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Welcome to EViews 1 Path = e\nanka 3 HoT6yky\d\marianna\model_2012\conomia ryzil = DE = none = WF = none




Odani B Exel dbanni

o H 9 - ™ = data_lecturel xlsx - Microsoft Excel -8
JCHOBHE EcrasneHHa Po3miTka cTOpiHEK dopmynm Adani PeweH3yEaHHA Burnag Foxit PDF Soda PDF 7 Creator @ - =2
= ! I Py — = — =- 3araneHuid ~ <_g| ¥MOEHE HOPMATYEIHHA T 53 BCTAEMTH = b
__!] j; Calbri ¢ AN == §|Iﬁl =8 |%" % 000/ .{émopmaw:mpm m:aﬁﬂmmo" ;“Bm,a,aﬂmm ™ @Y ﬁ ‘:ﬁ
o g e e oA EEEE g Gomomee | Hear | 20 Toe o
Byt ep obMiHy = LWprT F] BLpiEHKEAHHA [ Yrena P CTuni KAiTiHKK PegaryeaHHA
| Al - (2 I | obs - nepicg [
| A B c D E F
1 |ohs - mepiog |Y- aoxia, CO - cnoxmnBaHHA POP - HaceneHHA P_CPI - piseHe WiH
z 2001Q1 L 21924 | 16170 48442367 1,0272
3 1200102 25744 18323 48447708 1,0531
4 200103 28611 21272 48453049 1,0372
5 200104 32556 22252 484583350 1,0612
5 12002Q2 36087 33791 48463734 1,0494
7 1200202 42893 38479 48328356 1,0387
g 200203 57023 41896 48192578 1,0232
5 | 200204 55952 45425 48057600 1,0521
10 200301 40167 36347 47873400 1,0915
11 2003Q2 46861 42157 47789800 1,0991
12 2003Q3 60738 50621 47720094 1,0858
13 200304 64156 53196 47622436 1,1376
14 2004Q1 48203 435901 47516702 1,1628
15 200402 58530 52997 47441004 1,1874
16 200403 74059 63585 47383486 1,2016
17 2004Q4 83590 69272 47280800 1,2777
13 2005Q1 67887 58271 47166163 1,3334
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CrBopeHHs Eviews danny

iEdﬂ Object View Proc Quick Options Add-ns Window Help

Lﬁ—ﬂ Liarkfile..

Qpen 3

Chrl+5

Save Program

Text File

Save As..,

Close

Import 4
Export ¥

Print Chrl+P
Print Setup...

Run... F10

0 e’\marianna'd__presentation’d..\lect2_0.wfl
1 e\marianna'd__presen..\data_lecturel.xlsx

2 e\marianna'd__presentation'd...\untitled.wfl
3 ..module2_caribbean_assessment_filewfl

4 .. \moduleZ_caribhean_assessment_file.xlsx

5 e\marianna'd__present..\madule_2_fiji.wfl

[f=a)

e\marianna'd__presen.. \module_2_fiji.xlsx
7 chprogram files\eviews .. \gnp_hamiltan.wfl
8 c\program files\eviews 8\e...\sub_arma.prg

9 e\marianna'd__presentation’d..\ect2_0wfl




CrBopeHHs Eviews channy

Warkfile Create x
Wiarkfile struckure byvpe Dake specification
Dated - regular frequency j Frequency: |Annual j
rulki-year
anrual

Irregular Dated and Panel ; .
workfiles may be made From Start date: [S2mi-annual Worlfile Create

Quarkerly
Unskructured workfiles by later Quarter|

End date: |1 - ificati
N B e g nd date rE\:::?nI;t:L!EW Wiorkfile skruckure bvpe Date specification

identifisr seties. Fartright Dated - reqular Frequency j Frequency: IQuarterIy
Ten-day {Trimonthly)
i Irvegular Dated and Panel
Dailv - 5 daw week rregular Dated and Pane
Workfile narmes {optional} DaiIE .7 da$ week workfiles may be made from Skart dakg I 2001qg1
W I Daily - custam wesk Llnst_rul;tured workfiles by later End date:! I 201604
Intraday specifying date andfor other
Page: I Integer date identifier series.

carel_|

e
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[

FRange: 200131 2018324 -- 72 obhs
Sample: 2001Q1 201804 -~ 72 obs




IMNOpTyBaHHA AaHUX

EWims - 80 X
File Edit Object View Proc Quick Options Add-ins Window Help

Hatarnytu Exel cpann
Ha BigKpuTe
Eviews BIKHO vien]Proc] ~cellRang

Range: EH = p i shest: ISheetl
Sample: 2

Sheetl
(Bl . l Start cell; | #8441
kA resid

[T warkfile Excel 97-2003 Read - Step 1 of 3 X

£ Custam range

[ sheeti1$asi:Edee End cell:

obhs - mepioml Y- moxim POPF - HACEISHHA
200101 Z219z4 45447367
20010z 25744 42447708 . OE30760EE
200103 851l 454530459 O37E3IER3L
200104 3ELEE 45458330 _0&lE1896¢
20020z 26087 18463734 04234277738

ZO00Z0Z 42803 42IE3LE 0387482337
200203 E0ES 43192973 0E316301%
200204 LEak:z 43057600 05E08E38




Edit Ohject View Proc

Quick  Options  Add-ins

Window Help

x

L Workfile

View | Proc|

Range: 2

Sample: 2

[B]c
kA resid

~_olumn headers

: .
Header lines: ,—

Header type: |Names anly

~i_olumn info

Mame;

Description:

Data bvpe:

Click in preview to select column For editing

I obs - nepiog

Dake

ror -

HaCaJISHEHA

P CPI - pieeHE

43445367
43447702
43453045
43458390
43463734
43328356
423192972

1.027

_0E3076058
_037Z35832
L 0E1lZ18964
.0434Z7733
.038748337
.0Z3153019




E EViews

Edit Ohject View Proc Quick Options

File

Add-ins  Window Help

x

~Impart method

Range: Ii
Sample: 20

|Dated read

[B]c
kA resid

~Import options

Structure of the Data to be Imported

Basic struckure

Frequency/date specification

|Dated-regular frequency ‘ Frequency: |Quarterly

Sart date:QZEIEIlqll

Z00101
200102
200103
200104
200z0l
Z00z0E
200203
E00ZQ4
E002Ql

Z00101
Z0010Z
Z00103
Z00104
EOOEQE
EOOEQE
EOOEQ3
EO0Z4

48442367
48447708
484532045
48452320
48453734
48328356
48192978
48057600
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File Edit ©Object Wiew Proc Quick Options Add-ins Window Help

Fange: 20011 201824 -- 72 obs
Sample: 2001321 201824 -- 72 obs

Open

: Copy Ctrl+=C
kA resid
Ay Paste Ctrl+V
Paste Special... N el el
24 characters maximum, 16
Manage Links & Formulae... I co____ | ) | ar Fewer recommended
Eetch from DE...
Update from DE...
Stare to DE...

S | &z |

Expart to file...

. Bename.. P2

:Djspla*—ﬁame—?e&-lah&l’m@les and graphs {optional)

I CC - CNoMHEaHHA )
I~




1. CtBOpeHHS poboyoro danny. IMNopTyBaHHSA AaHUX

2. IHamBiAyanbHe 3aBAaHHS, rpadiyHnin aHani3 AaHux

3. ONNCOBi CTAaTUCTUKMN, FPYnu

4. Scatter Diagrams

[lakeT EViews

JIbBiBCbKMI HAaLLiOHANIbHUMN YHIBepCMTET iMeHi IBaHa d>paHKa
Kacbenpa MaTeMaTU4HOI eKOHOMIKM, eKOHOMeTpII, cb||-|a|-|c030| Ta CTanOBOI MaTeMaTMKM



IHaAuBIAYasibHe 3aBAaHHA 1

Hani : GDP — Gross Domestic Product (BBII - BajoBwuii BHyTpillIHi{ MTPOAYKT);
LF — Labor Force (po6oua cuia);
Pop — Population (nacenenns);
UR — Unemployment Rate (piBerb 0e3po0iTTs).

1.omucatu 3MICT PSAIIB, MO JOCTIIKYIOTHCS, ODOPMUTH AaH1 Y BUIIISA1 TaOIHUIl

2.rpadigHO 300pa3uTH JUHAMIKY PS/IIB, KOPOTKO OMMCATH 1X Bi3yaJbHI BIACTUBOCTI
3.004MCIUTH CEPEeNHE 3HAYEeHHS KOXXKHOTO pPsIy, AUCIEPCiIo, CEepeIHhOKBAAPATHUHE
BIIXWJICHHS, KOS(IIIEHTH aCUMETPIi Ta eKCIecy

4.moOymyBati  JeKkiabka Scater miarpam 3anmexHocti Mk GDP nf koxnoro 3 oOpaHux
CK30TCHHUX 3MIHHHUX

S.009HCIHTH Sy, Sy, Syy

6.0I[IHUTH TTapaMeTpH JIHINHOT ABO(AKTOPHOT perpeciiHoi MoJei, BKa3aThl €KOHOMIYHUM
iX 3MICT

/.004MCIUTH OIIHEHI 3HAYEHHS 3aJIeKHOI 3MIHHOI, rpadiuHo 300pa3utu ixX pasoMm 3
BUXITHUMH JTAHUMU

8.00YMCIUTH 3aJIHMIIKU MOJIEN, 300pa3uTH iX rpadiuHo, OOUUCIUTH CyMYy 3aJTUIIKIB MOJET]
9.06uncimutu cymu 1TSS, RSS, ESS, xoeditieHT gerepminaiii Moaei

10.01iHUTH HEBIAOMY AMCHEPCIiIO 30ypeHb MOACHI S?, OOYMCIMTH CTaHAapPTHI MOXHOKH
napaMeTpiB

11.Bu3HaunTH noBip4i iHTepBamu napameTpis (90%, 95%. 99%)

12 mpoTecTyBaTd 3HAYYIIICTh TapaMeTpiB Ha oOcCHOBI Tecty CThlofeHTa, 3pPOOUTH
€KOHOMIYHUI BUCHOBOK;

13.mpotectyBaru rimote3y Hy: B = B, (U1 AeSIKOTO KOHKPETHOTO 3HAYEHHS [3) TS Pi3H™™
PIBHIB 3HAYYIIOCTI



'padbiku B Eviews

E EViews

File Edit Ohject

View Proc Quick Options

Add-i

ins  Window Hel

Workfile: LECTURE_1 - [e'marianna‘d__presentation'd_class\economet

[View]ProclObject] [Print]Save]Details—,s-] [Show[FetchIstore[Demte

Range 20!‘!1 [aL B InER=TaT |

T b

Sarnple: 20 B series: CO Waorkfile: LECTURE_L:Untitled),

[View]F‘roc]ObjectIProperties] [PrintIName Freeze IE

Blc

A co
hA p_cpi
&4 pop
£A resid
BA

A untitied

SpreadSheet

CNOHHBAHHA

——

Graph...

Descriptive Statistics & Tests 3

One-Way Tabulation...

Correlagram...
Long-run Variance..,
Unit Root Test...
Variance Ratio Test...

EDS Independence Test...

led: 0211317 - 161
[MAd_ FRESEMT,
GO - CIOMBAF

Label
200300 42157
200323 50621
200324 531596
2004021 43901
200402 529597
00433,y

Graph Options
Option Pages

¥l Frame & Size

+- Axes & Sealing

- Legend

¥ -Garaph Elements

- Quick Fonks

[+ Templates & Objects

—>

Graph type
General:

Dot Plok
Distribution
Quantile - Quantile
Boxplot

Seasonal Graph

A series: CO Workfile: LECTURE_L:Untitled!,

Details
&raph data: IRaw data j
Crientation: INnrmal - obs axis on bottom j

Axis borders: INnnE

Lo

Mulkiple series: ISingle graph

- B X

[ViewlProcIObjectIProperties] [Printl NameIFreeze] IDe’fauIt

j [OptionslSamplel

CO - cnosuEaHHA

Ok Cancel

Lo

400,000
350,000
300,000
250,000
200,000
150,000
100,000

50,000 -

//

0 e e e

2002 2004

2006

2005 2010 2mz

2014

2016 2Ms

14



* Bctyn oo EViews

:
' 3. OnNncoBi CTaTUCTUKKU, TPYyMnun

:
:

[lakeT EViews

JIbBiBCbKMM HaLiOHa/IbHUI YHIBepcuTeT iMeHi IBaHa ®dpaHka
kadeapa MaTeMaTUYHOI EKOHOMIKM Ta eKOHOMeTpil



Bubipka: xq, ..., X,

Peani3auia BMnagkoBux BenUYUH X, , ..., X,

I.d.d (independent identically distributed)
He3aneXHi, ogHaKoBO PO3Mno4ineHi

Posnogain nmosipHocTen — f (X, 6)
6 — BEKTOp HEBIAOMUX NapaMeTpiB

peanisauii BunagkoBux BernynH
X, , ... , X,— Bubipka (sample)
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3. 00YMCJIMTH cepeTHE 3HAYEHHS KOKHOT0 Psiay, AUCIIEpCilo,
cepeHbLOKBAJAPAaTHYHE BiAXWJIeHHsI, Koe(dilicHTH acuMeTpil Ta eKcuecy

n
cepepgHe (mean)  X== Zx,
aucnepcis (variation) s = 206 -%)°, 6° —Z(X—X)
i=1
CTaHAapTHe BiaxuneHHN (standard deviation) = \/7

1 & _ _
KoBapiauisa (covariation) Sy = n—_12(xi =X)(Yi -Y)
i=1

. : S
koediuieHT kopensiLil (correlation) %
n L — 3 y
acumMmerpia (skewness) S =EZ(X' - Xj Ho: S=0, K=3
i1\ O JE (HopMarsibHMM po3noain)
ekcuec (kurtosis) | _ 13 x-x)’ Jarque-Bera =
e (0/6) (S + (K-3)2/4) ~ x[2]

17



3. 00YMCJIMTH cepeTHE 3HAYEHHS KOKHOT0 Psiay, AUCIIEpCilo,
cepeHbLOKBAJAPAaTHYHE BiAXWJIeHHsI, Koe(dilicHTH acuMeTpil Ta eKcuecy

EE\-‘iews - B0 X
File Edit OChject View Proc Quick Options Add-ins  Window  Help

‘Waorkfile: LECTURE_1L - {e:"\marianna\4__presentation'd_class\econometric.,. — B X E Series: CO Workfile: LECTURE_1:Untitled! _Ax
View |Proc| Ohject| [ Print | Save | Details=/-| | Show | Fetch | Stare | Delete | Genr | S5ample
[Rang[E' EIDI:HJCJ l [ I l l [ I I [ l I e ] [ViewlF'roclObjectIProperties] [PrintINamelFreezel [SamplelGeanSheetIGraph Stats
Samplé: 20010 bA series: O Waorkfile: LECTURE_1:Untitled), - 8 X co | | |
Blc [Vi wlProcIijecthroperties] [PrintIName[Freeze] IDefauﬂ j [SortIEdit—_-'—lSmp Mean 160901 6 ﬂ
% ca I/ Spreadsheet TR Median 1434820
= EE;F" o | | | Maximum 3776470
AP, . — — |
RA resid Bd: 021317 - 16:07 | Minimum 16170.00
Ay Descriptive Statistics & Tests P Histogram and Stats pe. —'  StdDev. | 10838738
Sne-Way Tabulation stats Table ~—r M 0.337 356
= = T Kurtosis 1.768621
Stats by Classification...
Correlogram... b
Long-run Yariance.., Simple Hypothesis Tests M 4682353
Prohability 0.096213
Unit Roat Test... Equality Tests by Classification... |
Yariance Ratio Test.. Empirical Distribution Tests... | Sum o 9171380,
BDS Independence Test... I Sum Sq. Dey. B.A8E+11
Label Obserations 57
200302 42147
] 200323 50621
Al untitled N 300304 53196
200401 43901
200402 52997 e 1
200403 CEErE |l| =
Srrryrramil I*] Al I+

| Path = es\nanka 3 HoTEykyWd\marianna\model_2012\conomia ryzif ‘ DB = none | WF = lecture_1

18



(G] Group: UNTITLED V'."nr}ﬁ-re:‘tEGQRE_l::Untitled'\. . =10] %]
[VRWIPFDCIObjEd] [F‘rinﬂName[Fre}aze] IDe{aurt j [SortITranspose]Edit-_:'-ISm;

co P_CPI FOP by
01 16170 1.027217 43442367 21924 =
2001a 18323 1.053076 48447708 25744 =
2001023 21272 1.037236 434530449 28611
- 2001024 22252 1.061218 4834583490 32550
r n " B EVI ews 200201 1049428 48453734 36087
200202 1.038748 48328354 42893
200203 1.023163 48192978 ar03
2002014 1.052063 43057600 550532
20031 36347 1.091466 47879400 40167
200302 42147 J.098106 47739600 46861
@E‘Jiews 200333 a0621 TN85217 47720094 07328
File Edit Object WView Proc Quick Options Add-ins Window Help 200504 531498 1. gd4 4?62_2436 64156
200401 43901 1_1@& p: UNTITLED  Workfile: LECTURE_L::Untitled, -0 x
2':”:'4@2 5299? 1 1 [ViewIPrNObjed] [Print]Name[Freezel IDefault d [OptionsIPositionISampleIS
Waoarkfile: LECTURE_L - {erumarianna‘d__presentationd_class\econometric.,, — B X 200403 53585 1‘ Snaennm
- - - - - 200424 Ge2T2 1.2
[VlEWIF‘rocIObJEd] [F‘rmt[SaveIDetalls—;-] [Shu:uwIFetchIStorEIDeleteIGeanSample] 200501 50271 1.9 “opooo0 1
Range: 2001 Q1 20184 - 72 obs Filter: * 005572 T1614 1.1
. 30,000,000 4
Sample: 2001 @1 201804 - Y2 abs 200503 G5TEE 11
[B] 200804 a0654 1.4 20000000 |
Meo snnRat 2l
% EE;FJI 10,000,000 4
EA resid
E'}." L s L s ) R LEn R R LR EaA) A L RRAN RN R LARa ARl
O en » as Grl:ll.lp . - . . 2002 2004 Z00& 2008 2010 2012 2014 2018 2018
=R = @Group'UNTlTLED Workfile: LECTURE_1:Untitled®, - 0 X e ———
Capy Ctrl=C as Equation... [ViewlPrc*:IObjed] [PrintINamelFreezel [Sample]SheetIStatslSpecl Zﬁaﬁ".‘;iiﬁﬁ';’,{i‘:
o . as Factor... [o1s] P_CPI op v = aoxin
Paste Chrl =\ - Mean 160801.6 2100159 46367628 195304.9 =l
P as VAR.. Median 149492.0 2.065806 46287138 181392.0
- a5 System Maximum 3776470 5.066373 48463734 433267.0
) i N ] = Minirmarm 16170.00 1.023163 42873633 21924.00
Fanageimkaibanmlaes as Multiple series Std. Dev. 108387.8  0.927967 | 1426414, 129487.4
Eetch from DE... Skewness 0.337356 0.708073 | -0.753971 0.243382
- kKurtosiz 1.768621 3.259200%5 3.632923 1.646156
Update from DE...
Stare to DE Jargue-Bera 4 682383 f.013722 6.351895 4.915897
atareta L. Prahability 0.086213 0.081524 0.041755 0.085610
Ohject copy ..
ol untitied ) Surn a171390. 121.8092 2.G4E+09 11132379
Export to file... 8 Surn Si. Dev. B.58E+11 4908401 1.14E+14 9.38E+11
Bename... F2 Observations ar a8 ar ar
Delete
Path = ei'nanka 3 HoTEyKyWd'marianna'model_2012%ca. —
B 0
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E EViews

File Edit

Ohject  View Proc

4, moOynyBaTu Jekijgbka Scatter giarpam 3auaexknocti Mmisck GDP ta

KOKHOI0 3 00paHMX €K30T€HHUX 3MIHHHX

Quick  Options

Add-ins

(&) Group: UNTITLED Workfile: LECTURE_1:Untitled!,

Window Help

- 08 X

j [SurtlTranspose[Edit—_.-'-ISm; x

[ViewlPruclObject] [I@L&mﬁ#&&]ﬂﬁauh

2001 &
2001 :2
200163
2001:4
200201
2002032
200203
2002034
2003G1
200302
2003033
200304
2004011
200402
200403
2004024
200561
2005332
200533
2005G14
0NAGT 4

T i

2100
Graph Options

Option Pages

[a]

[=I-@raph Type

Frarne & Size
Axes & Scaling

- Legend

-- Graph Elements

- Cuick Fonts

- Templates & Objects

(E) Greup: untmee v

Garaph bype

General:

Basic graph j
Specific:

Line & Svmbol

Bar

Spike

Area

Area Band

IMixed with Lines

Dok Plok

Error Bar

High-Low (Open-Close

Distribution
Quantile - Quanifle
Boxplok

Seasonal Gra

TuE § < - 8%

Undo Page Edits |

waT

Pro [ oagea] [ pe

400,000

350,000

a v . |
0 100000 200600 300000 490,090 500,000

- Ao

«l
Diekails
Graph data: IRaw daka
Fit lines: INane

[

d Cpkions

Axis borders: INane

Multiple series: ISingle araph

Add Element

Element Type

IRegression Line 'l

L

LRAASl AL ALrAnARIA T

e

-

Scatterplot Customize

Added Elements

[E Group: UNTITLED  Workfile: LECTURE_L:Untitled'

-0 Xx

[V\ewIProclObJect] annlINameIFreeze] IDeﬂaun

j lOplionslPos\tmnlsamplels

Remove |

CO- cNOFMERHHA

400,000
350,000 -
300,000 -
250,000 -
200,000 -
150,000 -
100,000 -

50,000 §

0 T T T T
] 100,000 200,000 300,000 400,000 500,000

Y ransformations:

Mone

- poxig,

" Logarithmic

Inverse
Power I 2
(™ Box-Cox |0

% Mone

€ Logarithmic

= Inverse
" Power
" Box-Cox
€ Polynarnial

™ Robustness Iterations: I 4

Opkions

Legend labels;

Default

Cancel |

-

¥ transformations:

B
o
B



4, moOynyBaTu Jekijgbka Scatter giarpam 3auaexknocti Mmisck GDP ta
KOKHOI0 3 00paHMX €K30T€HHUX 3MIHHHX

[G] Group: UNTITLED Workfile: LECTURE_1::Untitled', - 0 X

[‘JiewlF‘rncIiject] [F‘rinthameIFreeze] IDefauh j [DptinnsIPnsitiDHISampIEIS

CO - CcNosKEaHHA

ey .: (G Group: UNTITLED Warkfile: LECTURE 1::Untitled), - A Xx
350,000 o [View[ProcIOb_iect] [PrinthamEIFreezE] IDefauh j [OptionslPositionISamplelSr
g " o 400,000
300,000 ° : .
]
350,000 4
250,000 (201004 (2.7, 2,37e+05) ' P
= 300,000 -
200,000 a
m
T 250,000
150,000 - P
% 200,000 4
100,000 - =
. 150,000 -
50,000 - 3
100,000 4
I:I T T T
i 3 4 5 B 0,000
P_CPI - piseHs LH i
T T T T T T
—— Linear-Inverse Fi 42,000,000 44,000,000 45,000,000 48,000,000

POP - HacensHHA

— Log(Co)=443.1-24 44*Log(POP)
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NMnatdopmmn oHNnam - Kypcis

Coursera ( https://www.coursera.org )

» Econometrics, National Research University Higher School of Economics
https.//www.coursera.org/learn/ekonometrika

EdX ( https://www.edx.org/ )

« Python for Data Science, University CSanDiego
https://courses.edx.org/courses/course-v1:UCSanDieqoX+DSE200x+1T2018/course/
« Macroeconomic Forecasting, International Monetary Fund
https://courses.edx.org/courses/course-v1:IMFEx+MFEx+1T2017/course/

Kypc 3 aHanisy gaHux
https://habrahabr.ru/company/ods/blog/322626/



https://www.coursera.org/
https://www.coursera.org/learn/ekonometrika
https://www.edx.org/
https://courses.edx.org/courses/course-v1:UCSanDiegoX+DSE200x+1T2018/course/
https://courses.edx.org/courses/course-v1:IMFx+MFx+1T2017/course/
https://habrahabr.ru/company/ods/blog/322626/
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