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Phan tich dif liéu biing phan mém EViews

Gidi thiéu

C6 rat nhiéu phan mém xt 1y dit liéu cho mon hoc Phan tich dit liéu clia ching ta. Cdc phan
mém thuong dugc ngudi ta st dung c6 cac tén goi nhu'la STATA, SPSS, EXCEL, MINITAB,
va EViews ... Cé4c phan mém nay déu c6 diém chung la gitip chiing ta x¥ Iy dif liéu mot cach
mau chéng. Tuy nhién mdi phan mém lai c6 nhitng dic di€ém riéng. STATA c6 thé t6t cdc dit
liéu tir cdc cudc diéu tra 16n, SPSS ¢6 vu diém xit 1y dit liéu md t3 t6t dudi dang bang biéu,
EXCEL thi c6 8 khidp moi mdy tinh PC thong thudng ma khong cAn phii cai dit gi thém . ..
Riéng kho4 hoc phén tich dif liéu clia chiing clia chiing ta s& chd y&u xif dung phan mém
Eviews vdi phién ban thit 4. Uu di€m chinh ctia EViews c6 thé 1a cho chiing ta k&t qua nhanh
chéng vé ham kinh t&€ lugng cho céc dif liéu chéo, dif liéu chudi thdi gian va dit liéu bang,
ngoai ra phan mém nay lai dudc chay trong mdi trudng Window nén rat it khi cAn nhé céc
1énh cu thé.

EViews 4.0 ©

EViews la mdt sdn phdm di dudc ding ky ban quyén clia Quantitative Micro Software, Inc.
Céc ndi dung chinh trong phan nay:

1) Khéi dong va copy dit liéu

2) Giéi thiéu menu chinh trong cita s6 EViews
3) Workfile

4) Nhap dit liéu tir phAn mém khéc

5) Nhap dit liéu bing Copy va Paste

6) Nhap dir liéu biing ban phim

7) V& dd thi

8) Tim céc thong ké md ta dif liéu

9) Tinh hé s6 tuong quan giita cdc bién
10) Chon mAu nghién cifu

11) M3 rong Workfile nhép dit liéu méi
12) Tao c4c bién mdi

13) X4y dung ham kinh t€ lugng

14) Kiém dinh gi3 thiét
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Khdi dong
Copy dif liéu

Str dung Windows Explorer, hdy copy thu muc di liéu tir thu muc trén mang
L:\Econometrics\Data

vao thu muc c4 nhan cia Anh/Chi trén 6 dia Y(tén Anh/Chi):\. Trong khod hoc nay, Anh/Chi
s& ludn luu giit k&t qua cda Anh/Chi trong thu muc c4 nhan cia minh. Xin hay dirng lvu giit
ké&t qua ctia minh vao bat ky thu muc nao khic. Hay than trong dirng sira ddi hay viét de
1én céc tap tin di dugc lvu giif trén 6 dia L: cia mang.

Khdéi dong EViews

Biéu tugng ctia EViews trén man hinh Windows trong nhu thé nay :

Nhén didp vao biéu tugng EViews va EViews bit diu hoat dong. Hiy ghi nhidn menu chinh,
clfa s6 1énh, ctta s8 chinh, va dong tinh trang (status line).

Menu chinh bao gdm nhitng luta chon sau:

File Edit Objects View Procs Quick Options Window Help

Hiy nhap vio mdi mdt trong nhitng Iya chon nay va kiém tra cdc menu phu xuat hién & phia
dudi. Anh/Chi c6 thé mudn tim hiéu mot s chi tiét vé cac chii dé trong Help. Phuong tién

Help clia Eviews rat xuit sic.

Khi Anh/Chi m3 EViews 1an diu tién, ctra s& chinh con trong vi Anh/Chi con chua x4c dinh
tap tin 1am viéc ndo (workfile) dé€ sit dung .
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%iE EViews _ O] x|
File Edit Objects “iew Proc: Quick  Option:  Window  Help

|_| || Path = wghort course in econometicshdata || DB = hone ||W'F = hiohe

MG tap tin 1am viéc (Workfile) da luu giit ti trude

Nhap File/Open/Workfile; mot man hinh md ra, trén d6 liét ké cdc tap tin trong thu muc
mic dinh (default folder). Néu thu muc mic dinh khdng phai 1a tht muc ma anh chi mong
mudn, thi Anh/Chi c6 thé tim trong cdc thu muc cho tdi khi tim ra thw muc ma Anh/Chi mudn
dung
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open N PN
Laok jr; |-ﬁ Data j ﬁl

Wrlzs92 14 scatters
A10 pm

clt poalex
% CohE_inc tobit

gasoline

File name: |

Files of type: IWDrkfiIe[*.wﬂ] j Cancel |

[T Update default directony

DE chi ra cdc workfile trén EViews, dong "Files of type" cin xdc dinh Workfile (*.wfl).

Vi Anh/Chi dv dinh st dung thu muc nay thudng xuyén, nén Anh/Chi nén nhap chudt d€ danh
d&u vao 6 vuodng gitip cAp nhat thu muc mic dinh § géc trdi-phia dudi clra s6 Open nhu trén
day. Lan sau, khi Anh/Chi khéi dong EViews, chudi File/Open/Workfile sé& tu dong chi ti

thu muc nay.

M3 workfile c6 tén cons_inc.wfl biing cdch nhap diip vao né. Cach khac, Anh/Chi c6 thé boi
den n6 biing cdch nhap don, sau d6 nhap Open.

Véi workfile dang md& , man hinh cia Anh/Chi c6 dang:
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%iE EViews

mr

File Edit DOhjects WYiew Procz Quick Options Window Help

I Workfile: CONS_INC - [y:\datahcons_inc.wil]
\-"iewl F'mcsl Dbiectsl Savel Label+a’-| Shnwl Fetchl Stolel Deletel Genrl Samplel

Range: 1953 2010 Filter: * Default Eq: Mone
Sample: 1959 2010

(o] ¢
B cons
M inc
BA resid

|_| || Path = c:hmy documents || DB = none ||WF = cons_inc

Thanh trén cling trén menu ctia Workfile chi toan by dudng din d6i v6i Workfile ndy; thanh
tinh trang & du6i ddy ctia man hinh ciing chi dudng dan nay, va né chi workfile dang st dung :
WF = cons_inc.

Menu ctia workfile chita céc niit bAm danh cho

View Procs Objects Label +/- Show Fetch Store Delete Genr Sample
Cdc phim bAm v6i 4/ - 14 cdc phim chuyén ddi thuc hién cédc chic ning bat va tit.

Thong tin vé workfile nay xuat hién du6i thanh menu :

Range Filter Default Equation
Sample
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Cudi ciing, phia trong ctta s clia workfile, ching ta thiy tit c4 cdc ddi tugng dang c6 mit
trong workfile nay : cdc chudi (cdc bi€n ), cdc nhém chudi, vector hé s§ , vector phan du, va
bat cif phuong trinh, d6 thi hay bing nao da dudc dit tén.

Bay gi® hdy déng cons_inc.wfl bing cdch nhap vao ddu X & gbc phdi phia trén cla
workfile nay.

Bay gid hay nhip File. Ghi nhd ring cdc workfile mdi mg gin nhat sé hién ra & phia dudi
cung clia menu trdi ra phia duéi. Néu Anh/Chi muén md lai mot trong s& d6 , chi viéc nhip
vao tén cua no.

%l EViews
File Edit Objects “iew Procs HQuick Options Window Help
Mew 3

Open 3
Save

Save fs. .

LClose

Impart »
Export 3

Frrint
Print Setup...

Bur..
E it

0 whdatahcong_inc.wfl

I
Aset| G EEEQ

|| Fath = c:hmy documents || DB = none ||W'F = none

| (3] Exploring - Evisws | ®1v Introduction to Evie. | [ Eviews ||ﬁ@ﬁ' 2 27 eM
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Nhap dif liu tif cdc phan mém khic

Dit liéu c6 thé dudgc nhdp vao tif cdc tdp tin Lotus, Excel, SPSS, MINITAB hodc ASCIL.
Trong mdi trudng hdp déu diing phuong phap nhu nhau; chiing ta bi€u dién véi mot tap tin
ASCII c6 chita dit liéu sdn xudt danh cho SIC 33: Cdc kim loai so cAp (Ngudn : Phdn tich
Kinh té lugng, in 1an thit ba, ctia William Greene) SIC 12 Ma Cong nghiép Chuin ctia Hoa ky.

Dif liéu nay nim trong mot tip tin ASCII ¢6 tén pm.txt. Anh/Chi c6 thé thdy dif liéu nay
bing ciach nhiap File/Open/Text File va sau d6 nhap dip vao pm.txt.

%l EViews

File Edit Objects “iew Procs HQuick Options Window Help
Mew 3 |
B o

Save Databaze...
Save fs. . Program...
LClose TextFile...

Impart »
Export 3

Frrint
Print Setup...

Bur..
E it

0 whdatahcong_inc.wfl

|| Fath = c:hmy documents || DB = none ||W'F = none

| [3) Exploring - Evizws | ®1v Introduction to Evie..| [ Eviews ||ﬁ@ﬁ' 2 z20Pm

I
Asta| | &) € FEQ
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%8 EViews

File Edit Objects Wiew Procz Quick Options  Window  Help

Open 7] x|
Look jn: IaData j gl

Wrlzz98 Experiment] prm wifp
% Al0 gazoline @ Prn _I,Jc-ungZEU
& et £l K ) Pk
Cons_ing 14 sratters E] Pk
Conz_lnc @ bultivar example poalex
experiment] . tabit

(4] |

i
File hanne: IF'm Open I

Files of type: ITe:-:l-ASCII =l Cancel

[ Update default directany

= | Path = c:hmy documents | DE = nonhe | W = hone
Mstan| | ) & @ || G)Esloing-Eviews | B01Y Intioduction to Evie. | [E EViews [BBo% v 224pm
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Anh/Chi can thim tra tip tin nay d€ xdc dinh (1) c6 bao nhiéu bién, (2) c6 phai cic tén clia
bi&n xuAt hién § phia trén cla tap tin khong , (3) (c4c) ranh gidi giita cdc cot dit liéu , va (4)
c6 bao nhiéu quan sdt. Hiy xem rdi sau d6 déng tap tin nay lai.

%iE EViews

I

File Edit DOhjects WYiew Procz Quick Options Window Help

I Text - [y:\data\pm_txt]
Privt | Save| Saveds| Cut | Copy|Paste| Find | Replace

FIRM WA L K

1 B57.29 162.31 279.93
293593 21443542 5

3 1110.65 186.44 721 51

4 1200.89 245.83 1167 58
& 105268 211.4 811,77

B 3405.02 690.61 4558.02
7 2427.89 452.79 3069.91
B 4257 45 714.2 5585.01

9 1625.19 320.54 1618.75
10 1272.05 253.17 1562.08
11 1004.45 236.44 B52.04
12 598.87 140.73 875.37
13 853.1 145.04 1695.93
14 1165.63 240.27 1078.73
15 1917 .55 536.73 2103.34
16 9849.17 1564.83 13389.55
17 1088.27 214.62 884.24
18 B095.63 1083.1 9118.7
19 3175.39 521.74 5586.93
20 1653.38 304.85 1701.06

|_| || Fath = c:hmy documents || DB = none ||W'F = none

Trd lai v6i menu chinh : nhan File/New/Workfile. Bing viéc nhap New trong chudi nay
chiing ta bdo cho EViews riing chiing ta c¢6 y dinh phat trién mot workfile mdi. Viéc nay lam
cho EViews md& ra mot hop thoai dé chiing ta x4c dinh cdc thudc tinh nhit dinh clia dit liéu.
Trong trudng hgp nay, dit liéu 1 dit liéu chéo , nén ching ta nhap vao 6 danh cho "undated,"
va ching ta ddnh mdy 27 vao "last observation."
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s EViews

File Edt DObjects “iew Procs Quick Optioh: ‘wWindow Help
= ork file
Open Databaze...

Save Program
Save fs. . Text File

Cloze

Impaort 3
Export >

Frrint
Print Setup...

Bun...
Exit

0 pwh\datapr kst
1 whdatahprnwfl
2 whdataipm.=ls
3 whdatahconz_inc.wil

= | Path = c:hmy documents | DE = nonhe | W = hone
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews |BB>% | 228PM
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Workfile Range |

— Frequency

= Annual " feekly

" Semi-annual T Daily [5 day weeks]
" Quarterly " Daily [7 day weeks]
O Moanthly % Undated or imegular

] 4
—HRange Cancel |

Start obszervation End obzervation

1 |27

Bay gi® hay nhap OK. Mot workfile méi xuét hién.
Nhian Procs/Import/Read Text-Lotus-Excel... va mot hop thoai xut hién d€ mé céc tap

tin. Hay ddm bdo la dong files of type chi Text-ASCII. Excel va Lotus ciing 1a nhiing lua
chon c6 sin. Hiy dua vé pm.txt va nhip d€ m3 né.
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

B Workfile: UNTITLED =] E3
Viewl F'rDc:sI Db'ectsl Savel Label+.u"-| Showl Fetchl Storel Deletel Genll Samelel

Range: 127 Filter. * Default Eq: Mone
Sample: 127

= | Path = c:hmy documents | DE = note | WF = untitled
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%iE EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

B Workfile: UNTITLED =] E3
Wiew Sample... Showl Fetchl Storel Deletel Genll Samelel

Rany  Change workfile Hange... g = Default Eq: Mone
Generate Series..

Sort Series...
Eztract to new workfile...

Felh o DE..

Expart 3 CEOC Online D atabases. ..

15D File Import....

DRI Basic Economics D atabasze...
Bead Text-Lat

= | Path = c:hmy documents | DE = note | WF = untitled
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews |BBo>% v 232pM

Mot hop thoai khidc — phifc tap hon — xuét hién. Pua danh sach cdc bién vao theo thit tu
Firm VA L K . Chiing 12 : Mai s& hdng, Gi4 tri gia ting, Lao dong, vd Von. Hay chira ring
nhitng bi€n nay & trong cac cot. Ki€m tra lai cdc Iva chon con lai (ban khong cAn bat ¢ Iva
chon nao trong s& nay d6i véi bai tap nay, nhung hdy xem qua).
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ASCIH Text Import

— Marme for zenes or Mumber if named in file
FIRM Wi L k.

[
o

Céc Phuong phap Phan tich

Bai doc

— D'ata arder
i Columns

i Bows

— Senies headers
# of headers [including namesz] before data: |1

— Import zample

_I Rezet zample to:

Y

_| Current zarmple

_ | orkfile range

LI Ta end of range
g

127

— Delimiters

W Treat multiple
delimiters az one

[ TIab

[~ Comma
¥ Space

[T Alpha [4-2)

[~ Custam I

Phan tich dit liéu bing
phan mém Eviews

]|

— Rectanular file lapaut

¥ File laid out az rectangle
Colurmnz to skip: ||:|
Bows to zkip: IEI

Comment character:

— Mizcelaneous
[ Guote with single ' not ™
[ Drop stings - don't make Né
[~ Mumbers in[..] are negative
[ allow commas in numbers

Cumency: I
Text far Ma: IN-"-"-

Prewiew - First 16K, af file:

FIRM VALK
16572316231 273.93
293593 214435425
31110.65 1896.44 721,51
41200.89 24583 1167 68
5105268 211.4 81177

i

3
LCancel |
o

Nhian OK va dit liéu da dugc nhap vio.
Xem va kiém tra dit liéu: x&f dung phim Ctrl va nhap chuot vio c4dc bién FIRM VA L K sau dé
nhap dip vao ving ddnh diu bang dit liéu s& dudc hién ra nhu sau:
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%iE EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

I Group: UNTITLED Workfile: UNTITLED
M Workfile: ViewIF'mcsl Dbiectsl F'rintl Namel Freezel TransfolmlEdit+a’-|5mpl+a’-| InsDBII Transposel Title:

Viewl F'rDc:sI Ot obs FIRM K L WA

'Range: 127 1.000000 2799500 162.3100 5572500 B
Sample: 1 27 2000000 5425000 214.4300 935.9300

P 3000000 7215100 186.4400 1110.650
4000000 1167 680 245.8300 1200.890 J
5 000000 B11.7700 211.4000 1052.680

£.000000 4558020 £90.6100 3406.020

7 000000 3069 910 4527900 2427 890

3.000000 55585.010 714.2000 4257 460

9.000000 1618.750 320.5400 1625.190
10.00000 1562.080 253.1700 1272.050
11.00000 B62.0400 236.4400 1004.450
12.00000 8753700 140.7300 5588.8700
13.00000 1896980 145.0400 853.1000
14.00000 1078.790 240.2700 1165.630
15.00000 2109.340 536.7300 1917.550
16.00000 13989.55 1564.530 9849.170
17.00000 8542400 214.6200 1088.270
13.00000 9119.700 1083.100 8095.630

|

= | Path = c:hmy documents | DE = note | WF = untitled

Luu gitt EViews workfile m&i nay 13 mot y hay. Nhap File/Save As va luu giit tap tin nay
duéi tén pm . EViews ty dong b3 sung thém phan dudi .wfl ctia workfile.

Nhép dif liéu biing cach copy va dan (Copy va Paste)

Sau khi cdc bién da dugc xdc dinh, cdc gid tri clia ching ¢ thé dugc thu vao bing cdch st
dung 1énh copy, sau d6 ddn vao hinh clia bang tinh EViews.

Anh/Chi c6 thé copy va ddn tir nhiéu ngudn, bao gém ca thu dién ti. Po6i khi Anh/Chi phai
luu giit dit liéu nay truSe hét nhu 1 mot tap tin ngdn ngit (text file), sau d6 copy va ddn né.

Tru6c khi bit dau thao tic copy/paste nay, Anh/Chi phdi tao ra cdc bi€n trong workfile muc

tieu. Hay tudng tugng ring Anh/Chi mudn copy va ddn mot bi€n c¢6 tén X vao workfile clia
minh.
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Pau tién, hdy mé workfile nay, sau d6 nhadp Genr va dinh mdy X =NA; dong tic nay tao
ra mot bi€n c6 tén X nhung tit cd cdc gid tri cia né déu khong c6 .

Generate Series by Equation |

— Enter equation

u=nd|

— Sample

|1 27

F Cancel

Md chudi X . Bay gid nhap Edit+/- . Lic nay, Anh/Chi hdy bdi den va copy dit liéu cho X tir
ngudn clia né, sau d6 nhap vao 6 dau tién cla chudi X trén EViews va nhap Edit/Paste §
phin menu chinh. Dif liéu nay rdi vao vi tri vd Anh/Chi hoan tit thao tdc nay biing c4ch tit
edit (nhap Edit+/-).
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%iE EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

B Workfile: UNTITLED =] E3
Viewl F'rDc:sI Db'ectsl Savel Label+.u"-| Showl Fetchl Storel Deletel Genll Samelel

Range: 127 Filter. * Default Eq: Mone
Sample: 127

| = successfully computed. | Path = c:hmy documents | DE = note | WF = untitled
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%iE EViews

M

File Edt DOhjects WView Procz Quick Options Window Help
400

m Workfile: UNTITLED

Viewl ProcsIDb'ectSI ] W Series: X Workfile: UNTITLED = [=] B3

Range: 127 ViewlF’mclebiectsl PrinthamelFreezel TlansformlEdit+.n’-|Smpl+.n"-|Label+a’-|Wide+-|InsDe
Sample: 127 |

X

|
Last updated: 08/30/02 - 14:51 2]
|

Modified: 1 27 & x=na

200.0000
300.0000

MA,
M,
MA,
A,
Ml
A,
M,
A,
M,
MA,
M4,

= | Path = c:hmy documents | DE = note | WF = untitled

0 [ S | L e | | Pl |-

Nhéip dif liéu qua ban phim
Phuong phdp nay don gidn nhung phién phiic; néu viéc nap dif liéu can dugc thuc hién bing

tay thi ngudi ta thich 1am bing cdch st dung mot chuong trinh bang tinh (nhu 13 Excel), sau d6
nhdp vao EViews.

Lam viéc trong mot Workfile
Lam viéc trong mdt Workfile 1a thuc hién cdc muc tiéu nhu thdng ké mo ta, vé do thi, xay
dung ham kinh t€ lugng . . .

Lua chon cdc déi tugng tir mot Workfile

Nhap File/Open/Workfile sau d6 nhip dip vao cons_inc.wfl.

Véi muc dich lya chon mot ddi tugng (hozic nhiéu ddi tugng) d€ 1am viéc, Anh/Chi hiy boi
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den ching. N&u Anh/Chi mudn bdi den nhiéu ddi tugng, thi hiy giit phim Ctrl va nhip vio
mdi muc , hodc kéo con trd qua cdc muc ma ban mudn bdi den. Hay boi den cons va inc.

Nhap dip vao mot trong cdc muc da bodi den (hodc nhap chuét phai), chon Open Group, va
sau d6 c4 hai muc déu hién trén bang tinh. Nhip name va tén dit tén cho nhém cons_inc;
dong bang tinh lai.

?'rfn,i EViews 2] =]
Fil= Edit DObjects Wiew Procs Quick Options Window Help

M Workfile: CONS_IMC - [y:\data‘cons_inc.wil]
\-"iew| Prcu:sl Dbiectsl Savel Label+a’-| Shu:-wl Fet-:hl Storel Deletel Genrl Samplel

Range: 1959 2010 Filter: * Default Eq: Mone
Sample: 1953 2010

[o] o

b resid

Copy
Baste

Update from DE...
Stare to DB
Object copy ...

Bename..
Delete

|_| || Path = c:hmy documents || DB = hone ||WF = CoRs_ing

iiﬁtarl”J @ ﬁ |J @EHpIDIing-EViews | @m\flntmduction to EVie...“%EViews ||%®ﬂﬁ 2:57 PM

Nhap vao nhém cons_inc; bay gid né da dugc boi den. Nhan dip vao né, va né md ra thanh
dang bang tinh.

Xem va bién tip cac hang muc vao Workfile

Kiém tra chudi cons vi inc. Hiy st dung cdc phim «1—] d& di chuyén trén bang tinh.
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Nién khéa 2003-2004 Bai doc phan mém Eviews

Vé dd thi trong E Views

%l EViews

[0

File Edit DObjectz “iew Procz Ouick Options Window  Help

m Workfile: CONS_INC - [y:\datahcons inc.wil]

\-"iew' PIDCSI Db'ectsl Savel Label+a’-| Shnwl Fetchl Stolel Deletel Genr' SamEIel

Rangej 1959 2010 Filtae * Cefault Fae blana
Sample: 1959 2010 I Group: UNTITLED

[ed] ¢ Group Members me | Freeze| i _MMIL{M

: Dated Data T able 12319 nnn

M resid
HMultiple Graphs 3 Bar

Spike

Scatter

®r line

Errar Bar

High-Low [Qpen-Cloze]

Pie
346.6100
LCorrelogram [1] ... 3571400
Crozz Conrelation (2] ... 2575.000
Cointegration Test... SE97.700
Granger Causzality... 3898.400

4123.400
Lol : 4099.000
1975 2710.900 4084.400
1976 283,900 4311.700

1977 |4
|_| || Path = c:\my dacuments || DE = none ||WF = cong_inc

iiﬁtarll” 3 & |J [ Explaring - E¥iews | 01 Introduction to EVie...”%E\riews ||%®Hﬂ 333 PM

Descriptive Stats 3
Tests of Equality...

MH-4afay Tabulation. ..
Correlations
Covariances

FPrincipal Components. .

Nhin View/Graph/Line trén menu cia nhém. Cons vi inc c6 cic xu huéng tuong tw nhau,
nhung inc c6 mot diém di biét vao nim 1968. Kiém tra dit liéu gdc cho thay ring s6 liéu dua
vao cho inc trong nim 1968 can phai 1a 3466.1 thay cho 346.61
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

 Workfile: CONS_INC - [y:\dataicons inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 1959 2010 Filtar * Mafault Fr: klona
Sarmple: 1959 2010 B Group: UNTITLED ‘Waorkfile: CONS_INC

[od] o \-"iewl F'loclelbiec:tsl PlinthameIFreezel SamplelSheetlStatslSpecl

000

b resid 0004

7000+
6000 +
3000 4
4000 +
30004
2000+
10004

A R R I e IR TR [ (R I
g5 70 V5 80O 83 80 95 00 05 10

|—cons — mc]

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | 3y Exploing -Eviews | B 01V Introduction to Evie..| [ Eviews [B>% v 334Pu

Chiing ta sé& thay ddi dif liéu ctia nim 1968 cho chudi inc ndy. EViews cAp nhit ning dong
céc dd thi va bang tinh cho phit hgp véi cdc thay ddi trong dif liéu. N&u chiing ta mudn bdo
lutu db thi nay nhu mot ghi nhin cho dit liéu goc, thi ching ta c6 thé nhap vio phim Freeze,
sau dé ditcho db thinay tén goi: Graph_1 (hay bat cif tén nao ban mudn). Luu ¥ ring khi
chiing ta Freeze (d6ng bing) d thi nay, cdc lua chon trong menu md&i sé& sdn sang. Chiing ta
sé trd lai v6i ching sau. Péng d6 thi c6 tén Graph_1. Khi Anh/Chi Freeze mot bang tinh,
n6 duge luu git nhu 12 mot bang.
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

 Workfile: CONS_INC - [y:\dataicons inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 1953 2010 B Group: UNTITLED Workfile: CONS_INC M= 3
Sarmple: 1959 2010

ViewlF’rDcsIDbiectsI F'rintINameIFreezeI TransformIEditﬂ’-ISmpl+.-"-|InsDeIITlanspnseI Title

obs CONS INC
1959 1470.700 2315.000 =]
1960 1510.800 2378.700 il
1961 1541.200 2432.000
1962 1617.300 2573.900
1963 1684.000 2690.400
1964 1784.800 2845.500
1965 1897600 3023.500
1966 2008.100 3227500
1967 2066.200 3303.300
1963 2184.200 346.6100
1969 2264.800 3571.400
1970 2317.500 3573.000
1971 2405.200 3897700
1972 2650.500 3595400
1973 2675.500 4123.400
1974 2653.700 4099.000
1975 2710.900 4054.400
1976 2868.900 4311.700
1977

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews [B>% v 341pM
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%8 EViews

File Edit Objects Wiew Procz Quick Options  Window  Help

W Workfile: CONI SR Group: UNTITLED Workfile: CONS_INC O] x
\-"iewl F'rcu:sl 1] 2= mm Graph: UNTITLED Workfile: CONS_INC O x|

Range: 1959 20 Yiew| Procs | Objects|  Print | Name| &ddTest| Line/Shade| Remave| Template| Options| 2
Sample: 1958 20
& e 3000

001

bA resid 7000 4 — Marne ta identify object

= 24 characters masimum,
5000 4 16 or fewer recammended

4000 4 — Display name for labeling tables and graphs [optional]

40004 |

3000 4

Cancel

L—
2000

1000 4 V

0+

BO 63 V0O Y5 &GO @85 S0 95 00 05 10

|— cons — Inc |

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews BB v 33rPM
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

I Workfile: CONS_INC - [y:\data‘cons_inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 1959 2010 Filter: * Default Eq: Mone
Sarmple: 1959 2010

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | 3y Exploing -Eviews | B 01V Introduction to Evie..| [ Eviews BB v 33rPM

Bay gid, trén d thi chua c6 tén hiy nhidp View/Spreadsheet. Nhan Edit+/- d€ bit chifc ning
hiéu chinh dd thj.

Nhap vao 346.61 va ddnh mdy gid tri chinh xéc : 3466.1.

Nhan Edit+/- @€ tit chifc ning bién tap.
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File Edt DOhjects WView Procz Quick Options Window Help

 Workfile: CONS_INC - [y:\dataicons inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 1953 2010 B Group: UNTITLED Workfile: CONS_INC M= 3
Sarmple: 1959 2010

ViewlF’rDcsIDbiectsI F'rintINameIFreezeI TransformIEditﬂ’-ISmpl+.-"-|InsDeIITlanspnseI Ty

obs CONS INC

1959 1470.700 2315.000
1960 1510.800 2378.700
1961 1541.200 2432.000
1962 1617.300 2573.900
1963 1684.000 2690.400
1964 1784.800 2845.500
1965 1897600 3023.500
1966 2008.100 3227500
1967 2066.200 3303.300
1963 2184.200 3466.100
1969 2264.800 3571.400
1970 2317.500 3573.000
1971 2405.200 3897700
1972 2650.500 3595400
1973 2675.500 4123.400
1974 2653.700 4099.000
1975 2710.900 4054.400
1976 2868.900 4311.700
1977

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews [BBo>% v 338PM

Bay gid hiy bi€u dién d6 thi nay mot 1an nita bing cdch nhan View/Graph/Line trén menu
clia nhém; hiy so sanh né vdi db thi Graph_1. Nhin vao dd thi 12 mot c4ch tot @€ phat hién
céc sal sot.
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

M Workfile: CONS_INC - [y:\datakcons inc.wil]

\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 1959 2010 W Group: UNTITLED Workfile: CONS_INC

Viewl F'rDc:sI Dbiectsl F'rintI Namel Freezel Samplel Sheetl Statsl Specl

Sarmple: 1959 2010

{000

8000+

7000+

6000+

5000+

40004

30004

2000+

1000 e
g0 B3 VO VS5 80 85 90 893 00 0% 10

|— conNs — INC |

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews BB v 343rM

Anh/Chi c6 thé nhan ddp vao dd thi nay dé bién ddi cac Iya chon khi vé db thi; chiing ta s& st
dung dic diém nay sau .
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%iE EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

M Group: UNTITLED Workfile: CONS_INC
M Workfile: CiH - SEE. \-"iewl F'lncsl Elbiec:tsl Printl Namel Freezel Tlansforml Edit+.n"-| Smpl+£-||nsDe|ITransposel Title

Viewl F'rDc:sI Db'ectsl Savel Lak i CONS INC

Range: 1253 2010 1980 3193.000 4300.500 A
Sarmple: 1953 2010 1981 | 5236000 5021.000
1982 3454.300 45919.300
1983 3540600 5132.300
1984 3820900 5505.200
1985 3981.200 5717.100
1986 4113.400 5912400
1987 4279.500 5113.300
1988 4393 700 368,400
1989 4474500 £591.800
1990 1466 600 5707.5900
1991 4594 500 BE75.400
1992 4748900 BEB0.000
1993 4928100 702,600
1994 075 600 7347 700
1995 5257 500 7543.800
1996 5423900 7513.200
1997 MA 8159.500

1998 |4

= | Path = c:hmy documents | DE = hone | W = cons_ing

Anh/Chi ciing c6 thé di nhan th4y ring khong c6 s6 liéu cho cons trong nim 1997. Ly do 12
dit liéu goc cho thay so liéu nim 1982 da bi bé qua va diéu nay 1am thi€u dit liéu ndm 1997.
Dit liéu gdc cho biét cons ¢6 gia tri 3275.5. Gidi phdp cda ching ta la:

Péng nhém nay lai, sau d6 chi md cons theo dang bing. Nhap InsDel, thay ddi né thanh
1982, sau d6 nhan OK. EViews di dinh vi N/A trong 6 danh cho nim 1982 va di diy tatca
moi quan sat con lai xuéng dudi.
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File Edt DOhjects WView Procz Quick Options Window Help

mWorkhile: COMS INE [ SdSiatd B Series: CONS  Workfile: CONS_INC =]

\-"iew|F'rocs|Elbiects| Savel Label+a’-| I \-"iew|F'rocs|Elbiec:ts| PrinthamelFreezel TransformlEdit+x’-|5mpl+£-|LabeI+x’-|Wide+-|InsDe
Range: 1953 2010 Fl | CONS

Sarmple: 1959 2010

|
o] 2710.500 ]
itk e
— 3124 700
3203 200
3193 000
3236000

MNA,
3454 300
FE40 600
3820 900
3081 200
4113 400
4275 500
4393 700
4474 500
44BE BOD

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews |BB>% | 351PM

Bay gid nhan Edit+/- d€ chuyén sang chifc ning bién tap.
Nhan vao N/A

banh may 3275.5

Nhan Edit+/- dé€ chuyén khéi chiic ning bién tap.

Dbo6ng nhém nay lai .

Bay gid hiay nhin dip vao cons_inc va kiém tra bang tinh. N6 ciing da dugc sira lai.

Biy gid hay ki€m tra mot s6 dang khéc:

Nguyén Trong Hoai 28 Dua theo M Daniel Wrestbrook



Chuong trinh Gidng day Kinh t€ Fulbright ~ Cdc Phuong phéap Phan tich Phan tich dit liéu biing
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Nhip View/Multiple Graphs/Line

C6 cong dung vé d6 thi tirng chudi theo thdi gian

Ty
i EViews

File Edit DObjectz “iew Procz Ouick Options Window  Help

m Workfile: CONS_INC - [y:\datakcons_inc.wil]

View'F‘rocsIDb'ectsI Savel Label+a’-| 0] Bl Group: UNTITLED Workfile: CONS_INC

Range: 1959 2010 Filter iew|Proce| Objects|  Frint | Mame| Freeze| Sample| Sheet| Stats| Spec|
Sample: 1959 2010

[o] ¢
il craph0l
b resid

/

-

| S S S S S A S —
BR OES TR TS 20 35 00 05 00 05 10

|_| || Path = c:\my dacuments || DE = none ||WF = cong_inc

iiﬁtarll” 3 & |J [ Explaring - E¥iews | 01 Introduction to EVie...”%E\riews ||%®Hﬂ 355 PM
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Tim céc tiéu thitc théng ké ctia miu
Nhap View/Descriptive Statistics/Common Sample

" -
all
1 EViews

Fil= Edit DObjects Wiew Procs Quick Options Window Help

M Workfle: CONS_IMC - [y:\data‘cons inc.wil)]
\-"iew| Prcu:sl Dbiectsl Savel Label+a’-| Shu:-wl Fet-:hl Storel Deletel Genrl Samplel
Range: 1959 2010 Filter: * Default Eq: Mone
el A M Group: UNTITLED Workfile: CONS_INC

[od o 3me| Freezel Tlansforml Edit+.u’-| Smpl+.-"-| InsDell Tlansposel Title

(% cons | IS
il oranhii Spreadshest INC
h Dated Data Table 2315.000 2]
bA resid Graph P |2376.700 e
Multiple Graphz 24732 000
| Common Sample
Tests of Equality. .. Individual S amples |
M-wiay T abulation. .. =
Correlations b 3028.500
Covariances > 5227500
Principal Components... 35308500
2466.100
Caorrelograr [1] ... 357 1.400
Crozz Comelation [2] ... 3578.000
Cointegration Test. . 3E37 700
Granger Causzality. .. 3895400
4123.400
Label : A099.000
1975 2710.900 4084.400
1976 2865.900 4311.700 -
1977 LI G d
|_| || Path = c:my documents || DB = none ||WF = coRE_ing
= || Starl”J @ ﬁ = |J @ Esploring - EViews | @DW’ Intraduction o EVie...”% EViews ||%®ﬂﬂ 358 PM
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Nién khoa 2003-2004

s EViews

File Edt DOhjects WView Procz Quick Options Window Help

Bai doc

 Workfile: CONS_INC - [y:\dataicons inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel

Genrl Samplel

Range: 1959 2010 Filter: * Default Eq: Mone
Sarmple: 1959 2010

W Group: U

NTITLED Workfile: CONS_INC
ViewlF’mclebiectsl PrinthamelFreezel Sample SheetlStatslSpecl

CONS

INC

Mean

3173.487

4523.050

Median

3055400

4636200

Maximum

5423.900

5159.500

Minimum

1470.700

2319.000

Std. Dev.

1185.433

1711.565

Skewness

0.267633

0.278026

Kurtosis

1.857541

1.90G404

Jarque-Bera 26520244

2376226

Prohabhility 0.283619

0.304796

Sum

120552.5

183275.9

Sum 5qg. Dev. | 52345759

1.03E+H15

Observations Jix]

is]

-

4] Lol
= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews B >% v 359PM
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Tinh hé s6 tWong quan giita cac bién trong EViews

Nhap View/Correlations

s EViews mEER

File Edt DOhjects WView Procz Quick Options Window Help

i Workfile: COMS "IN B Group: UNTITLED ‘Workfile: CONS_INC O] x|
ViewlProcsIDb'ectsI Sa \-"iew|F'rocs|Elbiec:ts| PrinthamelFreezel SamplelSheet|5tats|Spec|

Range: 19592010 | Correlation Matrix
Sarmple: 1959 2010

CONS INC
1.000000 0.999558 =]
0.95959558 1.000000

|_| || Path = c:hmy documents || DE = hone ||WF = CoRs_ing

Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews |3 >% v 0P

Né&u mdy vi tinh ctia Anh/Chi di dudc k&t n6i v6i mot may in, thi Anh/Chi c6 thé in mdi mot
trong nhitng dang nay biing cich nhip vao Print.
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Nién khéa 2003-2004

Céc Phuong phdp Phén tich
Bai doc

Phan tich dit liéu biing
phan mém Eviews

V& db thi khong cAn mé chudi duéi dang bang

Bay gid hdy tré lai workfile. Hay vio menu chinh va nhip vao Quick/Graph ding dé vé dd
thi linh dong hon. Céch vé nay khong can phdi mé chudi dit liéu nhu cdch da vé & trén.

— g
i EViews

File Edit DObjects View Procs | Quick Options Window Help

W Workfile: CONS_INC -
\-"iew' PIDCSI Db'ectsl Save|L

Range: 1959 2010
Sample: 1959 2010

(o] ¢
BA cons

Sample...

Generate Sernes...

Show ..

Graph

Empty Group [Edit Series]

Line araph
Bar araph

Series Statistics
Group Statistics
Estimate E quation. ..
Estimate WaR...

M inc
BA resid

i
dsa| L @EEQ

J [ Explaring - E¥iews

|| Path = c:\my dacuments || DE = none ||WF = cong_inc

| @ 0% Introduction o EVie...l I% EViews

B> | s10pmM

Mot clra s6 md ra yéu cau Anh/Chi x4c dinh chudi hodc cidc nhém; né chi ra cons_inc;
Anh/Chi cdn ddnh mdy cons inc va nhan OK. Mot cita s md ra cho phép Anh/Chi lya chon
nhiéu phuong 4n vé& dd thi khdc nhau. Nhan vao phim ? phia du6i Graph Type, chon Scatter
Diagram, va nhan OK. Bi&n ma Anh/Chi liét ké dau tién dugc vé trén truc hoanh. Hay luu
y tGi su da dang cla cdc lya chon trong menu.
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Default Eq: Mone

Range: 1959 2010
Sarmple: 1959 2010

[ed . ——
B cons Series List
inc

B resid

34 Dua theo M Daniel Wrestbrook
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File Edt DOhjects WView Procz Quick Options Window Help

 Workfile: CONS_INC - [y:\datakcons inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel
Range: 1959 2010 Filter: * Default Eq: Mone

% B Graph: UNTITLED Workfile: CONS_ING
5

M cons ViewlF’mclebiectsl F'linthamel AddTe:-:tlLine.f’ShadelHemovel Templateletinnle

M inc anon
B resid

5000
7000+
8000 4
50004
4000 4
3000+
20004
10004

0 T T T T
1000 2000 3000 4000 5000 g000

COMS

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews [BB>% v s12pM

Nhap Add Text va dinh may

Aggregate Consumption and Income
1959 - 1997

vao khodng tréng da cho. Nhan OK. Bay gid, nhadp Name va nhip OK danh cho
GRAPH1; GRAPHI dugc bS sung viao workfile cia Anh/Chi.
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File Edt DOhjects WView Procz Quick Options Window Help

 Workfile: CONS_INC - [y:\data‘cons_ inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel
Range: 1959 2010 Filter: * Default Eq: Mone

% B Graph: UNTITLED Workfile: CONS_ING
5

M cons ViewlF’mclebiectsl F'linthamel AddTe:-:tlLine.f’ShadelHemovel Templateletinnle

Minc 9000
b resid Afggregate Consumption and Income
8000 + 19558-1957

7000+
8000 4
50004
4000 4
3000+
20004
10004

0 T T T T
1000 2000 3000 4000 5000 g000

COMS

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | 3y Exploing -Eviews | B 01V Introduction to Evie..| [ Eviews [BB>% v a14pm

Nhap Objects/Freeze Output trong menu dd thi va dit cho db thi tén Graph_2. Bay gio
workfile ctia Anh/Chi chifa hai d6 thi 1au dai: Graph_1 (phédn 4nh dif liéu goc) va Graph_2
phén anh cédc hiéu chinh.

Bay gid nhan File/Save va dong workfile nay.

Lua chon miu di liéu

Lura chon miu dif liéu 12 chon giai doan nghién cttu trong dif liéu hién c6 trong workfile

Chiing ta thudng mudn tip trung phan tich vio mdt miu phu cda dit liéu. EViews cho phép
chiing ta 1am diéu nay theo hai cach: (1) bing c4dch xdc dinh khodng miu ma chiing ta muén
xem xét, (2) hoic 12 bing cdch xdc dinh cdc quan st thod man mot diéu kién logic (if) nao
dé. Néu chiing ta st dung ca hai phuong phap, thi miu két qua 1a giao clia cdc miu dudc tao
ra béi hai phuong phép nay.
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Nhap File/Open/Workfile sau d6 nhap dip vao cons_inc.wfl.

Nhap nit Sample trong bang tinh va ddnh vio mot mu méi: 1965 1985.
sampie ]

— Sample range pairz [or zample object to copy]—

1959 2md|

— IF condition [optional]

Cancel

W

%l EViews

[0

File Edit DObjectz “iew Procz Ouick Options Window  Help

m Workfile: CONS_INC - [y:\datakcons_inc.wil]

View'F‘rocsIDb'ectsI Savel o=l B Group: UNTITLED ‘Worklfile: 1] O] x|

Range: 159558 2010 View| Procs| Objects|  Print| Mame| Freeze|  Transtom | Editer-| Srmpke-| InsDel] Trarspose| Title

[&] o 1968 | 2184.200 346.6100 =]
1969 | 27264.500 3571.400
1970 | 2317500 3578.000
1971 | 2405.200 3897.700
1972 | 2550500 3898.400
1973 | 2675.900 4123.400
1974 | 2653700 4099.000
1975 | 2710.900 4084.400
1976 | 2060000 4311.700
1977 | 2992100 4511.900
1978 | 3124700 4760.600
1979 | 3203.200 4912.100
1980 | 3193.000 4900.900
1981 | 3236.000 5021.000
1982 | 3454300 4919.300
1983 | 3640.500 5132.300
1984 | 3520.900 5505.200
1985 | 3991.200 5717.100

b resid

|_| || Path = c:\my dacuments || DE = none ||WF = cong_inc
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M4 cons_inc thinh bang tinh, sau d6 nhap View/Graph/Line. Hiy so sanh d thi niy vé6i dd
thi c6 tén Graph_2.

DPéng d6 thi nay va nhap Sample trén menu cia workfile va khoi phuc toan bo mau 1959
1997.

Chiing ta ciing c¢6 thé mudn x4c dinh cic quan sat thda man mot tiéu chi nao d6. Vi du, chiing
ta c6 thé mudn lya chon tip hdp dif liéu con trong d6 cons 16n hon 3000. Trong trudng hdp
nay, chiing ta nhap Sample trén menu clia workfile nay; sau d6 trong ctta s c¢6 tén If
condition dinh mdy cons > 3000 va nhap OK.

i EViews

IMT:

File Edit DOhbjects Yiew Procz Quick Options  Window Help

m Workfile: CONS_INC - [y:\datakcons inc.wil]
\-"iewl F'mcsl Dbiectsl Savel Label+a’-| Shnwl Fetchl Stolel Deletel Genrl Samplel

Range: 1953 2010 Filter: * Default Eq: Mone
Sample: 1959 2010

[ ¢

Sample

R’ rosid — Sample range pairs [or zample objgct to copy]—

1383 2010

r—IF condition [optional]

cons> 3000 LCancel

|_| || Path = c:hmy documents || DB = none ||WF = cons_inc

Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion ta Evie. | [ Eviews B | s22pm
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

 Workfile: CONS_INC - [y:\data‘cons_ inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 1953 2010 B Group: UNTITLED Workfile: CONS_INC M= 3
Sarmple: 1959 2010 if co

o] o obs CONS INC

M rasid 1978 3124.700 A7E0.EOD
1979 3203.200 4912.100
1980 3193.000 4500900
1981 3236.000 £021.000
1982 3454.300 4919300
1983 3640.600 £132.300
1984 3820.500 £805.200
1985 3981.200 £717.100
1986 4113.400 £912.400
1987 4279 500 £113.300
1988 4353.700 £363.400
1989 474,500 £591.800
1990 A4EB BO0 £707.900
1991 4594 500 EE7E.400
1992 4748.500 £580.000
1993 4928.100 702500
1994 5075 600 7347 700
1995

ViewlF’rDcsIDbiectsI F'rintINameIFreezeI TransformIEditﬂ’-ISmpl+.-"-|InsDeIITlanspnseI Title

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews [BB>% v s24pm

Bay gid hay ki€m tra cifa s6 tinh trang clia workfile, dang ctia bang tinh danh cho cons_inc,
va d6 thi dang dudng ciia cons va inc.

MGé rong Workfile

Hiy tudng tuong ring chiing ta mong mudn nhian duge dif liéu bd sung cda 3 nim cho
workfile nay. Ching ta c6 thé md rong workfile nay véi muc dich b3 sung thém dit liéu nay.
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

I Workfile: CONS_INC - [y:\data‘cons_inc.wil]
Sample LShnwl Fetchl Storel Deletel Genrl Samplel
itter: * Default Eq: Mone

Chang

Generate Senies. .

Sort Series...

Extract to new workfile...

Imnport
Export

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews [BB>% v s26PM
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%8 EViews

File Edit Objects Wiew Procz Quick Options  Window  Help

 Workfile: CONS_INC - [y:\dataicons inc.wil]
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 1959 2010 Filter: * Default Eq: Mone
Sarmple: 1959 2010

[od ¢

Change Workfile Range

BA resid r— Frequency
Lo ekl

) Senmitanmual £ L DA [Edanweeks]
) [uarterly ) Al [i7 dawweeks]

) Banthls ) ndated aniregular

—FRange |

Start date End date
1959 | ERE]

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews [BB>% v s26PM

Nhap Proc/Change Workfile Range va dinh mdy mot End Date (dit liéu cudi) méi. Bay
gid Anh/Chi c6 thé bién tip bang tinh nay dé bS sung thém dif liéu méi. Nén nhd riing khi
mudn nhap thém dif liéu bd xung, thi sau 1énh nay chiing ta ciing cAn md rong thém cd pham
vi miu bing 1énh sample
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

I Group: UNTITLED Workfile: CONS_INC

ViewlF‘rnclebiectsl Printhame|Freeze| Transf-:-rrnlEdit+.n"-|Smpl+a’-|In&DeIlTransposel Title
view | Procs| Objects| Save|Label.  obs CONS INC
Range: 1259 2013 1996 5423.800 7813.200 =]
Sample: 1959 2013 1997 A 8159.500
e c 1998 A, [
1999 A A
2000 A, M,
b resid 2001 A, A,
2002 A A
2003 A, A,
2004 A A
2005 A, A,
2006 A (Y
2007 A, A,
2008 A, A,
2009 A, A,
2010 A, Y
2011 A A
2012 A, A,
2013 A A

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews [BB>% v s28PM

Copy va dan dix liéu méi

Hay tudng tugng ring chiing ta c6 dugc mot tap tin Excel c6 tén Cons_Inc.xls bao gdm dir
liéu tir 1959 - 2000.

Hiy md tap tin nay, boi den dit liéu danh cho ndam 1998, 1999, va 2000, sau d6 nhap Ctrl -C,
sau d6 md chic ning Edit trong EViews, dit con trd vio 0 trén ciing bén trai cia dit liéu MO,
sau d6 dan (Ctrl-V).

Dit liéu méi nay nhdy vao cdc 6 mong mudn.

Luu ¥ ring cdc cot phai § trong thit tw chinh x4c.
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Tao cédc bi€n méi, cac do tré, cac sai phan va cdc bién gia
Tao cac bi€n méi

Néu chiing ta mudn tao ra bi€n mdi la mot ham s6 clia cdc bién hién hitu, thi chiing ta st dung
chtic ndng Genr trén Eviews. Viduy, dé taora Y nhu mot logarit ty nhién cla x ching ta s€
nhip vao Genr trén menu cla workfile, sau d6 ddnh mdy Y =log(x). EViews c6 mot sd
16n céc chifc ning ma Anh/Chi c6 thé khdm phé dudi dia chi Help/Function Reference.

s EViews

File Edit Dbjects Wiew Procs Quick Options ‘window | Help

E'iews Help Topics ...
READ ME
Help Reference Object Reference
Caommand Reference

M= ES

B Workfile: COMS_IMC - [v:\data\cons_inc.wil] Users Guide [pdf] "
\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Store el e g 5 2Eees (2 Matrix & String Reference

Range: 1959 2013 Filter: * Eiews Begistration ... Programming Reference
Sample: 1959 2013 EViews on the weh

[od ¢

About EYiews

b resid

= | Path = c:hmy documents | DE = hone | W = cons_ing
Mstan| | ) & @ || G)Esloing-Eviews | B01Y Intioduction to Evie. | [E EViews [BB>% v s38PM
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&= EViews 4.0 Help mEER
Eile Edt Bookmark Options Help
Qontentsl Index | Bach | Frrint | 4% | > |

Operator and Function Reference

The reference material in this section describes the operators and functions that may be used with series and (in some cases) matrix
ohjects. A general description of the use of these operators and functions may be found in Working with Data.

This matenal is divided into several topics:

« Operators.

« [Date and observation functions.

« Basic mathematical functions.

« Time series functions.

« Descriptive statistics.

« Additional and special functions.

« Trigonometric functions.

« Statistical distribution functions.

For a list of functions specific to matrices, see Matrix Function and Command Summary.

Copyright @ 1994-2001 Guantitative Micro Software. All rights reserved. Help system build: June 05, 2001 . bitp: ffavwes eviewes com.

Mstan| | ) & | 18] Exploring - Evie... | B0 Intoductio... | BT Evisws |[@Eviews a0 . | B2 V] s37Pu
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&= EViews 4.0 Help mEER
File Edt Bookmark Options Help
Qontentsl Index | Back | Frrint | 4% | > |
Operators
All of the operators described below may be used in expressions involving series and scalar values. When applied to a series =

expression, the operation is pedformed for each observation in the current sample. The precedence of evaluation is listed in Operators —
. Mote that you can enforce order-of-evaluation using parentheses.

Expression Operator Description

+ add w+y adds the cantents of X and .

- subtract x—v suhtracts the cantents of v fram X,

* multiphy »*v mulliplies the contents of = by .

i divide x/y divides the contents of X by Y.

£ raise to the Wy raises X io the power of 'y,

power

= greater than wxy takes thevalue 1 if¥ exceeds Y, and 0
otherwise.

< less than x<y takes thevalue 1Y exceeds ¥ and 0
atherwise.

= equalto x=y takesthevalue 1ifx and Y are equal,

and 0 otherwize.

<= not egqual to w>y takes thevalue 1 ifx and ¥ are not
equal, and 0 ifthey are equal.

<= less than ar w=y takes thevalue 1 if¥ does not
equal to exceed ¥, and 0 otherwise.
»= qreater than w==y takes thevalue 1ifY does not ﬂ

Mstan| | ) & | 18] Exploring - Evie... | B0 Intoductio... | BT Evisws |[@Eviews a0 . | B2 V] s37Pu

Luu y ring Anh/Chi khong bit budc phdi tao ra cac bi€én ma Anh/Chi dinh st dung trong mot
phép hdi qui (hoidc qui trinh khdc); biéu thifc ¢6 thé dugc dua tryuc ti€p vao phin xdc dinh
phuong trinh hdi qui. Pic tinh nay gidp ta giit lai mot workfile nhé bé. Ching ta s& sém minh
hoa diéu nay.

Gia st chiing ta quan tam tdi ti 1& nhan cong/von ddi v6i 27 hing tao thanh tap hop ditliéu cdc
loai kim so cap.

Hiay mé pm.wfl
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

M Workfile: PM - [p:\data‘pm.wf1) =]

\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 128 Filter: * Default Eq: Mone
Sample: 128

= | Path = c:my documents | DE = none | WF = pm
Mstan| | ) & | 3] Exploting - Evie... | B0V Intaductio... |25 Eviews @ Eviews 40He | BB v| 439PM

Nhap Genr va ddanh mdy L_K_Ratio=L/K
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Range: 128 Default Eq: Mone
Sample: 128

Generate Series by Equation

L_K_ratio=k/|

Nhap dip vao L_K_RATIO va chon View/Descriptive Statistics / Histogram and Stats.
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s EViews

File Edt DOhjects WView Procz Quick Options Window Help

M ‘Workfile: PM - [y:\data‘pm.wf1) =]

\-"iew| F'rcu:sl Elbiectsl Savel Label+a’-| Shnwl Fetchl Storel Deletel Genrl Samplel

Range: 128 Filter: * Default Eq: Mone
Sample: 128

[ed .

BA firm
BA K

g Ccwz T
@ T oo =
=

%G|
%G|
%G|
%G|
%G|
EA
%G|
kA

= e =
—

| L_K_RATIO successfully computed. | Path = c:my documents | DE = none | WF = pm
Mstan| | ) & | 3] Exploting - Evie... | B0V Intaductio... |25 Eviews @ Eviews 40He | BB v| 241 M
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=i EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

W Workfile: PH - [p:\data\pm.wil] =100 x|
U] = Series: L_K_RATID ‘Workfile: PM O] x]

R SpreadSheet IFIeezeI Transfolml Edit+a’-| Smpl+a’-| Label+a"-| W'ide+-| InzDe
Graph L_K_RATIO

Hiztogram and Stats |
Tests for Descrptive Statz Stats Table ;I

Diztribution Statz by Clazsification. ..
One-way Tabulation. ..

Correlograni...
Unit Foot Test....
BDS Independence Test...

Conversion Dptiohs. ..
Label

3
&2
&
£~
K2
%
2
&
&2
&
£2
&

FEA=RlN
7342273
072,328
920.4736
1951.780
1264.429
1292.083
5029415

| L_K_RATIO successfully computed. | Path = c:my documents | DE = none | WF = pm
Mstan| | ) & | 3] Exploting - Evie... | B0V Intaductio... |25 Eviews @ Eviews 40He | BB v| s42pM
LN N ~ » z R R A N oz ~, A (g AN
biéu nay cho thay chiing ta c¢6 thé ki€ém tra phian bo xdc suit cia mot bi€n don nhu thé nao;
RN ~ A ~ 2 . ~ 7 2 A A .
clra sO nay s€ rat hitu ich khi chiing ta xem xét cdc phan du hoi qui .
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%iE EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

W Workfile: PH - [p:\data\pm.wil] =100 x|
U] = Series: L_K_RATID ‘Workfile: PM O] x]

ﬁ ViewlF’mclebiectsI PrinthameIFreezeI SamplelGenrlSheetIStatsIIdentI LineI Ball

Series: L_kK_RATIO
Sample 1 27
Ohservations 27

Mean 1957.948
Median 1262.955
Maximum Q452647
Minimurm 3281623
Std. Dev. 2053.564
Skewness 2226294
kurtosis 2.021936

3
&2
&
£~
K2
%
2
&
&2
&
£2
&

Jargue-Bera 50676045
Frobability Q.0o0o0o

2000 4000 6000

= | Path = c:my documents | DE = none | WF = pm

Tao bién do tré , sai phan va xu huéng
Trong nhiéu ting dung chudi thdi gian ching ta da st dung cdc bi€n c6 do tré, cdc sai phan
bac I (va bac cao hon), cdc bi€n gid c6 tinh mua vu (hoic theo thang, qui ), va cdc xu hudng

thdi gian . EViews c6 cdc 1énh rat d& @€ tao ra chudi theo y mudn.

Workfile tsdata.wfl c6 chifa dit liéu vé gid clia mot s& mit hing ndng sdn clia Viét Nam.
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=i EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

B Workfile: TSDATA - [e:\applied econometrics july 2002\eview.__ B [=]
\-"iewl F'mcsl Dbiectsl Savel Label+a’-| Shnwl Fetchl Stolel Deletel Genrl Samplel

Range: 1930:01 1993:12 Filter. * Default Eq: Mone
Sample: 1990:01 199912

[ed o

BA check

BA dift shrimp

BA dum

B greenbean

BA lagshrimp
mz2

EA m3

bA md

A ms

BA paddy
paper

BA resid

b4 seafish

BA shrimp

BA stickyrice

BA

= | Path = c:hmy documents | DE = none | WiF = tzdata
Mstan| | 5y & | BJEsploting - | B0V Inirodu|[E EViews | dPEviews 40| B >% V| a53PM

Quan sdt dau tién 12 1990:01 va quan sét cudi cung 1a 1999:12.

Gid tri c6 do tré clia tom c6 thé dudc tao ra bing cdch nhdp Genr, sau d6 danh mdy vao
phuong trinh:

LAGSHRIMP = SHRIMP(-1)
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Generate Series by Equation |

— Enter equation

lagzhnmp=zhrimp(-1]

— Sample

|199&n1199&12

k. Cancel

TAt nhién, Anh/Chi c6 thé dit cho bi€n nay bat cit tén nao ma Anh/Chi thich ; T6i da chon
mot tén goi gdi cho to6i nhd t6i dinh nghia cia bi€n nay.

Pé€ tao ra sai phan thi nhat clia gid tom, hiy nhiap Genr, va dua vao :

DIFISHRIMP = D(SHRIMP)
Generate Series by Equation |

— Enter equation

dif1 shrimp=d[zhrimp]

—Sample

|199&n1199&12

k. Cancel

Hoic la

DIFISHRIMP = SHRIMP - SHRIMP(-1)
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Boiden SHRIMP, LAGSHRIMP va DIFISHRIMP v kiém tra dang bang tinh clia ching;

rat dé thi'y cdc mdi tuong quan giita ching.
il EViews =|5] ]

File Edit DOhjects View Procz Quick Options Window Help

e Workfile: TSDATA - [e:\applied econometrics jul - |EI|5|
e Rt e M I ol | B Group: UNTITLED ‘Workfile: TSDATA _[O] =]
Range: 1950:01 199912 View | Procs| Objects|  Print| Mame| Freeze|  Transform | Edit+#-] Smpl+2-| InsDel| Transpose | Tite

Sample: 1950:01 199912 obs | LAGSHRIMP | SHRIMP | DIF1SHRIMP
1990:01 MA, 5500.000 A, A
199002 | G500.000 8043.000 1543.000 =
1990:03 | ©5043.000 8044.000 1,000000
199004 | &044000 10000.00 1956.000
199005 | 1000000 1007600 76.00000

b areenbean

BA 2 1990:06 10076.00 5500.000 -576.0000

B m3 1990:07 5500000 11500.00 2000.000
BA md 1990:08 11500.00 13000.00 1500.000
bA ma 1990:09 13000.00 13400.00 400.0000
% paddy 1990:10 13400.00 13000.00 -400.0000
= f:sﬁsr 1990:11 13000.00 12500.00 -500.0000
KA soafish 1990:12 12600.00 12000.00 _500.0000
% chiimp 1991:01 12000.00 12000.00 0.000000
B stickyrice 1991:02 12000.00 13000.00 1000.000
M tt 1991:03 13000.00 13200.00 200.0000
1991:04 13200.00 18000.00 4500.000
1991:05 16000.00 15000.00 0.000000
1991:06 15000.00 15000.00 0.000000
1991:07

= | Path = c:hmy documents | DE = none | WiF = tzdata
Mstan| | 5y & @ || B)Esloiing .. | B0V Intodu |[FIEViews  @Eviens40. | BB >% V| ss8Pm

Céc dd tré c6 do dai j c6 thé dugc tao ra bing cach sit dung SHRIMP(-j) va céc sai phan
bic j c6 thé dudc tao ra bing céch st dung

DjSHRIMP = SHRIMP - SHRIMP(-j).

C4c sai phan bac cao hon dudc tao ra bdi todn tf sai phan D(SHRIMP, j). Vi du néu j =2,
thi todn tf ndy s& tao ra sai phin clia cdc sai phan bac nhat.

D(SHRIMP,2) = [SHRIMP - SHRIMP(-1)] - [SHRIMP(-1) - SHRIMP(-2)]
Cong thiic tao bi€n méi chi ti€t trong EViews

Nhim di xa hon nita cdc cong thic tao bi€n phifc tap, né€u khong c6 huéng din cia gido vién
hoic cédc chuyén gia phAn mém Eviews anh (chi) can st dung 1énh sau day:
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Help / EViews Help Topics / Index

Sau d6 ddnh vao Expressions. Khi chit Expessions dugc bdi den, nhan Display va doc cac chi
dan hién ra.

Help Topics: EViews 4.0 Help EE

Contents  Index IFinu:I I

1 Twpe the first few lethers of the word you're looking for.

Ie:-cpressicun

2 Click the index entry pou want, and then click Dizplay.

| E:-:Eu:urt databaze - |

Ewpression
for database fields
logical
parentheses L
Extended zearch in models
Extract from warkfile
Extract
main diagonal of matris
row vectar
submatrix fram matrns
Extreme value distribution
Extreme value
binar madel
Factarial
Fair-T aplor model zolution ;I

Dizplay I it | Cancel |
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2 EViews 4.0 Help O] x|
Eile Edit Bookmark Options Help

Enntentsl Index | Back I Print | £4 | B |

Using Expressions

differences for you. For example, instead of taking differences explicitly, =]

income - income (—1)

log{income) - logiincome (—-1))
you can use the equivalent expressions,

diincome)

dlog(income)

You can take higher order differences by specifying the difference order. For example,
the expressions

diincome, 4]
dlog(incomes, 4) J
represent the fourth-order differences of INCOME and log(INCOME).

If yvou wish to take seasonal differences, you should specify both the ordinary, and a
seasaonal difference term:

diincome,1,4)

dlog{income, 1, 4) |

EViews c6 mot so chifc ning dic biét d€ tao ra cac bién gid c6 tinh miia vu va cdc xu hudng
thdi gian. Nhdn Genr trén menu cda workfile, sau d6 ddnh mady phuong trinh

M2 = @month(2)
Generate Series by Equation |

— Enter equation

me=Caizeas(]

—Sample

|1aan:m 199912

k. Cancel

Nguyén Trong Hoai 55 Dua theo M Daniel Wrestbrook



Chuong trinh Gidng day Kinh t€ Fulbright ~ Cdc Phuong phéap Phan tich Phan tich dit liéu béng
Nién khéa 2003-2004 Bai doc phan mém Eviews

Viéc ndy tao ra mot bién gia theo thang c6 gid tri 1a 1 d6i véi thang thd hai ciia mdi nim va
gid tri 0 doi v6i cdc thang khdc.

Tao M3, M4, M5 va M6 bing cich st dung cing phuong phdp y nhu vdy, sau d6 nhap
Genr trén menu cia workfile, sau d6 dua vao phuong trinh

TT = @trend(1989:12)

Viéc nay tao ra mdt xu huéng thdi gian c¢é gid trila 1 trong thing diu cda nim 1990 va ting
thém 1 sau mdi qui. Khi Anh/Chi sit dung to4n tif @trend(p), tham s6 p chira giai doan ma
ddi v6i né gid tri clia bién xu huéng bing zero.

Hiy boi den M2, M3, M4, M5, M6 va TT, rdi ki€m tra dang bang tinh ctia nhém nay.

File Edt DOhjects WView Procz Quick Options Window Help

M Group: UNTITLED Workfile: TSDATA
L e 0 View| Procs| Objects|  Print | Mame| Freeze|  Transfom] E dites-| Smpl+2-| InsDiel| Transpose] Title | Sampl
Yisw| Pracs| Dbjects|  Save| Labek:| ohs M2 T M5 M4
Range: 1990:01 195312 1990:01 0.000000 1.000000 0.000000 0.000000
Sarnple: 1990:01 1993:12 1990:02 1.000000 2.000000 0.000000 0.000000
=S 1990:03 0.000000 3.000000 0000000 0.000000 1.00000¢
BA check 1990:04 0.000000 4.000000 0.000000 1000000 0.00000;
BA dift ghrimp 1990:05 0.000000 £.000000 1.000000 0.000000 0,00000;
B dum 1990:06 0.000000 5.000000 0.000000 0.000000 0.00000L
% g:ﬁﬁfﬂan 1990:07 0.000000 7.000000 0000000 0.000000 0,00000;
1990:08 0.000000 8.000000 0.000000 0.000000 0.00000;
1990:09 0.000000 5.000000 0.000000 0.000000 0.00000;
1990:10 0.000000 10.00000 0.000000 0.000000 0.00000,
1990:11 0.000000 11.00000 0.000000 0.000000 0.00000;
199012 0.000000 12.00000 0000000 0.000000 0.00000;
1991:01 0.000000 13.00000 0.000000 0.000000 0.00000;
& 1991:02 1.000000 14.00000 0000000 0.000000 0,00000;
& gﬁﬁﬂﬁ; 1991:03 0.000000 15.00000 0.000000 0.000000 1.00000¢
1991:04 0.000000 16.00000 0000000 1.000000 0,00000;

BA stickyrice
_ 1991:05 0.000000 17.00000 1.000000 0.000000 0.00000¢

1991:06 0.000000 18.00000 0.000000 0.000000 D.DDDD_D;;'
b

1991:07 |

|_| || Path = c:hmy documents || DE = none ||WF = tzdata

Hstan| | ) & | [BEsploting -Eviews | B0V Inradustion to Evie. | [ Eviews [BB>% v s24Pm
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Céc bién gia

Céc bién gia dudc sit dung d€ dai dién cho su c6 mit hodc 12 ving mit clia cdc thudc tinh dinh
lugng. Trong phan tiép theo, chiing ta s dung mdt bién gia d€ xdc dinh cdc quan sat ma ddi
véi gid gao nép (sticky rice) gidm so véi gid tri trude d6 clia né.

M3 dang @6 thi cia seafish

File Edit DObjectz “iew Procz Ouick Options Window  Help

B Graph: UNTITLED “Workfile: TSDATA =] E3
ViewlF’rDcsIDbiectsI F'rintINamel .t’-‘n.ddTthILine;"ShadeIHemoveI TemplateletionsIZ

M Workfile: TSDATA - [e:\applied econometrig

View'ProcsIDb'ectsI Savel Label+a’-| Shiow | Fetch

Range: 1990:01 199912 Filter: E
Sample: 1930:01 1999:12

[ed ¢
BA check
BA dift shrimp
BA greenbean
B4 lagshrimp
BA m2
BA m3
BA ma
% ma
paddy
BA paper
BA resid

24000

200004

=
=

16000 4

12000 4

000+

4000+

0+ e

80 91 82 93 94 9% 96 97 95 99

— SEAFISH

bA shrimp
BA stickyrice
B 1t

S e B B |

1990:12 5200.000
1991:01 5500.000
1991:02 5500.000

1991:03 5700.000 ILI
1991:04 |4/ iy
|_| || Path = c:\my dacuments || DE = none ||WF = tedata
i | Starl”J 3] & |J [ Explaring - E¥iews | B 01 Introduction to EVie...“% EViews ||ﬁ®ﬁﬁ 546 PM

Chiing ta mudn ki€m dinh riing gi4 c6 xu huéng ting trong giai doan 90-95, do d6 chiing ta c6
thé tao ra bi€n gid nhu sau
DUM = SEAFISH>7000
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%8 EViews

File Edit Objects Wiew Procz Quick Options  Window  Help

M Workfile: TSDATA - [e:\applied econometrics july 2002%evies M [=]
\-"iewl F'mcsl Dbiectsl Savel Label+a’-| ﬂowl Fetchl Stolel Deletel Genrl Samplel

Range: 1990:01 1993:12 | Generate Series by Equation
Sample: 1990:01 199912
[ ¢
B check DUM=5E&FISH: 7000
BA dift shrimp
B dum
B greenbean
BA lagshrimp
¥ m% Sample
bA md 1590:01 199512
B ma
BA paddy
paper

BA resid

¥& seafish ok I Cancel
bA shrimp
BA stickyrice
BA 1t

— Enter equation

= | Path = c:hmy documents | DE = none | WiF = tzdata
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews |BB>% V| s53PM

Viéc nay tao ra mot bi€n c6 gid tri bing 1 khi gid SEAFISH > 7000 va BANG zero néu khong
phdi nhu vay.
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%iE EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

M Series: DUM  Workfile: TSDATA O] =]

\-"iewl F'mcsl Dbiectsl Frint | Namel Freezel Transfolml Edit+a’-| Smpl+a’-| Label+a"-| Wide+-| InzDe

| DUM

1997:0¢4 | 199707 1.000000 =]
1997:08 | 195703 1.000000
1997:09 | 1997:09 1.000000
1997:10 | 1997:10 1.000000
1997:11 199711 1.000000
1997:12 | 1997:12 1.000000
1998:01 1995:01 1.000000
1998:02 | 1995:02 1.000000
1996:03 | 19558:.03 1.000000
1998:04 | 1993:04 1.000000
1996:05 | 1995:05 1.000000
1998:06 | 1993:.06 1.000000
1996:04 | 1995:.07 1.000000
1998:08 | 19595:.08 1.000000
1996:09 | 1995:09 1.000000
1996:10 | 1955:10 1.000000
1998:11 1998: 1 1.000000
1996:12

_| DUM successfully computed. | Path = c:hmy documents | DE = none | WiF = tzdata
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews |BB>% V| s55PM

Uéc lugng phép hdi qui don bién trén dif liéu chéo

Ham san xuat

Trong phan nay chiing ta s& xem xét k&t qué clia mot ham sin xuit don bi€n dudc udc lugng
bing cdch st dung tap hgp dit liéu cdc kim loai s6 cAp. Hién thdi ching ta tranh phép hoi qui
chudi thdi gian, vi cac hdi qui chudi thdi gian doi héi viéc ki€m dinh thuc tién ddi véi gia thist

vé tinh ding, 12 diéu ma chiing ta con chua sin sang.

Chiing ta hay vi€t mot ham sin xuat nhu sau, trong d6 sin lugng 1a mot ham sd ctia nhan cong
vavon: q=f(LK).

Mot dang phd bién ctia ham f ndy c6 tén 1a him sdn xuit Cobb-Douglas:

In(@) = B, + B, In(L) + B In(K)

Nguyén Trong Hoai 59 Dua theo M Daniel Wrestbrook



Chuong trinh Gidng day Kinh t€ Fulbright ~ Cdc Phuong phéap Phan tich Phan tich dit liéu bing
Nién khéa 2003-2004 Bai doc phan mém Eviews

Gia thuy&t vé 1gi thé€ kinh t€ khong d6i theo qui md (CRS) ham y ring B, + B, = 1 ,né cho
phéptathay B, = 1- B, va viétlai phuong trinh ndy nhu sau :

In(q/K) = B, + B, In(L/K)
N6i cdch khic, log(ti 1€ sdn lugng /von ) 12 mot ham tuyén tinh clia log (ti 1& nhan cong/von).
DPé hoan tat phan x4c dinh vé& mit kinh t€ lugng cho md hinh nay, ching ta dit mot chi s6 cho
cdc quan sdt, va chiing ta b8 sung thém s& hang nhiéu ngiu nhién, . Chiing ta gi3 dinh ring
¢ thod min cdc gid dinh chuin ¢ dién.
M& hinh kinh t€ lugng nay 12 :

In(g; /K;) = B, + B, In(L; /K;) + ¢

Véi cdc dinhnghia Y = In(q/K) vd X = In(L/K) chiing ta c¢6 thé viét md hinh nay nhu
trong sach gido khoa :

Yi =B, + B, X + g

Dif liéu clia chiing ta vé& nganh cdng nghiép kim loai so caAp bao gdbm mot s6 do san luong (gid
tri gia ting), mot s6 do nhap lugng nhan cong, v mot sd do nhap lugng von.

Hiy khéi dong EViews va m& workfile cdc kim loai sd cAp pm.wf1.
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%iE EViews

M

File Edt DOhjects WView Procz Quick Options Window Help

. Workfile: PM - [y:\data‘\pm_wi1]

Viewl PIDCSI Db'ectsl Savel Label+.u"-| Showl Fetchl Storel Deletel Genrl Samelel

Range: 128 Filter. * Default Eq: Mone
Sample: 128

= | Path = c:my documents | DE = none | WF = pm
Mstan| | ) & | 3y Exploing -Eviews | B 01V Introduction to Evie..| [ Eviews |3 >% V| s57PM

Hiy tao ra cdc bi€n mdi bing cach st dung hAam GENR: Y = LOG(VA/K) va X =
LOG(L / K).
Generate Series by Equation |

— Enter equation

p=loglvadk]

— Sample

|1 23

k. Cancel
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Generate Series by Equation |

— Enter equation

==logll k)

— Sample

|1 23

k. Cancel

Hiy nhin vao ludc d6 phan bd diém rdi rac clia X va Y. Boi den X trude rdi sau d6 12 Y, sau
d6 nhap ddp vao vung da boi xanh. Trén badng tinh, nhap View / Graph / Scatter / Scatter
with Regression.

s EViews mEER

File Edt DOhjects WView Procz Quick Options Window Help

BN Group: UNTITLED Workfile: PM _ (O] ]
Viewl F'rocsl Dbiectsl Savel Label+. Group Members amel Freezel Transforml Edit+a"-| Smpl+a’-| InsDeIl Transposel Title
Range: 128 F Spreadsheet Y
Sample: 128 Dated Data Table N R53371 =]

L
Hultiple Graphs 2 Bar
o Spike
Descriptive Stats -
Testz of Equaht_y... % line Y h Re n
%-D\:E.EL:iulatlnn._ Error Bar Scatter with Nearest Heighbor Fit
- High-Low [Open-Cloze] Scatter with Kernel Fit
Covariances Pia
Frincipal Components. . = #' Pairs
0.028044
Correlagram (1] ... 0.187937
Cross Conrelation [2] ... 0.0035970
Cointegration Test... 0.028430
Granger Causzality... 0.030275
0.205385
el 0252730
17 -6.470581 -0.379602
18 -3.253159 -0.009078
19 LI
|_| || Path = c:my documents || DE = none ||WF =pm
Hstan| | ) & | [BEsploting -Eviews | B0V Inradustion to Evie. | [ Eviews |BB>% v eoopM
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K&t qua trong nhu thé nay:

%8 EViews - [Group: UNTITLED ‘Workfile: PM]

mr

[Tl File Edit Objects Yiew Procs GQuick Options Window Help - Iﬁllﬂ
ViewlF‘roclebieclsl PrinthamelFreezel Samplel SheetlStatslSpecl
12
038 ©
OO
041 ° o
& o
- o
o
00de o o 0°
Ie} i
fo] ]
B %
04 & )
o
i
-25 -2.0 -15 -1.0 05
X
|_| || Fath = whghort course in econometricshdata || DB = none ||\A-"F =pm

Sau khi chiém ngudng do thi ciia minh, Anh/Chi di s&n sing chay mdt phép hdi qui don bién.

Uéc lugng phép hodi qui don bién
Nhap Quick /Estimate Equation. Khi 6 xdc dinh phuong trinh (Equation Specification) m&

ra, hdy dinh may Y C X
va nhap OK.
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s EViews

Eile Edit Objects Miew Procs | Quick Option: Window Help

| Sample... .
Generate Series..

Show ...
Graph
Empty Group [Edit Sernez]

el S D Workiile: PM
roup Statistics

ViewlProclebiectsl Sa PrinthamelFreezel TransformlEdit+a"-|5mpl+a’-|lnsDeI|Transposel Title
Range: 128 hi
Sample: 128 Cae ] 0.853371 =]
-5.002778 0.506310
-5, 283639 0.545353 J
-6.443119 0.416869

-5.535836 0.259878
-5.415441 0.431354
-7 483251 -0.095327
-5.595519 0.207616
-6.77 1166 0.077422
-6.833542 0.028044
-7 .57B487 -0.187937
-7 142376 0.003370
-7 164011 -0.028430
-5, 368057 -0.030275
-7 051826 -0.205388
-7.141209 0.292730
-6, 470581 -0.379602
-3.253159 -0.009078

Kl

= | Path = c:my documents | DE = none | WF = pm
Mstan| | ) & | BJEsploring -Eviews | B0V Inradustion to Evie. | [ Eviews [BBo>% v sotpM

E quation 5pecification |

— Equation zpecification

Dependent wariable follovwed by list of regrezsors including AH kA
and POL terms, OR an explicit eguation like Y'=c1]+c[2]%.

veo =
H

— Estimation zettingz

0K
Method: |15 - Least Squares [NLS and ARMA) =l =
Cancel |
Sample: 17 ﬂ
_ Options |

K&t qua hdi qui xuat hién!
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" -
-1
=1 EViews

Eile Edt Dbjectz “iew Procz Quick Options Window Help

B Equation: UNTITLED Workfile: PM O] x|
Viewl F'rocsl Dbiectsl F'rintl Namel Freezel Estimatel Fnrecastl Statsl Hesidsl

Dependent “Wariable: ¥
Method: Least Squares

Date: 083002 Time: 18:01 | St s-| InsDel| TransEDsel Title:
Sample(adjusted): 1 27
Included observations: 27 after adjusting endpaints =

{

“ariahle Coefficient  Std. Error t-Statistic Prab.

1.931951 0.459296 4206331 0.0003
0268793 0083385 42239980  0.0003

c
®

R-squared 0.418299  Mean dependent var -0.002291
Adjusted R-squared 0.395031  S.D. dependent var 0.356158
S.E. of regression 0.277019  Akaike info criterion 0.341729
Sum squared resid 1.918494  Schwarz criterion 0.437717
Log likelihood -2.613343  F-statistic 17.97743
Durbin-YWatson stat 1.838289 Prob(F-statistic) 0.000267

FA705E | -0.379602
5253150 | -0.009078

_19 |4

|| Path = c:my documents || DE = none ||WF =pm
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!r',f,? EViews

Fil= Edit Ohbjects Yiew Proce Quick  Options Window  Help

8 Equation: UNTITLED Workfile: PM ==l E3
Viewl F'roc:sl Dbiectsl F'rintl Namel Freezel Estimatel Forecastl Statsl Flesidsl

L | Dependent Variable: ¥

ViewlF’rocsIDb'ects m Method: Least Sguares
Range: 127 iew| Date: 06/A05/02 Time: 15:39

Sample: 1 27 Sample: 127
. Included abservations: 27

“arlable Coefiicient  Std. Error t-Statistic Praob.

C 1.065265 0131759 8115322  0.0000
b4 0635570  0.075408 5446953  0.0000

R-squared 0.740533  Mean dependent var -0.002251
Adjusted R-sguared 0.7301585  5.D0. dependent var 0.356153

S.E. of regression 0.185013  Akaike info criterion -0.465599
Sum squared resid 0.855741  Schwarz criterion -0.3696511
Log likelihood 0.285506  F-statistic 71.35152
Durbin-Watson stat 1.903585  Prob(F-statistic) 0.000000

|| Fath = whzhart course in econanmetricshdata || DB = none ||\A-"F = pril

Hay gidi thich titng muc trong bang trén va lién hé né vé6i phan ghi bai gidng ctia Anh/Chi.
Uéc lugng phép hdi qui boi

Né&u ham sdn xuit cda chiing ta khong c6 10i thé kinh t& khong ddi theo qui md, thi rang bude
B, + B, = 1 khong hiéu luc, va ching ta khong thé don gidn hoa ham sdn xuat Cobb-Douglas
nhu chiing ta da 1am & trén. Thay vao d6, chiing ta c6 thé viét phan xdc dinh kinh t& lugng
nhu sau:

In(q;) = B, + B, In(L;) + Bs In(K) + g
trong d6 q= VA.

V6i muc dich udc tinh phuong trinh nay, hiy nhiap Quick / Estimate Equation va sau dé
ddanh mdy vao hop Xdc dinh phuong trinh (Equation Specification) nhu sau :

log(VA) C log(L) log(K)
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Hay luu ¥ t6i su khdc biét giita diéu ching ta da 1am & day véi diéu chiing ta da 1am trong vi
du trude. Trong vi du tride, t6i mudn st dung ky hiéu ding nhu cdc ky hiéu trong bai gidng,
nén toi d tao ra cdc bi€n méi c6 tén 12 X va Y. Tuy nhién, chiing ta khong cin phai lam diéu
dé trén EViews. Viéc niy c6 mot 16i diém 16n. Trong két qua néu ra sau ddy, nhitng bién ddi
nay clia cac bién dudgc chi rd !

%iE EViews _ O] x|
File Edit Objects “iew Proc: Quick  Option:  Window  Help

M Equation: UNTITLED Workfile: PM
Viewl F'roc:sl Dbiectsl F'rintl Namel Freezel Estimatel Forecastl Statsl F!esidsl

Dependent Yariable: LOGWA)
Wiew| Procs| Dbjects| | Method: Least Sguares

Range: 127 \Iiewl Date: 060902 Time: 15:43

Sample: 127 Sample: 127
- Included abserations: 27

“ariahle Coefiicient  Std. Error t-Statistic Prab.

c 1170644 0326782 3582338 0.0015
LOGIL) 0602939 0125954 4757457 0.0001
LOG{K) 0.375710  0.085346  4.402204  0.0002

R-squared 0.343463 Mean dependent var 7443631
Adjusted R-sguared 0.938751 5.0. dependent var 0.761153
S.E. of regression 0.188374  Akaike info criterion -0.396336
Sum squared resid 0.851634  Schwarz criterian -0.252355
Log likelihood 3.350541  F-statistic 200.24539
Durbin-Watson stat 1.885989  Prob(F-statistic) 0.000000

|_| || Fath = whzhort course in econometricshdata || DB = none ||\A-"F = pri

Gidi thich két qua .

Cudi cling, xét gia thiét vé 1di thé kinh t& khong ddi theo qui md. Chiing ta c6 thé phit biéu
diéu ndy nhula :

Ho:Bz"' Bs =1

Céch tot nhat @€ ki€m dinh gi thi€t nay trén EViews 13 thuc hién mot ki€m dinh Wald. Sy
trinh bay don gidn nhat ctia kiém dinh Wald gi4 dinh riing cdc gid dinh chudn c6 dién la ding.

Sy 4p dit mot rang budc bit budc (gia thi€t ) 1én mot phép hdi qui 1am ting tdng cic binh
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phuong phan du (ESR). Néu gia ting nay 16n, thi chiing ta c6 thé phdn quyét ring nhitng rang
budc nay 12 khdng twong hgp vdi dit liu, vi thé ching ta can phdi bac bd gia thi€t nay. Cau
héi dit ra 1a mot gia ting “I6n” 1a “16n” t6i mic nao?

Pé xay dung kiém dinh Wald, hiy chay hai phép hoi qui : mot phép khong c6 gidi han va
mot phép c6 gidi han. Nhitng phép nay thu dugc tdng cdc binh phudng phan du khong cé gidi
han (ESRy) va tdng cdc binh phuong phin du c6 gidi han (ESRR). Tri thong ké kiém dinh ddi
v6i ki€m dinh Wald duge xdc dinh nhu sau :

(SSR -SSR )/q
SSR /(n-k,)

F =

O day, g, bac twdo clia tirs§, bing s8 cdc rang budc . N6 6 thé duge tinh nhu 12 chénh 1éch
gifta cdc bac tu do clia cdc phép hdi qui c6 gidi han va khong c6 gidi han. Béc tu do clia miu
s6 bing s6 bac ty do ctia phép hdi qui khong c6 gidi han.

Céc gid tri 16n cua F x4y ra khi nhitng rang budc nay din téi mot gia ting 16n trong ESR
Quy tic quyét dinh 13 bac bd gid thuyét khdng néu F vudt qua gid tri t6i han phit hgp hodic néu

gid tri Prob ddi v6i kiém dinh nay nhd hon mifc d6 y nghia da lua chon trudc day.

Su thé hién nay cho ta mdt cAm nhén truc gidc nao d6, nhung trén EViews khong can thiét
phai chay hai phép hdi qui v6i muc dich thuc hién ki€m dinh Wald nay.

Tré lai v6i ham hdi qui clia Anh/Chi log(Y) C log(L) log(K)
Bay gid hiay nhap View / Coefficient Tests / Wald - Coefficient Restrictions. Trong hop
thoai md& ra , ddnh mdy nhitng rang budc bing cich sit dung ky hiéu lién quan tdi viéc dit tén

ndi bd cho cic hé so trong EViews:

c2)+c(3)=1
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s EViews mEER

File Edt DOhjects WView Procz Quick Options Window Help

mm Workfile: PM - [p:\datai\pm.wi1]
= [=] ave|Label+-| Show|Fetch| Store| Delete| Gerr| Sample]

I Equation: UNTITLED

Workfile: PM

R epresentations =|Freeze| Estimate| Forecast| Stats| Resids| Filter; * Default Eq: Untitled
E stimation Output A
Actual Fited Flesidual ~ » [

Gradients and Denvatives ®
Cowvariance b atrix

Coefficient Testz

Besidual Tests » DOrritted Variables - Likelibood R atio..
Stability Tests » Bedundant Yariables - Likelihood Fatio... b.
Label ISDQQDE 0.380030 1604850 D216
LOGIK] UBs6396 0.080878 1620274 0.0000
LOGIL) -2.044443 0402852 5074528  0.0000
R-squared 0.946684 Mean dependent var 7443631
Adjusted R-squared 0942241 5.D. dependent var 0.761153
=.E. of regression 0182928 Akaike info criterian -0.455007
Sum squared resid 0803106 Schwarz criterion -0.311025
Log likelihood 9142558 F-statistic 213.0742
Durbin-Watson stat 3.052890  Prob(F-statistic) 0.000000

= | Path = c:my documents | DE = none | WF = pm
Mstan| | ) & | BJEsploting - | B0V Inirodu || EViews [ElMicrosoitE.. | [lMizosotE.. | | [FB 2 v] 108 a0

Wald Test |
— Coefficient restrictions separated by commaz
of2] + [3) =1 =
— Examples
C[1]=0, Cl3=2"C[4) ak. Cancel |

K&t qud nhu sau xuat hién :
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!r',f,? EViews

Fil= Edit Ohbjects Yiew Proce Quick  Options Window  Help

8 Equation: UNTITLED Workfile: PM ==l E3
Viewl F'roc:sl Dbiectsl F'rintl Namel Freezel Estimatel Forecastl Statsl Flesidsl

B worklile: PH - [p:ishol TR PeS
ViewlF’roclebiects|m Equation: Untitled

Range: 127 4
Sample: 1 27 SEHL "\ 1 Fypothesis: C@) +C@) =1

F-statistic 0.115754 Probability 0.7 36646
Chi-sguare 0115754 Frabability 0.733656

|| Fath = whzhart course in econanmetricshdata || DB = none ||\A-"F = pril

=

Lién két gitta ky hiéu cia EViews va ky hiéu trén 16p 1a :

c() =B,
c(2) =B,
c(k) =B,

Trong trudng hgp nay tri thong ké kiém dinh 12 F = 0.115754 va gid tri prob 1a 0.7366.
Quyét dinh cia chiing ta 12 Khong Bac B6 Pugce Gia Thiét Nay.

EViews con itng dung nhiéu hon nira
Nhu vay chiing ta thiy ring Eviews rit hiéu qua trong viéc st dung phan tich dit liéu. Chiing
ta s& stt dung EViews cho nhiéu tinh huéng khac nita trong c4c bai gidng cia mon hoc nay va

trong thuc t&.

Chiic c4c anh chi vui vé va thich thi khi tim toi nhiéu diéu méi la va thi vi trong EViews
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