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data A S

=] command “:l Capture I
[G] Group: UNTITLED Workfile: EXAMPLET ::Untitled\ == -

[ViewIProcIObject][PrinthameIFreeze] Default e ISD-'T]Edit‘ff*[SmP"r/’[CO“"Pare‘r/* Trar

~

Path = chwsershasushdocuments DB = none WF = examplel (write disabled)
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iews - [Series: S Workfile: EXAMPLE1:Untitled\]
[0 File Edit Object View Proc Quick Options Window

data ss
ss=Log(s)

Command “_| Capture }

View | Prac| Object | Properties [ | Print| Name [ Freeze Default ~ [[sort]| Edit+/- [ sSmpl+/- [ Adjust+/- | Label+/- [ Wide+/- [ Tit
Generate by Equation...
Generate by Classification... [ 14:05 -~

200 Resample.

200 Interpolate...

200

200

200

200

200 Exponential Smoothing
=2 Hodrick-Prescott Filter...
200

200 ¢
201 Make Whitened. ..

Frequency Filter...

Make Distribution Plot Data...
Make Wavelet Objects...

Add-ins

~
>

Path = chusers\asus\documents DB = none WF = examplel (write disabled)
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Generate Series by Equation X

Enter equation

sm=log(s)

Sample

2000 2010

Cancel




Logarithm : Y=log(X)

First Difference: deltaX=X-X(-1)

Seasonal Difference : Y=X-X(-12) (or with different seasonally)
Moving Average : Y=(X(-1)+X+X(+1))/3

Growth Rates: Y=log(X)-log(X(-1))
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23 Eviews - [Series: S  Workfile: EXAMPLET::Untitled\]

7] File Edit Object Wiew Proc Quick Options Window Help

data ss
ss=Log(s)

Command ] Capture ]

[ view | Proc | Object | Properties | | Print | Name [Freeze || Defauit

ate | Genr [ Sheet | Stats [1den

10

["[=5 =010 [rx

Path = chusershasusidocuments | DB = none | WF = examplel (write disabled)




n = = . “ e
Estimate Regression Equation J)aad¥) Adalaa jas
=23 Eviews - [Workfile: EXAMPLET - (chusershasusidocumentsiexample1.wf1)] — (=] >
[T File Edit Object View Proc |Quick | Options Window Help
Sample...
ss=Log(s) Generate Series...
Show ...
Graph ...

Ecommand [Ecapara] Empty Group (Edit Series)
view | Proc| Object | | Save | Snapshot| F Serles Statistics lete [ Genr | Sample |

Range: 2000 2010 -- 11 obs Group Statistics » Filter: ~
Sample: 2000 2010 -- 11 obs Estimate Equation... Order: Name
a Estimate WAR...

<
resid
Y

EA ss
B4 ssd

=]
=]
(=]
(=]

< > Untitled / New Page /

Path = chwusersiasushdocuments | DB = none | WF = examplel (write disabled)

28 g Sy ) ) sl ad (EXplanatory Variable) seces pacsy

(Dependent Variable) ; s Lrz Quick i~io sWorkfile ¥ u4,Equation
Estimation Sl LS.

c» ¢ Equation EStimation sy bl alstelt 2,3 0liks b drgs s Kl Jaedl Y1 i 0157 1
obsl 3 LS Ll el
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ﬂ EViews - [Equation: UNTITLED Workfile: EXAMPLE1:Untitled\]
File Edit Object View Proc Quick Options Window Help

data A S
data ss
ss=Log(s)

=] command ID Capture I

View[ Proc[ Object] [ Print] Name[Freeze] [ Estimate[Forecast[Stats [ Resids ]

Dependent Variable: S
Method: Least Squares
Date: 09/12/22 Time: 16:27
Sample: 2000 2010
Included observations: 11

Variable Coefficient Std. Error t-Statistic Prob.

C 308.9907 231.5583 1.334397 0.2148
A -2.118642 4.363098  -0.485582 0.6389

R-squared 0.025530 Mean dependent var 203.6364
Adjusted R-squared -0.082744 S.D. dependent var 257.8714
S.E. of regression 268.3281 Akaike info criterion 14.18526
Sum squared resid 647999.7 Schwarz criterion 14.25761
Log likelihood -76.01895 Hannan-Quinn criter. 14.13966
F-statistic 0.235790 Durbin-Watson stat 2.698826
Prob(F-statistic) 0.638866
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Equation Estimation
Specification Options
Equation specification

Dependent wvariable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like ¥Y=c(1)+c({2)7x_
s=c{1)+c(2)*a]

Estimation settings

Method: LS - Least Squares (MNLS and ARMA)

Sample: [3p00 2010

slad) Sl 53y S5 W ) | SEC(L)FC(2)*A @l b et sl G s 3 555

U s
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=8 Eviews - [Equaticon: UNTITLED wWaorkfile: EXAMPLE T :Untitledy]
File Edit Object wiew Proc Ouick Options Window Help
aata A =

data ==

s==Log(s)

Ml command [T lcapture |

View] Proc] Gbject [ Print | Mames | Fresze [ Estimats | Forecast| Stats [ Resids |
OCepandaent variable: S

Method: Least Squares (Gauss-Newton 7/ Marquarct steps)

Date: 0OB/12/22  Thne: 1632

Sample: 2000 2010

Included observations 11

SeC (1 (2

Coaefficient Sta. Error t-Statistic

(1) 208.9907 =221.5583 1.224397
=(=2)

a4 BAs30Ss o asssaz

R-squared . Mean dependent var
Adjusted R-squared S.D. dependsnt var
S.E. of regression . Akaike info criterion
Sum squared resid Schwar= criterion
Log likelihood Hannan-Cuinn oriter.
F-statistic

Durkin-Vwatson stat
FProb(F-statistic) o.e3s86s
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