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1 |comp price =ps bv L4 7,—_1'“ %
2 |compl 23 12 25
3 comp? 35 2.1 32 +’F
4 |comp3 65 35 40 P
5 |compd a3 S a0
6 |comp3 52 43 35 %%ﬁ?
7 |compb 32 23 25
8 |comp] 45 36 52 °
9 |comp8 15 ng 18 *F‘TP}:E'j_‘
10 comp? &7 in 50 ? x /T
11 compl0 84 53 60 AEﬁD‘F
12 [compll ] 4.3 an :l:
13 |[compll a7 54 62
14 |compl3 a5 33 38
15 |compld 20 na 12
16 |[compl3 250 158 1a0 .
17 compl6 120 6.5 75 AE 1
18 [compl? as0 5 490
19 |compl8 a2 25 i
20 | compl® o f.5 gl g \““\“%ﬁ
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i Edit Objects Wiew Procs Quick Option:  Window  Help o E‘% ’ ?L‘}t_E"jFiFlle /\jNeW N
Workfile ...

i Workfile...Th&EE

s « fFWorkfile Range ¥z
s 41 > &7 Undated or
- irregular > 2M&FERLIZES
s P 2 AU AL 32 -

Wiorkfile Range

Wwiorkfile frequency:

 Annual o Weekly
=+ Semi-annual >+ Daily [5 day weeks] “ Ok
Z+ Quarterly = Daily [ day weeks]

| e | R = Manthly #  Undated or iregular

Start obzervation End obzervation anru:eI
| %2

FEERPS SRS e 5 5




78 Edit Objects ¥iew FProcs Quick Options Window  Help

Wewr s

Open »

Save

Save As.. B Workfile: ONTITLED
Close

View | Procs| Obdects | Save |Labeltt | Show | Fetch| Store | Delete | Genr | Samnple |

CEX

Fetch from DB ..
T3D File Impout...

Export *

Filter: *

Default Eq: Mone

DRI Basic Economics Databaze. ..
Eead Text-Lotus-Excel. ..

Print
Fring Setup...

Eun. .
Exit

Excel Spreadsheet Import

Order of data:

Upper-left data cell:

Excel B+ zheet name:

“* By Obzervation - zeries in columns

+ By Series - senies in rows

MHames for zenez or Mumber of zenes if

B2

namez in file:

3

Sample to import;

132

Reszet sample to;
| Cumrent sample
| workfile range
_ | To end of range

-

RINE
Conpaoe
s

V 0K anncel
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{E£Upper-left data cell
e HETHECE R
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1E=Names for series...
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« DUBEKCIfEEE by ~ eps
= price » & AE L BEHU G IBHZ
W Workfile: UNTITLED = [B]X] BF_:'EM Eﬁ@%}iopen as GI’OUp R

View | Procs | Objects | Save | Label+2 | Show | Fetch | Store | Delete | Genr | Sample |

Range: 1 32 Filter: * Default Eq: Mone
Sample: 1 32

8 bv
[ .
B eps
B price
BA resid

B(=1E

Ell E¥iews
File Edit Objects View Proce OQuick Ophon: Window Help

U2 = Worksile: UNTITLED (=13

View | Procs | Objects | Save | Label+s- | Show | Fetch | Store | Delete | Genr | Sample |

Range: 132 Filter: * Default Eq: None
Sample: 1 32
¥ by
[ c
¥ eps
¥ price

Copy

8 resid as Multiple series
pdate from DB .
Stoe to DB,
Object copy ...
Eename. ..
[_] Delete DE =none || WF = untiled
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File Edit Object: View Procz Quick Options Window Help

M Group: UNTITLED Workfile: UNTITLED

View | Procs | Objects|  Print| Name | Freeze | Editt# | Smplt/- | InsDel | Transpose | Title

obs BY EPS PRICE
1 2500000 1.200000 23.00000
2 32.00000 2.100000 35.00000
3 40.00000 3.500000 65.00000
4 60.00000 5.600000 958.00000
3 35.00000 4.200000 52.00000
] 2500000 2.300000 32.00000
T 52.00000 3.600000 45.00000
a 16.00000 0.800000 15.00000
9 50.00000 3.600000 67.00000
10 60.00000 5.300000 84.00000
11 40.00000 4.300000 59.00000
12 52.00000 5.400000 87.00000
13 38.00000 3.300000 65.00000
14 12.00000 0.900000 20.00000
15 160.0000 15.80000 250.0000
16 75.00000 6.500000 120.0000
17 450.0000 39.50000 650.0000
18 70.00000 25600000 82.00000
19 76.00000 6.500000 958.00000
20 105.0000 8.600000 187.0000
4 38.00000 3.800000 52.00000
22 22.00000 2.800000 32.00000
23 55.00000 2.400000 45.00000
24 19.00000 0.700000 17.00000
25 48.00000 4.200000 67.00000
26 78.00000 8.900000 166.0000
27 130.0000 12.50000 234.0000
28 49.00000 2.600000 69.00000
29 290.0000 19.80000 350.0000
30 210.0000 15.90000 280.0000
H 15.00000 0.300000 19.00000
32 5.000000 0.150000 8.000000

|| Path = e-leviews? || DE = none ||WF=unﬁ£d

« Excel L{ERANHVERIC# 38 BT 4H B
—({EGroupal A& o

o % NGroupfies Ny View » EELE

Descriptive StatsyyCommon sample

] AR R g B T E -

= E¥iews

File Edit Objectz View Procs Onick Opton:  Window Help

B Group: ONTITLED Workfile: UNTITLED =
View | Procs | Objects | Print| Mame | Freeze | Sample | Sheet| Stats | Spec |

BV EPS PRICE

Mean 77.71875 6.242187 108.2188 A
Median 49.50000 3.700000 66.00000
-_> Maximum 490.0000 39.50000 650.0000
Minimum 5.000000 0.150000 6.000000
5td. Dev. 96.07633 7.727090 129.5682
Skewness 2971047 2.629429 2658112
Kurtosis 12.27572 11.98705 10.83868
Jarque-Bera | 161.7967 150.3864 119.6096
Probability 0.000000 0.000000 0.000000

Observations 32 32 32
[_] || Path =cleviews3 || DB =none || WF = untitled
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File Edit Objects View FProce BBLENASN Opton: Window Help
Sample...

o PEE > EFFQuickiEEYEstimate
Equation..ZjjgE °

« {FEquation Specti & HY[E| 4B %
§1 > gy A price ¢ eps bv > HES
H#fliprice’s (RS - ¢ yE
> eps kv By H EE] -

« fEMethod&f& F EFHR ALSHE/ N
SEHE

Cienerate Series. ..
Showe

M Gronp: DNTITLEDY Work Greaph. .
Empty Group (Edit Series)

View | Procs| Objects|  Print | Name
BV Series Btatistics »
Mean 7771875 Crroup Statiztics r A
Median 4950000 Estimate Equation...
Maximum 490.0000 Estimate VAR

Minimum 5.000000 ‘—v-rovevr—T—o-vUUUUy
Std. Dev. 96.07633 7727090 129.5682
Skewness 2971047 2829429 2 658112
Kurtosis 12 27572 1198705 10.83863

Jarque-Bera 161.7967 160.3864 119.6096
Probability 0.000000 0.000000 0.000000

Equation Specification

Observations 32 32 32

E quation Specification:

Dependent wariable followed by lizt of regrezsars including AR kA
[_] ||Paﬂ1 = cheviews? ||DEI = none | ard POL tems, OF an explicit eguation ke Y=ol o2 “ oK |

price ¢ eps by

E ztimation Settings:

Methad: |15 - Least Squares (NLS and ARMA] -l
132 [ Optiohs

Sample:
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MR > eps Kby
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% E¥iews - [Equation: UNTITLED Workfile: UNTITLED]

D File Edit Objects View Proce Onick Option: Window  Help

View | Procs | Obijects | Print | Waume | Freeze | Estimate | Forecast | tats | Reszids |

Dependent Variable: PRICE
Method: Least Squares
Date: 11/21/07  Time: 11:33
Sample: 1 32

Included observations: 32

Variable Coefficient  5td. Error  t-Statistic Prob.

C 3712028 3.140860 1.181851 0.2469

EFS 11.85668 1.788895 6627934  0.0000

B 0392378 0143875 2727219 0.0107
R-squared 0.989529 Mean dependent var 108.2188
Adjusted R-squared 0.986807 S.0. dependent var 129 5682
S.E. of regression 13.70771  Akaike info criterion 8.162854
Sum squared resid 5449136 Schwarz criterion 8.300266
Log likelihood -127.6057  F-statistic 1370.338
Durbin-\Watson stat 1.997508 Prob(F-statistic) 0.000000

— Durbin-Watson4izt= /1.9975
’ %ﬁ%ﬁt?@ﬁ%ﬁlﬁmﬁxﬁﬁz
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