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Samples

- Samples are (sub)sets of all observations considered in a workfile, i.e.
the so-called range of observations.

- Samples may be specified over ranges of observations.

Workfile Range (includes all observations)

(here from Jan 1950 — May 2012, i.e. monthly frequency)

B Workfile: TUTORIAL3 - (c:\temp\tutorial3.wf1)
: ——1

Vlew Proc| Obj SaveFreezeDetails+/- ShoertchStoreDeleteGeanample
Range: 1950M01 2012M05 — 749 obs Filter: *
Sample: 1990M01 2002M12 — 156 obs Order: Name

Workfile Sample (includes only sample observations)
(here from Jan 1990 — Dec 2002)




Changing the Sample

There are a few different ways to
change/set the workfile sample:

« Click the Sample button in the workkfile
toolbar (1).

+ Double click on the Sample display in
workfile window (2).

« Select Proc/Set Sample from workfile
menu (3).

« Type smpl in the command window (4).

[E] Workfile: TUTORIALS - (c:\users\zct42120\desktop\mira\mira_all files\tut... — B X

| View | Proc| Object| [ Save | Freeze | Details=/-| | Show | Fetch| Store | Delete | Genr| sample | -

Range: 1950M01 2012M05 — 749 obs
Sample: 1990M01 2002M12 — 156 obs

o

ter: *

(1)

[7] Workdile: PAYEMS - {chusers\ecth 2 2 documentsh payems.wfl)

[view [ Froc [ oueat| | Prine save [ etaits= | [ snow] Feton| store | Detete | Gena| sampie

RAN, Set Sample... l

I11] e Structure/Besize Cur

=] n: Append to Curent Page...
BAre  Contenct Currert Page...

age...

Beshape Cument Page ¥
Copy/Extract feomi Current Page ¥
Sont Current Page...

Load Worldile Page ...

Save Curent Page .. (3)

Renarne Currenit Page ...

File Edit Ohject View
smpl

Proc  Cuick

<€

Filter *

(4)



Changing the Sample in Time Series Data (Part I)

 After using any of the above methods to change/set the sample, EViews
opens the Sample dialog box asking for input.

« Sample specifications are entered in pairs (as date or observation pairs).

To change the sample (Example 1):
1. Select any of the above methods (1-3).

2. The Sample dialog box opens up. In the upper [ sample S |

portion of the box under Sample range pairs, type
the new sample in date pairs with spaces between

Sample range pairs (or sample object to copy)

. 1990m1 2002m 12|
the pairs, e.g. 1990m1 2002m12.
3. Click OK.
IF condition {optional)
Note:

» The range will remain the same as before. The sample will

be changed as was specified.

« After the sample change, all analysis are carried out over
the new sample.



Changing the Sample in Time Series Data (Part Il)

« Suppose that one would like to define the sample over two (non-overlapping)
periods.

* The process is the same as before — date ranges should be typed in pairs.

To change the sample (Example 2):

1. Select any of the methods (1-3) that allow you to
change the sample.

2. The Sample dialog box opens up. In the upper [ sample =
portion of the box under Sample range pairs, type
the new sample in date pairs with spaces between
each pair, e.g. 1960m3 1970m2 1992m1 2002m10. 1560m3 1370m2 1392m1 2002m10

Sample range pairs (or sample object to copy)

3. Click OK.

IF condition {optional)

Note:

* The range will remain the same as before. The sample will

be changed as was specified.

* After the sample change, all analysis are carried out over
the new sample.



Changing the Sample in Undated Workfiles

- All the principles discussed above remain unchanged.

To redefine the sample:

1. Select any of the methods (1-3) that allow - )
Sample
you to change the sample.

Sample range pairs (or sample object to copy)

2. The Sample dialog box opens up. In the 22665 10252
upper portion of the box under Sample
range pairs, type the new sample in
observation pairs with spaces between
each pair,e.g. 22 6 6 8 10 25 25.

IF condition (optional)

3. Click OK.

LS e

Note:

This command instructs EViews to include only the

* The range will remain the same as before. The i )
g following observations: 2", 6th, 8t -10t and 25,

sample will be changed as was specified.

» After the sample change, all analysis are
carried out over the new sample.



Sample Keywords (Part I)

- EViews uses special keywords which make it easier to define samples.
- Sample ranges can be defined by using various formulas.

@all Refers to the workfile range (includes all observations)
@first @last Also refers to the workfile range (all obs. from first to last)
@first @first Includes the first observation only

@last @last Includes the last observation only

@first+12 @last Excludes the first 12 observations

@first @first+11 Captures only the first 12 observations

@first @last-15 Excludes the last 15 observations

@last-14 @last Captures only the last 15 observations

1960m3 1960m3+11 Defines a sample with 12 observations starting in March 1960 — Feb 1961



Sample Keywords (Part Il)

- Each sample range can be defined by using various formulas, e.g., as:

[ Sample ﬁ-‘

Sample range pairs (or sample object to copy)

@first 1980m2 2005m1 @last]

IF condition (optional)

Cancel

b

This command instructs EViews to include all
observations from the first observation to Feb 1980
and from Jan 2005 to the last observation.



Sample IF Statements (Part 1)

* The lower portion of the Sample dialog box allows you to add conditions to
sample specifications.

* It allows to restrict the sample only to those observations when some conditions
are satisfied.

To define sample using IF condition:
1. Select any of the methods (1-3) that allow you to

change the sample. Sample 28|
2 The Samp]e d|a|og box opens up In the upper Sample range pairs (or sample object to copy)

portion of the box, type first the sample dates (in 1955m1 1892m12

pairs), €.9.1955m1 1992m12
3. Inthe bottom portion of the Sample box under IF IF condition (optional)

condition, define the conditions to be met, e.g. payroll-payrol(-1) =0] =

payroll-payroll(-1)>0. This specification instructs
EViews to only include those observations for
which the condition is satisfied, i.e. when the X
payroll increased from the previous month.

payroll(-1) denotes the first lag of payroll series .
4. Click OK.



Sample IF Statements (Part Il)

* One might define more complex conditions.

To define sample using IF condition:

1.

Select any of the methods (1-3) that allow you to
change the sample.

The Sample dialog box opens up. In the upper
portion of the box, type first the sample dates (in
pairs), €.9.1955m1 1992m12

In the bottom portion of the Sample box under IF
condition, define the conditions to be met, e.g.
(unemployment>4 and unemployment<6) or
payroll=payroll(-1). This specification instructs
EViews to only include those observations for
which the condition is satisfied, i.e. when the
actual payroll equals the payroll from the
previous month or the unemployment is greater
than 4 and less than 6.

Click OK.

-

Sample @

Sample range pairs (or sample object to copy)

1955m1 1992m12

IF condition (optional)

(unemployment =4 and unemployment<a) or | Cancel
payroll=payroll(-1)

This command instructs EViews to include only
those observations when “unemployment” was
between 4 and 6 or when ‘payroll” was
unchanged from the previous month.



Sample IF Statements (Part ll)

* You can set the graph so that the sample is defined over all months.
* In particular, the observations for which the IF condition does not hold are

shown as missing data.

To change the graph defined over

a sample:

1. Double-click on the graph to bring up
the Graph Option dialog box.

2. Under Sample breaks and NA
handling, select Pad excluded obs.

3. Click OK.

. y
Graph Cptions u
Option P
B Graph type Details
[=I-Graph Type G I
Graph data:  |Raw data v
Basic gra A
[-Frame & Size araph Orientation: [ | - ohs axis on b l
" Axes & Scaling Spedfic rientation: | Maormal - obs axis on bottom hd
[#-Legend Line & Symbol ) .
-- Graph Elements ga'rke s borgers: [None ']
Quick Fonts ) Area Mulkiple series: |Single graph
[+- Templates & Objects Dot Plat
Distribution

Quantile - Quantile
Boxplot
Seasonal Graph

Undo Page Edits

Sample breaks and NA handing
[[kopem.:ded obs - ] [~ §onnect adjacent

Drop exduded obs
Pad exduded obs I

Segment with lines

[ ok || cancel Apply
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SAMPLE OBJECTS



Sample Objects (Part |)

* |f you need to work with a number of different samples, it may be useful to
define these samples as Objects.

To create a Sample Object:
1. Select Object — New Object from the menu.

2. Click the Sample option, name it (in this case samplel), and then click OK.

3. The Sample dialog box opens up; specify your sample here.

r& EVi New Cbject L&J
File Edit | Object | View Proc Quick Options Add-ins Window Help Tvpe ofebieet s
. Sample samplel
New Gb'l el Equation
Generate Series... Factor
Graph
Group
Manage Links & Formulae... LogL
Matrix-Vector-Coef
= . . . Madel
Worl Fetch from DE... I;ktﬂp\mlra\mlla_all_ﬁlEltutonaB_: Podl
; Undate selected f DE... |Sample |
View | P prate selected fram owl Fetch I Stnrel Deletel Genrl S5am gca_lar
o 2res
Range: Store selected to DB... Zerios Link —
Series Alpha -_
Sample Rename selected... -4 and unemployment=6) or payrol I EEEZLE
% EE“ Delete selected | gg:cgtor |
& pay : Bl || |
& resi Print Selected ot
ValMap
kA unemployment v
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Sample Objects (Part II)

- To illustrate sample objects, let us create two sample objects:
v' Sample 1: includes all but the last 100 observations of the data.
v' Sample 2: includes only the last 100 observations of the data.

Note: before proceeding with these two sample objects, let us first set the sample equal to the workfile range
by typing in the command window: smpl @all.

'SAMPLE: SAMPLE1 WORKFILE: DATA X 'SAMPLE: SAMPLE2 WORKFILE: DATA X

Sample range pairs (or sample object to copy) Sample range pairs (or sample object to copy)
‘ @first @last-100| @last-100 @last]
o
IF condition (optional) IF condition (optional)
‘ Cancel ‘ Cancel
[ ]set workfile sample equal to this. [ ]set workfile sample equal to this.
Samplel excludes the last 100 observations Sample2 includes only the last 100

from the workfile range observations from the workfile range

15



Sample Objects (Part lll)

- Both are saved as Objects in the workfile.
* One can use these samples to perform estimation or predictions.

. Eviews = | B [
File Edit Object View Proc Quick Options Add-ins Window Help

Worlkdfile: TUTORIALS - (c\users\zctd 21 29 desktopimiratmira_all_files\tuteorial3... — = X
[Viewl Procl Dbject] [ Sa\rel Freezel Details-i-.."—] [ Showl Fetch I Storel Delete[ Gean Sample]
Range: 1950M01 2012M05 — 749 obs Filter. =
Sample: 1950M01 2012M05 — 749 obs
Bl c

1 payroll

< B resid

M sample

EX smpl1

B unemployment

] r\'-L Payrollj{ Cross_section J{ Mew Pagejf

| Path = chusershzctd42129desktop | DB = uscen = WF = tutorial3
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