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EViews: Introductory User Guide

BASIC GRAPHING: BASICS



Basic Graphing in EViews

- EViews provides a powerful, user-friendly, full-featured set of tools that will aid
you in graphically displaying your information.

- EViews graphing menu is extensive.

- This tutorial focuses primarily on basic graphing in EViews.



Types of Graphs in EViews

- EViews graph types can be grouped into four categories, i.e.:

v Observation graphs — show data for each observation in the series or group
(covered in this tutorial).

v'Analytical Graphs — show results obtained from analysis of the series or group
data (not covered in this tutorial, see User Guide).

v Auxiliary Graphs — show analytical graphs deriving from a modification of
observation graphs (i.e., regression line or kernel fit line: not covered in this
tutorial, see User Guide).

v'Categorical Graphs — observation or analytical graphs created by dividing data
into categories defined by factors (not covered in this tutorial, see User Guide).



Creating a Graph

* The easiest way to create a graph in EViews is by View — Graph menu.

Creating a simple graph:

1.

Open a suitable data object on workfile page
(e.g. series, matrix, group, etc.).

2. Click View — Graph.
3. This brings up the Graph Options dialog

box. Under Option Pages select Basic type
page.

.Under the Graph type section, select Basic

graph from the General category.

.Select Line & Symbol from the Specific

category. Alternatively, one can select any
other of the presented options.

. Leave Details settings as specified by default

options (and as shown here).

Sample Slider Bar =

Graph Options @
Option P;
plion Pages Graph type Details
Graph data: [Raw data ']
Qrientation: [Normal - obs axis on bottom v]
Bar Axis borders: [None ']
Spike
H Area Singl t
[+ Templates & Objects Dot Plot SEEGEA
Distribution
Quantile - Quantile
Boxplot
Seasonal | Graph
Undo Page Edits Cancel
A Series: SPS00  Workfile: DATA:Monthly, - =B x

[VlewlProcIDbJectI Propertles] [PrlntINameI Freeze] [De{auk

V] [DptlonslSampleIG
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Graph Options Menu (Part 1)

* Graph Type: this specifies the type of graph you wish to display. It has two
categories: (i) General and (ii) Specific.

v'General — offers two options: v'Specific: offers a list of the graph
= Basic graph: shows basic graph. types available for use.
= Categorical graph: shows data Note: There are different options available for
divided into categories defined by series and groups.
factor variables (see Advanced Series Groups
Graphing tutorial for details). Graph type Graph type
General; General:
Graph type |Basic graph v |Basic graph -
General: Spedific: Spedific;
Basic graph ne & Symbal Line & Symbal
Basi ar Bar
Cagrcal graph if;k: i':;k:
Dot Plot Area Band
Distribution Mixed with Lines
Quantile - Quantile Dot Plot
Boxplot Error Bar
Seasonal Graph High-Low {Open-Close)
Scatter
¥Y Line
XY Area
Pie
Distribution
Quantile - Quantile
Boxplot
Seasonal Graph




Graph Options Menu (Part Il)

v'Details: this category specifies additional details, such as:

= Graph Data

= Orientation

= Axis Borders

= Multiple Series

v'Graph Data: it specifies the data to be
used in observation graphs

= Raw data - is the default setting.
Every observation is plotted.

= Summary Statistics — allows you to
compute summary statistics (means,
medians, etc).

% For a single series, the summary
statistics shows a single data point.

% For single series, you may want to leave
the setting at Raw data.

% The Graph data option is more useful

with multiple series (Groups)

Details
Graph data: [F‘.aw data T]
Orientation: [Normal - obs axis on bottom v]
Axis borders: [Nune ']
Multiple series: | Single graph
Graph data:
Raw data
Orientation: Means
Medians
Axis borders: | Maximums
Minimurms
Sums

Mulkiple series:

Sums of squares

Variances (population)
Standard deviations (sample)
Skewness

Kurtoses

Quantiles

Mumbers of observations
Mumbers of MAs

First observations

Last observations

Inigque walues - error if not identical




Graph Options Menu (Part Ill)

v'Orientation — it allows you to choose
between two options:

= Normal — observations are along the
horizontal axis.

= Rotated — observations are along the
vertical axis.
Note: For the following three types of graph:
Distribution, Quantile-Quantile and Seasonal
Graphs different options appear instead of
Orientation.

Details

Graph data: [Raw data "]

Mormal - obs axis on bottom -
Non'nal - obs axis on bottom

Rotated - obs axis on left

Crientation:

Axis borders:

Multiple series: |Single graph

Details

Graph daka; Raw data

Distribution: Histogram - | |@ptions
Histogram b
fxis borders: N Histogram Polygon
Histogram Edge Palygon
Multiple seriesq | Ava. Shiﬂ:e'f:l Histogram
Kernel Density
Theoretical Distribution
Empirical COF

Empirical Survivar
Empirical Log Survivar
Empirical Quantile




Graph Options Menu (Part 1V)

v'Quantile-Quantile Graphs

The Orientation option changes to Q-Q
graph option with the drop-down menu
shown here.

v'Seasonal Graphs

The Orientation option changes to
Seasonal type option with the drop-down
menu shown here.

Details

Graph data: Raw data

| |
Q-0 graph: Theoretical ¥ || Pptions
Theoretical
fxis borders: I | Symmetry I

Multiple series: | Single graph

Details
Graph data: Raw data

=

Paneled lines & means
fxis borders: | Multiple overlayed lines

Seasonal

Multiple seties: | Single graph



Graph Options Menu (Part V)

v'Axis Borders — allows you select a Detais
distribution graph to display along the | Gephdata: |Rawdata ]
aXiS Of your graphs. Orientation: [Normal—obs axis on bottom v]

= By default no axis are displayed Axis borders:
(default None).

Mulkiple series: §Boxplot
Histogram
kKernel density

v'Multiple Series — this allows you to P&k

handle multiple series (group data). Graph data:  [Raw data v

= If you have a single series, this menu  ©rentaten: [Normal -obs axis on bottom __~ |

option is unavailable. Axis borders: [ None -

= For multiple series, it shows the
options displayed here which ask you
to specify how you want to display

Multiple series:§ | Single graph -

Stack in single graph
Multiple graphs

your multiple-series.



Graph Objects

- When creating graphs by clicking on the Graph view from the View menu of a
series or group, remember that what you create are simply graph views.

- These graph views are transitory: while you can customize them, once you
close the series or group object, most of these settings will be lost.

- You may save a graph by freezing it (FREEZE button). This creates a graph
object. Freezing a view (graph object) creates a snapshot of the current graph
view, allowing you to create permanent customization of the output.

v'Because a graph object created by turning off the Auto Update Option is divorced
from underlying data series, the options for changing from one type of graph to
another (categorical graphs, distribution plots, etc.) are limited.

v It’s best to select (and settle on) a graph type before freezing a graph if you intend
to keep the auto-updating feature off.

- Frozen graphs have two main advantages:
v Customizations are stored as part of the graph object so they do not disappear.

v You can choose whether the graph will update every time the data/sample change.
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EViews: Introductory User Guide

BASIC GRAPHING: SERIES



Selected Single Series Graphs (Part 1)

/The sample / IF conditions
A Series: TBILL2M  Workfile: DATA:Monthly\ - can be specified.
ple | G

[‘JiewlPrncIDbjectIPrnperties] [PrintINameIFreeze] [Haw Data v] [DptinnslSam

TBILL3M

20

16

124

T T | T T T T | T 1T | T LI | LI T | T T T T | LI T | T T
1580 1985 1580 1995 2000 2005 2010

1977001 [ 2] T 2] 2012m14

Basic line graph
(using default graphing settings)
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Selected Single Series Graphs (Part 1)

b Series: TBILL3M  Workfile: DATA:Monthhy\, -0 x

[UiewlPrnchbjectIPrnperties] [PrintINamelFreeze] [Raw Data v] [DptinnslSampleIG

TBILL3M

20

rr | rrrr[r rr o rr 1t 11 11 [ 11T 1T T 11
1580 1585 1550 1995 2000 2005 2010

1977001 [ 2i] i [ 2012m11

Basic dot plot
(using default graphing settings: a symbol-only version of the Line & Symbol graph)

14



Selected Single Series Graphs (Part Ill)

A Series: TBILLIM  Workfile: DATA:Monthly\ - 08 Xx
[ViewlProclObjectIProperties] [PrinthameIFreeze] [Haw Data V] [OptionsISamplelGeanSh
Details
TBILL3M Graph ok [Raw dot v]
20
Crientation: [Nurmal - obs axis on bottom T]
16 e
=) .
o Axis borders: | Mone -
12 s
0o Multiple series: |Boxplot
$e Histo
8 8 ® istogram
j ° Kernel density
é W g
4 %
el ® %
2
.
0 T T T T T T R
1930 1985 1990 1995 2000 2005 2010
1977001 ] I [ 2012111

Basic dot plot
(using default graphing settings: a symbol-only version) with histogram as an axis border
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Selected Single Series Graphs (Part 1V)

A Series: TOTAL_DEBT Workfile: TUTORIALO_RESULTS: Tutorialdbl, - B X

[‘JiewlPrnc]DbjectIPrnperties] [Print]NameIFreezel [Defauh v] [DptionsliamplelG

TOTAL_DEBT

220

2009 ——

180

160

140

120

100

a0

80 T T T T

2
2
3 \S&@'b
Japan - 10 |%| [ 0 @%' Spain - 10
Bar plot

(using default graphing settings with Bar selected from Graph type/Specific)



Selected Single Series

Graphs (Part V)

Graph Options
Option Pages

[=)- Graph Type

. Basic type
[+ Frame & Size
[r]- Axes & Scaling
[+-Legend
[=)- Graph Elements
Lines & Symbols

Bar-Area-Pie

[+ Quick Fonts
[ Templates & Objects

Undo Page Edits

Bar graphs Qutline fill areas in

: Bars
Areas
Label above bar
; [] Area Bands

(") Mo bar labels

Mote: Labels are not

displayed on rotated )

or XY bar graphs Pie graphs
Space between bars Label pies

Stacked bar graphs

[ Stack positive & negative
values separately (Excel

style)

oK ] [ Cancel

@ Series: TOTAL_DEBT Workfile: TUTORIALS_RESULTS: Tutorial9bh, - B8 X

[View]ProcIDbjecthropertiesl [PrinthameIFreezel ’De‘fault V] [Dptions[SamplelG

TOTAL_DEBT
240
2004 220
160 -
1204
80
40

S
& @Qg f' s f@f

'O
\f' \#@

Japan - 10 I%{ [i] Tl @%{ Spain - 10

Bar plot with numerical value labels
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Selected Single Series Graphs (Part VI)

[ b Series: TOTAL_DEBT Workfile: TUTORIALY_RESULTS: Tutorial9bh, - B X -
[ViewIPmcIDbjectIPmperties] [PrintINamelFreeze] [Defauh VI [DptionsliampleIGe
TOTAL_DEBT
220
200 4
180 4
160
140
120 4
100 4
20
&0 : : : : : |
B 2 L B w2 B B B B 2
& &S f?' & &
¢ € < & & q?@é?
§
Japan-10 |%| [i] I @% Spain - 10
Spike plot

(using default graphing settings with Spike selected from Graph type/Specific)



Selected Single Series Graphs (Part V)

A Series: NEWSERIES Workfile: TUTORIAL9_RESULTS: Tutorialda\, - B8 X

[‘u‘iewlProchbjectIProperties] [PrinthameIFreeze] [Defauh v] [DptionslSam

NEWSERIES

12

I
. 4

T T | T T T 7T | L | T 11 | T T T T | T 1T 1T | LI | T T
1580 1985 15950 1995 2000 2005 2010

1977M01 [ 2] T [ 2012m14

Area plot
(using default graphing settings with Area selected from Graph type/Specific)



Selected Single Series Graphs (Part Vi)

A Series: EMPLOYMENT_RETAIL Workfile: TUTORIALS_RESULTS: Tutori.. — M= X
[ViewlProclObjectIProperties] [Print]NameIFreeze] [Ddauﬂ '] [OptionslSamplel
EMPLOYMENT_RETAIL
17,000
16,000 -|
15,000 -|
14,000 -{
13,000 |
12,000 |
11,000
10,000
9,000
B o o o o o o o o o o o e e L
1980 1985 1990 1995 2000 2005 2010
1977001 |21 m Il 2012m14
A Series: EMPLOYMENT_RETAIL Workfile: TUTORIALS_RESULTS:Tutori... — M X R Series: EMPLOYMENT_RETAIL Workfile: TUTORIALS_RESULTS:Tutori., — 0 X
[\u"iewlProcIObject]Properties] [PrintINameIFreeze] [Default V] [OptionsISampleI [View]Proc[ObjectIProper‘ties] [PrintINameIFreeze] [Defauh V] [Opt\onslsamplel
EMPLOYMENT_RETAIL by Season
EMPLOY MENT_RETAIL by Season
17,000
16,000 4
Details
15,000
14,000 Raw data
12,000 s
Seas0 ! | Paneled lines & means. =
12,000
B Paneled lines & means 1
11.000 4 Multiple overlayed lines |
10,000 4
9,000 Single graph
8,000
e I - =a R B
1380 1985 1350 1385 2000 2005 2010
1977M01 [E]1] i 2 2012m11 1977M01 [2E]1] i 2 2012m11

Line & Seasonal plots
(one line & two seasonal plots - Seasonal selected from Graph type/Specific + defined by Seasonal type)

20



EViews: Introductory User Guide

BASIC GRAPHING: GROUPS



Multiple Series Graphs

- If you open a group of series, the following graph types appear:

v Line & Symbol v Scatter

v Bar v XY Line

v Spike v XY Area

v Area v XY Bar

v Area Band v Pie

v Mixed with Lines v Distribution

v Dot Plot v Quantile-Quantile
v Error Bar v Boxplot

v High-Low (Open-Close) v Seasonal Graph

- Here, we shall illustrate selected observation type graphs. All other graphs
can be implemented in the same matters (see also User Guide).

- All types of graphs available for a single series are also available for graphing
series in a group.

22



Selected Multiple Series Graphs (Part I)

@ Group: GROUPD1 Workfile: TUTORIALS_RESULTS: Tutorial9al, - B X
[UlewlPrnchbJect] [PrlntINamelFreeze] [De‘fauﬂ v] [DptmnslPnsitinnlSampIeISh
20
16 4

12 4

LI | 1 LI 1 | LI LI | 1 LI | 1 LI 1 | LI LI I 1 LI 1 | 1 1
15980 1985 1550 1995 2000 2005 2010

— TBILL3M —— TBILLSM
— THNOTEZY —— THNOTE10Y

1977001 [ 2] T [ 2012m14

Basic line graph - one graph (selected in Multiple series)
(using default graphing settings)
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Selected Multiple Series Graphs (Part Il)

@ Group: GROUPOL Worldfile: TUTORIALS _RESULTS: Tutorial9ah, - 0 X

View | Proc | Object| | Print | Mame | Freeze | | Default * | | Options | Position | Sample

THEILL=ZM TEILLEM

g ] L] U R frca e g = ioas "Rl "R e e} x|

THOTEDY THOTEIDY

iy,
P

- = EEI TERD 2000 2003 0

1977M01 ] I [ 2012011

Basic dot graphs - multiple graphs (selected in Multiple series)
(using default graphing settings: a symbol-only version of the Line & Symbol graph)



Selected Multiple Series Graphs (Part Ill)

(] Group: GROUPD1 Worldfile: TUTORIALS_RESULTS:Tutorial9ah - 0 X
| view | Proc| Object | | Print | Name | Freeze | | Defaui ~ | | options| Pasition | samy
i}
o0

|||_I_|_

LI e s B s e e e e
1580 1585 1550 1555 2000 2005 2010

3 TEILLIM @ TBILLEM
@ TNOTEZY @ TNOTEIDY

1977M01 |2 T 2 2012M11

Area plots — stack in one graph (selected in Multiple series)
(using default graphing settings with Area selected from Graph type/Specific)



Selected Multiple Series Graphs (Part 1V)

[G] Group: GROUPO1 Workfile: TUTORIALY_RESULTS:Tut.. — M X
[‘u"iewl P'rcucl Dbject] [ Print[ Name[ Freeze] [ Default - ] [ Ciptions 1 Paos
Means
72
5.5 -
Details
Graph data: [Raw data v] 54 -
Raw data
Orientation: [ —— 69
Medians
Maximums =&
Minimums
57
48

1977MO1 [ T (2] 2012M11

Bar plot of summary statistics (selected Means in Graph data)
(using default graphing settings with Bar selected from Graph type/Specific)
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Selected Multiple Series Graphs (Part V)

@ Group: UNTITLED Workfile: TUTORLALS_RESULTS: Tutorial9al, - 0 X

[Uiewlechbject] [PrinthameIFreeze] [Defauh v] [DptinnsansitiunlSample

1:||||||||||||||||||||||||||||||||||||

1980 1985 1950 1995 2000 2005 2010

O (TBILL2M, THSTE10Y)

1977M01 (2] I [ 2012m11

Area band plot of two series

(using default graphing settings with Area Band selected from Graph type/Specific)
Note: Area Bands plots a band using pairs of series by filling in the area between the two sets of values.
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Selected Multiple Series Graphs (Part VI)

(6] Group: GROUPO1 Workfile: TUTORIALY_RESULTS: Tutorial9al, - A x

[UiewIPrncIDbject] [PrintINameIFreeze] [De‘fauﬂ v] [DptinnsIPnsitinnISEmpIEIShn

20

16

12 1

I} T T | LI LI | T T LI | T T T T | LI LI | T T T | LI T | LI

1980 1885 1890 1995 2000 2005 2010

O (TBILL3M,TBILLEM)
B (TNOTEZY, TNOTE10Y)

1977M01 []i] I [ 2012m11

Area band plot of successive series in the group
(using default graphing settings with Area Band selected from Graph type/Specific)
Note: If you have an odd number of series in the group, then EViews plots the last series as a line (by default).



Selected Multiple Series Graphs (Part VII)

[G] Group: SPSO0_RETAIL Workfile: TUTORIALG RES... - M X

[UiewlecIDbject] [PrinthameIFreeze] [Defauh v] [Dptinn!

17,000
16,000 -
15,000 -

14,000 -

13,000 -
12,000 -

11,000 -

EMPLOYMEMT _RETAIL

10,000 -

9,000 4

'Blu'[l'[II T T T T T T T
0 200 400 600 80O 1,0001,200 1,400 1,600

SP500

1977M01 [ T I 2012m11

Scatter plot
(using default graphing settings with Scatter selected from Graph type/Specific)
Note 1: Scatter Plots are used to visually examine the relationship between variables.
Note 2: XY Line/XY Area graphs are similar to scatterplots.



Selected Multiple Series Graphs (Part VIiI)

-

(G] Group: INT_RATES Workfile: TUTORIALS RESULTS:T.. — M X
[View[ProcIDbject] [PrinthameIFreeze] [De‘fauh v] [DptionsIPos
168 = a0
o
Details g 2
=
Raw data .
Fit lines: |None ~ |[options|
I:I T T T T
=] 4 g 12 1B frusl m
Axis borders: [Nnne v] TERLM
Multiple series:] | Single Graph - XY pairs -
gle grap 990%0%%“
single graph - Stacked
Single Graph - XY pairs = g #
Multiple graphs - First ws. All i
Multiple graphs - X' pairs 2
Scatterplot matrix
Lower triangular matrix
1IE fros)
1977M01 (2] T 2] 2012m11

Scatter plot (Single graph — First vs. All)

(using default graphing settings with Scatter selected from Graph type/Specific and Multiple series options)
Note 1: Scatter Plots are used to visually examine the relationship between variables.
Note 2: XY Line/XY Area graphs are similar to scatterplots.




Selected Multiple Series Graphs (Part I1X)

Details
Raw data
Fit lines: |None ~ |[options|
Axis borders: [Nnne v] -
Multiple series:] | Single Graph - XY pairs -

Single graph - First vs. All
single graph - Stacked
Single Graph - XY pairs
Multiple graphs - First ws. All
Multiple graphs - X' pairs
Scatterplot matrix

Lower triangular matrix

@ Group: INT_RATES Worlkfile: TUTORIALS_RESULTS:Tutorial®a',

- 0 X
[UiewIProcIDbject] [PrintINamelFreeze] [Defauh v] [DptionslPositionlSampleIS
50
P
wpd® oo
-4-0 T 'R. L) [11] o
ann T )
o
30 o ® #e
> TBILLGM A &*
* TMOTEZY . ., .
THOTE1DY
i} 20 | [ ]
w8 ©
10 -
0 T T
0 4 12 16 20
TBILL3M
1977M01 [2{1] I [ 2012m14

Scatter plot (Single graph — Stacked)

(using default graphing settings with Scatter selected from Graph type/Specific and Multiple series options)
Note 1: Scatter Plots are used to visually examine the relationship between variables.

Note 2: XY Line/XY Area graphs are similar to scatterplots.
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Selected Multiple Series Graphs (Part X)

Details

Fit lines:
Axis borders:

Multiple series:

Raw data
|None ~ |[options|
= 3
Single Graph - XY pairs = '

Single graph - First vs, Al

single graph - Stacked
Single Graph - XY pairs
Multiple graphs - First ws. All
Multiple graphs - X' pairs
Scatterplot matrix

Lower triangular matrix

(6] Group: INT_RATES Waorkfile: TUTORIALY_RESULTS: Tutorial9ah

- 8 X

[UiewlPrncIDbject] [PrintINameIFreeze] [De‘fauh

v] [Dptions]PnsitionISarr

o (TBILL3M TBILLEM}
» (TNOTEZY THOTE10Y)

16

14 4

12 1

20

1977M01 []1]

i [} 201214

Scatter plot (Single graph — XY Pairs)
(using default graphing settings with Scatter selected from Graph type/Specific and Multiple series options)
Note 1: Scatter Plots are used to visually examine the relationship between variables.

Note 2: XY Line/XY Area graphs are similar to scatterplots.




Selected Multiple Series Graphs (Part Xl)

[5] Group: INT_RATES Worldile: TUTORIAL9_RESULTS:Tutorial9al - B X
[View[Proc]Dbjectl [PrinthameIFreeze] [Defaurt v] [Dptions]Position]SamplelSheetIStatle
. &
Details /
Raw data t
Fit lines: |None ~ |[options|
E
Axis borders: [Nnne v] )
Multiple series:] | Single Graph - XY pairs - ﬂ
agie lgi % 1]
single graph - Stacked T
Single Graph - XY pairs | *
Multiple graphs - First ws. All i
Multiple graphs - X' pairs =
Scatterplot matrix o
Lower triangular matrix =

1977M01 (2] ] I 2012m11

Scatter plot (Single graph — Scatterplot matrix)
(using default graphing settings with Scatter selected from Graph type/Specific and Multiple series options)
Note 1: Scatter Plots are used to visually examine the relationship between variables.

Note 2: XY Line/XY Area graphs are similar to scatterplots. 33



Selected Multiple Series Graphs (Part XllI)

[E] Group: UNTITLED Workfile: TUTORIALS_RESULTS:Tutorial@b' - B8 X

[Vim Proc Dbjfﬁ] [Pnnt MName FIEEZE] [Dﬁfau}t v] [Dp-tmns Pusrtmn S-ample 5heet
Japan - Itahy - Porbugal - 10 Ireland - 10
France - 10 United States - 10 Germany - 10 United Kingdom - 10 Spain - 10

| @ LOCAL DEBT mm CENTRAL GOV |

Japan-10 |%| i il @% Spain - 10

Pie chart

(using default graphing settings with Pie chart selected from Graph type/Specific)

Note: Pie charts are only available for multiple series. 24
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Panel Graphs

- EViews offers a number of options when plotting graphs of panel data.

- If you want to plot a series with panel data structure, the following Panel
Options appear:

v Stack cross sections Panel options
Murber of Shis:
v Individual cross sections Individual cross sections
) . Stack cross sections
v Comb”’]ed Cross sections Individual cross sections
Combined cross seu_:ﬁnns
v Mean of cross sections Mean of crass sections

Median of cross sections

v Median of cross sections

36



Selected Panel Graphs (Part

)

@ Seriezs TOTAL_DEBT Workfile: TUTORLALS _RESULTS:Tutonal@kY

- 8 X
[ViewIProcIDbject[Properties] [Print[NameIFreeze] |De‘fauh v| [DptionsISampIeIGenr[Shee
TOTAL_DEBRT
240
200 n
1604 ]
120 i (]
a0
= HH H HH HH H HH HHH
{l IIIIIIIIIIIIIHIIIIIIIIIIIIIIII
Dh—DDr‘-\-DDhDDhDDhDDhDDhDDhDBBDDhD
Oo0orogoroOoovr-oOoOor-ooorroo-ooo-aooT = =
cCcccoono > >pgpgwo00ooononon=>>=xxEEECcEE
EllcococEEEoDP Pl Eccct St oonggo 888
m@mmD@D EEtEEooe Bl s s o EEEDDOgn gy
RN RGN C oot ®ee s =S EEE
oo 'U'U-ummm!xk_'
222 EEE
=== as2
o s s C CC
o33
—» —» ;
Japan-00 | Tl [i= Spain-10

Panel data plot (Stack Cross Section)

(using default graphing settings with Bar selected from Graph type/Specific)
Note: The Stack Cross Section option simply stacks the data for each cross section and plots the data without regard for the structure.



Selected Panel Graphs (Part Il)

@ Series; TOTAL_DEBT Workfile: TUTORIALS RESULTS:Tutorial@b,

- 0 X

[‘Jiewl PrncIDbjecthrnperties] [PrinthamEIFreezE] | Default

* | [Dptinns 1 SEmpIEIGeanShEE

JapEr Eneece
=0 -
Fo b =2 =] =
.
o
ws =
—d
= . -
I mma — | =
e T T o T T
o1 ar wm oa ar wm
France Linked Sies
m m
= =
-
=
=
=
24
=1
o ns
[T =
[] []
m T T m
m ar wm m ar

TOTAL_DEBT

Rl

4 B 2 a 8 H B

A # 82 a a 89 §

Panugal

ll

LinRad Kingdom Spain
= =
a
) o3
m ar m m ar m

Panel data plot (Individual Cross Section)

[ Spain-10

(using default graphing settings with Bar selected from Graph type/Specific)
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Selected Panel Graphs (Part Ill)

M Series: TOTAL_DEBT Workfile: TUTORIALS_RESULTS: Tutorial9b\ - 0 X

[‘u"iewlPrncIDbjectIPrnperties] [PrintINameIFreeze] [De‘fauh v] [DptinnslSamplelGeanS

240

200

160

120

a0

40

[ Japan @ Greece
[ ltaly [ Portugal
= Ireland [ France
O United States B Germany
I United Kingdom [ Spain

Japan-100 I%@ I @% Spain-10

Panel data plot (Combined Cross Section)
(using default graphing settings with Bar selected from Graph type/Specific)
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Basic Data Analysis: Notes

- Data analysis is one the most basic but important tasks when working with
series and groups of series.

- EViews offers a toolkit for data analysis, which include descriptive statistics,
statistical graphs, tests and procedures.

* Most of the data analysis functions discussed in this tutorial can be found in
the View and Proc menu items.

* The main topics of this tutorial are:

= Series

v General Statistics

v Series tests

v Time Series tests

v Series Proc (generate series, resample, seasonal adjustment)
= Groups

v General Statistics

- This tutorial covers only basic statistical analysis. For more detalils,
see User Guide.
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View Menu for Series

* The main data analysis item in EViews is the View menu.
* You can view all available actions for a series from this menu.

A drop-down View menu appears with a number of |$05eies6PA Workile DATAscross section\ - & X

Op'[ionS grouped in 4 SeCtionS: m IObjelefoperties][Print]NamelFreeze] lDdad
. . . . . . SpreadSheet '

v" The first section/block lists views that display the data series. Geogh

v' The second bloc provides general statistics. Descriptive Statistics & Tests

v" The third block provides general statistics for time series. One-Way Tabulation...

v" The fourth block allows to modify/display the series labels. Correlogram...

Long-run Variance...

Unit Root Test...
Variance Ratio Test...
BDS Independence Test...

m »
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Descriptive Statistics: Histogram and Stats

« Basic statistical summaries (including histograms) can be found under the
View — Descriptive Statistics & Tests — Histogram and Stats.

The sample / IF conditions

General notes: .
can be specified.

v The top of the statistics panel shows the name of /
the series, the sample, and the number of : : :
. @Serrﬁ: GPA Worlkfile: DATA:cross_section’, / -8 Xx
observations.

[ViewIProclDbjectIPropertiesl [PrinthamelFreeze] [SampIeIGeanSheetIGraphIStatslId

v'In the middle of the statistics panel, EViews
summarizes the main statistics for the GPA series

00
Series: GPA
(note: skewness measures the degree of 1 el Soranations 4137
asymmetry in data, whereas kurtosis measures 1 H Mesn 2052080
the presence of “fat tails”). 1 Mosimum 4000000
300

v The bottom of the panel shows the Jarque-Bera Sie.Dev. DezEeas
statistic and its associated probability and tests ol Kuresis - 2.112208
whether the data is drawn from a normal e 000000
distribution. Since here, the p-value is 0.000, it is R
extremely unlikely that the data follows a normal
distribution.
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Descriptive Statistics: One-Way Tabulation

* If you want to see the entire distribution of the data, you can do so by using
View — One-Way Tabulation.

« EViews provides the counts, percentage counts and cumulative counts for
each observation value.

r b
Tabulate Series ﬂ
Cutput Group into bins if
Showe Count [7] # of values = | 100
Show Percentages [] Avg. count < | 2
Show Cumulatives Max #of bins: | 5
MA handling
|:| Treat MAs as category [ oK J [ Cancel ]
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Descriptive Statistics: Stats Table

* The View — Descriptive Statistics & Tests — Stats Table view displays
descriptive statistics for the series in a tabular form.

* This information is pretty much the same as the statistics panel in the
Histogram.

b Series: GPA Workfile: DATAzcross s.. — M X
[UiewlPrnchbjectIPrnperties] [PrintINamelFreeze] [
GPA
Mean 2. 652686 -~

Median 2.660000
Maximum 4 000000
Minimum 0.000000
Std. Dev. 0.658635
Skewness -0. 214667
Kurtosis 3112208
Jarque-Bera 33.94387 1
Probability 0.000000
Sum 10974.16 3
Sum 3q. Dev. 1794 196
Observations 4137 i
1 [ 1] | ¥
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Descriptive Statistics: Stats by Classification

« An important part of data description is the ability to compare basic statistics
across subgroups.

* View — Descriptive Statistics & Tests — Stats by Classification table
allows us to perform such an analysis more formally.

_~ Onecan combine more series and conditions, e.g. s1 s2 s3<=100.

-

Statistics By Classification

S|

/

Statistics

Mean

|:| Sum

[] Median

|:| Maximurm

|:| Minimurn

Std. Dewv,
[[quantile |0.5
[7] skewness

[ kurtosis

[] # of MAS
Ohservations

Series/Group for dassify Qutput layout

black (@) Table Display
Show row margins
- Show column margins
MA handlin
? Show table margins
|:| Treat MA as category
() List Display

Group into bins if Show sub-marains

Sparse labels
# of values =| 100 g

Avg. count < | 2

Max # ofbins: | g

@ Seriess GPA Workfile: DATAzcross_section’, - 0 X

[View[ProcIDbjectIProperties] [Print] Name[Freeze] [Sample[Gen

Descriptive Statistics for GPA
Categorized by values of BLACK
Date: 05/0213 Time: 21:24
Sample: 14137

Included observations: 4137

BLACK | Mean Std. Dev. Obs.
0 2 676645 0.653342 3908
1 2243799 0.613955 229
All 2 652686 0.658635 4137
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Hypothesis Tests on Series

- EViews allows you to carry out a number of hypothesis tests on a series.
* The main menu for all tests is the Descriptive Statistics & Tests menu.

General notes:
v Simple Hypothesis Tests
It tests for the mean, median and variance of the

i ESEFFE GPA Workfile: RESULTS::cross_section’, - A X
Serles [View[ProcIDbjectlPropertiesl [PrinthamelFreeze] [Sample]GeanSheet[Grap
v Equality Tests by Classification SpreadShect =
i ) ) Graph... [SRAMK==5 and BLACK i
It tests equality of means medians and variances e _
. Descriptive Statistics & Tests » Histogram and Stats
across subsamples (subgroups) of a series. One.Way Tabulafion, State Table
v Emplrlcal dlS'[I'IbU'[IOﬂ TeStS Correlogram... tats by Classification..
It tests whether the data distribution of the series is SR R
. . . . Unit Root Test... Equality Tests by Classification...
drawn from a number of well-known distributions, i.e.: S .
mplrlca ISCrigution | ests...

Normal, Chi-Square, Exponential, Extreme (Max), mhre T
Extreme (Min), Gamma, Logistic, Pareto, Uniform,
Weibull.
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Time Series Analysis: Correlogram (Part I)

- Serial dependence (temporal dependence) is one of the most common

features of time series data.

* The series View — Correlogram menu displays the autocorrelation and
partial correlation functions of a series (up to a specified number of lags),
which allows you to have a visual feel of the degree and pattern of the serial
correlation in your data.

-

Correlogram Specification

28

Correlogram of
@) Level

(71 1st difference
(71 2nd difference

Lags to indude
35

@ Series: CPT Workdfile: RESULTS:Time5eries,

- 08 X

[UiewlPrncIDbjectIPrnperties] [PrintINameIFreeze] [SEmpIeIGenrlSheetIGraphIStat!

Correlogram of CPI

Date: 05/05M3 Time: 20:50
Sample: 1959M01 2013M03
Included observations: 651

Autocorrelation Partial Correlation AC PAC (Q-3tat  Prob
] I— I 1 0996 0.996 649.03 0.000
] I— i 2 0992 -0.010 1294.0 0.000
] I— 1 3 0988 0003 19350 0.000
] I— 1 4 0985 -0.005 25721 0.000
] I— 1 5 0981 -0.005 32050 0.000
] I— 1 6 08977 -0.008 38339 0.000
] I— 1"t 7 04973 -0003 44587 0.000
] I— 1 8 04969 0001 50795 0.000
[ E— 1 9 0965 0001 56963 0.000
[ E— 1 10 0961 -0.006 6309.0 0.000
[ E— 1 11 04857 -0.004 69177 0.000
[ E— 11 12 0953 -0.007 75223 0.000

rs
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Time Series Analysis: Correlogram (Part II)

* The (level) Correlogram is shown here.
* There are three main parts:

v'The Autocorrelation (AC) is the correlation
coefficient for values of the series k-periods
apart. If the value of the first AC is non-zero, it
means that the series is first-order serially

correlated. If autocorrelation dies

geometrically as k increases, this is a sign of
low-order AR process. If autocorrelation drops
to O after a small number of lags, this is a sign

of low-order MA process.

v The partial correlation (PAC) at lag k is the
coefficient of the regression of X, on a
constant and all lags of X up to k. If the partial
correlation at lag k is close to 0, this means
that autocorrelation is of the order less than

K.

v'The last two columns report the Q-statistic
and its p-value for the null that there is no

autocorrelation up to order k.

@ Senes; CPT Worldile: RESULTS: Time5Senes', - A Xx
[ViewlProcIDbjectIProperties] [Print]NamelFreeze] [SamplelGenr[SheetIGraphIStat:
Correlogram of CPI
Date: 05/05/13 Time: 20:50 -
Sample: 1959M01 2013M03 Lo

Included observations: 651

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
] E— I\ 1 0996 0996 649.03 0.000
[ — 11 2 0992 -0.010 12940 0.000
[ — il 3 0988 0003 19350 0.000
] — I 4 00985 -0.005 25721 0.000
] — I 5 0981 -0.005 3205.0 0.000
] — I 6 0977 -0.008 3833.9 0.000
] — il 7 08973 -0.003 44587 0.000
| — il 8 0969 0001 50795 0.000
] — I 9 0965 0.001 56963 0.000
] — I 10 0961 -0.006 6309.0 0.000
] — I 11 0957 -0.004 6917.7 0.000
| — 1 12 0953 -0.007 75223 0000 —

Note that in this example, AC remain high even after
12 lags, while PAC drops to 0 in the 2" |ag. One
issue with the data is that the series (CPI) has a unit
root.
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Proc Menu for Series

* The Proc menu can be used to generate series based on an existing series.
* You can view all available procedures for a series from this menu.

A Series: CPI Workfile: RESULTS:Time... — ™ X

ject]Propenies][Printhame]Freeze {

] Generate by Equation...
AProc drop-down menu appears. Generate by Classification...
v"You can generate a new series from an existing series by - Resample... =
Equation, by Classification, by resampling, or by interpolating. Interpolate...
v You may also be able to perform a number of other }32’ Seasonal Adjustmerit
procedures such as seasonal adjustment, exponential 195§  ggonential Smoothing
smoothing, filter the series using Hodrick-Prescot filter or }32 Hodrick-Prescott Filter...
band-pass filters, etc. 1958 Frequency Filter...
:gg Make Whitened...
1954 Make Distribution Plot Data... | =
195¢ :  »
- Add-ins 4
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Generating a Series from Existing Series:
Generate by Classification (Part |)

« Generate by Classification allows you to generate a categorical series using
ranges, or bins of values in your series. The new series assigns individual
observations into one of the classes defined in the classification.

Generate by Classification:

1.0Open a series.

2.Click Proc — Generate by Classification.

3.The Series Classify dialog box opens up. In the
Specification section, the Method option has a drop
down menu (shown below). This specifies the method
used to create the categories. Let's select Step Size
for now.

4.Under the Step Size field type 200. This tells EViews to
define a grid of bins of fixed size (200). So the series
inputs are classified over equally-sized bins with a
range of 200.

5.Under Grid Start type 400. This instructs EViews to °

start the grid at 400 and increase it by 200 until the end
of the grid. We start at 400.

6. The Output section lists the name of the series with
classification (in this case sat_ct) and the name of the
Valmap (in this case sat_mp) object which stores the
information about the way the mapping is done.

r ™
Series Classify ﬂ
Spedification Options
Method: Step Size A Encoding: |Index (0,1, 2,...) ~
Step size: 200 [ indude NAs in dassification
Grid start: 400 [T Error on cut-ofrange data
Grid end: [ right-closed bin intervals: (a, b]
Leave grid endpoint fields blank to use
.95%data min or 1.05%data max.
Sample e
Series: sat_ct
14137 val
almap:
(optional) sat_mp
[ oK l [ Cancel ]
Spedification
Method: Step Size -
Step size:

Grid start:

Quantie Values

Limit Values

20
MNumber of Bins ‘
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Generating a Series from Existing Series:
Generate by Classification (Part Il)

» As you can see, using our classification, EViews creates 7 bins as shown in Valmap.
Note that SAT_ct series is shown as Default and Raw Data by pressing the drop-

down menu from the tOOIbar ViewlProcIDbjecthroperties] [PrintIName]FreezeSortIEdii
b Series: SAT Workfil.., — 0 X b Series: SAT.CT .. — B X b Series: SAT_CT Wo.. - B X
| View | Proc| Object | Properties| [ Print | |View | Prac| Object | Properties| | pr | view | Proc| Object | Properties | | print |
SAT SAT_CT SAT_CT
| | | [mar] Valmap: SAT_MP Workfil... — = X
Lastupdated: 05/05M1... - Lastupdated: 05/.. = Lastupdated: 05/051... « | |view|Proc|Object| | Print | Name | Freeze| | ¢
Imported from ‘C:\WJse... || Created by sat.cla.. [ | Created by satclassif.. [ |
Val
1 920 1 |[800, 1000) 1 3.000000 Yalve | "
2 1170 2 |[1000, 1200) 2 4.000000 < MA = A r
3 2810 3 [800, 1000} 3 3.000000 B
4 940 4 |[200, 1000) 4 3.000000 [ 1 Y400 600)
5 1180 5 [1000, 1200} 5 4.000000 2 [600, 800)
6 980 6 1800, 1000) 6 3.000000 3 [800, 1000)
7 280 7 1800, 1000) 7 3.000000 : 1200, 1100)
8 930 a [800, 1000) g 23 .000000 5 [1400' 1600)
g 1240 §  |[1200, 1400) g 5.000000 7 [‘IEDD: 1800)
10 1230 i 10 |[1200, 1400) - 10 5.000000 - -
11 |« [l + 11 |4 (il 11 |« Lo | ¢ < [ +
Original Series SAT SAT _ct series SAT_ct series Valmap SAT_mp
(default View) (Raw Data View)
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Generating a Series from Existing Series:
Resample

- We may need to create a new series based on an existing series by
resampling the original series (bootstrapping standard errors, for example).
You can use the Resample menu item to perform this task.

Resample:
1.0Open a series.
2.Click Proc — Resample. “Resample |
3.The Resample dialog box opens up. You need to Sammple to draw Options
specify a number of things here: 1958m0 1 201303 Weight series (optional):
I. Sample to draw — specify here the sample from
which observations will be drawn. Ll fere = Block size: | 1
ii.Draw without replacement — if you check this F——— Names for output series
option, each raw will be drawn at most once. 1955m01 201303

*b

lii.Sample to fill —this is the output sample.
MA handling

Note: If you select the Draw without replacement option, ©) Indlude NAs in draws

; ; () Exdude MAs from draws
you need to make sure that the input sample (from which the :
. . () Excude MAs from draws but copy MA rows to output -Cancel
observations are drawn) is as large as the output sample. If : > ot | e

not, EViews issues an error warning.

Note: By default, EViews draws from each row with equal
probability. You can change this by specifying weights which
give a higher probability to some rows versus others. Note
that the weights do not have to add up to 1, since EViews will
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Generating a Series from Existing Series:
Interpolate

* EViews offers a number of built-in procedures to fill in missing values in a
series. The procedures that you can use to perform interpolation are: Linear,
log-linear, the Catmull-Rom spline, and the Cardinal Spline.

Interpolate: |r—— [ |
1. Open a series. Interpolation method Output series name
2.Click Proc — Interpolate. The Interpolation dialog series. interpolate
H Log-Linear
b(_)x opens up. U_nder the Interpolation method, Catmil fiom Spine
click one of the options. EaninSallspline
. UpIcC spling
3.The Sample box allows you to specify the sample T
over which the interpolation will be carried out. e
Leave blank to include the entire workfile sample. Sample
4.Under Output series name section, type the name SR LT
of the series: Series_interpolate.
Insert source series for
out of sample observations
LS
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Generating a Series from Existing Series:

Hodrick-Prescott Filter (Part I)

 The Hodrick-Prescott filter is widely used in macroeconomics to obtain a

smooth estimate of the long-term trend of a series. The HP filter

carried out very easily in EViews.

Hodrick-Prescott Filter:
1.0Open a series.

2.Click Proc — Hodrick-Prescott Filter. The Hodrick-
Prescott Filter dialog box opens up. Under the Output
series section, type the series name (EViews suggests a
name, but you can select your own).

3. Next, you need to specify the Smoothing Parameter:
v" Llamda= 100 (if annual data)
v'Lamda = 1,600 (if quarterly data)
v Lambda=14,400 (if monthly data; selected here)

Alternatively you can use the Ravn and Uhlig frequency

power rule (where power=4). The values of lambda above
correspond to the default HP power rule of 2.

can be
fé# ™
Hodnck-Prescott Filter ﬁ
Output series
Smoothed series;
Cyde series;

Blank fields will not generate

Smoathing Parameter
Lambda:| 14400
(@) Edit lambda directly

(71 Setlambda by Ravn Uhlig frequency rule
2

[ Ok ] [ Canicel
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Generating a Series from Existing Series:
Hodrick-Prescott Filter (Part Il)

* Note that the view of the series has changed to show the original series, the trend
(smoothed series, which is also saved in the workfile as hptrend01) and the Cycle (the
difference between hstarts and hptrend01).

@ Series: HSTARTS Worlkfile: RESULTS:Time5eriesh, - B8 X

[UiewIPrncIDbjectlF‘rcnperties] [PrintINameI Freeze] [SampIeIGeanSheetI Graph 1 Stats IIdent]

Hodrick-Prescott Filter (ambda=14400)

_BDU IIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIII
G0 65 70 75 20 85 a0 a5 0o 05 10

—— HSTARTS —— Trend —— Cycle
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View Menu for Groups

* You can use the View menu item to perform a number of analysis, display
views, etc. for a collection of series in a group.

A View drop-down menu appears with a
number of options grouped in 4 sections:

v'The first block provides various ways of
looking at the data in the group.

v The second block provides general statistics.

v" The third block provides general statistics for
time series.

v The fourth block allows you to modify/display
the group labels.

[E] Group: GROUPDZ Workfile: RESULTS: TimeSeries)

- 0 X

View rocIDbject] [PrinthamelFreeze] [Default

~ | [sort|Edit+/-| smpi+/-| Compare /-

Group Members ND10Y |

020000
Spreadsheet 050000
Dated Data Table 990000
Graph... 120000
310000
Descriptive Stats »j 340000
. . 400000
Covariance Analysis... 430000
M-Way Tabulation... 630000
. 530000

Tests of Equality...
ests of Equallty 530000
Principal Components... 90000
720000
Correlogram (1) ... 490000
Cross Correlation (2] ... 250000
Long-run Covariance.., 280000
350000
Unit Root Test... 150000
Cointegration Test »§ 200000
Granger Causality... gggggg

I Lakel IBQDDDU
930000

1960M12 Therm Sornenn

A
L

a4

AncALIAA

Tl | »
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Descriptive Statistics: Common Sample

* Basic statistical summaries of the series contained in one group can be found
under the View — Descriptive Statistics — Common Sample.

« General stats for all the series in the sample are calculated. Note that
statistics are computed using a common sample. This means that if a series
has missing observations, stats for all series are computed over the common
sample for which all series have non-missing observations.
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Descriptive Statistics: Individual Sample

* You can also compute Descriptive Statistics for the series in one group over
the sample of each individual series using View — Descriptive Statistics —

Individual Sample.

* Notice that this table differs slightly from the previous one. This is because the
stats are computed for the entire available sample (individually per series in

the group).
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Covariance Analysis (Part |)

« The Covariance Analysis view is a very useful tool to obtain different
measures of association (covariances/correlations) for the series in a group.

* There are four general classes in EViews from which you can compute
measures of association: ordinary (Pearson), ordinary uncentered,
Spearman rank-order, and Kendall’s tau-a and tau-b.

Covariance Analysis (Part 1):

1. Open a gl’OUp. Covariance Analysis [
Statistics Partial analysis
2.Click View — Covariance Analysis. The mm Series o groups fo conditoning (optensl):
Covariance Analysis dialog box opens up. Under (g Covrone | [ Numbes ofcoses
Method, click the drop-down menu choose the type Osc = \Dsmowse | oo
of measure. Click the Covariance box (the default). Clprosatity 11 =} Weightng:
Under Saved results basename, name your results Layout: [spreacshed ]
so they are saved in the workfile. — oo
MNone
3.The covariance is displayed in a spreadsheet format o o
(the default). Note also that the covariance is now L s e baserame: |
saved in the workfile with name covlcov. The Coc ] [ camel ]
extension cov is added to indicate that this is a ! \
measure of covariance. The saved covariance matrix V Gy -
does not show the name of the original series but {Ordnary (uncentered)

,Spearman rank-order

only the matrix elements. Kendalls tau N




Covariance Analysis (Part Il)

Covariance Analysis (Part II):
1.Open a group.

2.Click View — Covariance Analysis. The Covariance
Analysis dialog box opens up. Under Method, select
Ordinary uncensored.

3.Check the Correlation, t-statistic, Probability and
Number of obs boxes.

4.Select Single table under Layout.

5.Under Saved results basename, name your results so
they are saved in the workfile.

6. The table shows all statistics in the order in which they
appear at the top of the table. Note also that results are
now saved in a number of matrices: cov2corr
(containing correlations), cov2prob (containing p-
values), cov2tstat (containing t-stats), cov2obs
(containing the number of observations).

One can condition this over a conditioning
variable. EViews automatically balances the
sample, computes statistics and displays the
partial covariances/correlations, controlling for
all variables in the conditioning set.

-

-
Covariance Analysis ﬂ

Statistics Partial analysis
Method: | Ordinary (uncentered) Series or groups for conditioning (optional):

[ covariance [] Mumber of cases
Correlation Mumber of obs.
[[]ssce [ sum of weights Options
t-statistic

[7] Probability | £ | = 0 Weighting:
Layout: | Single table -

Sample

[[1d.f. corrected covariances

ke e e ]
14137 adjustments: None b
Saved results cov2
Balanced sample (istwise deletion) basename:
[ OK ] [ Cancel
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N-Way Tabulation

A useful tool when analyzing data is the N-Way tabulation in the group View.

* This allows us to classify the observations into subgroups, check for
independence among the series in the group, etc.

' ™
Crosstabulation ﬁ
Qutput Layout
Count (@ Table Show Row Margins
overall % Show Column Margins
[ Table =& Show Table Margins
[CRow )
[F] Cohumn % ) List Show Sub-Margins
[F] Expected (Cverdl) Sparse Labels
[T Expected (Table) ) o
Chi-square tests Group into bins if
Mumber of values = 100
MA handling Average count < 2
[T] Treat MA as category Maximum number of bins: | 5
=
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Tests of Equality

* The Tests of Equality item of the View menu tests the null hypothesis that all
series in a group have the same mean (or median or variance).

Test Between Series M

Test equality of

@ Mean

. Ok
© Median ok |
(7 Variance

Common sample
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Cross Correlogram

* The Cross Correlation entry on the group's View menu shows the table of
cross-correlations between the series in the group.

(] Group: GROUPOG Waorkfile: RESULTS:: TimeSeries

[ViewIProcIDbject] [PrintIName[Freeze] [SampleISheetI Stats l Spec]

Cross Correlogram of INFLATION and BOND10Y

Date: 05/09M13 Time: 22:43

Sample: 1959101 2013M03

Included observations: 650

Caorrelations are asymptotically consistent approximations

IMFLATION, BOMD0Y(-i)

INFLATION BONDA0Y(+i)

lag

lead

IITENT]

{IITRRR

0.4308
0.4082
0.3855
03674
0.3516
0.3331
0.2190
0.3157
0.3123

N andc

0.4308
0.4427
0.44594
0.4462
0.4451
0.4448
0.4503
0.4611
0.4723

N ATAS
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