 70 T1) , #*EV/r#l ARDL
TRV EHT a2 X,
%t ARDL EEIME XG0T (F900 Object Reference)

e Equation:grcrprocess (25 212 T1) BR— spool JHR, AHMEXRN
PARIESGUE =8

e Equation:qgrecprocess (% 213 T1) ZE—7) spool W&, AHENFMHIR
ZEERBESREBIERBN P NEUIRE.

tep AsE 4 ) 5 Lasso (Enhanced Elastic Net
and Lasso)

SEMERIZE (elastic net, Enet) fAITEMITHETNMNER/N_REE, HETHBUR
TEHNENESEHEN—TSRU R, EFEIRNE, Enet RIUXEET
IBEJ35 Lasso (Least Absolute Shrinkage and Selection Operator, & //\48 33U
MmERFEET) ERXWNRS.

BRI BTARAHY EViews BRI B N (T TR, {8 EViews 14 SELEINEE
HOTTEEEN, REFSMAMGETTEL, EINT WREGESIES (BFEEANR
BNESRELR) |, BHETIE lambda R EFRERNESMNZXEIFTE,

FigE T ATRINEAR. HiTERURERNS ST EREET T INUES T

7No

(ZE, EViews 14 1141149 Enet FFE S EHR AN GG #E, XTFRATSEE
BXLETFE, k2, EViews 13 R ZFiikAF1511H] Enet e EViews 14 &
g, )

FEIT MM EER 157 Method T35 Fit#% ENET - Elastic Net
Regularization:

B ZRARIME EViews A3 = www.eviews.com.cn



Specification Penalty Options

Equation specification
Dependent variable followed by list of regressors:

Penalty specification

Type: Elastic net | (For lambda, enter a single value, or a

ioha: |09 list or vector of values to perform
Alpha: ? selection. Selection options are set in
the Penalty tab. Leave blank for

Lambda: EViews to supply a list.)

Estimation settings

Method: ENET - Elastic Net Regularization

Sample:

0K Cancel

Penalty TTERH T X THENEINE. BiEEX . XXBIEMNTEFHNAIRE:

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



Specification Penalty Options

Penalty options

Individual
lambda wagts.

vector: (optional)

Cross-validation options

Regressor

scaling: None =
Dep_endent i -
scaling:

Options TUERHAMLINEESN, TIRET BT

Path definition
Path length:

Path min/max ratio:

Path stopping rules
Max. R-squared:
Min. change in deviance:

Min. path length:

Max. non-zero coefs (optional)

Number of coefficients:

Fraction of observations:

0K

100

001 '

0.99

5

Cancel ‘

BERBSTR AR TTRBYFE I

Equation Estimation

Specification Penalty Options

Coefficient limits (optional)

Min values I
vector:

Max values
vector:

Weights
Type: None b

EViews default

Estimation
Optimization

method: Eviove

Max Tterations: ‘ 500
Convergence: | 1e-08
[ pisplay settings

Coefficient name

c

Cancel

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



—B T TERRARE, EViews 14 244 TE)‘(LE’J%)LII . BTRAARLE. T8
RIARRBE G SRR ENTLT OH$VMWQMMMﬂRWNMMS

displays << 2 7~"— spool W&, LHREAEXN TRFHRENETR:

= , - = || =] )2
|View‘ Proqobject‘ |Pr1'nt|Narne | Freeze| ‘ Estimate;Forecastlstats[Resids|
4l Lambda | = Lambda ~
-4l R-squared
Wl Adjusted R-square| Coefficient Path
il S E. of Regressior| =
-4l Sum-of-squared R|

A !
W L1-norm | =T
3

i Squared L2-norm
-4l Estimation Objecti|

Coefficient Value

i —1 s
e Z 0l User's Guide Il 2 1601 T1gy5 37 Z"Elastic Net and Lasso”,

e [, Object Reference & Equation:enet (55 123 T1) , HREREFHM{HITA

X1,
5o WA EEXAIIGS Bt T (¥ Object Reference)

e Equation:coefpath (28 93 T1) %I REZFEXT lambda. UEE
BETHEBRE.,

e Equation:cvgraph (% 112 T1) 43 X5 B #x4EX T lambda B2 Y E]

.

e Equation:lambdacoefs (5 171 T1) B FHRIEFER ERA lambda E&1FHY

REEREEUE.

e Equation:lambdaest (% 172 ) E7=/A lambda BER{E1T4E X AR FHEE

2o

e Equation:lambdafit (25 173 T1) B7R)A lambda EEZR{HiTHEXMNEMINE

FITBRIE,

FZRAKIDIE EViews H3034 & www.eviews.com.cn



e Equation:lambdapath (% 174 T1) %% lambda #83%F&fil & 5@EITE
ENETE.

e Equation:modselgraph (25 201 T1) 281 20 MERIFYIE LA N EF .
e Equation:modseltable (£ 202 T1) B REFANSEEHNFRE.
SINTHIBM T EEIEN A, BT AR EIT 5 XEIENE

« 21, Object Reference 55 57 T1Hy"Equation Data Members”,

Lasso & =ik FE

EViews 1] Lasso ZLEi£$F (VARSEL) THEEE FHr, SUAER A MR R h1T4r
",

G+ EViews 14 ti{E/H Lasso 147149 VARSEL F 52 ARG /5 F#HE, X
IR T LB L 57, k2, EViews 13 B2 Bifk K& Lasso 141147
VARSEL 77 & EViews 14 1 EZ A1, )

E 1 EViews i {E A Lasso #147 VARSEL, 151%£#F Object/New Object/Equation,
HAECHAEN T EZFIZT Estimate, & Equation Specification XiE4E 1%
1% Method: VARSEL-Variable selection and Stepwise Least Squares, 1
Selection 77/A T H 3k B £ FF Lasso, EViews ¥ B IR0 T IIEIE:

FEZ ARG E EViews #1305 £ www.eviews.com.cn



Equation Estimation X

Specification Penalty Options

Equation specification
Dependent variable followed by list of always included regressors

List of search regressors

Selection method: Lasso ~

Estimation settings

Method: VARSEL - Variable Selection and Stepwise Least Squares v

Sample:| 1990M01 2020M12

e

Lasso 5t i

XFF Lasso 3

TR E] IUfE AR IX EE VR AR DT SR A2

NE, MURE

EE, B METHEETE o f{IRES B iRk E S ET A,
IESIZHNTE. 8T BIRREIRIE

I RETERE.

FE— LI T HEZ Penalty T1H:

B ZRAXIMAE) EViews F UGS www.eviews.com.cn

o AT



Equation Estimation X

Specification Penalty Options

Penalty options Path definition
e | Path length: 100
Path min/max ratio: | 0.001

Enter a single or multiple values
using a list or vector. Leave blank
for EViews determined path.
Path stopping rules

Individual
lambda wat. Max. R-squared: 0.99
vector: optional '
(op ) Min. change in deviance: |1e-05
Cross-validation options Min. path length: 5
Regressor Max. non-zero coefs (optional)
scaling: Std. dev. (pop.) v ;

Number of coefs:

Dependent 3
scaling: Noae e Fraction of observations:

e

5=/ Options TTEAFRIZER KSR . FIMVUNNE. #=4IETHTE5KS
#, URERREER:

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



Equation Estimation X

Specification Penalty Options

Coefficient limits (optional) Estimation

Min values | Optlmlz_atmn EViews =

vector: method:

Max values Max Iterations: 500

vector:
Convergence: 1e-08

Weights

Type: None v [ | pisplay settings
Coefficient name

EViews default c

Varsel XHHEFH, #A 7T HAM:

o Sl User's Guide Il 5 1071 T1R5E 22 Z="Regression Variable Selection”,
F72% 1080 T1AY"Lasso Options” 5% 1089 T1HY"Lasso Example”,
o [, Object Reference 1 f Equation:varsel (% 257 T1)

5 Llasso TEEFF (variable selection) #MEMXHNFIEHBHABLSAOT (BN
Object Reference)

e Equation:coefpath (% 93 T1) 4HIREMEXN T lambda, #&EEER T
BETHEZE.

e Equation:cvgraph (28 112 T1) 4513 X3 IE B #x-1EXTF lambda &2 A9 E
.

e Equation:lambdacoefs (5 171 T1) AR FREENE /A lambda E&1ZH
REJEFEEUE,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



 Equation:lambdaest (58 172 T1) ®7~/f lambda &2 {ETTHE XA & FHEUE

Ko

e Equation:lambdafit (% 173 T71) ®7=~/f lambda BZ{EITAXNEIHLE
GITERE.

e Equation:lambdapath (%5 174 T1) %% lambda X T&FMLE S5 {GiTE
ENEE.

SINT B TTIEEEER A, FT A6 Lasso SRAEFLER:

« 21, Object Reference £ 57 T1Hy"Equation Data Members”,

1 f& ARDL £y HAC #rEiR

EViews 14 ¥ f8 7 ARDL AR RN T EZNR T ES5BHEXRE
(Heteroskedasticity and Autocorrelation Consistent, HAC) {h1THIITE ., ILET,
HAC ZEih 7T Z X HEE R REREIZA (Intertemporal Dynamics, 1TD) KRR
XA EAE ARDL (it it 8, mAEATFEENZMHREEIE (Conditional
Error Correction, CEC) Z(iz=1&1E (Error Correction, EC) £z,

EViews IREX £ 2 =FFR A TTE HAC fh1t. ZfhitH HAC £ 1ERJ ARDL 12
AU, 15i£#* Object/New Object/Equation, HAEEHAFREMNTEZFIRT
Estimate,

7t Equation Specification Xf1E1EH1%£#F Method T#H 3 A9 ARDL -
Autoregressive Distributed Lag Models, |} & 7~ {fit X iE4E:

FEZ ARG E EViews #1305 £ www.eviews.com.cn



Equation Estimaticn X
Spedification  Options

For dynamic spedfications, use @fi(variable, lag) to manually specify a fixed lag.
Linear dynamic specification
Dependent variable followed by regressors

log{realcons) log(realgdp)|

Estimation specification Asymmetric dynamic spedfications

Method: Least-squares v
Long and short-run asymmetry

Static regressors specifications Long-run asymmetry only
Trend type:  Rest. Constant b

Fixed regressors: Shart-run asymmetry only
@expand{@quarter, @droplast)

Lag selection

(®) Automatic selection Dependent  Regressors
(O Fixed Max lags: |8 v| (B &
Estimation settings

Method: ARDL - Auto-regressive Distributed Lag (ind. NARDL and QARDL) v

Sample: | 1950q4 2000q4

(o] o

1% EE 7 Specification MEFIETE, A5 =ik Options I U B R
Coefficient Covariance Matrix 1% &

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



Equation Estimation X

Specification Options
Model selection criterion Coefficient name

Akaike info criterion (AIC) v c

Coefficient covariance matrix

HAC (Newey-West) M

d.f. Adjustment HAC options

M Tz B hig$F HAC (Newey-West) . {RT] X =i HAC options %51 8 7~ —1
SEHIIEE, BTESRIANRE:

HAC Options X

Whitening options
Lag specification: MNone W

Kernel options

Kernel: Bartlett w
|  Bandwidth method: User-spedfied by

Bandwidth value: | g|

[ ] Truncate to integer

[ oK ] Cancel

WMRFXT HAC options, 155 OK EXEN, AREMITIHEES SE OK,
IRz & S WA TTRAEY ARDL #27Y,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



IC ZEREINE R

View | Proc|Object| | Print| Name | Freeze | | Estimate | Forecast | Stats | Resids

Dependent Variable: LOG(REALCONS) o

Method: ARDL

Date: 05/13/24 Time: 14:30

Sample: 1851Q2 2000Q4

Included observations: 199

Max. dependentlags: 8 (Automatic)

Automatic-lag linear regressors (8 max. lags). LOG(REALGDP)

Static regressors: @QUARTER=3 @QUARTER=1 @QUARTER=2

Deterministics: Rest constant (Case 2)

Model selection method: Akaike info criterion (AIC)

Mumber of models evaluated: 72

Selected model: ARDL(5,1)

HAC standard errors & covariance (Bartlett kernel, Newey-West fixed
bandwidth = 5.0000)

Variable Coefficient Std. Error t-Statistic Prob.*

LOG(REALCONS(-1))  0.854510 0.046321 18.44763 0.0000
LOG(REALCONS(-2)) 0.258776 0.121341 2132628 0.0343
LOG(REALCONS(-3)) -0.156598 0.189840 -0.824896 0.4105
LOG(REALCONS(-4)) -0.194069 0.068641 -2.827322 0.0052
LOG(REALCONS(-5))  0.169457 0.070825 2.392614 0.0177
LOG(REALGDP) 0.547615 0.060857 8.998324 0.0000
LOG(REALGDP(-1))  -0.475684 0.069571 -6.837354 0.0000
Cc -0.058209 0026652 -2.184075 0.0302

@QUARTER=1 -0.000348 0.001136 -0.306298 0.7597
@QUARTER=2 -0.000451 0.001406 -0.320423 0.7490
@QUARTER=3 0.000854 0.001221 0.699243 0.4853

EEE CEC 5 ECHER, 5% +F View/ARDL Diagnostics/Error-correction
Results, M EREMFRRELAMHIT:

T ZHNAXIMIG(E) EViews 304 5 www.eviews.com.cn



P

(=) Equation: EX1 Workfile: ARDL_EX 1:Untitled\ =N =

()

[View]l:'roclobjent] [PrirrtINamelFreeze] IEstimatelForecastlstais[Residsl

@ Conditional Error Correction )
@8 Error Correction = Gonditional Error Correction

Sample: 1951Q2 200004
Included observations: 199

Max. dependent lags: 8 (Automatic)

Automatic-lag linear regressors (8 max. lags). LOG(REALGDP)

Static regressors: @QUARTER=3 @QUARTER=1 @QUARTER=2

Deterministics: Rest. constant (Case 2)

Model selection method: Akaike info criterion (AIC)

Number of models evaluated: 72

Selected model: ARDL(5,1)

HAC standard errors & covariance (Bartlett kernel, Newey-West fixed
bandwidth = 5.0000)

Variable Coefficient Std. Error t-Statistic Prob.*

LOG(REALCONS(-1)) -0.067924 0.025501 -2.663573 0.0084
LOG(REALGDP(-1)) 0.071931 0.027275 2.637246 0.0091
c -0.058209 0.026652 -2.184075 0.0302
DLOG(REALCONS(-1)) -0.077566 0.042301 -1.833673 0.0683
DLOG(REALCONS(-2)) 0.181210 0.117547 1.541598 0.1249
DLOG(REALCONS(-3)) 0.024612 0.084862 0.290027 07721
DLOG(REALCONS(-4)) -0.168457 0.070825 -2.392614 0.0177
DLOG(REALGDP) 0.547615 0.060857 8.998324 0.0000

@QUARTER=1 -0.000348 0.001136 -0.306298 0.7597

@QUARTER=2 -0.000451 0001406 -0320423 07490

@QUARTER=3 0.000854 0.001221 0.699243 0.4853
R-squared 0.489087 Mean dependentvar 0.008700
Adjusted R-squared 0461911 SD. dependentvar 0.007914
SE. ofregression 0.005805 Akaike info criterion -7.406420
Sum squared resid 0.006336 Schwarz criterion -7.224378
Log likelinood 7479388 Hannan-Quinn criter. -1.332743
F-statistic 17.99687 Durbin-Watson stat 1.865392
Prob(F-statistic) 0.000000

AR, WETARAR) EViews iz EIMNEHIFC 8BRS, RAXRTREMITE
T e BE AT ITD R E.

2, User’s Guide Il 8 1347 T1a9% 29 Z="ARDL and Quantile ARDL", #kEX
EViews F1 ARDL {iit8944.

21, Object Reference # Equation:ardl (5 70 T1) , B EHHEHITHS
XA,

Facebook Prophet i/

EViews 14 BE—EE£ NS AAARE, =_IH T XI58KH) Facebook Prophet it
M5 Zri50E.

Prophet (Facebook F 2017 & HIFETUNTH) AR 8] FHI 838 i
MAKESE, ERNEATEREXEZTE. RASESASHENTNSR, R

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn


https://facebook.github.io/prophet/

ERWANIER EHIEMIZIT, Prophet ] SHEESR BT (8] 5T THUM .
Prophet [ER#2 4 Python 5 R &,

AINBERT, — N EHIAR Prophet Python B2 LK ARAY EViews REBEF T .
N5 Prophet 7K EViews —E& 3, {REZEHLE EViews,

de=
B =

Prophet UM TERMH T —MRIA. ZTERENNEFFIEIEHUNITTE. Prophet
BITH—MEIMNERE, EHRERS THRLIEBEIEE SR ER B FFTT7EHM
RERIAR, XEMBEROALTR™HKERN (Taylor 71 Letham, 2018) .

&AIHY Prophet 2— MBS [E]FFFIER, B— NFH S BAMEBEE . EPHED
BREP=E:

ye= T(t) + S(t) + H(t) + (0.3)

Heh Tt) AEB0E, SO XTBAHUEEDE (B, B. £F) 28 HO =79
BEARNMTREME, & MRMNESDHHFRIRE.

Prophet # R 1YE M ZT AT 54!

= () O+ 0) (0.4)
L | EViews FISEIN 3% Prophet REFTHBEHEZTHHE.
Taylor #1 Letham (2018) XX ERIREETRIFMIEH. KEME:

o BENETH EAHTEXLTRMNDE Logistic Bk MIB KRR EE,
RETR/TRIEE, WU BHE. EViews XHLER/NBEHHHE.
o EBHNFNNE SO EA—HBEHRIMNE A GKENL,

Prophet #REVI{EITRANMHEE A, WEHASSHEEMHREIFERESER, Xt
T 2 f# A Laplace &3,

Using Prophet in EViews

1 EViews H{#F Prophet UM E NS, BT HIZFIF Rt
Proc/Automatic Forecasting/Prophet..., 53# 1 Prophet Forecasting X151E,

FEZ ARG E EViews #1305 £ www.eviews.com.cn



Prophet Forecasting X

Prophet options Sample specification
Change point prior scale: 0.05 Estimation sample:
4/01/2005 4/30/2014
Growth type: Linear v 101/ 130/
Forecast sample (optional):
Seasonality: Additive v =
(@) Forecast length: 610
Output () Forecast endpoint
Forecast: elecdmd_f
Training observations
Lower bound =
; . elecdmd_low Fill training sample
{optimt): observations with: NAS s
u bound
HEs T elecdmd_up

(optional):

core

XHAHEFH) Prophet options #35> o VF{R1E ¥ Prophet R StAYER 2 1E T

e Change point prior scale (LS RE) ®IIEE T ATEENEE
FHEFFENRERLRNEE, ZRERESER, BHERE (L,
EFEREZETR) , BE& )N, BFERBERRE,

e Growth type (15 KA)) $5EJEEFTIN Y Linear i£ 2 Logistic & & 1
Ko

e Seasonality (Z=T4) ZHEELEREZ A Additive 152 Multiplicative 75
AN FINEDEER.

IEHEF A9 Sample specification &3> 12 Estimation Sample £ 5 Forecast
length 7E,

o Estimation Sample 2 HTi/lZ Prophet &REMINE., EIAERT,
EViews & Fi S A TEX AR T IZ X TEHE

o Forecastlength 157 h, RIIZEETUNAINME N ER. TUNFEA R
ITHARE— I WNEZEFRE, FEFEAADVNE, 5, TEXHD
RINBIRIEEITT AR Z B TEXEHEFE h DINE.

« 4 Forecast length F9&X, {ROJ|IX#EE— Forecast endpoint, 15E T
Wi SIMMEA RN F AT AR E— I WIWEZ G, BT ILEXHEEZR.

Output FR7H9&MEM T a5 5 THEX &L MNTUNFS] .

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn


https://facebook.github.io/prophet/docs/trend_changepoints.html#automatic-changepoint-detection-in-prophet
https://facebook.github.io/prophet/docs/saturating_forecasts.html#forecasting-growth
https://facebook.github.io/prophet/docs/multiplicative_seasonality.html

o RIAIRMHE L FFFIHY Forecast £k, BUABER T, BEEFEENEERE
FABFREN_F,
e T[i£fY Lower bound 5 Upper bound ZRiE4E 7 1 {R{R7F Prophet itE &

FMFNTRE LR, BOAMBEAT, REETCTREREERFSIZRED 30
_LOW"#1"UP”,

fRT] DA% A Training observations i£3%, 45 WU 5! A Il 2R A A o (9L E LA
fiREsE. BIABERT, EViews i NA BEHARATNE. R IABHER
EViews X1+ AEUEE A Prophet iTEAIAFARATN, SEREEFIIAIKER
BUE. EEEAENGER AT FAUERH NA REFE.

Al

{EA7E EViews F{E [ Prophet BY7Rf, FATRAS=FEI/R TG HB T K
AWM, E TS0 elecdmd_daily.wf1”, iZ TEX4HE4 2005 &£ 4 B ZE 2014
F4NBERAFTREIE ((LFFF5) ELECOMD /1) . TEXHASEEEHRE
2015 FJik, RE ELECDMD HEHE(IRIMELE 2014 F£ 4 A,

(¥ Prophet FIUMERK(E, FKAIFTH ELECDMD F33 =7 Proc/Automatic
Forecasting/Prophet... [){3% 4 Prophet XHiE41E:

Prophet Forecasting X
Prophet options Sample spedification
Change point prior scale: 0.05 Estimation sample:
4/01/2005 4/30/2014
Growth type: Linear v Y s
Forecast sample (optional):
Seasonality: Additive v
(®) Forecast length: 610
Output () Forecast endpoint
Forecast: elecdmd_f
Training observations
Lower bound : -
d 2 elecdmd_low Fill training sample
\priacel)e observations with: | NAS i
U bound
EROT B elecdmd_up

(optional):

EViews BaIEETHFAIER B S BT TIEXHHA (ERE X ELECDMD HISCRRE
1) . FREFEFRICNENBOCTERNKE.

BATEEAMAAERIRISIRIME, R OK DU AT :

FEZ ARG E EViews #1305 £ www.eviews.com.cn
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£ Series: ELECDMD Workfile: ELECDMD_DAILY::Elecdmad\ o || B S
l‘nﬁew Proc | Object | Properties | | Print | Name FreezeJ Sample | Genr | Sheet | Graph | Stats

Prophet forecast of ELECDMD

200
180

=y

140 |r

» ||\”|
1\I\UIHI'IN \'1\'“‘“‘ A

I
'whm'frlulu\n’u‘ul“’m

I 1] v | ] 11 v
2014 2015

s 5 S X14155 I, Object Reference H1fy Series:prophet (% 819 T1)

Facebook Prophet 5 mE 7 EViews Standard Edition FA~T] A,

ATV EEEMSN (Series-based Outlier
Detection)

BEHE (outlier) ZEFFFIFRAEXA TR ZHHEMIUNERNINE. LiRETN
BIRE. BIEFRAER, EE2NXEEEHRANT LM, BHEWNERRTH
REHE, HREERSHFE. FANHAFLEE.

BRENGFAESNRIUTDFEEARMW, HAEAMMNELIRFIFILE, FiHE
SHBFITERF SBERERNER.

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



EViews 4 2t T £HMNSHE TR, AR RIFIHEMITABRRETHNBEE.
RO] UE A Tukey B2, E/FREZETE. VE (Wavelet) BEHE, DIRET
ARMA BB EHER N 77 7A KR B EEEVUE

B EViews XS EANFIIMNENTEEEIRS, BT HZFIF A&
View/Outlier Detection...., EViews 4 &< Outlier Detection XJiE54E:

Outlier Detection X
Transformation Methods
(@) None Fences
() HP filter ARMA outliers
() pifference Wavelet outliers
Options
Sensitivity: Medium v

Create series object:

Label outliers in graph

[ ] set workfile sample  Exclude outliers

Only outliers

oK Cancel

AESNREBESTIEEF /d OK, BEN— T EABRHERIFIESERHN

spool:

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



£ Series: GDPC1  Workfile: SERIES OUTLIER:Untitled\

EREEE™

[ViewlproclobjectiDroperties] [Pn'nthamelFreezel [53mp|e[GenrlSheetJGraphLStaislldentl

-~ Summary

{0 Outlier Graph

B Tukey Fences

.- Mean/StDev Fences
-8 ARMA Outliers

L8 Wavelet Outliers

= Summary

Outlier Detection for GDPC1
Date: 05/12/24 Time: 12:27
Sample: 1980Q1 201404
Included observations: 140
Outliers detected: 2

~

Observation Value Tukey Mean/Stdev  ARMA Wavelet
199904 10827.98 Y Y
2000Q1 13878.15 Y

= Qutlier Graph

Outlier Fences for GDPC1

25,000 -

20,000
15,000

10,000 —

o XTIRATF

Detection”,

T3E5REIBITIE, 1550 User's Guide | 5 478 T19 Outlier

o S XH4IES I Object Reference Hi Y Series:outliers (5 812 T1)

HETF FENERERN (Equation-based Outlier

Detection)

TENIBEFERNAERTSMINE ATRUSTEATEINERE. X2
THEERREEEF N — M E A2 LA,

FREEFHERNT
Guide | £ 478 T

Ehr—%, XATATRAIFIIGEREENTE (User's
T1H"Outlier Detection”) . EZXKATBEEHEHEEEE TR DI‘LJL

T2 (XEgtEHE0 T2 NWMENSEM, I User's Guide Il 5

1265 T1AY"Influence Statistics”) |

TE SR A WUNME IR B b B RHE

BEMTTEFRET EViews RHITERHERN,

MHBENANER B ABRE, FmiBidis

1BFT %z A 23 = View/Outlier

Diagnostics..., EViews }§ & 7< Outlier Detection XJ{54E:

BEZARY

Yl [a] EViews H3CE B www.eviews.com.cn



Outlier Detection b 4

Methods
Fences [] Influence outliers
Wavelet outliers DDFBETAS outliers

Options
Sensitivity: Medium v

Create series object:

[_]Label outliers in graph

0K Cancel

Methods Hi iRt 7 BiE41E, A TEZFEEMAMEBRERNITE. o HEIE
R RIR T2 BBV TTE

e Influence outliers 5 DFBETAS outliers {Xi& @13 Z& M &/ — Ffhit
M=,
e ARMA outliers {Xi& AT ARMA TR Z M 552,
mif OK /5, EViews ¥{FERIEEHNTENITEREIRY, HER—EEXRES
B4R spool:

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



f

(=) equation: E1 Workfile: RDCHEM:Rdchem\ =n=

[
[Viewlproclobjectl [Print[NamelFreeze] [EsﬁmatelForecastlStatslResids]

-8 Summary = Summary o
~4) Outlier Fences Graph
- Tukey Fences

OQutlier Detection for E1
Date: 05/12/24 Time: 14:04

i Mean/StDev Fences Sample: 1 32
& Wavelet Outliers Included observations: 32
& Influence Outliers Outliers detected: 4
Observation Value Tukey  Mean/Stdev Wavelet Influence
1 £.369480 Y Y Y ¥
10 -1.615908 Y
22 3.293453 Y
29 3.040164 Y

= Qutlier Fences Graph

Outlier Fences for E1

5 10 15 20 25 30

Tukey Fence --——- Mean/StDevFenc

o X H41E& I User's Guide Il & 1204 T1f9 Outlier Detection”,
o WS NH41ES M Object Reference H#J Equation:fitoutliers (5 134 T1)

RTINS 52 540 (Break Testing and
Change Point Detection)

EViews 14 ILZE O] 1TE Quandt-Andrews [E 3. Pettitt #%4£4%, Y& Buishand g
ERES5 URKRE, BATEIUFRINESE (9E) MmE—Tx HIUNEEpE
#1TEEE (bootstrap) iTE.

REMFF 38 53 View/ Time-series Diagnostics/Change Point Tests...,
Ao B r— M ERR 5HH R ENXTEE:

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



Change Point Tests X

Options
Bootstrap method: | Sieve (HVK) v

Replications: 9909

Random generator: | Knuth et

Random seed
(optional):

Qutput

Matrix name:

X U3 Bootstrap method FACKHISER AT HAM p 8. #HitH, M
REBTE. RS ORAATATEN AT ELE. Output 502
Matrix name GHE, {A{RIEE—MEMMENER, BT EHEBEITES p
fa,

TR BEERNEFBEX 2N

Change Point Tests for HOUSTNSA

Date: 04/17/24 Time: 14:06

Sample: 2010M01 2024M02

Included observations: 170

Bootstrap test probabilities use 9999 replications (seed=1507069846)

Replications use Hall and Van Keilegom (HVK) estimates of an AR(1)
process

Null Hypothesis: Series does not contain a mean change point

Change Analytic  Bootstrap

Test Statistic Location Prob. Prob.
Quandt-Andrews Max. 279.1501 1964M04 0.0000 0.0000
Quandt-Andrews Exp. 134.8264 1964M04 0.0000 0.0000
Quandt-Andrews Avg. 169.5444 1964M04 0.0000 0.0000
Buishand U 12.81732 1964M04 0.0000
Buishand Range 4.960767 1973M03 0.0000
Pettitt Ranks 6453.000 1965M04 0.0000 0.0000

AR Coefficients:
Rho(1) 0.667479

« FEMIISIES I User's Guide Il € 1759 T1#9"Change Point Tests”,

FEZ ARG E EViews #1305 £ www.eviews.com.cn
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&

X #4155 0, Object Reference #1f9 Series::changepoints (28 767 T1) .

HEHASLS (Trend Testing)

EEFNEFIERNEES. RAIEZNTETLER, TIRHTRAENE,
EREAH—TIHELF MM ELE.

EViews 14 &SR 5ESHRE, ATRNFFIFEENEE. RUMITEZ M
Rt RRIA . TORME F T8 Mann-Kendall #8% . Cox-Stuart %, UE
Wang. Akritas 1 Van Keilegon (WAVK) &%, MERESZENTEMERFRER
MER, Faxek p BHTEITE.

1t EViews X FRIIMITES KL, BENFIEHE [ E View/ Time-series
Diagnostics/ Trend Tests...:

Change Point Tests X

Options
Bootstrap method: | Sieve (HVK) v

Replications: 0999

Random generator: | Knuth ~

Random seed
(optional):

QOutput

Matrix name:

R f ] Bootstrap method THiXBisEREITHEBM p H, HUE, Wik
FEBYIE. ZMONERENATESBITESE. Output BNEE
Matrix name 4#1E, HIREE—MEENRNEBIR, HATHEERRSITES p
=18

BHEREERURELAZN

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



Trend Tests for HOUSTNSA

Date: 04/17/24 Time: 14:23

Sample: 2010M01 2024M02

Included observations: 170

Bootstrap test probabilities use 9999 replications (seed=1155119733)

Replications use Hall and Van Keilegom (HVK) estimates of an AR(1)
process

Null Hypothesis: Series does not contain a trend

Analytic  Bootstrap

Test Alternative Statistic Prob. Prob.
Trend t-stat Linear 22.11571 0.0000 0.0000
Squared-trend F-stat Quadratic 298.3256 0.0000 0.0000
Mann-Kendall Monotonic 0.676627 0.0000 0.0000
Seasonal Mann-Kendall Seasonal 14.21337 0.0000 ---
Cox-Stuart Monotonic 7.616288 0.0000 0.0000
WAVK Any Form 444.2855 0.0000 0.0000
AR Coefficients:

Rho(1) 0.667479

o IESI User's Guide Il & 1765 T1f9 Trend Tests”,
o S XH4IEZ I Object Reference HfY Series:trendtests (5 856 T1) .

IRIEMSEIATSLS  (Explosive Bubble Testing)

SRR FMEFIRANRI ST ELFFFN—NEERE, TETFRZE
HEZHRTF (XA Gurkaynak, 2008, A% Homm #1 Breitung, 2012) .

EViews 14 124 Phillips Z A (2011, PWY) 5 Phillips Z A (2015, PSY) @ik
5.

F 1 EViews HHITIEAKRITE, BT H S5 View/Time Series
Diagnostics/Bubble Tests...

FEZ ARG E EViews #1305 £ www.eviews.com.cn



Bubble Tests X

Test type Critical values
Rolling (RADF) v Significance: | 0.95
window 25 Show in graph
length:
Include in test equation Bootstrap options
(@) Intercept Replications: | 9999
(O Trend and intercept Random
O None generator:  Knuth o
Seed
Lag length (optional):
() Automatic selection:
Ouput
Akaike info criterion P
ADF stats:
8
Critical
(®) user specified: | 4 values:

core

SHEERA T AERNER . KIHGE. ADFFEKENERE, MERATITER
el BERRED TEXX M MR ETUET .

B A— spool R, HPBS—KERERERNETNE, MUER—KEFIBTH
ERRSGITENE ADF FITENETRE.

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



o

A Series: SPRATIO Workfile: IE_DATA:le_data\ =) ]
lView[Pmc]Object!Propertiesl IPrint]NamelFreeze] [Sampte]GenrlSheethraph]Stats]ldeml
- summary A
-4l graph = Summary

Expanding ADF (SADF) Bubble Test for SPRATIO

Date: 05/10/24 Time: 09:37

Sample: 1871M01 2010M12

Included observations: 1680

Bootstrap probabilities use 9999 replications (seed=1667180003)
Null Hypothesis: Series does not contain a bubble

Test Location Statistic Prob.
Expanding ADF (SADF)  2000M08 3.461896 0.0007
= ADF Stats

Expanding ADF Statistics for SPRATIO

" . H— v

S = b W

o ¥1HIES I User's Guide Il 55 1770 T1HY Explosive Bubble Tests”,
o WS XHIEZ I Object Reference HfY Series:bubbletest (8 763 T1) .

om0 4T (Impulse Response Analysis)

EViews 14 Xf VAR 5 VEC Myfkopma Ny 24T 7 REM R S80#, SaBiE A
%% (local projection) fyRoRMmR . ¥ BEEESRERE (Monte Carlo) &1
Xay REIEZEE, MRITE MR E R £ VAR EE S HCORmA
MM

e £ 76 T1HY"Impulse Response via Local Projection”,

e 5 78 TIHY"SVAR Impulse Response and Variance Decomposition Cls”,
e 5 80 T1Hy"Variance Decomposition Cls”,

e 5 82 TIHY"BTVCVAR Fixed Horizon Impulse-Responses”,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



ETREH bR (Impulse Response via Local Projection)

Z5H VAR BORIaR G TAE SRR 5IEIE EI9E AR, A2, Wold 7rFH]
MRS, EEURATE, & VARGFEDENBRTLAEN. W HiZ
TIESHAEORIER RE, REEMGITH VAR 2RI 5K SC DGP —Ei A Bisz,

A—HITAR GBI EIRE (Jorda, 2005) fEithRmmi. BaEfRE (LP)
ARISESE DGP RIFATH, BIEAE Wold 7MELE X DA

EViews 14 Z#n@id LP fEithlonmgsz, BRoEAsmERRGIT, o ERKE
it. FFEMET, R MERIESE HAC & IERAIEFFIHE < 3 7T 2 E1H
A8

Z{FH LP iThiohmy 247, 1B TEETT VAR TEAZ LK Impulse 24, =
=i View/Impulse response... [ BRI 1EE. RSEERTNGN Estimation
method T #/3 &8 F1%£ ¥ Sequential Local Projection = Joint Local Projection:

Impulse Responses X

Display Impulse Definition Local Projection Options

Display information Standard errors and confidence intervals
Impulses: Method for SEs and Cls:
ip m1 th3 Analytic (asymptotic) W

Confidence interval levels:

0.95

Responses:

[:‘Display intervals using lines
ip m1 th3

Horizon length: 10

D Accumulate responses

Estimation method

Joint Local Projection v

ESHAEFHZERBEMBRAADE, ATEHEERNEOhEmr . BRKE, )
FIHEEEXENGE. izﬂ%ﬁxﬁ'ﬁ?% HRRS BNRINTT A, BHIHIMNETL,
EViews x#F Jorda (2009) 5 Monteil Olea #1 Plagborg-Moller (2020) Ffr#fid

B BTTE,

FEZ ARG E EViews #1305 £ www.eviews.com.cn



EViews £EXEERRIME =LK, FHTFEE Local Projection Options,
RAIZET R PUE XS TEE DT BUS .

Impulse Responses X

Display Impulse Definition Local Projection Options

Confidence band options Nonlinear specification

Band type: Categorical variables (optional):

Marginal

Apph/ HAC correction HAC options

BREZRREAFRESKS LP {HITMAR. LERMNEBIFRRENRE, €
R M HAC IHERALIE P AR K AR TN

AR, JUBEAEREEFGA—IHREZ N LT ERIEEIFLME/IETTFR LP,
=i OK DUt ERkomnm R ¥ 2 7~ spool &t :

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



Var: VAR1 Workfile: VAR1:Var1\ ==l <"
il\riewlprod 0b}ect| IPrintl'NameI Freeze| |Estimatelforecastjstatsilmpulse Resids |
Output Views '
Table
Multiple graphs
-- Combined graphs Prewhitening withags ba:
\Variables Reponse of B 1o 1P innovation Remponse of 1P & M1 inncvation Reiponse of # 1 TB3 innovation
+-Impulses
+ Responses "
1 Cholesky ordering

Response to Cholesky One S. 0. [d.f. adjusted) Innovatons

o FEZFEIESI User's Guide Il 55 2027 T1HJ"Local Projection”,
o WS XHIEZIM User's Guide Il H19 Var:impulse (£ 1168 T1)

SVAR ot &y 5 Z S I EEX (8 (SVAR Impulse Response and
Variance Decomposition Cls)

PUERRAR) EViews ZEITEEMEERET (SVAR) MmN SHENBRERFKX

B AEENER. XThotmy, BEXEREFEABITIISRIGERETTE, X
FTREN#E, BEXESHRERBEATH,

EViews 14 LZETT M XF SVAR Rty 577 Z 0 #E N TR &S B Biigil,
MRFENIZTEETT SVAR TEA E/Y Impulse 3250, MR FPEE
View/Impulse response..., EViews 3§ & 7<FrHE B9 K A 00 R S TETE :

B ZRAXIMAE) EViews F UGS www.eviews.com.cn



Impulse Responses X

Display Impulse Definition

Display information Standard errors and confidence intervals
Impulses: Method for SEs and Cls:
123 Bootstrap: Standard percentile v

Confidence interval levels:

0.95
Responses:
[ Ipisplay intervals using lines
ip m1 th3
Simulation options
Bootstrap DGP method:
Horizon length: | 10 Residual
[ Accumulate responses Single bootstrap replications: | 999
cations 499
Estimation method B
| Ordinary N Fast double bootstrap approximation

e

EEMNZE, Method for SEs and Cls 12t T 4R EEUR—BEBM X SR
o, BMERFEANREMRAEFTE:

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



(" a

a] var: VAR1 Workfile: VART:Var1\ == )
[View[Proclobject] [Print[NameIFreezeJ IEstimate[Forecast[Stats[Impulse[Resids]
C_)utput Views Response to Structural VAR Innavations
Table 955 Cl using Sta ndard percentile bootstrap with 999 bootstrap repetitions
MumpEe graphs Response of IF to Shocks
- Combined graphs 12
Variables 08 - =l
- Impulses 04
+-Responses 00
08
g 2 a2 € 7 8 9
Response of M1 to Shocks
-2
T € 7 8 9
Response of TB3 to Shocks
2
2 - B
0
-2
1 2 1 & 6§ 7 8 9 10

B[ELEMETDBE, TENBRUARMINETA.
K XA
o XTEEXEIENH—DITIL, 1ESMN User's Guide Il 8§ 2029 T1HY"
Impulse Response Confidence Intervals”,
o WEXHIEZIM User's Guide Il B9 Varzimpulse (£ 1168 T1)

HENEEIZX (8] (Variance Decomposition Cls)

7 EViews DIEHIRAT, FEABROEERE (C) S (SE) XHEAR
VAR MRS, B RAEEIT SRR AR,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



EViews 14 JI7E 4 BLR SEMR RN A MM T KL ERTFELNBERK
a1 755

VAR Variance Decompositions X

VAR Variance Decompositions Impulse Definition

Display information Standard errors and confidence intervals
Components: Method for SEs and
ip m1 th3 Bootstrap: Hall's percentile ~

Confidence interval levels:

|0.95

Decompositions of:
Display intervals using lines
ip m1 tb3

Simulation options

Bootstrap DGP method:

Horizon length: 10 | Residual

Single bootstrap replications: | 999

Fast double bootstrap approximation

e

BEMTAED®E, 1BMEIT VAR l9E X 2 ik ¥ View/Variance

decomposition...,

{R¥&EZ| Method for SEs and Cls f91E ¥, {ROJIfE"none”. RA4FRI& AR UFf
TENBEMAEZEERE, HPRMXATWNEBE (double bootstrap) ,
O ENEEEE. RIBROERE, BHRNSMHARMNED, BFEEME
BRE
ESFEmNE, AFEREEFEAB SVAR ITTESEINEMECE, Frf XLt
th &R A,

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn



I -
@) Var: VART Workfile: VAR1:Var1\ =nroN X"
lView[Proc]Objectl [Print[Name[Freeze] [EstimatelForecast]StatslJmpulse[Resids]
QUTpUt Views Variance Deco mposition using Structural VAR Factors
Table 85% Cl using Hall's percentile bootstrap with 999 bootstrap repetitions
Multiple graphs Wariance Decomposition of I P
~ Combined graphs - R S
- Stacked graphs 80
Variables 60
+-Components 4
& Decompositions i
’ 2 3 4 6 7 8 9 10
naal Shorkz noa
Variance Decomposition of M1
100
80
60
PO P e
1. 2 3 . 6 7 8 9 10
hock1 Shockz noaa
Varance Decomposition of TB3
100
80
60
20 B e
: =
2 3 2 & 7 8 9 10
nock 1 noal nock

L AT

o XTEGXEIIZNH—DWNIE, 1ESN User's Guide Il 5 2029 T1HY”
Impulse Response Confidence Intervals”,
o WS XHIES M, User's Guide Il 1y Var:vdecomp (2 1208 T1) .

BTVCVAR [EEHERpomtnm s, (BTVCVAR Fixed Horizon Impulse-
Responses)

EViews 14 2t 732 KAV TR, MTEEAIMETNE VAR REARZN TTE K
TR R o

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



LR % VAR (TVCVAR) BAR T % VAR WESHIRS], AVFREVSEFER (5]
FEZL. ZRNE, ATNZERBINE SETREERESHM VAR 85

=]
A

HitElE, RN TEMESEEERLRT (VAR) REAER—EE M,
Hrppommmy (impulse response) T L ARE .

BERIERNZ, TVCVAR WA FNBURT R INEER: MEkERER R
(BHR)  MEAHRERREINNE. FRZAUEE, ZRA TVCVAR B
VAR R EAREPBREARR, HRENE—AHHREBEAE.,

7£ EViews F) R HARR A F, 4L a2 E E B8 LAY BTVCVAR Biomnm &7 & £1
(IRF) #EEXRESEE. WiThoRmy o4e, REZEEE— RS MNETIT
& IRF fYHHE, EViews = AFNMHEAD3ITE—K IRF,

EViews 14 F#8 7 A Bl EHA %L (horizon) _E4 B BTVCVAR Bkofmg iz s 8 ay TR,

fEfReESES: BERERNEZL, RGERITEEERNERMBNLZETE
FASE., KNRFEREE—IHENEE, EViews SUEEAN RFES, M

PRI FEE RN E R,

ZEEAITAY BTVCVAR ¥R T B4 F 2t Impulse 3241, SM3EE FiEHE View/
Impulse response..., EViews & & 7=k H e 7 X 1EIE

B ZRARIME EViews A3 = www.eviews.com.cn



Impulse Responses

Display Impulse Definition

Display information

Impulses:

: gdp unemp interest inflation

Responses:

gdp unemp interest inflation

[JAccumulate responses

Periods

Fixed period type:  Dates ~

Dates: | 194804 200904

Horizon length: 10|

If (impulse) dates are fixed, a response curve
is generated for each specified date, assuming
that coefficients are fixed over elapsed time.

If horizons are fixed, responses are generated
at the specified horizons for every date in the
data sample.

Display options
Use as point estimate: Posterior median
[ ] Show credibility intervals
0.95

Display intervals using lines

e

1#17 Fixed period type, {RO]INiEFIZARHEER IRF (Dates) |

HA%UC 2 27~ IRF (Horizons) .

~

5N

TR

% FEPRAIEES, F{1EFET Dates, FEXRDFMEARNAREBHA
(194894 5 2009g4) ERIZREITE 10 £ IRF:

FEZRNAXIDG(E] EViews 3034 £ www.eviews.com.cn
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[@] var: MYVAR Workfile: CJ09:Usdata\ = E e
|Viewlproc10hject] lPrintINamelFreezel [Estimate[ForecastlstatsllmpulseIResidsI
Output Views
.Table Response to Cholesky Factor One 5.D. Innovations
; ‘Muttiple graphs Posterior Medians
- Combined graphs Response of GDP to GDP Innovation Response of GDP to UNEMP Innovation
Variables 10 08
=-Impulses 0.8
-[“lepP - o
[]UNEMP 0.4 \ 04
[JINTEREST oz
[CJINFLATION oo 02
= Responses } e = L
-[~]GDP Py 2 3 4 s 8 7 8 s 1. © 2 3 s s 6 7 8 s 1w
UNEMP Horizon Horizon
L[ JINTEREST g g — 194804 100904
-[CJINFLATION
- Cholesky ordering Response of UNEMP to GOP Innovation Response of UNEMP to UNEMP Innovation
Fixed Periods o 20
=-Dates i 15
: -1 :
-[v]1948Q4 =
-[~]2009Q4 =2 &
-3
02
-4 .00
R T BTt T e R mim W s w7 ow 8 a0
Horizen Harizon
— 194804 200908 — 134804 200904

E$ 2 RAYZ GDP 5 UNEMP X S0 ERS = _ERYRoAE 10 BRBKRIE LY .

B—FhisE 2 %1% Horizons, 3k EViews A ZE{HIT ARG —H . &g
EHECTENBOT IR SR .

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



Impulse Responses

Display Impulse Definition

Display information

Impulses:

gdp unemp

Responses:
. gdp unemp

[] Accumulate responses

Periods
Fixed period type: | Horizons v

Horizons:

If (impulse) dates are fixed, a response curve
is generated for each specified date, assuming
that coefficients are fixed over elapsed time.

If horizons are fixed, responses are generated
at the specified horizons for every date in the
data sample.
Display options
Use as point estimate: Posterior median
Show credibility intervals

Credibility levels:

[[]pisplay intervals using lines

Cancel

XEHAEK EViews THEHAECH 5 M 9 YAk A A 5T B A BB 1R

| view|proc| object] [Prt{ Name | Freeze | | Estimate| Forecast | stats | impuise | Resids|

Output Views
i~ Table
- Multiple graphs
- Combined graphs
Variables
- Impulses
iﬁ-Responses
E‘-Choiesky ordering
Fixed Periods
i1 Horizons

Response of GDP to GDP Innovation

Response to Cholesky Factor One 5.D. Innovations
Posterior Medians, 95% Cis

20

-05

Response of GDP to UNEMP Innovation

-6
50 55 60 65 70 75 B8O B5 90 95 OD 05
Dare

—— Horzon § Horizon 9

Response of UNEMP to GDP Innovation

-1.2
50 55 B0 65 70 75 B0 8BS 90 95 00 05

Date

—— Horizon 5 Morizon &

-10
50 55 B0 65 70 75 80 85 950 95 00 05

Data

—— Horizon § Mosizan 9

Response of UNEMP to UNEMP Innovation

=
RE, e e e et

LR

-1
50 55 B0 65 70 75 80 B5 90 95 00 05
Data

—— Hatizon § Woriton 9

T ZHNAXIMIG(E) EViews 304 5 www.eviews.com.cn



B Z2IAYZ GDP 5 UNEMP & 5 370 9 HA_E A9 ko e 2 i 8] B 1=
ML XS

o XTF BTVCVAR #5BIthE{ZX g (confidence interval) HitE 5B RHH#
—1418, I User’s Guide Il 8 2102 T “"Impulse Response”,

o S H4I User's Guide Il H#J Var:impulse (p. 1168) ,

BpEgT TR
FIERE X R View 5 Proc
EViews B EARR A X m) 2 FNEEFE P EUBN ST X IFR A B IR o

REYE. AZFEAGITSHFERE. FFRECREMEERREZEYE X,
{BFFI RN O] BRF 2 9k 52 A View, Proc H1E B F4afEME=. B0,
RIEEAEMTREFHIEBMESHRE, BLEEERERENEEIIFE

(one-way tabulation)

BRI, ERDHRT, EBEENERSEEFNEEMIERXITRHEEST
o RAEMEEIETINSH O RIS TEXH, EXHMERRATE.

EViews 14 Kigy &£ 7 IEmES5ERFLHIENTE.
Fr1Zrg Vector View 5 Proc
g, RMETIUNER:

o HITESHITENAE

o BPERFEITIE

o H@EJk

s ZHREFFHNEARNEERE
o BREREKRE

o BOERMMBFMURE

o« ZBNMLK

o EihtF

o BIENXME

o ERMNTREEIE (FlIRFIRE EEUR)

B ZRARIME EViews A3 = www.eviews.com.cn



._[Viewlproclobject] [Pmt[NamelFreeze] |Edit+/-
SpreadSheet
Graph |

Histogram and Stats
Descriptive Stats Table
Stats by Classification...
One-Way Tabulation...
Covariance Analysis...

Simple Hypothesis Tests...
Equality Tests by Classification...
Empirical Distribution Tests...

Label

-___________, T
15 | -0.430783
16 | -1.386204
17 | 0597837

18 | 0371564
19 -1 29R7%04 |
20 < >

2pIku, MRIRICEESE) (bootstrap) RINMERGFHA—NEES, AR
WTT{EH 4 5] B E X,

B ZRAXIMAE) EViews F UGS www.eviews.com.cn



BOOTRESULTS

9
8
7
6
.5
4
3
2

-

ID

B 49 543 2 2B L 23 &

[ Histogram —— Kernel —— Nomnal

8] PENITE LR 01 R Ee 18

BHEZRAWRIMIA(E) EViews FR 3T & www.eviews.com.cn



(i) Vector: BOOTRESULTS Workfile: STAMEY_PR.. | = | (2] |jwt.dml

View |Proc|Object| | Print| Name | Freeze Edit+f-]Labe!+j— Row/ColLabels+/-

Empirical Distribution Test for BOOTRESULTS
Null Hypothesis: Normal

Date: 04/24/24 Time: 12:49

Rows: 999

Included observations: 999

Method Value Adj. Value Probability
Lilliefors (D) 0.111047 NA 0.0000
Cramer-von Mises (W2) 5167116 5.169702 0.0000
Watson (U2) 5.142769 5.145343 0.0000
Anderson-Darling (A2) 26.29226 26.31205 0.0000

Method: Maximum Likelihood - d.f. corrected (Exact Solution)

Parameter Value Sid. Error z-Statistic Prob.
MU -0.056499 0.034525 -1.636466 0.1017
SIGMA 1.091226 0.024425 44 67662 0.0000
Log likelinood -1504.234  Mean dependent var. -0.056499
Mo. of Coefficients 2 S.D. dependent var. 1.091226

Vector / Rowvector

classify.................. BEEFENE. IEEFRIDNEETNRB AR (B
1217 ) .

distdata................. RE—NERE, HPESREBIZFITERSEIND HEL
& (8 1226 T1) .

edftest................... ZWNDTREAE (F 1227 T1)

freq. .ottt BEMEER (1233 1),

hist ..o WAMZEITEEAE (¥ 1235 1)

resample ............... MiZE 2P HVNE#HTERSE (£ 1245 1) .
Statby.....ooovviinnnnenn. 4 KGR (5 1252 T) .

stats ... i ZEEPRHIENHEARMSIT (F 1254 T1)
testby......cooviiiiinn.. ORI EMKE (F 1255 T1) .

teststat ......ovvevinnnn.. A RFRERE (B 1256 T1) .

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



Svector
freq ..................... ﬁﬂﬁ)ﬁéﬁﬂ% (p 971) .
FriZpg Matrix View 5 Proc
52 KM, SEERERIAET] T
o HAMSIT
o n#HTXFFK
o FGItEMNEFMRRE

o IRFBMEITEMM
o AR REEIE

rm]-:-:"l l. ; 1. — : _ S L . |
[ viewl Procl Dbject] I Printl Namel Freeze] [ Edit+/-|Label+/-|Row/CollLabels+
SpreadSheet
. Cc4 | C5
i s 4-12:56 7
Descriptive Stats by Column » 3496 0067218 0
N-Way Tabulation... 3383 0.072947 0
. . 2893 0.076345 0
Covariance Analysis... 1967 0.077227 0
Prinapal Components... 0598 0.075803 0
- 1160 0.072521 0
Tests of Equall_ulof Columns... 3201 0067838 0
5387 0.062040 0
Lipe ‘ , 7575 0.055216 0
R10 0.248765 -0.125111 -0.009645 0.047388 0
R11 | 0181742  -0063276  -0.011506 0038680 0
R12 0.132776 | 0.005421 -0.013111 0.029412 0w
R13 M RATTANS AT AATT A a o aTT et talelatel Eal
R1a | < >

Blan, BT SRR RIIEISEHEE,

T ZHNAXIMIG(E) EViews 304 5 www.eviews.com.cn



.Matrnt:H Workfile: STAMEY_PROSTATE:.. | — | (=] [wtdm|

View | Proc|Object| | Print| Name | Freeze | | Edit+/- | Label+/- Row/ColLabels
Test for Equality of Means Between Columns of H ""'
Date: 04/24/24 Time: 13:00
Rows: 539
Included observations: 539
Method df Value  Probability
Anova F-est (9, 5380) 183.2184 0.0000
Welch F-test* (9, 2044 57) 344 2763 0.0000
*Test allows for unequal cell variances
Analysis of Variance
Source of Variation df Sum of Sq. Mean Sq.
Between 9 202.1892 22 46547
Within 5380 659.6730 0.122616
Total 5389 861.8622 0.159930
Category Statistics

‘ Std. Er.

Variable Obs. Mean Std. Dev. of Mean
c1 ‘ 539 0.909210 0.818996 0.035277 3

2 539 1143415 N R4RAR1A Nl N2794A

==

o] PR R 1T E A

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



lVIEW[PrOCIOb]EdJ [Prmt]Name[Freeze[ [Edrt+f Label+,f [RowaolLabelsﬂ ] Isheet Stats]GraphI

H
| 2l i C3 oca. [ e e c7
| Lastupdated: 04/24/24 - 12:56 A
R1 | 4195 052
R2 | 30652 Resample X )osi
LR 2.2394 .05¢
R4 | 163601 pasic settings Options .05¢
RS | 11952 . _ 052
__R6 | 08732 Number of rows: | 539 Weight vector (optional): 044
R7 | 0.6379¢ .02¢
. R | 0.46607  Output name: h_b 01C
RO | 03405 012
R10 0.2487¢ . ey s .03E
e Draw without replacement Block size: |1
TR 01817 L] 4 062
R12 | 0.1327] .087
_R13_| 00970{ NA handiing .11C
R14 | 00708 - .13
R6 |  00517] (@) Include NAs in draws | ok e
R16 | 0.0378] () Exclude NAs from draws . 16C
R17 | 00276] (7)Exclude NAs from draws but copy NA rows to output Cancel A71
" R18 | 0.0201 .18¢
R19 | 001474 . ) 1s¢
R20 | 0.010776 U 370357 -0.018413 -0.021016 U 14401? 0.563735 -0.191
_R21 < TOTTTTT R TN e = Ty NIy ey 2, ‘;'
T R92 |

EHENmSXESL:

distdata (RIFAE[E, HARHIZEMFITESINSHEEIE (p.562) .
freqn 45EK % (p. 568) .

resample $Z3E[EAFTEMFE (p. 587) .

stats J5[EF—FI R ST (p. 594)

testbtw I HNEFIAI9E. PAHIFTEREHEF (p.59) .

=7 (Models)
ZRNELERKENERL

EViews 14 % 3%{#5 AR A Gauss-Seidel J77% MU & E—Newton E-QNewton 773%&

(Brayton, 2011) KBEERNELTERKEMNERE ., X—HINEEXN T KRB KIE
MM RAZXER,

T L RNAXIDE(E] EViews A1 3034 & www.eviews.com.cn



ZRABRER O THRE:

( (—maxlag),..., (=17, ., (..., (maxlead), ) =0 (0.5)
Hep F AEBATESRA, y ALHANETEMHNEE, x ASEINETEY
B2, $551% EViews BB AR~ B SHE.

AT KBE—HEHNRERNFTENETENI EZEMRKE, FETEKM
B® KR, MR ZUER: EEEKBXERARFESHNTEIE—IEKIAR
GRANIE, FEKRBENRTENGFRME BBEEZmFEM.

B, ERBE—HBRIAN—EGE. HFAXEM s 2 t ERT, HAISSFR LS
KIBENEE RS

( -1 v +1.)=0

(v« +2)=0

( «1 420 +3)=0

(0.6)
( =2 -1 ,)=0
( - v +1.)=0

HAPRMEN ys. ys+1. .yt MIEFMHHys—1 G, ZnFHUBTHE
yt+l, FEIENE, HEASUTEEE—8, NWFESHOMBFMLmE
o

EViews X KiE AR =Fhk 7755 Gauss-Seidel, E-Newton F1 E-QNewton,
=EHEERERE, BEREKREREFE HEEANELTEWNELE Dys.
Dys+1. ...... Dyt EGES.

Gauss-Seidel

FE—ME L Gauss-Seidel BB TUNHEAFNESNINE, EENVNELES

FEMARKEAHNEE, MTKRBER, ZBERRERT, BEAEBFRAERZ(E
NETZERENTMNTFIRENRZANL., EXRE: 8 MNETENRRKESH
BINTEMSEZENREZ, SAESVWNEGDRMEEY &, BEERS, B

RARIHR.

Gauss-Seidel FiEFAMRIEW S, EARAKRSETEENARENES—MIBEAR
E, IEEEARNEKEREN, FTEHAKSLPEHZWFATR . XER
BREMBEH THMERGWEATNRAE, FEURRKEREIEERZE.,
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& EBFRA Fair-Taylor 757%, Aid Fair-Taylor EiAXN L imFHE —ERFEL
HARN (FREEE) | 5 EViews REMNXTEEEZR . KEBREE, EViews 7t
FRABTAETNHEARRE S FORNETEREREEBENRKHEME, ol
WA EL RS, AKRESERMFINARE, MTNBERZEHRETER
EEINEEKE., &MEAFIEEEKENAR,

E-Newton 5 E-QNewton

B . B=F7% E-Newton F1 E-QNewton (Brayton, 2011) 45L& &
Newton J77%7#1 Broyden 7374 FiT"F 3 Dy = 0 iz FA A T EBUE" X —[a]
W, AMBEEASREMNEEERGNE RN, BZEUIERAETE, BEH
W, XEEFEFREITE Dy £ Jacobian 48[ Hirfll, HELLITEELL Gauss-
Seidel E X,

EAFSMTERAN DR, XAMITENLEETRENEEY. SRMNEISEEE
[=o INARAERI R ARERDIERBEE F E-Newton KB X ES, mANIE
RAVE AR KAER L AR EUN A E-QNewton ES4L.

E-Newton 5 E-QNewton 75352 5L 4 EViews #2%, 31 MCE_SOLVE_LIBRARY
MR EAFEEREARBIZ5SFHER FRB/US f9—3B %15 . MCE_SOLVE_LIBRARY 5
EViews fYSLI Z B FEJLAMER FRZE R,

e MCE_SOLVE_LIBRARY BSLIRK A 7 — Mafblrix: REAFRRRERER
FERE A (GRI jinit %24 "linear”) . ZIEI{F Jacobian %5F%A9441E o]
DU S A R5E. M EViews AT E—MREIRBERBFR, BRI
AEFX 450, FKBIUEREHER T TRENBEEK.

e MCE_SOLVE_LIBRARY fYSCIR A F e K BF A Z SN NE LA E T E
8. EViews JERHEAREME, OTKREBHEAZAMNINERBANETEN
(=

HiT [5) 3K AL TN

R IR R B T 24~ A9 Solve 3251, S MRS R 3 & hik$¥ Proc/Solve
Model... 3£ B 7RRRIEIN,

5 Solve #R% T Bt MIXIEAETE. Solver FIE AT 18 B & AT AR
A4 M AR R BRI
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Model Solution X

Basic Options Stoch. Options Tracked Variables Diagnostics Boundaries Solver I

Solution algorithm Preferred solution starting values

Gauss-Seidel v o Ao '
(_) Previous period's solution |

% %ﬂiﬁﬂ?&sﬂﬂ(m Initialize Exduded from Actuals

Use analytic derivatives

Forward solution
Terminal .
condiions: User supplied in Actuals ~

Solution contral

_ ) Solve model in both directions
Max iterations: | spop

Convergence: | 18 Solution round-off

Stop solve on missing data k4 Round solutions to _7 dighs

Missing data always stops Round solutions less than | 1e-7
stochastic solves in absolute value to zero

OK Cancel

Solution algorithm 1E F FIE #F K E LN B TR AKX B 2N ARKE
(&) PrERNEE. ThEmmT:

- Gauss-Seidel: Gauss-Seidel E—fERE L, BRERF, BMNCHMFER
TEMHIEE, B NKRBREFENAEANEANETENERE.

Gauss-Seidel EAFrHE TIEREFRD . ITERADBESRE, BERSHERGRER
ZEE—TENREM. RATHEMLSE ERNHEXEMRER, BLERPIZERE
REFITELFRE LRURY ., BFEMAZEES El ExE, TTEHEHES AR
W, S ARNAZRRNELTEMNIERAR—XLEHFSF I Gauss-Seidel
KRB EM. (BIE 2578 T1 "Gauss-Seidel”, )

« Newton: Newton FFiEth@—Ffik R 7775, BRIER P ESEEEL MR,
FRBIZE MR G IR B BRI AR
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Newton & EREANIERY B BSEE LL Gauss-Seidel B, BRIE I ENHBEELSSB S,
ATAREERITERA LS HIFS, Newton FAAZ HREHHNE T M,
(ZILE 2579 T “Newton's Method”, )

WEZ AR, Bz AR A Newton 7555k f#, TARK{E{ A Gauss-Seidel >k
R, (BUE N T ERNETERKENERERE", )

« Broyden: Broyden 75%2& Newton Fi ARy —FhX# (EFRAE Newton JE=Z|
%) . EXNEREL MR Jacobian AYIL{, 3E Newton J77ART MR
5k Jacobian, ZIAMESRERFEH, HERIEANEZENARETHIINT

B ZE, S5ET LA Jacobian L& AR B R FUN BV T I 5% Z#TELER

AT Broyden JIE AR KIEAIE ST Newton 777%, Rt BEREES
KERA BSEIR. A, BARRERITEBEES, HA Broyden 575K
AR AV RFERE1E T A Newton J37%.

TEIEME, Broyden JT3AREE T Newton AN L EBMR, FlNARZITE
B AENRMm, (ZW% 2580 51 "Broyden’s Method”, )

WEZ AR, Bz FEERA Broyden Ak, MARSKEIH Gauss-Seidel 3k
&,

e E-Newton: EXx77F2HRH Broyden 77455k f##, KR{EF Newton F7EK#E.
e E-QNewton: Bt HREHEXRKEHA Broyden F5ikK#.
Forward solution X5 i TIHEIEI, XEETAELUEWFF -—IHEZINAHE
BEANETENKREX (IE) ER, BEEERE,
* Terminal conditions XiF A Ti5E: ST EBEFUNIARAABRIIN, NAELTEE
BEfEHE:

1%£3% User supplied in Actuals, NFUUAFAKREIZ /F Actuals Fr5l R EYEVE R
EAHEENZIREER. HEXARE, K@sGITE%E.

#1%F% Constant level, N&inEBHRAEMBFE: RIREFIAEZYG, BXALEE
EETNBZEEHRTFEE, BKESEE—ITNEER Rlyt=yt-1, t=
T, T+1, .., T+k=1, HEip T ATMNHEARPZEHNE—IUNE, K HRE TR

RNEBATEL) . BHRBUWESTERRE, 1SS EIERE.

£1£%% Constant difference, NZ&REHNEMPTE: MAZMHE, BERALELTE
AN Z EEEA4MHER TR, NEARERIMUNEZZSY:

- = = = 0.7)
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h

B =T, T4, Trk-1, SR N K A TSRS, s
R,

#1%F% Constant growth rate, N|Z&inEHEAEMPFAE: RIREFIIANEZG, &
KA ET FNERZ & ERiRis A g K, EEKERARERNTUNEZ 88915

KRAH
( = ) —1=0 21— 2 = (0.8)
Heh =, +17,..., + =1,

HEAG BN EZTETNER TRSEEEEKEZ, MWE— RTINS
AR

« Solve in both directions %I 2 M >k fR S FE 1T E B (A fR AT 4N B h B 8E. R4
%R, KE=R1E Gauss-Seidel %Jcﬁifzﬂlﬂt“%i)\%ﬁ/)ﬂl |HRE R R & S, AIERT,
KRS ERBIHEH S0 R Z B 32 & #H1T,

AR SR KB E A Z57, REBUR TR R RS /a 55 aI585 .
RS X B CRIAREY, ﬁ'ﬁa‘%ﬁﬁd&?ﬁx’l\E’J%K—ﬂﬁﬁ%o

EHHam S XA EN T ERE:

SOLVEOPt vovvvvinnnnn WERARPRRIEI ("NRSEHE 637 I, B
BH)
/\/\ p—

>18= (Command Language)

YR AR EHT

(BB, FrBEXZ View 5 Proc ¥, Object Reference., )

Alpha

Alpha Views

{23 RO n B&HBtR (p.12) . (3742
Equation

Equation Methods
arch BEA%MH4%F7% (ARCH 5 GARCH) (p.63) . (E#)
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ardl B EA3 %%/ (ARDL) R9&/NZ3fhit (p.70) . (FEH)
enet EMERILLE T (& Lasso SIEEIEH) (p.123) . (EH)

varsel (F mEERFNR/NTREFTHRMEIT (BE. BH. BARH. 5.
Auto-GETS. Lasso) (p.257) . (FE#)

Equation Views

coefpath ............... ZERA ML . ISE 3. Lasso IR Lasso Bk FiERirq
BREALERFHEXST lambda, MMEEESHITENEE (p.93) . (#F)

cvgraph 7S M MZE . ISEIVT. Lasso XK fF M Lasso T EXRFRE AP, BRI
X EHIE BAREXT lambda BEEAER (p. 112) . (F1IB)

fitoutliers 1M A EHES B AT EEE (p. 134) . (FiE)

icgraph Brr{diTi 78 P RIEENAFEHE AT 20 METASIEFANIE

(p.166) . (FE#H)

ictable B7R{iiHid 2 R REEIEFETRERET 20 MERM I EAAE SEFENFR
% (p.167) . ()

lambdacoefs e M MLE ., I&[EJH. Lasso XK fF Lasso WE SR FREA, B
B lambda SRR EVESERE R FRIE (p. 171) & (¥ﬁi")

lambdaest ZE5# 4 MZ% . 14 [E1JH. Lasso XK fFEF Lasso TSR FRAEA, ER
A lambda B {ETTF S EMBUER RIS (p. 172) . (%ﬁiﬁ'ﬁ)

|ambdafltT§$ MERILE . IBEIIS. Lasso UK FEA Lasso EZEFIREAD, ER
B lambda BRZHEITERAIN R SIS SITENRSE (p. 173) . (F1)

Iambdapathﬂiliﬂ% B3, Lasso XK EM Lasso MEERFEEF, B
7~ lambda N FEXME SHITEEMNER (p. 174) . (F75)

modselgraph 7R MEM4E. EVT. Lasso MR EM Lasso LB FARE Y
20 MEEVIEFENER (p. 201) . (F7E)

modseltable B 5M MM . ISE T, Lasso MR IEF Lasso FI T B HBAERILY
TR EEFAXNEF AN S FERE (p.202) . (Hig)

grerprocess Br— spool MR, BEMEBEXRRZMNOMEGIRE (p.212) . (G
1)

grecprocess B7n—> spool R, HHFMHREBERMSREELEREZEN
gz (p.213) . ()
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Equation Data Members

@cvconverge

@cvisvalid

@cviters

@cvobjective

@modselresults

@lambdacoefs

@lambdaest

@lambdafit

@lambdapath

Group
Group Views
freq

stats

testbtw

Group Procs
distdata

resample

MR ERIE R N IEM B MG RIERE (724 lambda B
B, #B—2%% lambda, E&&FAIN%-WAFEALER) .
SRR X BIENBNERIETR (B3N lambda
B, #—5% lambda, E&&FAIN&K-WAFEARAER) .
SRR R RIIEER (BTN R lambda B, $£—314
lambda, E&&F HG-MIXHERER) .

S LR BRIZ IR X BSIE B ARME (178 lambda BUE; %#—
54 lambda, E&£&FIANEG-MKHEAER) .

o P R BRR AR RNIE L S (724 lambda BU{E; #—7)
7 lambda, FERHCRK AEELEF BIRME. ESRENLE,
R EIHREN KIS SGITE (REFEAM. ¥HR
= REFHFAERET) .

SR lambda BEIZAIREFERE (474 lambda BUE, 7
AEE) . BEBRELRBATHNETEENNEHMBEE.
S MERZE lambda BEAYEITEERKERE (174 lambda BX
B, &IKA lambda BUE. EFREANE. HitBir
B. BEfrEPHNFEFRNERS. BiMETHN 39, BRE
REy L B

SRR lambda BRIZAVINE EEMEFE (1724 lambda BX
B, &FIMKA lambda BUE. EZTHEENE. RFEF. A
BREFEHREZEHM) .

B R2% lambda BRIZ[E .

n SR (p.469) . (EH)
ARNEBPFIIHRIR MR (p.507) o ()
REERNEFINGE. PRESHTEEEEF
(p.508) . (Hrig)

RIFHERE, HPEahzEit RN mEREIE
(p.466) . (H#TiE)

ZARNFIIEME (p.487) o (Hi8)
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Matrix

Matrix Views

freq n #5EkFk (p.568) . (#g)
stats R —IIMER ST (p.594) . (FE#H)
testbtw KEARNEFINHE. PUBSHAEZREEE

(p.596) . (F7iE)

Matrix Procs

distdata RTFHERE, EPFEHRIZEMITERSEIND HEEE
(p.562) .
resample RAEENITERME (p. 587)

Matrix Data Members

@icol(arg) REIH arg FEEMFI RS, HA arg AFFEBFFFE
svector, XEFFENNIIIRE, EIt arg = "2" RI-FE—
PMRE A "2" 1951,

@irow(arg) REIH arg F8EMITTRS|, HA arg AFFERBFFTHA
svector, XEFHRBXNNITIRE, Rt arg = "2" R-E—
MRE A "2" 1917,

Model

Model Procs

solveopt WRERBAKBEI (p.637) . (FH)
Rowvector

Rowvector Views

edftest ZRWDMEREARE (p.704) . (FB)

freq BEyE (p.710) . (i)

hist ERAMFEITSETE (p.711) o (F8)

stats fTREFTEMNERMSIT (F727 1) . (FH)
teststat FRARRRE (p.728) . (Fi8)
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Rowvector Procs

distdata RIFEERE, HPEHIZ rowvector itE SR M0 B #dE
(p.703) . (#7i8)
Rowvector Data Members
@icol(arg) REIH arg FEEMFIES], Hp arg AFHFHRIFFHTH
svector, XLEEFFFRITYFIFRE:, EIt arg = "2" RRE—N
REH 2" K5,

Series

Series View

b:bbletest ................. BEMBRRR: RRFIPREFEEER (p.763) . (3
1)

changepoirs........... TR RRFIINTBESH (190E) RELETL
(p. 767) & (?ﬁi)

edftest...... 2L DI REAE (p.780) . (FE#H)

freq. ... $[’:ﬂ§l (p.789) . (E#)

hist.........c..... wEAMGEITSEARE (p.792) . (FEH)

outliers ... SN EHIUE (p.812) . (HiE)

statby................ gt (p.846) . (EH)

Stats.....ooooe. AR EIRR A ST (p.849) o (E#)

testby................ KB EMRLE (p.850) . (FEH)

teststat................ BRREEYE (p.852) . (FEH)

trendtests................ KGRI P EEEFEESE (p.856) . (HiE)

Series Procs

classify .............. Mg, FEE SRR NEUE X FYK Xt [ EEH 4D
(p.768) . (F7i8)

distdata............. RFHERE, HPEHZFINTESINPHREE (p.774) .
(Fr18)

Yo E— HP &% (Hodrick-Prescott J8i&) (p.793) . ()
jdemetra ... xtFEFINFT JIDemetra+ ETIAEREF (p.795) . (HiE)
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Series View

prophet........... TR S T Facebook Y Prophet Tl (p. 819) . (37id)
resample............... IR R RINIE E A (p. 820) . (FTiE)
Svector

Svector Views

frequ.c... BEylk (p.971) . (FHiE)
Svector Values
@irow(arg)............ REIH arg IEEMITRS|, EF arg AFFERFITE

svector, XEEFFFENNITIRE, EItarg = 2" ZRRF—NIREAH "2" 8917,
Sym

Sym Data Members

@icol(arg) - R[EIH arg FEEMFIRE], HA arg AFFFHEFFF & svector,
XEFHFENNIARES, Bt arg = 2" RRE—MIER 2" 1951,

@irow(arg) REIH arg FEEMTTERS], HA arg AFFFEHFFF & svector,
XEFFBENNITIRE, B arg = 2" RRE—NIREA "2" 1917,

Var Var Views

impulse:-eee- JEORnE R R EL (p. 1168) . ()
vdecomp - JTEDRE (p. 1208) o (FEHT)

Vector

Vector Views

edftest BRAFRLEE (p.1227) . (H18)
freq ..................... $rﬂ§u§§ (p.1233) . (?Fﬁi)

hist oo R MG SEAE (p. 1235) . (i)
statby- SR KGR (p. 1252) . (FiH)

Stats e BEETROHANGT (p.1254) . (F1Y)
testby - AR KBS MR (p. 1255) . (3FH)
teststat «--eeeeeeee ﬁﬁﬁilﬁ*ﬁ% (p.1256) . (%ﬁi‘%)

Vector Procs

classify- o 32 PIAE . $ETE FRBR B RLECE AL F XS o) B E Fr 4R A
(p-1217) . (i)

distdata- {R775EMK, HPZHZEETESIINSTEEIE (p.1226) .
(Hri8)

resample «ooeree ZEENTEME (p.1245) . (iE)
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Vector Data Members
@irow(arg) - R[EIH arg FEEMIfTERS], HA arg AFFFRIFRF B svector,
XL TF R I ITARES, B arg = 2" RRB—MrEH "2" 17,

RETIREH

(B BAHEULEASN, FTE R View 5 Proc #0 Command and Programming
Reference. )

HF ST

@gammainc ......... AEEMBRE (F89% 1) . (FEH)

@IMAX +enrseenreannn, EKEMRE] (2913 T0) . (F3)

@IMaXeS «vvvuvrunnnnnnn BAEMNERS (Z4) (BI15m) . (FH)

@EMIN. oe e, BMEREED] (5916 T0) . (85)

@AMINS ©voonrennnns BMVERERE (B4) (BI6T) . ()

@logit....ovvuieunnnnn. iR (£948 T1) . (FH)

@MAXES & vvrirrnennnnn BAE (Z)) (B4 ) . (i)

@Mmins ..., w=/ME (Z)) (F973 ) . (FE)

@mmedian .......... EEBFEahRAE (RERERAIE/NA) (8977 T1) . (F1IB)

@movmedian....... BB Argr (%4 NA) (5989 T1) . (i)

@valcount............ TEREMNSE (F1174 1) . (FE)
FRREL

 ERMNFRRERHESER, WXFEESE.

@winsert ............. ARERIEFFRBAZFHER (F119570) - (F8)

H AR EL

c EEMNFHHERBELTEE, AFaESH.

yaz] 2Pk

@cvalcount .......... BH|RLECENEE (858 T1) .
@btW .. BELERRBERSN THRIMNEMEZE (858 T1) .
(#718)
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@implodeu .......... MTTHER E= @B I FREERE (5918 T1) . (HtE)

@incr....o.oviiiiiiiin fERm BT ENEMEMNIISTHTIEERIE (F918
) o (i)

@lower................ FARMNERT, BEENT=MAEME (5949100 .
(SE)

@upper................ FIBRHOARSRT, HEENE=MAERE (51167 11) .
(5E)

EViews &2 45 BH
N THREEEHURAR S, 0 EViews 14 A,

TAEX 3R A

Br/D#BI5h, EViews 14 BT X4 S EViews 13 [@ERE. EFR, UTHRBE
Version 13 g #iasl E (&2

« XAT B ABEFNEMNTDER TGN R (S AEE R E 5 %7
Ja. BEMEMEL. £ Lasso ML EIEE. JRIMEHEMA GARCH) .

MRRRFT 8 LRE—XNROTEXH, FEFHIRAFITHF, EViews Sl
BFRARBHONR, HRTA IS IERABIER. LEFREFZIEHS,
XERNEREEKR. BHIRFER EViews FHIRA R FE AL THESF, BEHN
BERXENRN TIEXHI—nEIAR.

EFAR, FHIRRA EViews FTE NHIFRMEIT I RTE EViews 14 fh R ge #3870 15
HY:

- EAEMNEH M Lasso WRBEFEITHNTTE, FREWNLITETEER.
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