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Data Series Objects: Series and Groups

« Series and Groups are the most important Data Objects in EViews.
« The actual numeric values of your data are held in the Series Object. b

* A collection of Series (multiple data columns) comprises a Group Object. @
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Creating a New Series (Part |)

» There are a number of ways to create a new (empty) series in EViews.

To create a new series (Example 1):
1. Click on a page in a workfile.

2. Select Object — New Object from the main menu.
3. Click the Series option, name it (seriesl here).
4. Click OK.

5. The new series has the structure of the workfile and
NA in all entries.

-

New Object

S

Type of object

Mame for object

Series

Equation
Factor
Graph
Group

Logl
Matrix-Vector-Coef
Model

Pool

Sample
Scalar
Series
Series Link
Series Alpha
Spool

SSpace
Sfring
SWector
System
Table

Bl | |Text
ValMap
VAR

series 1|

I I
£

Cancel




Creating a New Series (Part Il)

To create a new series (Example 2):
1. On the command window type: series series2

Note: This instructs EViews to create a new series and name it “series2”.

2. Press Enter.
3. Locate the new series (series2) in the workfile.

4. The new series has the structure of the workfile and NA in all entries.



Creating a New Series (Part Ill)

To create a new series (Example 3):

1.

. A window opens up with a blank spreadsheet and

Click Quick — Empty Group (Edit Series) from_—
the menu toolbar.

dates on the side.

Scroll up one line (to the top of the spreadsheet)
and type the name of the series (series3 here).

Click Enter. The “Series create” dialog box opens
up so you can specify the type of series.

Pick “numeric series” if the series you are
creating will be filled with numeric values.

Click OK.

. Close the untitled group (EViews asks if you would

like to delete Untitled group; click Yes).

Locate series3 in the workfile and open it.

. The new series series3 has the structure of the

workfile and NA in all entries.

(;, EViews

D@é

'_/>

Sample...

Generate Series...

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

Llles\tutor.. - B x

Show ...
Workfile TUTORIALA - (et Gragp
[view]proc| ovject| [save|Freezs  Empty Group (Edit Series) ete | Genr| sample |
Range: 1980Q1 201204 - - Filter: *
Sample: 198001 20124 — ¢  oeries Statistics
B c Group Statistics
imate Equation...
% eq01 Estimate Equati
g .
A odp Estimate VAR...
B inv
b3 newseries
pce
ki resid
M s
K series1
3 trend
G. EViews = 8] %
File Edit Object View Proc Quick Options Add-ins Window Help
[ Workfile: TUTORIALY - (c\users\zct42129\ desktopimiraimira_all files\tuter.. — 0 X
[ New| Proc|Object[ [save [ Freeze[ Details=/- | [ show [ Fetch [ stare [ Detete | Genr [ sample |
Ral 198001 201204 — 132 obs Filter: =
SampNJ98001 201204 — 132 obs
Bl c
=] eq01
M g
kA adp [G] Group: UNTITLED Workfile: TUTORIAL: Timese... — = X
B inv N
R~ newseries [Dw[Proc] object] [print[ Name [Freeze | | Defaul [ [sert]e
E pce serie
B resid A
M s I [ [
K series1 seriesd | -
B4 trend 198001 T
198002 Series create
198003
198004 Create and add to aroup
1981a1
198102
198103
198104
198201
202
Q
Q4
v Timeseries / M 2!
| Path = cusersizctdZ129\desktop | DB = uscen | WF = tutoriald
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Bringing Data into an Existing Workfile (Part I)

To type data in a series:

1. Click on a page and open one of
the new series with empty (NA)
values we created above.

2. Click the Edit+/-| button to turn on
editing mode.

Note: using Edit +/- depends on your
option settings; it is needed under
default settings.

3. Start entering in data.

@ Series: MEWSERIES Worldfile: TUTORIALL: Timeseries), - B0 X

[UiewlPrncIDbjectIF‘rnperties] [PrinthameIFreeze] [Defaurt T] [ScurtIEditﬂ-ISmpH

| NEWSERIES

| | | |

Last updated: 02/21/13-17:00 < > -

1930011 35.00000 -
19380012 156.0000
198003 133.0000|
1930014 MA
1981011 MA
1981012 MA
1981013 MA
193104 MA
198201 MA
198202 MA
198203 MA
198204 MA
1983011 MA
198302 MA

198303 MA -

198304

] [ ¥




Bringing Data into an Existing Workfile (Part 11)

To bring data in EViews by Copy/Paste:
1. Open the data in Excel or any other application.

2. Highlight the series you wish to bring into EViews and select Edit — Copy.

Note: you do not need to copy dates since the EViews workfile is already structured by date.
3. In EViews workfile click Quick — Empty Group (Edit Series).

4. A window opens up with a blank spreadsheet and dates on the side. Place the cursor on the
upper-left cell, right-hand-click, and choose Paste.



Bringing Data into an Existing Workfile (Part 1)

To import data into a workfile:

1. On the menu bar, select File (or Proc) — Import— Import from file. A standard File Open

dialog box appears which allows you to locate the file.

2. Click Open once you locate the file. The Excel Read dialog box opens up prompting for
additional information for the import procedure.

3. Click Finish to load the data.

.[;, EViews

New
Open
Save
Save As...

Clase

Import
Export

Print

Run...

Print Setup...

3
3
Ctrl+5

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

Llop\mila\mila_all_ﬁIs\luim... - A X

IFetchIStoreIDeletelGenrlSamplel
Filter: *

-

»

Ctrl+P

F10

Import from file...

o TETTTTE

TSD File Import...

DRI Basic Economics Database...

Read...

Excel Read - Step 1 of 3

Cell Range

(@) Predefined range

TimeSeries

() Custom range
TimeSeries! SAS1:SES130

TimeSeries

$AS1

SES130

@ ®

o B @ B

1380-01-01]
1380-04-01]
1380-07-01]
1%80-10-01]
1%81-01-01]
1381-04-01]
1381-07-01]
1381-10-01]
1%82-01-01

5303 4
5TEZ .4
5771.7|
58784
&000. g
5952 7|

8025

5350
5E852.3

3796.7|
37105
37503
3B800. 3
3821 .1
3821 .1
38364
38074
3832.2

TTE-3
T08 .1
654 _1
TZ0 .4
T3Z2_2
754 _5
801_3
TT0-Z

90|

13654
1363.7|
1350 8|
1345 4
1387 .3
13704
1367 .3
1375._9|
1378.5|

["|Read series by row (transpose incoming data)

Cancel

< Back Next =

[ Finish ] >
b




Bringing Data into EViews: Notes

* The easiest way to get data from a single source into Eviews is by using
File — Open — Foreign Data as Workfile.

- One main difference between Open Foreign Data as Workfile and Import
IS that the first method brings in the data while at the same time creating a
new workfile, while Import brings data into an existing workfile.

- If the data comes from various sources (files), it is perhaps best to follow
these steps to bring data into EViews:

1. Use File — Open — Foreign Data as Workfile for the more complex or the
largest files. This also creates a new workfile with a similar structure as the
source data file.

2. Use File — Import or Copy/Paste (as shown in the previous two examples) to
add data from other sources into the main workfile. Please note, that the data in
all files should have the same structure (i.e., monthly, quarterly, etc.).

11
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Creating a New Series by Transforming an

Existing Series (Part I)

* One can create a series by transforming an existing series.

* For example, suppose you would like to create a series y=log(gdp).

To create a series by transforming an
existing series (Example 1):

1. Click on a page in a workfile.

2. In the command window, type:

series y =log(gdp).
3. Press the Enter key.

4. The new series y has been created.

Note: in EViews, log(x) is the natural logarithm.

Note: an alternative way to create a series is to
type genr y=log(gdp) in the command window.

(. EViews =HECH X

File Edit Object View Proc Quick Optiens Add-ins Window Help
series y =logigdp)

Workﬁle: TUTORIALY - (chusers\zctd 2129\ desktophmiraimira_all_files... = B X
[View]ProcIDbject] [SaveIFreezeIDetailsﬂ-] [ShowIFetchIStoreIDeleteIGenr]Samle
Range: 1980011 201204 — 132 obs Filter: *
Sample: 198001 201204 — 132 obs
[B] c ) ) )
=l g0 v Series: V' Worlkfile: TUTORIALS:: Timeseries\, -0 X
% gdp [ViewlProcIDbjectIPropertiesl [PrintINameIFreezel [De*fauh
&4 inv Y
A newseries | I I
% o Last updated: 02/21/13 - 18:01 A
M s Maodified: 198001 201204 Iy = log(gdp) (7
B seriesd m
fA series3 1980011 8.683284
hA trend 198002 8.662574
My 1980013 8.660722
198004 8.679040
198121 8.699615
198102 8.691600
198103 8.703673
198104 8.691148
. . 198201 8.674590
« v\ Timeseries { | 498202 B.679992
198203 8.676144
8.676143761886951 | Path = c\users\zctd212% desktop = DB = uscen | WF = tutoriald

13



Creating a New Series by Transforming an
Existing Series (Part Il)

To create a series by transforming an existing series (Example 2):
1. On a workfile page, click Quick — Generate Series from the menu toolbar.

2. The window Generate Series by Equation opens.

w

. Type your data transformation here (in this case, x=log(gdp)).
4. Click OK.

5. The new series x has been created.

ﬁ he Series: ¥ Worlfile: TUTO.. — & X

Generate Series by Equation

| Quick | Options  Add-ins  Windov [View[ProcIDbjecthroperties] [PrintIName
Enter equation
Sample... X
: x=log(adp)| | |
C Generate Series.. D Lastupdated: 10/01/12-... =
Show ... 1 Modified: 19800Q1 20120Q... [
Graph ... 198001 8.633284
Empty Group (Edit Series) i sample 198002 B.6E2574
| 198003 8.660722
Series Statistics 3 198001 201201 192004 8.673040
L. | 198101 8.699615
Group Statistics ¢ 198102 8.691600
Egtimate Equatignm 198103 8703673
Ecti VAR [ - J [ = | 198104 28.691146
stimate VAR... e EE 198201 B.674590
198202 8.679992 -
198203 F | 1] | 3

14



Creating Series Using Samples (Part 1)

* One can use samples to create a new series from an existing series.
* Suppose you would like to create a series wl= log(gdp) if gdp increases
compared to the previous period.

To create a series by using samples (Example 1):
1. Click on a workfile page, then click Quick — Generate

Series from the menu toolbar. Generate Series by Equation [
2. The window Generate Series by Equation opens. On Enter equation
the top portion, under Enter Equation, type the desired wi=log(gdp)

transformation, e.g. wl=log(gdp).

3. In the lower portion of the box under Sample, type the IF
sample condition, e.qg. if gdp>gdp(-1).

Sample

if gdp>gdp(-1}

4. The new series wl has the structure of the gdp series.
NAs are propagated for those values that do not satisfy
the IF condition.

Note: gdp(-1) denotes the first lag of gdp series.

Note: one can replace NA values by using command series
w2=@nan(w1,0), which instructs EViews to create a new series w2
equal to wl if wl#NA, and O otherwise.

Note: a new series can be created by using various samples. 15



Creating Series Using Samples (Part Il)

To create a series by using sample (Example 2).

1. In the command window, type, for instance, the following:
smpl @first+1 @last
s =s(-1) + @trend

2. Press the Enter key.

3. The new series s has been defined on the sample started from the 2" observation (@first+1) to

the last observation (@last). The first observation of s has contained an initial value (necessary

for defining s). The new series is generated as the sum of the lagged value of s, i.e. s(-1), and
the corresponding component of the trend series @trend (i.e. the series with values O, ..., T,
where 0 matches to the first observation of the workfile range and T to the last one).

16
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Auto Series

« EViews allows you to work with expressions -
directly, without having to create and save a
new series.

&,E"Jim
File Edit Object View Proc
show loglgdp)

« Expressions that are used in place of a series,
are called auto series.

- To create auto series simply e.nter expressions Command show log(gdp)
anywhere you mlght use a series name. creates an auto series log(gdp)
« The great advantage of auto-series is that . :
hen the underlying data changes, the auto- £ Sercs LOGIGOR) Werkfle TIMESEHL. - 8 X
W . . y . g g ! [ViewlPrcu:]Dbjecthnt]NamelFreeze]m
series will automatically reflect these changes. (osieor) )
L S’ |
« The auto-series is deleted from the memory E Leslupdaled WRON2- 1056 -
when you close the auto-series window. If you S 1
wish to save the series, simply click on the 198002 | 8.5662574
T 1980023 8.660722
button [mame] and enter a name. les004 | 55679040
198101 8.699615
198102 8.691600
198103 8703673
198104 8.691146 1
jggg&l . o BTAROMN | = | :

18



Auto Series in Regressions

* You can use auto series expressions when estimating a regression.
 Auto series can be dependent and/or independent variables.

To specify an equation with Auto Series:

1

2.
3.

Click on a workfile page.
Click on Quick — Estimate Equation.

The Equation Estimation dialog box opens
up. Type here your series and auto series,
using spaces as shown. Note that ¢ stands for
the intercept.

Click OK.

. The regression model is estimated. If an auto

series is the dependent variable, EViews will
forecast the untransformed variable and adjust
the estimated confidence interval.

Note: @pcy(x) denotes the year-over-year change in
X; log(x) denotes the log of x; d(x) denotes the first
difference in x.

Equation Estimation et S|

Spedfication ’m‘

Equation specification

Dependent variable followed by list of regressors induding ARMA
and POL terms, OR. an explict equation like ¥ =c{1)+c{2)*X.

inv ¢ log(adp) log(pce)|

Estimation settings

Method: ’LS - Least Squares (MLS and ARMA) -

Sample: [ 153002 201204

oK ] [ Cancel

)

19
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Notes on Missing Values

« EViews uses the code NA to represent missing data values.
- EViews always excludes observations with NAs from statistical calculations.

Identifying NA Values to Eviews

- EViews will identify correctly any missing data codes from binary files
created by other statistical programs.

* When reading data from a foreign source (such as Excel), EViews will
automatically convert all non-numeric text into NA when it expects a
numerical value.

* |If missing data is identified by “-999” or “0” (or some other value) in the
external file, you can instruct EViews to translate these into NA values.

21



Missing Values: Examples (Part |)

Missing Values in Eviews (Example 1):

1.

Load the data in EViews by clicking on
File — Open — Foreign Data as
Workfile

The Excel Read dialog box opens up.
Click on Next.

Under Text Representing NA specify
the missing code. In these cases, the
missing data in an external file are
coded as:

v' none
/ “0”

Press Finish.

et e s 2o12

o Text representing MA
none|

~Column info

Column headers

Header lines: 1 EI

Mame:

Description:

Clear Edited Column Info

Data type:

Click in preview to select column for editing

Series01

Date -]

Series0l Inw

153280-01-01 Ay
1580-04—-01 gumrie): Pl
1580-07-01 N A-1- ki

1581-01-0
1581-04-0
1581-07-0
1581-10-0

Column headers

Header lines: 1 Iil

Clear Edited Column Info

Read series

Textrepresenting NA
o

S

~Caolumn info

Click in preview to select column for editing
Mame: Series01
Description:
Data type: |Date v]

Seriesll Inv

1580-01-01
1580-04-01
1580-07-01
1580-10-01

7783
7081
§54.1
T20._4

gyl
754 _5
201.3
7702

1581-01-01
1581-04-01
1581-07-01
1581-10-01

Read series by row (transpose incoming data)

| Cancel

J [ <made ][ wext> | |

22



Missing Values: Examples (Part Il)

Missing Values in Eviews (Example 2):

1. One can also defined NAs in a workfile directly.
Click on Quick — Generate Series by Equation.

2. The Generate Series by Equation box opens up.

3. Recode the values as shown below by defining an IF
condition.

4. Click OK.

Note: an alternative way to recode the data would be to type
the following in the command window:

series y =@recode(inv = -9 or inv = -99 or inv = -999, NA, inv)

Generate Series by Equation E

Enter equation

inv=na

Sample

if inv=-99% ar inv=-99 or inv=-9

[ QK J [ Cancel ]

This box tells EViews to set to NA all inv
values if these values are -999, or -99, or -9.

23



Missing Values: Handling NAs

 Ordinarily, any operations involving an NA value will result in NA.
* For example, comparisons involving NA values, propagate NA values.
« EViews includes a set of special functions that help out in handling NAs.

Key Functions

@isna(x)
@nan(x,y)
@nan(x,0)

series z = (x=y)

series z=@eqna(x,y)

series z=negna(Xx,y)

takes the value of 1 if X = NA, 0 otherwise.
takes the value of X if X#NA and Y if X=NA.
takes the value of X if X#NA and 0 if X=NA.

series is equal to 1 if x =y and 0 otherwise. NAs are propagated
(if any of the series has missing values).

series is equal to 1 if x = y and 0 otherwise. NAs are not
propagated (missing values are replaced with 0).

series is equal to 1 if x and y are not equal and O if they are
equal. NAs are not propagated (missing values are replaced
with 0).

24



EViews: Introductory User Guide

EDITING, DOCUMENTING,
DISPLAYING SERIES



Editing a Series in EViews: Notes (Part 1)

- It is easy to edit a series in EViews.

- EViews does not remember the “original” state of the data in the
spreadsheet. Once you used an array expression to change the data, that
change is permanent and all subsequent modifications are made using the

new data.

26



Editing a Series in EViews: Notes (Part II)

* Operators (e.g. “=+1", “+_1") define how the new values are computed.

Editing Operator

= Overwrites the existing value with a new value.
+= Adds the new value to the existing value.

-= Subtracts the new value from the existing value.
W Multiplies the existing value by the new value.
/= Divides the existing value by the new value.

= Overwrites the existing value with the previous cell’s value.
+ Adds the new value to the previous cell’s value.

- Subtracts the new value from the previous cell’s value.

* Multiplies the previous cell’s value by the new value.

/ Divides the previous cell’s value by the new value.

\ Reverses the order of the selected cells.

27



Editing a Series: Examples (Part I)

Editing a series (Example 1):

1. Click on a workfile page.
2. Double-click to open series data.

3. Click the button on the series
toolbar to turn on editing mode. This
allows you to type in data, change
data, etc.

i EViews [E=gEE

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

Worlkfile: TUTORIALS - (chusers\zctd 212 desktop\mira\mira_all_files\tutoriald_series_group... - B X
[ViewIProcIDbject] [Sa\relFreezeIDetailsﬂ—] [ShowIFetchIStorelDeleteIGeanSamplel
Range: 198001 201204 — 132 obs Filter: *
Sample: 198001 201204 — 132 obs
[B] c . . )
KA edit_series ESEFH‘_‘E EDIT_SERIES Workfile: TUTORIAL4:Timeseries), - B8 X
% Sqm [View[ProcIObjectIPropertiesl [PrintINameIFreezel [Default v] [SortIEdit+..’—15m
& gdp B | EDIT
&2 | | | (
pce

& resid _ - - \‘_/
M s Last updated: 02/2113 - 22:12 [
kA trend

1950011 1.000000

198002 2.000000

198003 5.000000]

193004 MNA

1981Q11 MNA

198102 MNA

198103 MNA

198104 MNA

198201 A

198202 A

198203 A

198204 A -

198301
L] r\ Timeserievs,l\| M ‘ L L

Path = ch\users\zctd 2129 desktop DB = uscen | WF = tutoriald
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Editing a Series: Examples (Part Il)

Editing a series (Example 2):
1. Click on a workfile page.

2. Double-click to open series data.
3. Highlight the cells you would like to edit.

4. Type “=4” in the edit window at the top
of the series.

5. Press Enter.

Note: the series cells are replaced with the
value we specified.

Original Series

b Series: EDIT_SERIES Workfil.. — M= X

[ViewIPrnchbjectlPrnperties] [PrinthameIF

1930a1
198002
198003
193004
19811

198304
198401
102407

Lastupdated: 02/21M13-22... =«
(a

1.000000
3.000000
5.000000
MNA
MA
MA

kI

Edited Series

A Series: EDIT SERIES Workfil.. — M= X

[ViewlProcIDbjecthroperties] [PrinthameIF

198001
198002

198003

195004

198101

198102

8103 4.000000

198304
198401
108407

Lastupdated: 02/21M13-22 . =«

1.000000
3.000000
5.000000
A
MA

M4

4.000000
4.000000
4.000000
4.000000
4.000000
4.000000
4.000000
4.000000

MA
hld
4 | 1 | ¥
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Editing a Series: Examples (Part Ill)

Editing a series (Example 3):

Original Series Edited Series
1. Follow steps 1-2 in Example 2. A Series: EDIT SERIES .. - = X A Series: EDIT SERIES .. — M X
2. nghllght the Ce”S yOU WOUId |Ike to edlt [E‘ufiewlPrnclﬂbjecthmperties] [Printl [E‘ufiewlPrncIDbjecthmperties] [Printl
Note: make sure you highlight the data starting in [ |
1981Q4 (not 1981 Q3) since the previous cell ~ |Lastupdated: 02/2.. Lastupdated: 02/2_. =
(1981Q2) does not have data. L A | 4
198001 41.000000 198001 1.000000
« " o 193002 3.000000 198002 3.000000
3. Type +—:_I' in the edit window at the top 193003 5000000 198003 5.000000
of the series. 198004 NA 198004 NA
198101 A 198101 MA
) 198103 5.000000| 198103 5.000000
193104 5000000 198104 6.000000|
) L 2Q1 5000000 . 00
Note: each value in the new region is equal to —:‘Iﬁm 5 000000 —;‘ﬁg gggggm
the previous value plus one. This is done 408203 5 000000 408203 9 000000
recursively. Only the first cell uses original data. 198204 5.000000 198204 10.00000
198301 5000000 198301 11.00000
193302 5000000 198302 12.00000
198303 5000000 198303 13.00000
198304 A 198304 MA
198401 A - 198401 MA -
198402 [ ] » 198402 | [ ] »
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Editing a Series: Examples (Part 1V)

Editing a series (Example 4):

1.

2.

Follow steps 1-2 in Example 2.
Highlight the cells you would like to edit.

Type “=10..20” in the edit window at the
top of the series.

Note: This instructs EViews that the starting
value of the series is 10 and the end is 20. The
cells in between were interpolated using simple
linear interpolation.

Press Enter.

Note: if one types “+_5..14” in the edit window
at the top of the series, this will instruct EViews
to add the numbers between the range of 5 and
14 (interpolated) to the previous cell’s values.

Note: You do not need to specify start and end
values for the range of interpolation. If you
simply type “.”, EViews will consider the value
of the previous/next cell (outside the highlighted
range) as a start/end points.

Original Series

b Series: EDIT_SERIES .. - M X
[‘l.-"iewlPrncIDbjectIPrnperties] [F‘rintl
E
|
Last updated: 02/2... =
198001 1.000000 -
198002 3.000000
198003 5.000000
198004 NA
198101 NA
198102 NA
198103 5.000000|
198104 £.000000
1982011 7.000000
1982012 8.000000
198203 9.000000
198204 10.00000
198301 11.00000
198302 12.00000
198303 13.00000
198304 NA
198401 MA L
108407 | ¢ [T

Edited Series

b Series: EDIT SERIES .. — ™ X
[‘ufiewlPrnchbjectIPrnperties] [F‘rintl
10
|
Last updated: 02/2... =«
1980011 1.000000 -
198002 3.000000
198003 5.000000
198004 MA
1981011 MA
198102 A
198103 10.00000]
198104 11.25000
198201 12.50000
198202 13.75000
198203 15.00000
198204 16.25000
198301 17.50000
198302 18.75000
198303 20.00000
198304 MA
198401 [T
197407 | ¢ il ¥
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Editing a Series: Interpolating NA values

- You can also interpolate missing (NA) values.

- There are a number of interpolation techniques in Eviews.

- Each interpolation technique has its own symbol.

Editing Operator

N*

&*

Repeats previous non-missing values.

Linear Interpolation.

Cubic spline interpolation.

Catmull-Rom spline interpolation.

Log-linear (multiplicative) interpolation (linear in log of data).

Multiplicative cubic spline interpolation (cubic spline on the log data).

Multiplicative Catmull-Rom spline interpolation.

32



Interpolating NA values: Examples (Part 1)

Interpolating NA values (Example 1): Original Series Edited Series
1. Click on a workfile page. [ A Series: EDIT_SEREES .. - o x £ Series: EDIT_SERIES .. - o x
_ _ | View | Proc| Object | Properties | | print | 1 |View| Prac| Object | Propesties| | print | »
2. Double-click to open series data. |
| |
3. Highlight the cells you would like to edit. | Lastupdated 02251 = —Lastupdated: 02/26%..
As you can see, there are a number of 198001 1.000000] m 193001 1.000000 8
e 198002 pee2elll0000 198002 3.000000
missing values. 198003 5000000 ] ~— 198003 5000000
198004 A \% 5.000000
T . H 198101 A 198 5.000000
4. Type “_" in the edit window at the top of o810 | NA ez U 000000
the series. 198103 5.000000 198103 5.000000
198104 5.946036 198104 5.946036
198201 7.071068 198201 7.071068
5. Press Enter. 198202 8 408964 198202 3.408964
198203 10.00000 493203 10.00000
198204 11.89207 198204 11.89207
1983Q1 14.14214 198301 14.14214
198302 pommmbinlll 198302 | 16.81793
198303 20.00000 ] ~_ 198303 20.00000
198304 NA w 20.00000
1984Q1 NA 1 1 20.00000
_1984Q2 NA 198403 20.00000
198403 MA 1 : 2000000
_1984Q4 | NA| - 198404 NA -
198501 | « [ v 1985Q1 | « ot ] v
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Interpolating NA values: Examples (Part II)

Interpolating NA values (Example 2):

1.

2.

Click on a workfile page.
Double-click to open series data.

Highlight the cells you would like to edit.
As you can see, there are a number of
missing values.

“ "
~

Type in the edit window at the top of
the series.

Note: We simply instructed EViews to interpolate
all NA values using a cubic spline method.

Press Enter.

Original Series Edited Series
A Series: EDIT SERIES .. - = X b Series: EDIT SERIES .. - B X
| View | Proc| Object | Properties | | print | 1 |view| Proc| Object | Properties | [ print |1
Last updated: L2;25;___ oL Last updated: 02/26/... »
I (o
tes001 [ Tooooma] 198001 [ _ioooooo]
193002 3.000000 193002 2.000000
1980Q3 £ 000000 182003 5.000000
198004 NA 198004 ENEEE
198101 NA 135101 5474112
198102 T 198102 4 975564
198103 5.000000 198103 5.000000
198104 5046036 193104 5.946036
198201 7.071068 1982Q1 7.071068
198202 8.408954 198202 5.408964
198203 10.00000 198203 10.00000
198204 11.80207 198204 11.89207
198301 1414214 198301 14.14214
198302 16.81793 198302 16.81793
198303 20 00000 198303 20.00000
198304 NA 193304 2329277
198401 MNA 1 1 26.58553
198402 NA T 2087830
198403 NA 198403 2317106
198404 NA - 193404 NA -
1985Q1 | « [T 198501 |« ol ¥
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Adjust Mode: Example

« An new feature in EViews 8 is the Adjust mode which allows you to
compare the data in the original series to any changes you may make.

AdiU st Mode ( Examp|e): A Series: EDIT_SERIES Waorkfile: TUTORIALY_RESULTS:Timeseries\,  — 0 X
. . i [ViewIProcIDbjectIProperties] [PrinthamelFreeze] [Push] [De‘fauh V] [SortIE
1. Double-click to open an edited series on
a workfile page. EDIT_SERIES Unadjusted | Defta | Delta% |
EDIT_SERIES Unadjusted Delta Delta% -
) . ) 198001 1000000  1.000000 3
2. Click on the button in the series 198002 | 3000000 3000000
toolbar. EViews will add additional 108004 | 5735605 5735605
H 188101 5474112 5474112
columns to the spreadsheet view. The 08102 | 2075564 4975564
first new column titled Unadjusted 193103 10.00000 5.000000|  +5.000000 +100.0%
. . 198104 5.946036 5.946036
contains a copy of the series values at 198201 | 7071068 7.071068
H 198202 8.408964 8.4080964
the moment you entered adjust mode. 108505 | 10.00000  10.00000
This Unadjusted column is fixed and 108204 | 11.89207  11.89207
. 19831 20.00000 1414214 +5.857864 +41.4%
does not change if you change the data. 198302 | 1681793 1681793

198303 | 20.00000  20.00000
: 198304 | 2320277 2329277

3. Change several data inputs. 198401 | 3000000 26.58553  +3.414468 12.8%
198402 | 2987830]  29.87830
198403 | 3317106 33.17106

4. You can notice that EViews has filled in — NA NA
two new columns Delta and Delta%. 38t “"‘ M i K
Note: Delta/Delta% show the raw/percentage In Adjust mode, you can edit any of the cells in
difference between the original Unadjusted the raw series column (the left-most column), or in
series, and the current values in the series. the Delta or Delta% columns.
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Adjust Mode: Notes

- Unlike simple editing of a series in which changes are permanent, changes
iIn Adjust mode can be reversed.

- When you exit the Adjust mode, either by toggling the Adjust +/- button, or
by closing the series, EViews asks you if you would like to keep the
changes you made.

- Note also that any changes made while in Adjust mode are “live”, meaning
that any operations performed using the series will use the current edited
values.

- However, exiting the Adjust mode offers you the chance to revert back to
the pre-adjusted values. This property of the Adjust mode can be very
useful since it allows you to perform quick “what if" analysis without
permanently changing the series.
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Documenting a Series

- EViews allows you to add more information on your data (source, units,
remarks) using the Label View.

To add documentation to your data:

1. On the menu toolbar of a series you wish to document select View — Label.

2. The Series View changes to allow you to add remarks and other data documentation.
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Displaying a Series (Part 1)

* You can resize the width of a column, [@ Si*'i&“[ﬁ”" “‘i"'““"“"‘}"{““‘“‘“"‘ﬁ““‘—“l o1 -0
. . View | Proc | Object | Properties Prmt Name Freeze Sort Edit+/- 5mp|—|
change the way the data is displayed, an
|

. - Raw Data
etc., by opening the series Difererced |
] Last updated: [JEHS!‘IQ Year Dif -
SpreadSheet dISplay. Imported from ‘C\lUsersizctd2129\0ocu wggnfeﬂ ries xlsx’ A
Year % Chg
o 3/0111980 5903.4 Lo
* Clicking on the Default button 6/01/1980 57824 logDf
displays a drop-down menu, which e w876 4
tells EViews the format of the data. 6/01/1981 5952.7
9/01/M1981 6025.0
. 121011981 5950.0
¢ The Default shows data in raw form; N 6523
you can change the way the data is 9/01/1982 5861.4
. . . 120011982 RB66.0
displayed by choosing other options 3011983 5938.9
y y g p
from the drop-down menu. antises| 1022
121011983 63202
3011984 6442 8
6011984 6554.0
9/01M1984 66177 -
1210111984 | « T | »
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Displaying a Series (Part Il)

* You can customize the formatting of a series by clicking the Properties
toolbar of a series spreadsheet.

* This opens up the Properties dialog box. Select the Display tab.

* This menu allows you to change the number of decimals, separate thousands
with a comma, or display numbers as fractions.

e Series: GDP Wor MESERIES:: Timeseries\, - B3 x Properties @
[ViewlProchbje Properties])“rintlNamelFreeze] [Default v] [SortIEditﬂ—lSmpl-i ———
GDP ‘\ Display I)alues | Freq Convert | Value Map
S
| o .
Last updated: 061212 - 2115 gl Numeric display Column width
Imported from "Ci\Users\zctd2129\Documents\TimeSeries xlsx 3 [Fixed decimal v] :Tf;:r:z s;:rsagrerg 12.0
3/01/1980 5903 4
6/01/1980 57824 Decimal places: 1
Justification
9/01M1980 57717
12/01/1980 5378.4 ["| Thousands separator Indent: 2
3011981 60006 ; DParens for negative
£/01/1981 5952.7 [ | Trailing %
9/01M1981 6025.0 | A
12/01/1981 59500 D Comma as decimal ’ Reset to Spreadsheet Defaults
3011982 5852.3
6/01/1982 5884.0
9/01M1982 5861.4
12/01/1982 5866.0
3011983 5938.9
6/01/1983 60724 I [ OK J ’ Cancel
9/01M1983 §192.2
12/01/1983 63202
3/01M1884 G442 8
B6/011984 6554.0
9/01/1884 66177 -
12/01/1984 | « T | »
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Displaying a Series: Narrow vs. Wide

* You can customize the formatting of
a series by pressing the Wides~| putton
from the series spreadsheet toolbar.

« This command arranges the data by
the frequency of the series. In this
example, it is quarterly.

« A quarterly series will display 4
observations per row, etc.

Q1 Q2 Q3 Q4

@ Series: GDP Workfile: TIMESERIBE:Timeseries', / -

B X

/ N
[‘u"iewlProclObjectIProperties] [PftINameIFr%] ’Defau?t /l ISortIEdiyj-]Smp|+,f-1Labelﬂ-]Wideﬂ-lﬂelSamplelGenr]
N’

/ / /[ @ [
1 f 2 J 3 fJ 4 [ | | | |
astupdatedfUB13M12 - 21, »
Imparted fr :\Users\%QQ\Docu%\TimeSe%sx’
3011980 5903.4 57824 57717 5878.4 B
3011981 6000.6 59527 6025.0 5950.0
3011982 5852.3 5884.0 5861.4 5866.0
3011983 5938.9 6072.4 61922 6320.2
3i0111984 G442.8 6554.0 6617.7 G671.6
3011985 67345 6791.5 6897.6 5950.0
3011986 7016.8 7045.0 711249 71473
3011987 7186.9 72633 7326.3 74517
3/011988 7490.2 7586.4 7625.6 77274
3011989 7799.9 7858.3 79206 79379
3011990 8020.8 8052.7 BO52.6 7982.0
3011991 79434 7997.0 B030.7 8062.2
3/011992 8150.7 8237.3 8322.3 8400.8
3011993 84253 8479.2 85238 B636.4
3011994 87205 8839.8 B896.7 8995.5
310111995 9017.6 9037.0 91129 9176.4
3/0111996 9239.3 9399.0 9480.8 9584.3
3011997 9658.0 9801.2 09242 10000.3
3011998 10094.8 10185.8 10320.0 10498.6 -
300111999 | « [ 1 | »
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Displaying a Series: Sample Adjustments

* You can toggle between the full range of observations and the current sample by
pressing the button from the series spreadsheet toolbar.

Full Sample New Sample

A Feries: GDP Workfile: TIMESERIES: Timeseries\ - [ X ] Sdries: GDP Workfile: TIMESERIES:: Tireseries\, - A x

P — _

[\-"iew ProcIObjectIProperties] [PrintINameIFreezel [Default V] [SortIEditH@mplﬂ%belﬂ-l‘. [ViEW PFOCIObJECtIPFODEI"EiES] [PrintINamelFreezel [DEfEILIﬂ '] [SOI'tIEdit

GDP T GDP —
| | | | | | [

Last updated: 06/13/12-21:55 - Last updated: 0613112 - 21:55 -

o i i — Imported from 'C:\Us ers\zctd2129\Documents\TimeSeries xlsx g

! Imported from ‘CiUsers\zctd2129\DocumentsiTimeSeries.xlsy | \v a
3/01/1980 5903.4 31011990 8020.8
6/01/1980 57824 6/01/1980 80527
9/01/1980 5771.7 9/0111990 8052.6
12/01/1980 5878.4 12/01/1990 7982.0
3/01/1981 5000.6 3011991 79434
6/01/1981 59527 6/01/1991 7997.0
9/01/1981 5025.0 9/011991 8030.7
12/01/1981 5950.0 1210111991 80622
31011982 5852.3 31011992 8150.7
6/01/1982 58840 6/01/1992 82373
9/01/1982 58614 9/01/1992 83223
12/01/1982 5366.0 12/01/1992 8400.8
3/01/1983 503890 3/01/1993 84253
6/01/1983 BO72.4 6/01/1993 8479.2
9/01/1983 5192.2 9/01/1993 8523.8
12/01/1983 5320.2 121011993 8636.4
3/01/1954 5442 8 3/01/1994 8720.5
6i01/1984 5554.0 £/01/1994 8839.8

9/01/1934 BR17.7 i 9/011994 8896.7 o

12/01/1984| « m I 12/01/1994| « " T
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Adding Observations to Existing Workfiles

To add observations to an existing workfile:

1. Click on a workfile page and select Proc — Structure/Resize Current Page (either from the
main menu toolbar or the workfile toolbar). Alternatively you can double-click Range in the upper
pane of the workfile window.

2. The Workfile Structure dialog box opens up which allows you change the range of the workfile.
Extend the range of the workfile here.

3. Click OK. EViews adds missing values (NA) corresponding to the extended observation range.
r[} EViews I&l_' 'Worlcﬁle Structure @

g
File Edit Object VI@UICk Options  Add-ins  Window Help S T LR e T T

lDated - regular frequency b4 Frequency: |Quarterly ']

Worlkfile: TUTORIALY - (chusers\zctd 2129 desktophmiratmira_all_files... = B X
Start date: 198001

g
l@bjectl [Sa\re[FreezeIDetaiISﬂ’—] [Show[FetchIStore[Delete[Genr[Sample e e

Rang Set Sample... Filter: *
Sam Crder: Name

Structure/Resize Current@

Append to Current Page...

20120Q4|

[

Contract Current Page...
Reshape Current Page »
Copy/Extract from Current Page »

Sort Current Page... 0K ] [ Cancel

RERIRRREME

T T B P T T T

Load Workfile Page ...
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Groups

« Groups help you work with multiple series.

« A Group is a list of series names (and potentially mathematical expressions)
that provides access to all the data in that list.

* Once you create a Group Object, you can use the group name in many
places to refer to all the series contained in that group.

- A few features of groups:

v'A group is a “live” feed and is NOT a copy of each individual series. This means
that if the data in one of the series changes, these changes will also be reflected
in the group containing the series.

v If a series is deleted from a workfile, the series identifier will be maintained. In the
group spreadsheet the deleted series will contain NA values.

v"Renaming a series changes the reference in every group containing the series.
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Creating Groups: Examples (Part 1)

To create a group (Example 1):

1.

2.

Click on a workfile page. Select Object — New Object from the main menu.

The New Object box opens up. Select the Group option.

You can name your group under the section Name for object (in this case, we named it

group01), then press OK.

The Series List window appears.

Enter the series names you wish to include in the group (separated by spaces).

] i EViews

War

View | Pr
Range:
Sample

C
edil
eql
g
gor
i
poe

Mew Object...

Generate Series...

Manage Links & Formulae...
Fetch from DB...

Update selected from DB...
Store selected to DE..

Rename selected...

Delete selected

Print Selected

File Edit|[}b}ect View Proc Quick Options Add-ins Window

ktopmiratmira_all_files

owl Fetch l Store[ Del ete]

C

resid

BRIERRRISwEE

trend

New Object

e |

Type of object

Equation
Factor

GraEh

Logl
Matrix-Vector-Coef
Madel

Fool

Sample
Scalar
Series
Series Link
Series Alpha
Spool
SSpace
String
Svector
System
Table

Text

ValMap

VAR

e

m

Mame for object

groupd1




Creating Groups: Examples (Part Il)

To create a group (Example 2):
1. Click on a workfile page.

2. Select Quick — Show from the main menu (or Show from the workfile menu).

3. The Show window appears. Type here the names of the series you wish to include.

4. Press OK.

5. If you would like to save the group, click the Name button. Enter the series name. Press OK.

{,_;. EViews

Sample...

[— ries,.,
Workfile: TLHDRML#_RMB
Show ..

[UiewlPrnchbject] [SEvEIFreeze] Graph

Range: 1980Q12012Q4 — 17 .
Sample: 192002201204 — 1 Pty Group (Edit Series)

(B] C Series Statistics
% gggqseries Group Statistics
[=] eqo2 Estimate Equation...
% gdp Estimate VAR...

=1 arounid

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

.
e
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Creating Groups: Examples (Part Ill)

To create a group (Example 3):
1. Click on a workfile page. Highlight the series you wish to group together.

2. Right-click and select: Open — as Group.

3. If you would like to save the group, click the Name button. Enter the series name. Press OK.

Worldfile: TIMESERIES - (c\users\zctd 2129 desktophtimeseries.wfl) - B X
[ViewlProcIDbject] [PrintlSavelDetails+..’-] [Show[FetchIStore[DeletelGeanSample]
Range: 198001 201201 — 129 obs Filter: *
Sample: 198001 201201 — 129 obs
Blc
Mg
% gdp Open » as Group
nv
4 pce c Ctrle C as Equation...
R resid opy i as Factor.
hA series01 Paste Ctrl+ ¥ -
Paste Special... as VAR...
as Systemn...
Manage Links & Formulae... as Multiple series

4 r‘\l Timeseries Iq' Mew |

Eetch from DE...
Update from DE...
Storeto DB...
Object copy ...
Export to file...

Rename... F2

Delete
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Creating Groups: Examples (Part 1V)

To create a group (Example 4):
1. Click on a workfile page. Type on the command window:

group group_name seriesl series2 series3
2. Press Enter.

3. This instructs EViews to create the group named as group_name, which includes the series
seriesl, series2 and series3.
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Data Comparison Tools in Groups

- A new feature in EViews 8 allows you to easily compare the data between
the series in your group.

To compare data between series in a group:
1. Click on a workfile page. Click on two series and open

. | @ Group: GROUPO4  Workfile: TUTORIALY_RESULTS:Timeseries\ = 4
these SerleS aS a grOUp. [\«’iewlProc Objectl [PrintINamelFreezel ’Default VI [SortIEdit+f-ISmp€1Compareh’-l
GDP|GDP_REVIS...| [ |

. . 198001 5903.4 5902.400 -

2. Click the M button located in the group menu N 07524 5762400 @
toolbar_ 198004 5878.4 5872.400
1981Q1 6000.6 §026.000
1981Q2 59527 5952.700

3. Notice that, similar to the Adjust mode explained earlier, e Bl S
the Compare+/- command adds two new columns Delta 196201 023 GG

5884.0 5884.000

and Delta%. Note that all four columns are fully editable. 190908 SEE1e Bioooon

198301 5938.9 5938.900

) ) ) 198302 60724 6072400

Not_e: if you change the series display from DefauI'F to some other Taas oAl o

setting, EViews removes the Delta% column and introduces new 198401 64428 5442800

. . 198402 6554.0 6554.000

columns showing the new transformation and a new Delta column 198403 66177  B617.700
showing the difference for that transformation. T o
Note: if you would like to change the default settings for the If one compares more than two series
tolerance level, follow these S|mpl_e steps: (i) rlght-hq_nd click EViews will simply highlight the differences

anywhere on the spreadsheet when in Compare Mode; (ii) Select between each column.

Highlighting; (iif) the Comparison Highlighting box opens up.
Under Highlight if difference exceeds field, specify your own
tolerance level.
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