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EViews: Introductory User Guide

Introduction to EViews
EViews Desktop | EViews Workfiles | EViews Objects

Learning support material for the courses:
v NMST537 Time Series Analysis
v NEKN432 Econometrics

Based on official EViews Tutorials & EViews lllustrated.



http://www.eviews.com/Learning/index.html
http://www.eviews.com/illustrated/EViews Illustrated.pdf

EViews: Introductory User Guide

INTRODUCTION



What is EViews? (Part |)

- EViews is a user-friendly statistical, econometric, and economic
modeling software developed by IHS Global Inc.

- EViews uses an object-oriented interface.

- EViews is a very flexible software tool, which is integrated with
many other software such as Microsoft Office, R, or MATLAB, as
well as a wide range of other available tools.

- EViews allows analysts to resolve tasks such as macroeconomic
forecasting, time series analysis, estimating demand, etc.



What is EViews? (Part Il)

- EViews is the main macroeconomic forecasting and analysis
toolset used by central banks, national banks, and government

agencies around the world.

- Used by over 600 central banks, national banks, and government agencies.

- The Federal Reserve’s FRB/US model or Energy Information Administration's National
Energy Modeling System (NEMS) economic and energy model are built using EViews.

- Government institutions, such as the International Monetary Fund (IMF) and United Nations
(UN), uses EViews as a training tool for their analyses.

- EViews has been a key analytical and forecasting tool for
businesses and corporations for over 20 years, and is used in
Industries around the world. It is used in over 50% of Fortune’s
Top 100 Companies represented in many different industries.

- Referenced in many economics, econometrics, business, finance,
and statistics text books, as well as research journals.



Links to recommended sources

- EViews lllustrated
[a comprehensive guide to EViews]

- EViews Help & User’s Guide

- Textbooks and other books using Eviews

- EViews User Forum

- Introduction to EViews Programming



http://www.eviews.com/illustrated/EViews Illustrated.pdf
http://www.eviews.com/help/helpintro.html
http://www.eviews.com/3rd-party/3rdtextbook.html
http://forums.eviews.com/
https://sites.google.com/site/davesmant/courses/working-with-eviews/intro-eviews-programming

EViews: Introductory User Guide

EVIEWS DESKTOP & OBJECTS



Working with EViews

- There are three ways how to work in EViews:
1. Graphical user interface (using mouse and menus/dialogs)
2. Single commands (using the command window)
3. Program files (commands assembled in a script executed in batch mode)



EViews Desktop (Part I)
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EViews Desktop (Part Il)

¥ Eviews - O x

Main Menu =———> Fie Edit Object View Proc Quick Options Add-ins Window Help
e —ren

Command I Capture |

Note: Path/Database/Workfile / T

can be changed by double-clicking in each. Path/directory  Database Workfile




EViews Workfile and Objects

- EViews does not open up with a blank generic document.

- EViews documents (the so-called workfiles) need to be created
and are not generic because they will contain information about
your data, etc.

- EViews is an “object’-oriented program. Objects are collections of
Information related to a particular analysis (e.g. series, groups,
equations, graphs, tables).

- Workfiles collect and maintain these “objects”.
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Object Types

Series, Groups
and Equations
are the most
common objects
in EViews.

GBd Alpha 7] Pool Sym
E Coet m Rowwvector System
EI Eguation E Sample ﬁ Table
[E] Factor = Scalar = Text

N o | e E | S Var
=] Logl Sspace 18 Vector
=l Matrix Ed String
Model Svector
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EViews Workfile (Part |)

Workfile title bar

£ EViews

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

—$ Worlfile: TUTORIALL_RESULTS - (c\users\zctd21 204 desktoph\miratmira_all f.. - B X

Workfile tool bar

Range: 198001 201204 — 132 obs
Sample: 199201 200104 — 40 obs

> [ViewIProcIDbject] [SaveIFreezeIDetailsﬁ-] [ShowlFetch]Store]DeleteIGeanSample]

Filter: *

Bl c
eq01

Workfile Window

Workfile:
v Contains at least one page
v Each page contains alist _4

\

of objects on that page

eql2
5 >

gdp
graph0
graph0z
graph03
group
inv

new
pce
resid
time

RERRREE8E’IS M

=
o
=
(=)
—

.

gdp ; Mew Page

Path = c\users\zctd2129desktop | DB = uscen

WF = tutoriall_results
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EViews Workfile (Part Il)

Name of the workfile

Structure of the workfile
v" The data in this example is dated

Workfile: TUTORIALL_RESULTS - {c:\users\zct42129\desktop\mira\mira.. — = X

[ViewlProcI Object] [ PrintI Save I Details’/-] [Showl Fetch I StoreI Delete I Gean Sample]

and has quarterly frequency ‘raige1egoa1201204 — 132 obs Filter: *
covering the penod from Q1 Sample: 1992Q1 200104 — 40 obs
1980 to Q4 2012. R

v Range: it shows the entire range
of the data in the workfile. Here,
the range is from Q1 1980 to Q4
2012.

v Sample: This is the part of data we are currently
working with. In this example, the sample runs from
Q1 1992 to Q4 2001.
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EViews Workfile and Objects (Part |)

 This screenshot shows a list of
Objects in the workfile.

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

* It is color-coded by Object type:
v" Yellow icons are data objects

Workfile: TUTORIALT_RESULTS - (c\users\viu3.. - 8 X

\/ Blue |C0nS are estlmatlon ObleCtS [ViewIPrncIDbject] [SaveIFreezeIDetails+..‘-] [ShnwlFetch]StnrelDeIeteIGf
. . . Range: 1980Q1 201204 — 132 obs Filter: *
v" Green icons are view objects Sample: 198001 201204 — 132 obs Order: Name
. . Bl c
* Double clicking on one of these j| & e
Object icons will open it up. A
. . i graph0
- Each Object has its own menu. ) grapnoz
. . &l group01
 Once an object is open, the menus §| &
in EViews change to represent the §| 8z,
features available for that object. & o

4 }\ gdp f{ MNew I:"ElgefJ

Path = c\temp | DB = test = WF = tutorial1_results
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EViews Workfile and Objects (Part II)

EViews provides you with a more
detailed look of the objects in your
workfile.

For the “Details” view:

click on View — Details +/- on
the workfile toolbar

double click on the Details +/-
button on the workfile toolbar

The view changes as shown here.

Each object now has a separate
column in the details view.

You may sort the objects by an
attribute (Name, Type, etc.) by
clicking on the column header.

You can also resize or drag the
columns which allows you to alter
their position and width.

Workfile: TUTORIALT_RESULTS - (chusers\viu35889\dropbox\eview.. - O X
I —

[Viewl Prncl Dbject] [SaveIFre@I Details+..f-D5how1Fetch I StoreIDeIeteI Genr[ Sample]

Range: 1980Q1 201204 — 1 Filter: *
Sample:1980Q1 201204 — 132 obs Order: Mame
Mame Type Last Update Description

Bl c coef 021413 21:43

[=] eq0i equation 021413 21:43

[=] eql2 equation 021413 21:43

el series 05/30M2 1936 government: St. Louis Fred

kA adp seres 0513012 19:36 gdp ; St Louis Fred

i graph0A graph 021413 2146

fl graph02 graph 021413 21:46

il graph03 graph 021413 21:46

[E] groupi group 05/30/12 19:36

kA inv SEMies 053012 19:36

kA new Series 053012 19:40

kA pre series 05/30M2 19:36

kA resid seres 021413 21:43

()1\ gdp J{ I'\.IEfl.w.rF"agE,uJ |_|( > v
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The Object Window

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

2 Workfile: TUTORIALT_RESULTS - {ch\users\viu3d.. - B X
H i Proc|Object| | 5ave | Freeze | Details+/-| | Show | Fetch | Store | Delete | Ge
Workfile Toolbar e oc|ooea|sae]fress | oetas-/-f|show|retcn stor pette
Range: 193001 201204 — 132 obs Filter: *
Sample: 19580Q1 201204 — 132 obs Order Mame
[E] c (=] Equation: EQD1 Workfile: TUTORIALT_RESULTS:zgdp\, - B X
. [=] eq0
Object Toolbar s )[UiewlProchbject] [PrintIName]Freeze] [Estimate]ForecastlStats[Residsl
. b g .
(eg equa“on too'bar) & gdp Dependent Variable: LOG{GDP)
il graph01 Method: Least Squares
il grapho2 Date: 0211413 Time: 21:43
il grapho3 Sample (adjusted). 198001 201201
[&] group0i Included observations: 129 after adjustments
kA inv
kA new Variable Coefficient Std. Error t-Statistic Prob.
hA pee
. . hA resid C 8.673003 0.006706 1293.407 0.0000
Object Window bA time TIME 0.007253  9.0BE-05  80.09369  0.0000
|_fvad_vardd >
(e.g. equation window) R-squared 0.980587 Mean dependentvar 9137216
Adjusted R-squared 089280434 35.0. dependentvar 0273823
()m S.E. of regression 0.038302 Akaike info criterion -3.671257
P Sum squared resid 0.186313 Schwarz criterion -3.626919
Log likelihood 2387961 Hannan-Cuinn criter. -3.663241
F-statistic G415.000 Durbin-Watson stat 0.041724
Prob(F-statistic) 0.000000

Path = c\ternp = DB = test = WF = tutoriall_results
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The Series Object (Part 1)

This 1s the main data
object.

= gdp - has a yellow
icon with a little line graph
in it.
It contains one column of
data.

Opening a series will
reveal a spreadsheet
view with a single column
showing the data in the
series.

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

Workfile: TUTORIAL1T_RESULTS - (chusers\viu3.. - O X

[View[ ProcIDbject] [Sa\reIFreeze] Details+,."-l [ShowI FetchlStoreIDeIete] Ge

Filter. *
Order: Mame

Ll araph0i
il araph02
il araph03
[E] group0i
B inv

kA new
M pce

kA resid
kA time
[@r var0

4 >l'\ gdp |/ NewPageE

b Series: GDP Workfile: TUTORIAL.. - B X

[UimIProc

Obj ect[ Properties ] [ Printl Name[ Freeze] Defau

GDP

19801
198002
196003
198004
19811
198102
198103
198104

198201
198202
196203
196204

Lastupdated: 05/30/12 - 19:36
gdp ; 5t Louis Fred

5903.400
5782.400
5771.700
5878.400
5000.600
5952.700
6025.000
5950.000
5852.300
5884.000
5861.400
5866.000

Path = c\ternp | DB = test | WF = tutorial1_results
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The Series Object (Part Il)

To open a Series
1. Double click on the series.

2. Once a series is open, you can click on View and Proc menus in the workfile to
see available actions. Since a Series is a single column of data, only actions for
a single column of data are available (views and tests).

B Series: GDP Workfile: TUTORIAL.. - © X A Series: GDP Workfile: TUTORIAL.. - © X
mecIDbjecthrnpertiesl [PrinthameI Freezel Defau M@Dbjectlﬁnperties] [PrintINameIFreezel Defau
SpreadSheet Generate by Equaticn...
Graph... e Generate by Classification... :I
- 19:36 A - | 136 A
Descriptive Statistics & Tests v O EsampTe..
. Interpolate...
One-Way Tabulation... 1981 -
188i Seasonal Adjustment k
Correlogram... “Josi -
L= i i kL
R e e — Exponential Smoothing
Unit Root Test.. 108 Hodrick-Prescott Filter...
198 ilter...
Variance Ratic Test... P2 Frequency Filter
BDS Independence Test... 198 Make Whitened...
198 Make Distribution Plot Data...
Label I ¥ 193 ¥
ToEThE T > 4100 Add-ins 3 >




The Group Object (Part I)

« This is a collection of
Serles ObJECtS. File Edit Object View Proc Quick Options Add-ins  Window Help
* [G] groupO1l - has a yellow
. th t | G [ Workfile: TUTORIALT_RESULTS - (chusershviu3.. - B X
Icon WI a Capl a - [ViewIProcIObject][SavelFreezeIDetailsﬂ-][Show]Fetch]Store]DeletelGe
. . Range: 198001 ga4scs aaa .. Cilies s
It contains multiple sample: 198001 [G) Group: GROUPO1 Workfile: TUTORIAL1_RESULTS:gdp\ - B X
COIumnS Of data. % gqg; [I‘ProcIDbjectl[PrinthamelFreeze] Default W [SortIEdit+f-15mp|+}-ICompare+;.
aq 5903.4
. . B g GODP PCE] INV | G| |
° Openlng a group W||| kA gdp 193001 5903.400 3796700 778.3000 1365.400 A
. . % g;:ggg; 198002 5782400 3710500  708.1000  1369.700
display a spreadsheet view f| 335 | mom  omimo  mowo i cmen
i i i 193101 6000.600 2821100 792.2000 1367.300
Wlth mUItIpIe COlumnS % Ln:w 193102 5952.700 2821100 754.5000 1370.400
: . R pce 193103 6025.000 2836.600 801.3000 1367.300
ShOWIﬂg the data in each KA resid 198104 | 5950000  3807.600  770.2000  1379.900
. . A time 193201 5852.300 3832.200 £90.0000 1378.500
series In the gI’OUp_ = var01 198202 584.000 3845.900 £89.4000 1386.500

198203 5861.400 3875.400 681.3000 1396.000
198204 5866.000 3946.100 620.7000 1420.100

<3\ gdp [ New| 198301 5938.900 3984.800 642.8000 1430.800
198302 6072.400 4063.900 704.8000 1443.000

198303 6192.200 4135.700 752.2000 1468.000
193304 6320.200 4201.300 831.4000 1443.200
1984011 6442.800 4237.300 918.4000 1457.800

6554.000 4297.900 949.4000 1489.200
Path = c\temp DB = test = WF = tutoriall_results
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The Group Object (Part Il)

To open a Group
1. Double click on @ )

2. Once a Group is open, you can click on View and Proc menus to see
available actions. Actions that require multiple columns of data are now
available (views and tests).

(€] Group: GROUPO1 Workf.. - & X (€] Group: GROUPD1 Workf.. - B X
/_\ /\
Wroclﬂbject] [PrintINamelFreeze Default l%jr_cﬂ)ﬁ)bject] [PrinthameIFreeze] Default
Group Members Make Equation...
Spreadsheet L Make Factor... [
B6.700 & 198 h
Dated Data Table M0.500 T T Make System... I
Graph... :50.3'30 198 Make Vector Autoregression...
00.200 198
Descriptive Stats ¥ 21100 193 Resample...
; ; 21.100 198
Covariance Analysis.. 26,600 198 Make Principal Components...
N-Way Tabulation.. 07.600 198 Make Whitened...
Tests of Equalty... p2.200 198 Make Distribution Plot Data...
Principal Components... £#5.900 e
75.400 198 Add-ins -
Correlogram (1] ... 46.100 _198
. 84.800 1983011 5938.900 3984.800
LoEms LT L 63.900 198302 6072400  4063.900
Leng-run Covariance... B35.700 198303 6192.200 4135.700
Unit Root Test 101.300 198304 6320.200 4201.200
_ o 37.300 198401 6442800 4237.200
Cointegration Test ¥ 67.900 198402 6554.000 4297.800
Granger Causality... 31.100 198403 6617.700 4331.100
88.100 198404 G671.600 4388.100
Label R &Anl Y 1985001 RT2A BAN AdgaROR 7
TR T T 2 10RROD 4 *




The Equation Object (Part I)

This 1s a single equation " (=) Equation: EQUL Workfile: TUTORIALL_RESULTS:gdp\ - B X

eStlmatIOn ObjECt [‘JiewIPrncIDbjed:] [PrintINameIFreeze] [EstimatelFnrecastIStatsIResids]

Dependent VYariable: LOG(GDP)

_ I Method: Least 2
[=]eqOl - has a blue icon B e e 21

with an equal [=] sign. Sample (adjusted): 1980Q1 201201

Included observations: 129 after adjustments
« This is the main estimation Variable Coefficient ~ Std. Error  t-Statistic  Prob.
object in EViews. C 8673003 0006706 1293407  0.0000
TIME 0.007253  9.06E-05  80.09369  0.0000
¢ Opening an equation will R-squared 0.980587 Mean dependentvar 9137216
. Adjusted R-squared 0.980434 5.D. dependentvar 0273823
reveal the main results of the S.E. of regression 0.038302 Akaike info criterion 3671257
. . Sum squared resid 0186313 Schwarz criterion -3.626919
estimation. Log likelihood 238.7961 Hannan-Quinn criter. -3.653241
F-statistic G415.000 Durbin-Watson stat 0.041724

Frob({F-statistic) 0.000000




The Equation Object (Part Il)

To open an Equation Object
1. Double click on [=].

2. Once an Equation is open, you can click on View and Proc menus to see
available actions. Some of the items in the View and Proc menus will
depend on the type of Equation that was estimated.

-

(=) Equation: EQ01 Workfile: TUTOR.. - B X (=] Equation: EQ01 Workfile: TUTOR.. - B X
MPmchbject] [F‘rinthameIFreezel [EstimateIFurecar Vie i@ﬂbject] [F‘rinthameIFreezel [Estimate Forecas
Representations Dep Specify/Estimate...
Estimation Output EE:h Forecast...
dte
Actual Fitted, Residual » Sam Make Residual Series...
ARMA Structure... Istments Inclu Make Regressor Group ts
Gradients and Derivatives i Std. Errar " T Make Gradient Group m
Covariance Matrix = Make Derivative Group —
I. 0.006706 1 Make Model DOGT70G6 1
Coefficient Diagnostics i 9.08E-05 8 AEliuer= 0GE-05 &
. . . = Update Coefs from Equation —
Residual Diagnostics *I Mean dependent R-5C n dependent
Stability Diagnostics ¥l S.0. dependentw Adju Add-ins ¢ | dependentv:
b Akaike info criteri 5.E. vrregressmomr————wosoovz—rAralke info criteri
Label b Schwarz criterion Sum squared resid 0186313 Schwarz criterion
LU e ZIE. O Hannan-Quinn cr Log likelihood 2387961 Hannan-Quinn cr
F-statistic 6415.000 Durbin-Watson s F-statistic 6415.000 Durbin-Watson s
Frob(F-statistic) 0.000000 ProbiF-statistic) 0.000000
< > £ >




Views Objects

- These objects hold
‘views” of data or

estimation objects.

m [l workfile: TUTORIALT_RESULTS - (ch\users\viu35889\dropbox\eview.. - B X
¢ graphO]' - has a [ViewIProcIDbject] [Sa\reIFreezeTDetailsﬂ-l lShowlFetch]Store]Delete]Genr]Sample]

green icon. Range: 1980012013 R Series: GDP Workfile: TUTQRIALT ... - 2 X Filter: *

Sample: 198001 2013 Drder: Name

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

[ViewIProc ObjectIProperties] [Prir( MName )eeze] Default

H [11 1] Bl c 4
* It Is used to “freeze” a =) sao1 o "l |
view of another object §| 2 ¢, Lastupdaled. 0an0it2ta2a o |
in ti R w adp 5| () Graph: GRAPHOT Workfjle: TUT.. - B X
In Ime' % EIF:F'ES% 193001 5903.400 [\JiewIProchbject][Printham Freeze DptionslUpdatu
L 1B aroupo1 198002 |  5782.400 .
To create this view A inv 198003 | 5771.700
£ new 198004 5873.400 R
E . 2,000 -
1. Press the Freeze button 5 resia 9610|5052 700
BA time 198103 #025.000 Faee
on another Object_ e var01 198104 5950.000 2000
198201 R852.300 .
2. Use the Name button to | ., g /s toszas < | =]
save it in the workfile. z
3. Click OK. )

Path = ct\ternp | DB = test | WF = tutorial1_results
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Commands (Part I)

* The command pane provides a scrollable record of the commands typed.

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

show digdp)

show @pc(gdp)

show @pchigdp)

show @pcalgdp)

show @cummax(gdp)

show @cumsum(gdp, “1990 20017)

* You can scroll up to view previously executed commands.

* If you hit Enter in any previous lines, EViews will copy the line where the
cursor is and execute that command again.
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Commands (Part Il)

* To recall a list of previous commands in the order in which they were entered
use “CTRL+UP”. The last command in the list will display in the command
window.

« Hold down the CTRL key and press UP arrow to display previous commands.

 For a record of the last 30 commands, press “CARL+J".

File Edit Object View Proc QCuick Options Add-ins Window p

show digdp)

show @pc(gdp)
show @pch(gdp)
show @pcalgdp)
show @cummax(gdp)

show @cumsum{gdp, "1990 20017)

Ishu:uw @eumsumgdp, "1991}2{}4]1'1-*1- oUS e

show @cummax(gdp) ?’z_k':' Order: Mame

sho @curnmax(gdp)
show @pcalgdp)
show @pchigdp)
show @pcigdp)
show digdp)
=82/6
| (&) groupu

EA

g

25



Radek Hendrych

Charles University

Faculty of Mathematics and Physics

Department of Probability and Mathematical Statistics
Sokolovska 83, 186 75 Prague, Czech Republic

E-mail: hendrych@karlin.mff.cuni.cz



