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!] China_GDP 1961 - Bloc-notes — |
Eichier Edition Format Affichage Aide
& giss Ariny Ao Lo 8
GRINAIGDP g
Type : Fichier CSV
Taille : 362 octet(s)
Modifié le : 07/01/2025 21:24
100%: Unix {LF) UTF-8




|File | Edit Object View Proc Quick Options Add-ins Window Help

MNew 4

Open 4

Save Ctrl+5

Save As...

Close

Import Import from file...

Export Table from file...

Print Matrix from file...

Print Setup... SVector from file...
xtch from DB...

= File Import...

Exit

ic Economics Database...

0 chusers\geekidesktopyreg1.xlsx
1 ch\usershgeek\desktopireg1.csv
2 c\program files\eviews 12\exa..\arima22.prg
3 chusers\geek\desktophaca.wf1

4 chusers\geek\desktopharima r.xlsx

5 azz.wi

6 chusers\geelki\desktop\ 7?7277 7777wl

7 chusers\geek\desktop\1452.xls

& c\program files\eviews 12'examp..\bonds.wf1
1 9 c\program files\eviews 12\ex..\api0Sbtx.wf1

v 4 B> CePC » Bureau > v {0 Rechercher dans: Bureau P
Organiser *  Nouveau dossier B [ 0
7 Liens ~ Nom Modifié le Type Taille ®
 mentalmentor c2exl 20/01/2025 23:10 Microsoft Excel 97..
b Musique #3 Ce PC - Raccourci 04/12/2024 21:25 Raccourci
3 Obiets 30 ) China_GOP 1961 07/01/2025 21:24 Fichier CSV
& OneDrive @ eviews [Autosaved] 10/12/2024 12:22 Microsoft PowerPo... 159
b Parties enregist @ Eviews 03/11/2024 21:40 Microsoft PowerPo... 154
10 Recherche @ FCC 18/12/2024 05:51 Raccourci
echerches
#7 Format Factory 11/10/2023 21:31 Raccourci
¥ Télechargemer @ oo 4 18.30-Windows 10/07/2024 22:36 Package Windows .. 9497
B videos keyboard 31/07/2024 1355 Microsoft Word 97.. 1
| Zotero 15 MAXQDA24 Setup 05/07/2024 12:01 Package Windows .. 3972
WCePC ﬁ Microsoft Edge 07/05/2023 0312 Raccourci
B Bureau ﬂ Naviaateur Opera 26/03/2024 09:22 Raccourci e
v < >
Browse Location: |.ocal Computer v
Nom dufichier: |China_GDP 1961 v Al iles ¢2) v
[ ]Update default directory | Qurir | ‘ Annuler ‘




&« ~ 4 Il > CePC > Bureau » ~ {)| | Rechercher dans : Bureau P
Organiser ~ MNouveau dossier =~ M o
~
@ Liens ~ Nom Modifié le Type Taille
mentalmentor B c2ex : icrosoft Excel 97..
1 ital It Zex1 2070172025 23:10 M ft Excel 97.
Ji Musique @ Ce PC - Raccourci 04/12/2024 21:25 Raccourci
B Objets 3D BI China_GDP 1961 07/01/2025 21:24 Fichier CSV
@ OneDrive @ eviews [Autosaved] 10/12/2024 12:22 Microsoft PowerPao.. 159
b Parties enregist @ eviews 03/11/2024 21:40 Microsoft PowerPo..
@ FCC 18/12/2024 05:51 Raccourci
', Recherches i
EE Format Factory 11/10/2023 21:31 Raccourci
¥ Telechargemer 1% JASP-0.18.3.0-Windows 10/07/2024 22:36 Package Windows ..
i vioeos keyboard 31/07/2024 13:55 Microsoft Word 97..
 Zotero 1 MAXQDA24_Setup 05/07/2024 12:01 Package Windows ...
W CerC & Microsoft Edge 07/05/2023 03:12 Raccourci
= Bureau 9 Naviaateur Opera 26/03/2024 09:22 Raccourci
v £ >
Norm g fichier :|China_GDP 1961 ~| |Afiles (5 v|
[JUpdate defaultdirectory | Ouwiir | | Annuler |
<

~

Please examine the preview window

If the rows and columns appear to be correct, click on
the Finish button to read your data into EViews.

To adjust the column breaks, choose a column type from
the list on the right, then click Mext to continue.

To adjust the row breaks, click on the following

Show row options

Column specification

(@ Delimiter characters between values
() Eixed width fields
() An explicit format (to be provided)

Start of data/header

679
824
G60)
912
1031
1071
1313
1448
1470
1232
1162
1248

i [ ] | vemon




Text Read

Delimiters Other options Column headers Row information:
fer Iin35' After selecting a row in the preview, select
@ Standard delimiter | single comma w | Don't split quaoted fields : a header type or enter a custom attribute

. name.
(O Custom delimiter. Enter list of delimiters - Use Quote character(s): Heaer type: _

D Treat consecutive delimiters as one
1 &74| ~
24 824
3- 860 2 8
4 812 3
54 1031 7
61 1071
7] a1 : s
g4 1443
ol 1a7q 7 1312
104 1232 g 1148
11 1162 2 1470
124 1243 10 1232 v
134 1470

[ ]Read series by row (transpose incoming data)

Annuler ‘ ‘ < Précédent H Suivant =

‘ Annuler ‘ ‘<Préoédent H Suivant > ‘ ‘ Terminer ‘




Text Read -

Text representing NA Column info

Name:

|:| Click in preview to select column for editing

Description:

Data type: | Number

‘ Annuler ‘ ‘<_Préoédent || Suivant >

Terminer

Text Read - Step 4 of 5

Text representing NA Column info
Click in preview to select column for editing
Name: |GDF1
Description:
Data type: |Number v
A~
v
‘ Annuler ‘ ‘*:_Précédent ” Suivant = | ‘ Terminer ‘




Text Read - Step 5 of 5

Import method Structure of the Data to be Imported
i Basic structure ” Range: 164 — 640abs Filter: *
|Creahenewwnrl:ﬁlu V| | B0 Bl abe e e
| Unstructured / Undated w Observations: | 64 Séllﬂ)le
Import options

EViews
‘ Rename Series ‘ -

Link imported series and alpha ohiset(s] to external source?

GDP

1 €79 A
2 324

3 860 YES ‘ HI‘.I
4 912

5

3

7

8

g

10
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Wiew | Proc| Object | Properties | | Print | Mame | Freeze | Default ~ | | Sort| Edit+/- | Smpl+

Last updated: 01/21/25 - 17:57

]

Imported from

'ChUsers\GEEK\Desktop\China_GDPF 1961 _csv'

679

View|Proc| Object| |Save|Snapshot | Freeze |Details+/- || Show |Fetch | Store | Delete | Genr | Sample

824

Range: 164 - B4 0bs Filter: *

860

912

Sample: 164 —~ 640bs Order: Name

1031

B c

1071

M gdp

1312

1448

0|00~ 00 || &L N =

M resid

1470

1232

1162

1248

1470

1734

1889

1794

1744

1962

2280

2457

A




Warkfile Structure

Workfile structure type

- . Data range
Workfile: CHINA_GDP 1961 - (c\users\geek\documents\chin.., = ﬂ Tp——— . N ]54—
View|Proc| Object | | Save | Snapshot | Freeze |Details+/- | | Show |Fetch | Stare | Delete | Genr |Sample Unstructured / Undated
Range: 164 .- 64 ob: Filter: * © 4
|Fated Panel
Sample: 164 = 64 ob\ Order: Name ndated with ID series
Undated Panel
Bl ¢ .
M gdp Oy Range 164 - B4abs La Laslas

M resid

Workfile Structure

Workfile structure type

Unstructured / Undated

Cancel

Workfile Structure

o 31 aludid! dacds wu=d

Workfile structure type

Dated - reqular frequency

Data range

Observations: ‘ 64

'&)U s Ll Ly las
O s | Ao 31 aluud!
ol Lgiw Aududl sda Ja sus

A

nnlj‘ :L: J'(Pﬁ"

Start date:

End date:

Date specification

wuency: | Integer date ~

@last




Workfile Structure

Range: 1961 2024 — 64 obs
Sample: 1961 2024 - 64 obs

Warkfile structure type Date specification

Dated - regular frequency v Frequency:

Start date:
End date:




[E2E| WorkTile:

erties | | Print| Mame | Freeze | Default

Range: 1961 2024 -- 64 obs
Sample: 1961 2024 — 64 obs

[ViewlPm[:[[)bjectIS;UEISnaPShm[FreezeIDetails+j— E View | Proc| Object | Prop

Bl c
B gdp
B resid

|
Last updated: 01/21/25 - 1757
Imported from 'C\Users\GEEK\Desktop\China_GDP 1961 csv'
1961 679
1962 824
1963 860
1964 912
1965 1031
1966 1071
1967 1312
1968 1448
1969 1470
1970 1232
1971 1162
1972 1248
1973 1470
1974 1734
1975 1889
1976 1794
1977 1744
1978 1962
2280

< >\ I..Intitledj,{: MNew Pagej,"‘




8 Series: GDP  Workfile: CHINA_GDP 1961:Untitled\

SpreadSheet
Graph...

Descriptive Statistics & Tes
One-Way Tabulation...

Duplicate Observations

Correlogram...

Long-run Variance...
Unit Root Tests

Variance Ratio Test...
BDS Independence Test...

Forecast Evaluation...

l‘u"iew]Proc]Object]Properties][PrintINameIFreeze Default

r=E)

v |sort|Edit+/-| smpl+,

Wavelet Analysis

Labe
1976 1794
1977 1744
1978 1962
1979 2280
1980 2457
1981 | <

% %

Sbled! sy p g
aludd! e 8ykas 81
View JI wladdl U3,

Graph (3

ina_GDOP 1961.csv'

>

4

Graph Options

Option Pages

=- Glraph Type

--Axes & Scaling
-- Legend
--Graph Elements
--Quick Fonts
--Templates & Objects

Graph type
General;

Basic graph

Specific:

Bar
Spike

Area

Dot Plot
Distribution
Quantile - Quantile
Boxplot

Undo Page Edits

Details

Graph data: | Raw data

Orientation: | Normal - obs axis on bottom

Axis borders: | None

Multiple series: |Single graph

Cancel







Automatic A A Forecasting

Specification  Options

Generate by Equation...

Transformation g
Generate by Classification... @ Auto (None / Log) ARIMA Specification
Resample... Oto = Max differencing:
ne

Interpolate...

Otog V. AR Max. M

700 Seasonal Adjustment OEﬂx—Eux Poier
a0 Automatic ARIMA Forecasting... e R

Forecast averaging... iodicity:

o Sample specification Periodicity: El
50C Exponential Smoothing o
400 Hodrick-Prescott Filter... E‘stlmatlon sample: Regressors
1961 2024

Frequency Filter...
30¢ = c‘v C

Make Whitened... Forecast length: ’7

Make Distribution Plot Data... (optional)

Make Wavelet Objects...

Add-ins

135U

0K || Annuler |




Automatic AR
Specification  Options

Transformation
(@ Auto (None / Log)
O Mone
Olog

Sample specification

Estimation sample:

(O Box-Cox  Power:

| 1961 2024

Forecast length:
(optional)

—

ARIMA Specification

Max differencing:
Max. AR: Max. MA:
Max. SAR: Max.
Periodicity: [0 |

Regressors

C

Automatic ARIMA Forecasting
Selected dependent variable: DLOG(GDP,2)
Date: 01/24/25 Time: 17:01
Sample: 1961 2024
Included observations: 62
Forecast length: 0

Number of estimated ARMA models: 25
Number of non-converged estimations: 0
Selected ARMA model: (2 4

Selected dependent variable: DLOG(GDP 2)

Selected ARMA model- (2,4)




Equation Estimation

Specification Options

llews Equation specification

N . . . Dependent variable followed by list of regressors including ARMA
File Edit Object View Proc Wﬂptlons Add-ins Window Help and PDL terms, OR an explicit equation like Y=c{1)}+c{2)*X.
| Command ||

Sample...

Generate Series...

Show ..

Graph ...
Empty Group (Edit Series)

i R Estimati i
Series Statistics imation settings

Group Statistics

Method: LS - Least Squares (NLS and ARMA) =

. . Sample:
Estimate Equation... Ple: 1061 2024

Estimate VAR...

OK | | Annuler |




{_;;\\ » ARIMA 57uSiua> wSgs Judlaw f"’"”‘.""‘“".‘W‘
S y

g Ao Al Lyt 518 13] Yol

ol 9o Uasedlg 580 s Als dle foliy Uas Ilia of Lasdl
iS5 ol e g Balsi JalSal Enys ssokons 3 Ll 21 Ao Ll
aS, s o L ldag ddads wuly dlols

Equation Estimation
Specification Options

Equation specification

Dependent variable followed by list of regressors including ARMA

and PDL terms, OR an explicit equation like Y=c(1)+c(2)=x. Error MESEE‘IQE
dlog(gdp.2) ar(1) ar(2) ) : - & 2 is not a member or procedure of GDP in "DLOG(GDP.2)".
ma(1) ma(2) ma(3) Uslal| LS5 pgds
ma(4) c ALl oK

Estimation settings

Method:| LS - Least Squares (NLS and ARMA) ‘.“’b W‘ MJLQ.L‘
Sample:| 1961 2024 dlog(gdp’Z) ar(]_) ar(2) ma(l) ma(Z) ma(3) ma(4) C

Y >
% Annuler | . .
T T T .)& - ®
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(=] Equation: UNTITLED Workfile: CHINA_GDP 1961:Un...| = ’Q]

[ViewIProc[Object] [Prl’nt]Name[Freeze] [Estimate[ForecastIStatsIResids]

Equation Estimation

Specification Options Dependent Variable: DLOG(GDP,2) ~
. ) i Method: ARMA Maximum Likelihood {(OFG - BHHH)
Equation specification Date: 01/24/25 Time: 17:13
Dependent variable followeed by list of regressors including ARMA Sample: 1963 2024
and PDL terms, OR an explicit equation like Y=c(1)+c{2)*x. Included observations: 62

Convergence not achieved after 500 iterations

dlog(gdp,2) ar(1) ar(2) ma(1) ma(2) ma(3) ma(4) c Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
g° “-’-.%4-" ‘UAL*'L‘ C 0.001343 0.001426 0.941489 0.3506
AR(1) 0.357928 0.175798 2.036022 0.0467
dlog(gdp,2) ar(1) ar(2) ma(1) ma(2) ma(3) ma(4) c AR(2) 0686125 0169604 -4045448 00002
MA(1) -0.700195 3884351 -0.018026 0.9857

MA(2) 0617731 14 91551 0.041415 0.9671

Estimation settings MA(3) -0.445597 3568709 -0.012486 0.9901
MA(4) -0.471678 1858314  -0.025382 0.9798
Method:| LS - Least Squares (MLS and ARMA) SIGMASQ 0.003101 0.121871 0.025446 0.9798
Sample:| 1051 2024 R-squared 0.406180 Mean dependent var -0.002114
Adjusted R-squared 0.329203 5.D. dependent var 0.072856
S.E. of regression 0.059670 Akaike info criterion -2 5587096
Sum squared resid 0192270 Schwarz criterion -2.284327
Log likelihood 87.32268 Hannan-Quinn criter. -2.451033
F-statistic 5.276657  Durbin-Watson stat 1.883235

Prob(F-statistic) 0.000124

Annuler Inverted AR Roots 18-81i 18+ .81i hd




(=) Equation: UNTITLED Workfile: CHINA_GDP 1961:Un..| = |

&
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E]Ecuat'c--'l: UNTITLED Workfile: CHINA_GDP ‘I'Elé‘l::ul-w...l — ” [=] ” I |

[ViewlProclObject] [Print]NameIFreeze] [Estl'mateIForecastIStatisesids]

[ViewIProcIObjectl [Printl

ame I Freeze l [ Estimate l Fore castl Stats[ Re sids]

Dependent Variable: DLOG(GDP,2}

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 01/24/25 Time: 17:13

Sample: 1963 2024

Included observations: 62

Convergence not achieved after 500 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient ~ Std. Error  t-Statistic Prob.
C 0.001343 0.001426 0.941489 0.3506
AR(1) 0357928 0175798 2 036022 0.0467
AR(2) -0.686125 0.169604 -4.045448 0.0002
MA(1) -0.700195 38.84351  -0.018026 0.9857
MA(2) 0617731 14.91551 0.041415 0.9671
MA(3) -0.445597 3568709 -0.012486 0.9901
MA(4) -0.471678 18568314  -0.025382 0.9798
SIGMASQ 0.003101 0.121871 0.025446 09798
R-squared 0.406180 Mean dependent var -0.002114
Adjusted R-squared 0.329203 S.D. dependent var 0.072856
S.E. of regression 0.059670  Akaike info criterion -2.558796
Sum squared resid 0.192270  Schwarz criterion -2.284327
Log likelihood 87.32268 Hannan-Quinn criter. -2.451033
F-statistic 5276657  Durbin-Watson stat 1.883235
Prob(F-statistic) 0.000124
Inverted AR Roots 18-81i 18+.81i

G(GDP,2)
Likelihood (OPG - BHHH)
14

Dependent Variable: DL
Method: ARMA Maximu
Date: 01/24/25 Time: 1
Sample: 1963 2024
Included s i
(L LW Object Name

Coefficie

W 300 characters maximum, Prob.
16 or fewer recommended .
3506
A 0467
A Display name for labeling tables and graphs (optional) 0002
I | 9857
I 9671
I 9901
I 9798
d Cancel 9798
— 02114
S D. dependent var 0.072856
Akaike info criterion -2 558796
Schwarz criterion -2.28432T
Hannan-Quinn criter. -2.451033
Durbin-Watson stat 1.883235

Inverted AR Roots _18-.81i 18+.81i =~

Worle CHINA_GDP 1961 - (c\user\gee documentscin.. = | ) [

View Proc| Object | | Save | Snapshot | Freeze Details+/- | | Show Fetch | Store | Delete | Genr | Sample

Range: 1961 2024 - 64 obs Filter-*
Sample: 1961 2024 - 64 obs Qrder. Name
B ¢

(&) eq0f

M gip

M qdpf
M resid




Dependent Variable: DLOG({GDP,2)
Method: ARMA Maximum Likelihood {OPG - BHHH)
Date: 01/24/25 Time: 17:13
Sample: 1963 2024
Included observations: 62
Convergence not achieved after 500 iterations
Coefficient covariance computed using outer product of gradients
\ariable Coefficient Std. Error t-Statistic Prob.
C 0.001343 0.001426 0.941489 0.3506
AR(1) 0357928 0175798 2.036022 0.0467
AR(2) -0.686125 0169604  -4.045448 0.0002
MA(1) -0.700195 3884351  -0.018028 0.9857
MA(2) 0617731 1491551 0.041415 0.9671
MA(3) -0.445597 3568709 -0.012486 0.9901
MA(4) -0.471678 18.58314  -0.025382 0.89798
SIGMASQ 0.003101 0121871 0.025446 0.9798
R-squared 0.406180 Mean dependent var -0.002114
Adjusted R-squared 0.329203 5.D. dependent var 0.072856
5.E. of regression 0.059670  Akaike info criterion -2 558796
Sum squared resid 0192270 Schwarz criterion -2.284327
Log likelihood B87.32268 Hannan-Quinn criter. -2.451033
F-statistic 5276657 Durbin-Watson stat 1.883235
% Prob{F-statistic) 0.000124
%
w Inverted AR Roots 18-81i0 18+ .81i
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Workfile: CHINA_GDP 1961 - -’c:"-.users"-,geel-("—-_cfocu"nents"—-,ch'n...| e || =] ” 23 |

[View]ProclObject] [SavelSnapshotlFreezeIDetailer,ff] [ShowIFetchlStoreIDeleteIGeanSampIe

Range: 1961 2024 — 64 ob
Sample: 1961 2024 — 64 obs

Filter: *
Order: Name

Bl c

=1 eqi
EA gdp
A gdpf
EA resid

Workfile Structure

Workfile structure type

Dated - regular frequency

Date specification

Frequency: |Integer date ~

Start date: | 1961

End date: | 2024

Workfile Structure

&)

Resize involves inserting 3 observations.

Workfile structure type Date specification

Dated - regular frequency v Frequency:  Integer date h Continue ?

Start date: ‘ 1961
End date:

@ Workfile contains links to external data sources.

Refresh all data now?

PRTTINRURKION NVE N

Cancel

[v]icompare after refresh:

Manage...

Lo 1 Aluedl Jgbo iy

Bl oty s> no e balss
Aol Bl § Slsiad]




View | Proc|Object | Properties | | Print| Mame | Freeze | Default ~ | | Sort| Edit+/- | Smpl+

Series01
|
2009 100280 ~
. 2010 110863
_ 2011 121717
View |Proc DbjEl:tISa'uE Snapshot|Freeze | Details+, 2012 137422
2013 161840
Range: 1961 2027 — 67 obs 2014 187319
- 2015 219438
Sample: 1961 2027 67 obs Soe oA
Bl ¢ 17 319516
2018 349081
=) eq01 2019 413030
iA gdp 2020 489301
b resid 2021 540367
2022 £05244
2023 643974
2024 685506
2025 NA
2026 NA
2027 NA
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(=) Equation: EQO1 Workfile: CHINA_GDP 1961:Untitled\| = X"
- = [View]ProcIObjectl [PrintINameIFreezel [Estl'matelliorecast tatsIResidsl l;oqrg:ast &quation
VB o oL T e A SO 106 a | Dependent Variable: DLOG(GDFP,2) ~
\Wio CHIR GDP 1981 - \ - -
Workfile: CHINA_GDP 1967 - (c:\users gethog}g}ggM_?xlmu;'réléﬂz{ellhood (OPG/ HH) Series to forecast
- = ate: ime: 19:
GDP w et~
iew |Proc| Object | | Save | Snapshot|Freeze | D Sample: 1963 2024 ® By TP P“"" j
- _ Included observations: 62 i
gangel.' 1?1 ;g;; 2; DES Convergence not achieved after ‘ Series names ® Y
dimpie: = aps Coefficient covariance comput ‘9 i l Aq , R Forecast name: Dynamic forecast
* = O — ) () Static forecast
(8] c Variable Coeffig MA‘ “ J‘ Saad Prob. S.E. (optional):
EI E{]D'l '5 GARCH{optional): Coef uncertainty in S.E. calc
& gdp C 0.001 . ‘ 0.3506 ] stochastc armulat
- AR(1) 0.357 ‘ % “R K 5' 0.0467 ochastic simulation
B resid AR(2) s TG 0.0002 Forecast sample f @J‘ | 3.i.wJ| Sl oo
MA(1) -0.70C ‘ c I - I~ . 0.9857 961 2027 -
MA(2) 0617 09671 )_" 2 Lb‘ .‘ o B
MA(3) -0.445 0.9901 Pl 3 JLQJ‘ e
MA(4) _0_4?1\\0\ Forecaste / 0.9798 . .
SIGMASQ 0.0031 SR . 0.9798 . _§.q.l.'in ‘,a\::.” .
or ou
R-squared 0.406180 Mean dependent var -0.002114 =k <t evaluati
Adjusted R-squared 0.329203 S.D. dependent var 0.072856 orecast evaluation
S.E. of regression 0.059670 Akaike info criterion -2 558796
Sum squared resid 0.192270  Schwarz criterion -2.284327 Cancel
I:og Iil-geli_hood E}?Q??fi? Han_n_aq—_(:_}uinn criter. —2!}@10@@ W




Forecast equation
EQO1

Series to forecast

(@ GDP

Series names

Forecast name: | gdpf

S.E. (optional): |

GARCH(Dptionaly |

Forecast sample

2025|2027

observations

Insert actuals for out-of-sample

) DLOG(GDF,2)

Method

(@) Dynamic forecast
() Static forecast

[#] Coef uncertainty in 5.E. calc
[ ] stochastic simulation
Fepetitions: 1000

Failed reps prop.

before halting: -02
Qutput
Graph:

0K

Estimate | Forecast | Stats | Resids




[‘u’iewl PrD-::IDbject lSaveISnapshn‘tl Freez

Print| Mame | Freeze | |

Range: 1961 2027 — 67 obs
Sample: 1961 2027 — 67 obs

Bl c

= eqgli
Y gdp
A gdpf
B4 resid

2008 100280.0
2010 110863.0
2011 121717.0
2012 137422.0
2013 161840.0
2014 187319.0
2015 219438.0
2016 2702320
2017 319516.0
2018 349081.0
2019 413030.0
2020 489301.0
2021 540367.0
2022 5952440
2023 643974.0
2024 685506.0
2025 T770996.4/
2026 907400.7
2027 1076025.

-

(RN Lt

-







EViews Workfiles

Create a new EViews workfile

Recent Files
china_gdp 1961.csv
regl.xlsx

regl.csv

arima22.prg

aca.wfl

2 () [0 ) [

| Show this screen on startup

Copyright © 1994 - 2020 IHS Global Inc.

-

N
File Edit Object View Proc Quick Options Add-ins Window Help

Support

EViews Illustrated

Workfile structure type
Dated - regular frequency | Frequency: |Annual ~

Date specification

Irregular Dated and Panel

workfiles may be made from Start date: |
Unstructured workfiles by End date:
later specifying date and/or e |

other identifier series.

Workfile names (optional)

WEF: l—
Page:l—




Workfile Create
Workfile Create

Date specification U‘ L".’

Workfile structure type
- Frequency: |Monthl o (o
Workfile structure type Date specification Dated - regular frequency aneney Y uLiL.l..n."
Dated - regular frequency Frequency: | Annual - Irregular Dated and Panel Sl a.t &
Multi-year S workfiles may be made from Start ;| 2013M01 ¢
Annual Unstructured worl . oA
Irregular Dated and Panel Semi-annual . L$ /o End d€ie: | 2025M01 m L@‘_u
workfiles may be made from Start date: Quarterl o- other identifier series. .-
Unstructureq warkfiles by End date:  ENTETYN qd o M‘
later specifying date andfor Bimonthly 4.‘..6«.‘.444.‘ ‘
other identifier series. Fortnightly . . . f & "
Ten-day (Trimonthly) 4_" - Workfile names (optional) Badr
Weekly = / WF: | = M
Daily - 5 day week P—‘") P"
Workfile names (optional) Daily - 7 day week Page:| . .
. Daily - custom week ‘-\SA )-Q-b«-"
WF:
Intraday
Pa e" Integer date 2013M01
ge: Cancel

4
[=] Workfile: UNTITLED 4 i LSt R EEE %™

Cancel

[ViewIProcIObject] [Sa‘.rels = otIFreezelDetg}'/ DrelDeIeteIGeanSﬂmple
Range: 2013M01 2025M01 "— 145 obs Cisald ol Filter: =
Sample: 2013M01 2025M01 — 145 obs | ..)'a" P" Order: Name

El c "4|m|m|
B resid ‘
slisus> L:;S




rv' EViews

New

Open

Save Ctrl+5
Save As..,

Close

Import
Export

Print Ctrl+P
Print Setup...

Run... F10
Exit

0 cusers\geek\desktop\china_gdp 1961.csv

1 c\users\geek\desktopireg1.xlsx

2 c\users\geek\desktopiregl.csv

3 c\program files\eviews ..\arima22.prg

4 chusers\geek\desktophaca.wf

5 clusers\geek\desktopharima rxlsx

6 azz.wfl

8 c\users\geek\desktop\ 1452115
9 c\program files\eviews 1..\bonds.wf1

F||e|Ed'|t Object View Proc Quick Options Add-ins Window Help

b
4

Py

.:bl.y.wL)
L)

DRI Basic Economics Database... ﬂDEt‘?‘”SH'

Import from file...
Table from file...
Matrix from file...
SVector from file..
Fetch from DE...
TSD File Import...

Range. ZUTIMUT ZUZaMUT — T#3005
Sample: 2013M01 2025M01 — 145 obs

& c
M resid

e

« v 4 B> CePC > Bureau >
Organiser ~ Nouveau dossier
Bureau ~  Nom )
Documents EURUSD 2013 1 2025
=l Images @ eviews [Autosaved]
) Musique @ eviews
B Objets 30 i3 e
¥ Téléchargemer # Format Factory
- 1% JASP-0.183.0-Windows
m Viaéos keyboard
i . Disque local (C r@ MAXQDA24 Setup
~ Nouveau nom1 2 Microsoft Edge
~ Nouveau nom ) Navigateur Opera
< Lecteur DVD R reg
T-. Bibliothéques | reat

Browse Location: |} ocal Computer

Nom du fichier : [EUR USD 2013 1 2025

v {) | Rechercher dans: Bursau P
E- O @
Modifié le Type Taille *
2410172025 20:15 Microsoft Excel W...
10/12/2024 12:22 Microsoft PowerPo... 159
03/11/2024 21:40 Microsoft PowerPo... 154
18/12/2024 05:51 Raccourci
11/10/2023 21:31 Raccourci
10/07/2024 22:36 Package Windows .. 9497
31/07/2024 13:55 Microsoft Word 97... 1
05/07/2024 12:01 Package Windows .. 397 2
07/05/2023 03:12 Raccourci
26/03/2024 09:22 Raccourci
13/01/2025 22:12 Microsoft Excel W...
09/08/2017 10:36 Fichier CSV
b3
V| Al fles () v
[]Update default directory Annuler




Excel Read - Step 10f4

Cell Range

et

Efined range

Sheet! v

() st

om range

Sheet115A51:4B5146

Chest;  (Sheetl

Start el 1

Endcell,  $B8146

C|
(0

I

2013401,
2013402
2013403
2013M04
2013405
201308
2013407
201308
2013409
2013410

datepr

1.3578
.3056
.2818
ll.3166
fl.2995
il.3008
.33
l.322
Il.3524
I.3582

[ Rea seres by ow (ranspos incoming data)

Annuler

< Précédent | Suivant >

Column headers

Header lines: l

Header type:

=

[«I*]

Names only

Jolye ol

ldag of piw!
Gl

/2013M0101.3578

.3056
.2818

/| 2013M02
2013M03

4

2013M04
2013M05
2013M0g
2013M07

[N S . I

2013M08

10

2013M09

13

L
L
L
L
il
L
L
L

.3166
.2995
.3008
4
.322
.3524

Row information:

After selecting a row in the preview, select
a header type or enter a custom attribute

name.

[Skip Row]

[ ]Read series by row (transpose incoming data)

Text representing NA

Column info

Name:

Description:

Data type:

Click in preview to select column for editing

date

Date

Terminer

Annuler

< Précédent

Suivant =

Terminer

Annuler

< Précédent

Suivant =

Terminer




xcel Read - Step 4 of 4

Import method — Structure 0
Dated read v Basic structure
Dated - specied by date series @ Link imported series and alpha object(s) to external source?
Import options
[dentifier series
Rename Series Yes
Date series: | date
Freguency Conversion
Workfile: UNTITLED
T Object | |Save | snapshot | Freeze | Deta
2013M01 2013M01[1.3578 %’-‘-&G ;Lv:‘ LS . 2013M01 2025M01 — 145 obs
2013M02 50134090, 3056 013M01 2025M01 — 145 obs
2013403 2013M03]L.2818 gl& balss ol | A
2013404 2013404 3166 3 s i NO
2013105 20131031, 2995 Joys ndd L ; &5l L s
2013406 2013M08]L . 3008 ‘ﬁ. " “é‘ ‘ ™ resid . U‘ ok
2013M07 2013M07]L. 33 ss alulud S| A NB s ddadad
2013408 20134081 .322 ) |
2013409 201340913524 H
2013410 2013M10]1 . 3582 s

&

Cancel <Back Next= Finish




SpreadSheet

Graph...

Descriptive Statistics & Tests

-K\Desktop'EUR USD 2013 1

One-Way Tabulation...
Duplicate Observations

Correlogram...
Long-run Variance...
Unit Root Tests
Variance Ratio Test...
BDS Independence Test...
Forecast Evaluation...

Wawvelet Analysis

Label

2014M03 1.3770
2014M04 1.3866
2014M05 1.3630
2014M06 1.3691

4 2200

P re— MM
|
Last updated: 01/2
Imported from 'C:\Users!GEE

2013001 13578

2013002 1.3056

2013003 12818

2013004 1.3166

2013005 1.2095

2013006 1.3008

2013M07 13300

2013008 13220

2013009 1.3524

2013010 13582

2013M11 1.3589

2013012 1.3745

2014M01 1.3485

2014M02 1.3802

2014M03 13170

2014M04 1.3666

2014M05 1.3630

2014006 1.3601

2014“07 12300

- 204MnR




Graph Options
Option Pages
Graph type Details - i
5--G.raph Type Ceneral: Graph Options
' Graph data:  Raw data v Ontion Pages
H]-Frame & Size Basic graph v I; - hgT Graph type Details
: , N o -} Graph Type :
Fi-Axes & Scaling Specific: Orientation: ~ Normal - obs axis on bottom v Gen?ral. Graph data: | Raw data y
e Legend Line & Symbol EE Frame & Size R ’
--Graph Elements Bar Axis borders: | Mone v [+]-Axes & Scaling Specific: Orientation: | Normal - obs axis on bottom
- Quick Fonts Spie ogend
- Templates & Objects Area Multiple series: (Single graph - i Graph Elements Bar faas borsle= S SRS ’
Dot Plot EEl-Quick Fonts Spike
Distribution [H-Templates & Objects Area Multiple series: | Single graph
Quantile - Quantile g?stt:mm
Boxplot Quantile - Quantile
Seasonal Graph Boxplat

Seasonal L ydas &y dd! dia ) dludd! § ¥ L giwd| Al wdls ols 88L1 oda
Y gl ewsll g Il yols ¥l etz Graph Seasonal Graph ye¥! L dzes
U giud! Apia 3l Al § ooizes | i |

%

Undo Page Edits Cancel
< Undo Page Edits 0K Cancel

K

U | | | T ———————————

v




Graph Options

1 lViewI Prncl{}bjectI Properties] [Printl NameI Freeze] ‘ Default 4 | [Opiinns]ﬂamplelhn
Option Pages
Graph type Details
£-Graph Type Ceneral:
™ Basic type "‘_Ha : Graph data: ‘ Raw data i ‘
i Frame & Size ‘ Basic graph v ‘
- Axes & Scaling Specific: Orientation: ‘ Wormal - obs axis on bottom ‘ price
--Legend
i#l-Graph Elements Bar Axis borders: | None e 14
QUICk Fonts Spikﬂ
[ Templates & Objects Area Multinle series: ‘Siuje graph it ‘
Dot Plot 13
Distribution
Quantile - Quantile
Boxplot 12
Seasonal Graph
11
1.0
24
Undo Page Edits | o | canel |
%’ v pa— I T 2013M01 [ ] [ulH 2025M01 |14
% ‘
S 4

)
b )




Option Pages

F-Graph Type
--Frame & Size
--Axes & Scaling

-- Legend

--Graph Elements
--Quick Fonts
--Templates & Objects

Graph type
General:

Basic graph v

Specific:

Line & Symboal
Bar

Spike

Area

Dot Plot
Distribution

Quantile - Quantile
M TN
11

Details

Graphdata;  |Raw data
Seasonal type: |Paneled lines & means

dyis borders:  (None

Multiple series: | Single graph

s Undo Page Edits

y
&t

LIIECET | LATLENS t | I | | S | AN T | LATITLE | ST | SRS |

R Series: PRICE Workfile: UNTITLED:Untitled\

EREER >

lviewlPrnc]Object]Propertiesl [Print[Name]Freeze] Default

W [Options]Sample]An

1.4

1.3

1.2

1.0

/

0.9

price by Season

Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec

Ol JasMig pede JSI o gdl syl (Ao Juazei Seasonal Graph we¥f e laalally
o g0 QL;SJA 392> gL e Jou baw uslg s Q W}L‘ Ja.w}"d.‘

0K

Cancel ‘

_'.
‘ 2013M01 = ]

[n 2025Mo01 [}




LI ECs e | LT L@ | [y | | Sl ] I T ) LA ITRE | W ITIL | ORI IE o

= =N Fo <

Wiew |Proc|Object | Properties | | Print [ Mame | Freeze | Default ~ | |Options | Sample [ &n

price by Season

1.4

o bbbl

—

1.0

0.9
Jan  Feb Mar Apr May Jun Jul  Aug Sep Oct Nov Dec

. — Nleans by Seascn

2013M01 | 2025M01 |13

Jan Feb M Apr  May Jun Jul Aug Sep Oct Nov Dec




b Series: PRICE  Workfile: UNTITLED:Untitled\,

ARIMA A S Jdlus e‘.\éﬁi—w\.gj.g.i.‘i."

1 | View ProcIObjectIProperties] [Printhame[Freeze |

Generate by Equation...

Generate by Classification...

Automatic ARIMA Forecasting... q Akaik

Def;
Specification

4 MSE sp
o proc JI cads

Automatic ARIMA

<Udgs JI Forcasting

doxys o oy (S

Automatic ARIMA Forecasting

Options

p5 -2 ARMA model | \lection/averaging
iskto
oo (@ Model S n

p I O Foreca ing

La Laalslly agds
RELIPE{IORESA
13 Loy
S ) W (s
maygi garJ

g selection

Jis¥! arima

4

e Resample...
Interpolate...
2M
201 Seasonal Adjustment
2
% Forecast averag
201 Exponential Smooth
201 Haodrick-Presco
% Frequency Filte
201 Make Whitene
201 Make Distribut
% Make Wavelet
201 Add-ins
201 =z T
2014M04 1.38
1 2014m05 1.36
1 2014M06 1.369
2014MO7 Mt
on14aMn8 | <

Allial) 4l Jha Laay 0 Al Gy i) daas Ua e
Tl s Jalsil) An o Jlad) Axpday 9 armad
Jaall gic Aaldly Uil asaas €ay LaS LAl

Ol Maad Sy 9 4-4 2aaall

Output
Output forecast name:

FRICE_F

|:| Forecast comparison graph
[ ] ARMA criteria table

[ ] ARMA criteria graph

[ ]Equation output table

uation name

odel comparison

[ ]include non-converged mode

oK

Annuler

4

ARIMA Specification

Max differencing: |2 = w

Max. AR: |4 | Max. MA:

Max. SAR: |0 b

Periodicity:

egressors

Max.

C

4

0

M

M

Annuler




Automatic ARIMA Forecasting

Specification  Options

Transformation
(@ Auto (None / Log)

ONone
Olog

(O Box-Cox  FPower:

Sample specification

Estimation sample:

‘ 2013M01 2025M01

Forecast length:
(optional)

—

Automatic ARIMA Forecasting

Specification Options

ARMA model selection/averaging Output
@ Model Selection Output forecast name:

ARIMA Specification () Forecast Averaging

| PRICE_F

Max differencing: |2 = w

Max. AR: |4 | Max MA: 4 v MSE specification

Forecast type:

Max. SAR: |0 v | Max. 0 v [V]E
Full dynamic forecast ~

Periodicity: | 12 o

Regressors /

C

% Ol Maad Sy 9 4-4 2aaall

Allial) 4l Jha Laay 0 Al Gy i) daas Ua e
Tl W Jalsil) Aa s Jlad) Aaphay g armad ™
Jlaall gic Aaldld) iliill paat (Say LaS LulAL

DEorecast comparisen graph
ARMA criteria table
[] ARMA criteria graph

quation name

Annuler

4

| oK | Annuler I




Equation Output
() ARWA Criteria Table




Automatic ARIMA Forecasting

Specification Options

ARMA model selection/averaging Output
Output forecast name:

DEorecast comparison graph
ARMA criteria table

[v] ARMA criteria graph
[“JiEquation output table

@ Model Selection
O Forecast Averaging

Akaike Info. Criterion ~
MSE specification

Forecast type:

Full dynamic forecast

Automatic ARIMA Forecasting
Selected dependent variable: DLOG(PRICE)
Date: 01/24/25 Time: 20:53
Sample: 2013M01 2025M01
Included observations: 144
Forecast length: 0

WF equation name

I

Model comparison

Percentage of 10%
estimation

Differencing selection
KPSS 5%

[[Jinclude non-converged models

Annuler

Number of estimated ARMA models: 25
Number of non-converged estimations: 0
Selected ARMA model: (0,0)(0,0)
AIC value: -4 87894005299

Dependent Variable: DLOG(PRICE)

Method: Least Squares

Date: 01/24/25 Time: 20:53

Sample (adjusted): 2013M02 2025M01
Included observations: 144 after adjustments

Variable Coefficient Std. Error

t-Statistic

Prob.

C -0.001791 0.001740

-1.028891

0.3053

R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
Durbin-Watson stat

0.000000
0.000000
0.020883
0.062363
363.2837
1.870868

Mean dependent var
5.D. dependent var
Akaike info criterion
Schwarz criterion
Hannan-CQuinn criter.

-0.001791

0.020883
-4.892829
-4 872205
-4 584449

K.

-4.83

-4.84

-4.85

-4.86

-4.87

-4.88

= MARMA Criteria Table

e

Model Selection Criteria Table
Dependent Wariable: DLOG(FRICE)
Date: 01/ 2425 Time: 20:53
Sample: 201301 2025001
Included observations: 144

U‘J‘"‘“ Aiay Al Ligd 518 13) sLa s

rModel Logl A= BIC

(0.030.0) 353 283684 -4 878940 -4 837693
(2. 230.0) 356 751516 -4 871549 -4 747807
{1.03{0.0) 353 a78723 -4 8687760 -4 805339
(0.130.0) 353 4565362 -4 867574 -4 805703
(3.33(0.0) 358 451389 -4 867519 -4 702530
(3. 231(0.0) 357 426672 -4 867037 -4 722671
(2 330.0) 2B57.373I376 -4 866207 —4.721931
£1.230.0) 354 719716 -—-4.857218 -4 754100
{2.130.0) 3254 620934 -4 855846 -4 752728
{1.130.0) 3253 570872 —4.855151 4772656
(0.23(0.0) 353 567769 -4 855108 -4 772613
(2.030.0) 3B53 557339 -4 854963 -4 772468
{1.33%0.0) 354 866024 -4 845361 -4 721619
(3.130.0) 354 773271 -4 844073 -4 720331
(O0.33(0.0) 353 715221 -4 843267 -4 740148
(4.43{0.0) 3258 693276 -4 8420682 -4 86365725
(2.0¥0.0) 3S53.684413 —4.842830 —4.739721
(3.430.0) 357.583890 -4 841443 -4 655830
(44.03{0.0) 3254 198958 -4 836097 -4 712354
(O 4300 3253 988222 4. 833170 -4.700428
(4.130.0) 354 340431 -4 824173 -4 679807
{1.430.0) 354 26886687 -4 823176 -4 678810
(2 430.0) 32552290179 -4 822627 -4 657638
(4.23(0.0) 355044129 -4 820057 -4 655068
(4.33(0.0) 3255432713 -4 811565 -4 625952

LLALb AL bbb bbb b

F3E143

= ARMA Criteria Graph

Akaike Information Criteria (top 20 models)
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o ¥ I Y11 Sl By
Automatic ARIMA Forecasting . o
Selected dependent variable: DLOG(PRICE) e J) Aadud!) Jogees
Date: 01/24/25 Time: 20:53 .- . (= -
Sample: 2013M01 2025M01 deaisylB o]
Included observations: 144 " - TPRE T
Forecast length: 0 Jols Ay 3 Lls D () cas 13!
MNumber of estimated ARMA models: 25 dé"" P"O'J &5‘ “JS "5!3 1 4'53)'" o
Number of non-converged estimations: 0 wt( . oA o
Selected ARMA model (0.0)(0,0) o) A5 (e pay L6 gl
AIC value: -4 87894005209 e 2l el S 131 Lo
L h - - - ol S -
(,r“ @M‘ J‘Q."Jﬂ‘ Jo S Aoy L8 Al diyguo
Selected ARMA model: (0,0)(0,0) 0.

ar=0a; Lud! oudll ae sy Jolyd 592 9%- éi O Lz 1308 (0,0) dyud! o Lag
i=0 &l8gyd g Y -
v ma=0 &S =il | Sl wgicll Al us g M- -
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Dependent Variable: DLOG(PRICE)

Method: Least Squares

Date: 01/24/25 Time: 20:53

Sample (adjusted): 2013M02 2025M01

ARIMA A S Jdlus e‘..\é:‘i—w\qj.g.i.‘i." JQ:
, N AV

/4

ai & "1.'~ }al H‘l‘“ Li-.!u\J M‘S‘S! :L.‘,su } %

Zigedl) Aslas

Included observations: 144 after adjustments

Variable Coefficient  Std. Error  t-Statistic Frob.

C -0.001791 0.001740 -1.028891 0.3053
R-squared 0.000000 Mean dependent var -0.001791
Adjusted R-squared 0.000000 S.D. dependent var 0.020883
S.E. of regression 0.020883 Akaike info criterion -4 892829
Sum squared resid 0.062363 Schwarz criterion -4 872205
Log likelihood 353.2837 Hannan-Quinn criter. -4.864449
Durbin-Watson stat 1.870868




= ARMA Criteria Table

Model Selection Criteria Table
Dependent Wariable: DLOG({(PRICE)

Date: 01/24/25 Time: 20:53 04 . o o . b~
Sample: 20123M01 2025M01 C"j’“‘".}k&’-‘ ) alcﬁz‘.ﬁ

Included observations: 144

@ N Model LogL AIG* BIC HQ
(0.0)(0,0) 352.283684 4878940 -4.837693 -4.862179
. (2.2)(0,0) 356751516 -4871549 -4 747807 -4.821267
M’JJI (1.0)(D,0) 353 478727 1842619
: (0.1)0,0) 353 465362 P . 1.842434
21 (3,3)(0,0) 358 46138¢ 222 3ic P'é 1.800477
UL“L (3.2)(0,0) 357.426677Fwe . “ | 808375
| (2.3)(D,0) 357.37337€ . . - 1. 807635
(_SJ R | (1.2)(0.0) 354 71971¢€ C_L,ﬂ]‘ i—l-lJ 1.815317
=T (2.1)0,0) 354620034 - O 1.813045
Julas (1.1)0,0) 353.570872  ..c__._. e.____ 1821830
. (0.2)(0,0) 353567769 -4855108 -4 772613 -4.821587
J5 (2.0)(D,0) 353.557339 -4.854963 -4 772468 -4.821442
(1.3)(0,0) 2354866024 4845361 -4721619 -4.795080
.- . (3.1)0,0) 354773271 -4.844073 -4.720331 -4 793791
doud (0,3)(0,0) 353715221 -4843267 -4740148 -4 801365
(4.4)(0,0) 358.693276 -4.842962 -4 636725 -4 759159
Losy | (3.0)(0,0) 352.684413 -4.842830 -4.739721 -4.800928
DL (3,4)(0,0) 357.583890 -4.841443 _4 655830 -4 766020
(4.0)(0,0) 354198958 -4.836097 -4712354 -4 785815
aic (0.4)(0,0) 353.988222 _4.833170 -4700428 -4 782888
(4.13(0,0) 354.340431 -4.824173 -4679807 -4 765510
(1.4)0,0) 354268667 -4.823176 -4678810 -4.764514
(2.4)(0,0) 355229179 4822627 -4657638 -4.755585
(4.2)(D,0) 355.044129 -4.820057 -4655068 -4 753015
\ | (4,3)(0,0) 355432713 -4811565 -4625952 -4.736143
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File Edit Object View Proc |Quick | Options Add-ins Window Help Equation Estimation
|D CDFI"IFI"IEII"Id |D | SEmp|E'... Specification Options

Equation specification

GEnErEtE S-E'riE'E.,, Dependent variable followwed by list of regressors including ARMA

/ - - - and PDL terms, OR an explicit equation like Y=c(1)}+c{2}™x.
dalall s —
. {

Show ...
st" sl Graph ... Gs . ” : ..S.
KD dys d o s dlog(price) c

e Loal: .3 Empty Group (Edit Series)
h.hhu.\s ‘Qj QUiCk i Method: | LS - Least Squares (MLS and ARMAJ —
. Group Statistics » ] Sampleu‘ 2013M01 2025MoO1
Estimate J ;

Series Statistics [ J'Q
Estimate Equation...

\ Equation Estimate VAR..

Annuler

[L’iewlproclobject] [IPrintINameIFreeze] [EstimateIForecast Stats

Dependent Varnable: DLOG({FPRICE)
Method: Least Squares

Date: 01/24/25 Time: 21:10
Sample (adjusted): 2013M02 2025M01
Included observations: 144 after adjustments

Variable Coefficient Std. Error t-Statistic FProb.
- C -0.001791 0001740  -1.028891 0.3053
%’ ‘Q . R-squared 0.000000 Mean dependent var -0.001791
LY Adjusted R-squared 0.000000 S.0D. dependent var 0.020883
\’ S.E. of regression 0.020883  Akaike info criterion -4.892829
Sum squared resid 0.062363 Schwarz criterion -4 872205
Log likelihood 353 2837  Hannan-Quinn criter. -4 884449

Durbin-VWatson stat 1870868




-~

[=] Equation: UNTITLED Workfile: UNTITLED:Untitled), | = || El ” X |
View | Proc| Object

Stats | Resids

Print| Mame | Freeze | | Estimate | Forecast

Dependent Variable: DLOG(PRICE)

Method: Least Squares

Date: 01/24/25 Time: 21

Sample (adjusted): 2013002 2025M01

Included shaaig sl i
Object Name

Mame to ide
13053
S—]. ]
R-square 1701
Adjusted R (R
S.E ofre 5'33"”'"0" 1
Sum_sql_J | [ ecUd
Log likeli 84449

Durbin-V\

Cancel

ARIMA A S Jdlus ‘a‘.\éﬁ.w\e}g.iﬂ‘ JQ:
3 N AV

/4

et iy Rk ) 2 I3 "

Workfile: UNTITLED

View |Proc

Ohbject| | Save | Snapshot| Free
Range: 2013M01 2025M01 - 145
145

Sample: 2013M01 2025M01  —

Bl ¢

= eqgl
b price
b resid




Workfile: UNTITLED

[Viewl Procl Object] [Sa\re ISnapshotl FreezeIDetailsﬂf—] [ShowIFetch IStore I Delete[GenrlSample

Range: 2013MO01 2025M01
Sample: 2013M01 2025M01

Ll N Y

= eq01
&A price
B resid

Workfile Structure

Worlkfile structure type

Dated - regular frequency

s oo Yol ¥ gl i
il g

I 11 L) 3

Workfile: l_l\"T.'T\\

D

Object Sa\'e Snapshot |Freeze

Range: 2013MO01 2025M12 — 156 obs
Sample: 2013M01 2025M12 - 156 obs

&y Ay Adss Lo colS 13 :Lald

Workfile: UNTITLED \EI@

Range: 2013M01 2025M01 145 obs

Sample: 201 3M01 2025M01 — 15 obs Order: Name

Bl ¢

= eqd1
4 price
B resid

Workfile Structure

Workfile structure type Da pecification

Dated - regular frequency ~ Frequind : | Monthly

Start date: | 2013M01

. | z025M12]
e 1 2L 3
2025M12

Cancel

Lo S

I 11 8L o3

EViews

Resize

ContinueWy

wolves inserting 11 observations.




Worlcfile: UNTIT

LED

E] Equation: EQOT Workfile: UNTITLED:Untitled\

View |Proc| Object| | Save | Snapsho

View |Proc|Object| | Print| Name | Freeze | |Estimate Forecas

Range: 2013M01 2025M12 -
Sample: 2013M01 2025M12 -

Bl ¢

(=] eq01
M price
b resid

Dependent Variable: DLOG(PRICE)
Method: Least Squares

Date: 01/24/25 Time: 21:10
Sample (adjusted): 2013M02 2025M01

) ] :
Included observations: 144 after adjustments

dolall Jl sgad
s Lyt o3 I

J;I .10~

Lo depenee . Forecaste

Variable Coefficient  Std. Error

G -0.001791  0.001740 -
R-squared 0.000000
Adjusted R-squared 0.000000 5.D. dependent
S.E. of regression 0.020883  Akaike info criterion
Sum squared resid 0.062363 Schwarz criterion
Log likelihood 353.2837  Hannan-Quinn criter.
Durbin-Watson stat 1.870868

-4.892829
-4.872205
-4.884449

uu&_

recast equation

Series to forecast
(@) FRICE

JEITETDAUA PO

ies names

ecast name: | pricef (@) Dynamic forecast

() static forecast

. (optional): |

QCH(DptiDnaI):| . Coef uncer‘tamty in S.E. calc

=ty b = i

S ot G BT s
el @ Lol Lol
Sy oLl

Forecast evaluation

ecast sample

13m0l 2025m12

= Insert actuals for out-of-sample
observations

Cancel




Forecast equation
EQO1

Series to forecast
@pRICE DA T

Series names
Forecast name:

S.E. (optional):

GARCH{optional):

Forecast sample Ma

M3 Mo

| 2025m02| 2025m12

Insert actuals for out-of-sample
observations

Forecast evaluation

Cancel




M e (S

Default ~ | | Sort | Edit+/- | Smpl+

Wiew | Proc | Object | Properties | | Print | Mame | Freeze

2024M03 1.079300 ~
2024004 1.066500

2024M05 1.084100

2024M0G 1.071300

2024M0OT 1.082500

202408 1104700

202409 1.113400

2024M10 1.088300

2024011 1.057500

2024M12 1.035300

2025M01 1.0489200

2025M02 1.047323

2025M03 1.045449

2025M04 1.043579

2025M05 1.041712

2025M06 1.038849

2025MOT 1.037989

2025M08 1.036132

2025M09 1.034278

2025M10 1.032428

2025M11 1.030581 .
2025M12 1.028737 o

< I >
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