515
EViews #3845 th &4

EViews & BRI ANtz —, FEEFFA G auE X
BRMEEE . BUNER JZREGT IR, DHEE &G =, EViews
BN TR, W5, BANFYIREPIASE, WEGEHTERL., fidiE

S BRI SEEAR T, XEDNERE EViews PIEHIEARIEA T,

EH— LB RSN FHITEETTEE, AL SRR
HIE it

W E1E EViews R

W 28 EViews BEARLGEST (EHFEH)

W E3E EViews EARBIESNT (FHIH )

EViews ZHEEASTHT

i
N
il

M



F 1ZE EViews A

EViews & Econometrics Views 145, ' H Quantitative Micro Software (QMS) JF
%, HTi, EViews 1)@ T THS Markit 24 7 . THS Markit 28 7 (KL BB A8 3%, 76 B %A
INFNI, %A A SO IRAE R, S tH A5 I B A5 B S5 B 7 S8R 7 o
2022 44, br4sER (S&P Global) 5¢ %5 THS Markit 43, &35 (028 7 i 1000
1038, BN AR K& E BRI SRR 2 —.

EViews W] AT 22 F IR, FENHFIFESFHIN0. £l ZE0ER, B,
EViews {ETF R Gil2E. SO FIE iU Ol — sk 3B A B R T ik A, £
i 18] 3 370 23 AT A AR AT V2 N

EViews (1% )7 F= B BUR 1A 5y 45 BeAss A AR ST i) Aol FH P A AR - B ai ki
1600 JT K27 25 RAEIL R A XA, AR R U.S. News SR HEA H, 47 78%
(1) A AE BEE RIS E T EViewso [ B 6 S G412, B4 AT FURAT S M LA ok
EViews £ 2 W& 3 % T H . EViews [FIN T 32 N T-REU . ¥AHIRE . s,
WS BT, BEME ST,

EViews (W FLH AU, BRAERIE, 2 N1, S ERE A A SE I 2 AT45
A LAY TR T I BT SR . EViews SCPE RN SCRESE AR B E Ay AR A, & A
MG T R E AL s XA, o] DU i AR B 58 A Bl o B AT 55
EViews #4454 4 0 [ 23 A OS] P50 38 TR, BRltk, EViews & “TF R4 5%
R I s oA R R T R A A

1.1 EViews 2 s

1.1.1 EViews BRI AFIZREE

EViews BAAFRHER . AR SRRAIAS AREE ZMRAS, e —NaesC ik, &
HIALR. 2022 45, EViews #EH T BT EViews 13, %A H 77 A Fr#fER (Standard
Edition) FI{MVAR (Enterprise Edition) PIAf, [FJI SR 4L T £ 22 ARB UG FH P AL B 7R Rl HIE .
H AT 7E A FH 1 EViews 12 A4 £ b (University Edition) #12% 42 i (Student Version Lite )
b, BRI I R Z AR AR, AR 9 4000 50 26t

LHRAE, RIS AR R P S S ET R, B 1-1 0 EViews 13 (225850
M. EViews 13 fft 77 LA 3R -2 -

Q TAESCH G DA RO AE, TG Ak B 2 (1) /N R e v B e, [RI IS 389 m T A5 i



1%  EViews Hi&

R

Q FEAE AL B BN T LR FARL A AR, RN T 2 U e AR

Q 7EEBALBS T HEAT T 8 DI RETH 2K o

Q 7EvF G AL  THG n T RS ARDL BT, % PMG {&TH AT VEC flith
AT T T

Q ER AR W G T ARDL &Y fiiti ARDL B8 2 107, ) P Aa 46
Sk i S PR SR kR AT T TR

Wi

EViews’13

Welcome to the EViews installer

The EViews installer will install EViews 13 on your computer. To continue, click Next.

S&P Global

‘ | < Back || Next > | Cancel

K 1-1 EViews 13 [ 435 S

EViews AR R ) 12 N, et T G S i A A R s R O R A A, 2
AR A T DS AT AR, ABANREORAF AR B A 1R S o BT, 22 AR BT R A A EViews
12 SV, F#EHkA http:// www.eviews.com/download/student12/, i Windows (&t 64
Rr AR RS RO I macOS IS FEURA . 1E425¢ EViews |, 75 27033 4
BN NS EL, HuhE Sy http:/register].eviews.com/Lite/o JF/M)E, ZEJLAE0, HBH 2 H)
alils IR

EViews 13 Al EViews 12 (141 H] St 5EAAH A, 2% & 30 H i [H ) =246 EViews 12 )
PUR I RRAS R34, DREAS T i RN 5 B AL 20858 2048 ] EViews 12 7E Windows
ARG LERAE, 53— EViews 13 #2:4F

1.1.2 EViews HIEzH51RH

EViews #F41H 2 £ Windows il macOS #:/E & %5, 7 Windows #{ER LN, BEahifl
B 7705 Windows #:E R4 DR A & —FER .

1. EViews 12892 3h
JA ) EViews 12 M 7L, — M@ X 5L EViews Ebr, BHEHE1T EViews 12 &

3.



14 EViews FdR 40T 3R

i 5 —Ff o Bl Windows 9 “ JF4R 735, 7 EViews 12 H 3% Fiz4T “EViews 12(x64)”
w4, Wkl 1-2 s EViews HFEZN A WIE 1-3 Ji7s, EViews 12 [ 2 S8 & 1%
EORTITS

[x]
EViews Workfiles Support
& Create a new EViews workfile 9 EViews Illustrated
&j Open an existing EViews workfile e EViews help
E“ Open a Foreign file (such as Excel) z Online tutorials
B views 12 Recent Files
.
% ®
B i o EViews'12
| s9-3.wfl
EViews 12 Command Reference £ 59-2 - BlAE.wfl
i o 2| o.1wft
EViews 12 Getting Started
| s9-1.wfl

EViews 12 Object Reference
Show this screen on startup

EViews 12 User's Guide |

EViews 12 User's Guide Il
Copyright © 1994 - 2021 IHS Global Inc.
q EViews Example Files

ReadMe - documentation updates

K 1-2 EViews 12 [FEFSEH K 1-3 EViews 12 [} 55 # 1

2. EViews 1289;E H

7 EViews 12 [ 3532 B b4 YR % File | Exit 2, BUE BSR4 AT A0 (K5 P44,
Bt EViews 12,

3. EViews 1209 F{sm (FHRFM

BE Windows ] “TF48” 325, {F EViews 12 H3¢ F, #LLEHBEELT EViews 12 {4
F¥eE (T EViews User’s Guide [ il EViews User’s Guide 11 . EViews 154N
AHBA RN A ETE RS, RS SIS EViews K FErhan A 5e i), LUEAETE RS Mk,

1.1.3 EViews B9E&HO

WA EEhE, HEN EViews 12 B L, Wl 1-4 i, FiEiEANH.
1. FRERAZ

FRaiR: (Title Bar) 7T X% D K& EJ7, 24 EViews 12 7F Windows EOE I, bR
R 2 I A S TR e AN [A] RO (B (0, AT LLJZAE Alt+Tab 214 BELE AN R i S H R
7 2 [ AT D13

2. £x5

EViews 12 ) E3H. (Main Menu) 35 10 ANEI, 4742 File (C£F) Edit (Jaf ).
Object (X%, View (%), Proc (ALHEELHN T ). Quick (P H7). Options (4%

4



1%  EViews Hi&

FEIETD . Add-ins (HNZ T HAL) . Window (% 1) Al Help (B

M enr)  (atwn| [ wenns |
/ N\

L glE

pture

[TJcommand

K 1-4 EViews 12 ¥ &M

3. w4€EHEA

H P {E Command (fn ) & LN 2, SERERIELRE . B, Eds D*ﬁk
e=nrnd, KRER DN e MABSTH]. IAMmA)E, 1% Enter #HIT 2

4. L IniEiRiRd

Command % 1~ 745 Command (fiv4) Al Capture i) WANM%HL, vl LI
Dl . Capture JEH#EdcHl, MM . Hidi Capture, fHEEThRER IS, W& HY)
PP O (& O EJ7 I Capture 4D, A7 AR TR b 1E$F Window | Display
Command Capture Window iy 2 ¥ i Capture Zhfig . Capture ThREWE f5, P AT A
MEAEA S Uir SIE AP & Db 2o, X vl LB H P #4& EViews % il & 11
Y. Capture i #2 21K x4, wLLH #5213 Command R T M ar & & H N

5. K&

REAE (Status Bar) 7 F 0 15 Ry, 5 ZAEE —/M4): Path J& RETBE K EViews
AFRAF H 3% (Default Directory); DB & RGEWE N % (Default Database); WF &4
IS s ) TAE SO (Active Workfile) .

6. TIEXE

TAEDIR (Work Area) A7 1 E A LU ES, B0 AICESR . TAREXIEN SR 24E
BAE LR E B SN B, R SR SO P ) SO R T AR, XA R

5.



%15 EViews Edi 20 A7 md

PAbrie Windows & BB o S RARENEOE — A%, i 7 AR e sl
FoAt ] WLy, 7 %0 Hoaf LB 4% F6 H Bl Ctrl+Tab 41 A HEAT D)

AN | Us
7. FID'?IXIJI'JTL =)

AW W22 AT EViews 11 F1 EViews 12 "N Thae, A7 T4 Hm4idr, A
M+ 4 (Command) HITEBIIZHL. M6k ah B % 047 LA Command Explorer 1%
B, $os I EViews I Hdr 4, R AREAT M4, H3TIF EViews 78 B EEM
RS B LI, SRAF AL T % A B AH AR

12 T #  #

EViews U207 @i A CAE SO (Workfile), HEERAN . S EFGHTZ
Rl BN ASBT I AR SO o Sl B ARSI BT R 7k — Pl B A
N ANHTAESC s SR BN (I EViews A% 330D REENDE TAESCAT

1.21 FITAEXXHHIELL

TAE STy FE AR 25 /) 2R (Workfile Structure Type) 43 4 = Flh . I 8] 7 41 B %
(Dated-regular Frequency ) [ £ 4 (Balanced Panel) FI1JG 25 844 #i% (Unstructured/Undated,
WRRVERR IR E 4 )« 7F EViews 12 [ T35 B 4K X % File | New | Workfile #ir<-, 3840 &l
1-5 i/~ 1] Workfile Create (N TAESCHR) XHEHE. BRINGSH P51, 1E EViews
PR R, AT CABE I 0 B R AR HEAT 3 . RS AE o ) & e T

1. BiE) F5 TAESC Ry L

Fif 8] 7 471 7 2 1 B IS TR] FPR) S 0 (Start date ) 2% 55 (End date) FII[E] 4% (Frequency).
7t Frequency FH7FIFRMEN, 47 14 DNE L (LK 1-6), Z%li&: Multi-year (£
4£). Annual (B4F). Semi-annual (3}-4F) . Quarterly (5755 ). Monthly (& 7). Bimonthly
(BF HW%O Fortnightly (4E# J& ) Ten-day ( Trimonthly) (2= Py LK 4 B 3H) . Weekly
(B:JE). Daily-5 day week (5 5 A~ TAEH ). Daily-7 day week (%8 7 X). Daily-custom
week (Bt HE WD Intraday (— KA S NTEN ) A Integer date CEEELH D . I [H]
JF4 50 HT & EViews HE W Dhfe s —, BB T BEEAR (R I 18] FP 51

2. kEMIZTEIFSE (BEHEE TEXHEL

TR B A B T ) E e, 75 B XS TR HE I SCARHE 3 AL %2 {E (Observations) [
e, wE 1-7 P

3. EHREHE T

AR KAy 512 o I [ P 1 R T a4 1 8 PR SE s L 5 I ) e B PR A
I TADES s I T) £ R e (0 K, Wik 1-8 s

. 6.



1%  EViews Hi&

Workfile Create X
Workfile structure type Date specification
Date specification
Dated - regular frequen Frequency:
Unstructured workfiles by later .
specifying date and/or other Epddats -nnual
identifi fes. .
identifier series Start date: Quarterly
End date:  |Monthly
Bimonthly
Workfile names (optional) Fortnightly
WF: Ten-day (Trimonthly)
. Weekly
Raoes Daily - 5 day week
Daily - 7 day week
Daily - custom week
Cancel Intraday
Integer date
K 1-5 Workfile Creat X} 5HE K 1-6 I IA) AR 126 00
Panel specification
Frequency: Annual ~
Workfile Structure X
Start date:
Workfile structure type Data range End date:
Unstructured / Undated ~ Observations: Number of
cross sections:
Bl 1-7 BN TG4 )/ TG TR AR S Bl 1-8 SRR H s TAE SO

1.2.2 iZEINEREUR

EViews 1] DU i 2 B AR AR X Bl SefF, BEE ST EViews TAESCHE, B
ULIY) Excel. SAS. SPSS. Stata. TXT Z84% 104k

1. EEEH. M

EViews S5 ELE M SLAMS sCOCAF A SRR K, A 2B sl A SO i — A e
Fo B, wr EUEERR G Excel XA K31 (51D, RJEHME] EViews TAEE LA,
BRI B2 B — N RHEHE, i BB A N TR AN SO 2RS4, e /8 TR D
RERA (EEA) B

2. BEIZEUMNBEEE LI TIEXH

A 2 R0 77 2n] LA ST TAE SO

Q MKIRAE TR EFF File | Open | Open Foreign Data as Workfile 74

Q MKIKAE T % FE File | Import | Import from File 174 .

Q KIKAE T3 H R &£ Proc | Import | Import from File £y 4> o

Q R AR AEA SN TAE SO & .

Q ke K ANBEAE X, H EViews BT 30

PL B JURP 7 23825 B — AN e M BCs B UG HE , P 8 e i2o0) A m ARHSZHCEL
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S BT BE o BEAh, BT AT AR K A5 P Bt 122 SCAE AT DLE I AE 3 52 b L% Fle |

Open | Database 1 2-$] FF .

FETAE AR RN PSRN, AT LTSI ASE O (B 2 ] iR s A w]

LA AT

[0 1-1] Excel SCHF2 i H AN EE SC 4, SCF S1-1.XLSX J& 2016 451 A&
2020 4 12 A E K CPI #i4ls (W% 1-1). #F EViews 12 H HEHGZCE, 1184y

AR -
F 1-1 2016—2020 F£HERCPI (FEHE

Year CPI
2016-01 101.8
2016-02 102.3
2016-03 102.3
2016-04 102.3
2016-05 102
2016-06 101.9
2016-07 101.8
2016-08 101.3
2016-09 101.9

IO EViews & H . FLAE M BARE SCIE ST-1.XLSX A TAR X% 1A,
PR AL 1-9 P i HAMB B AL, MR SRR BEE B TAE SO R IS, fm
i “SE” AL, AR AN AR SO, Wl 1-10 Prs. B DA OIS ), w2

AR R Z BN HE FIHER 1

Excel Read - Step 1 of 4

Cell Range

(® Predefined range
Sheet1 ¥

O Custom range
Sheet1!$A$2:9B$62

Sheetl

$A$2

$B$62

vear|  epi
2016-01-01f 101. 8
2016-02-01f 102. 3
2016-03-01f 102. 3
2016-04-01f 102. 3
2016-05-01f 102
2016-06-01f 101. 5
2016-07-01f 101.§
2016-08-01f 101. 3
2016-09-01f 101. 9|
2016-10-01f 102. 1|
2016-11-01f 102. 3
2016-12-01f 102. |
2017-01-01 102.5
2017-02-01f 100.8
2017-03-01f 100. 9|

[[]Read series by row (transpose incoming data)

BE

K 1-9 BN AE A0 G HE
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74 EViews - [m] X
File Edit Object View Proc Quick Options Add-ins Window Help

Elcommand |E] Capture
Workfile: CPI - (c:\users\lenovo\onedrive - hust alumn...E@

IViewlechbjecll lSavelSnapshm[Freeze[Detailsﬁf] lShowlFetch[smrelDelete[Genr Sa
Range: 2016M01 2020M12 -- 60 obs Filter: *
Sample: 2016M01 2020M12 -- 60 obs Order: Name
Bc

& cpi

A4 resid

5 year

TaI0TdXy pUBmMIO))

> Cpi / New Page

Path = c:\users\lenovo\onedrive - hust alumni association of canada\3#%§ DB = none = WF = cpi

K 1-10 @i Excel 237 CPT LAE 4

123 IHExXHEO

1F EViews 12 F 7% L TAEX 5887 Workfile J&, B2 L& 1-11 B TAESCE
T, ORI TEEE T AR 1, BT EdE . Py IR RS AR AR AR XA
. EViews 13 ZHTIISARA, TAESCHE D S 4+ FHEL.

(ctexctmmmmsn one) (hwme ) ((meme ] (mss oo

\ \
Workﬁle\i;%m - (c:\users{enovo\o;?(é - hustalu...| = [ (=]

‘:View] Proc:Obj HSaveI Snapshot[ Freezel Det: s+/-r Show; FetchIStoreI DeleteIGen lSam

Range: 4/03/1$91 12/17/2021 (iregular) - 7486 obs Filfer:
Sample: ¢03/1991 12/17/2021 -- 7486 obs Order: Name
B c

3 close s e

4 dateid HRTREER (MEHEEO

W graph01

3 resid
4 time
TR
[Iﬁiﬁifj///{$$i&%%1¢1ﬁﬁm]

< > 399001 /| New Page

B 1-11 TAEefEsE

1. TEXHEND
A AR . J A . AR SOV E S5 K . M aTREARSE, N H Ak

e 9.



1% EViews Bl Hr3Emt

R

Q AR SR E TARSCIF A AR AT, R AR ST AR R AR, W2 o “OR
4 ” (UNTITLED).

Q AR KX EViews BN RIEATHAERS, TAERE 0 —30 13 MEERE, 7590
A& View (XI%E). Proc (Ab#). Object (X% ). Save (LAEXAFRTF). Snapshot
(PREED. Freeze (¥4%5). Detailst/- (4175). Show (E7x). Fetch ($2H{). Store
(BRVEXN G ARA7 ). Delete (MIBR)+ Genr GHrAERK) A1 Sample (HUFE).

Q TAESCHRE BS54 : Xt Range MG EUE, v LMY RT TAESCHF 454
LRI EN S

Q YFTFEA: Bk Sample M5 T HIEME, W LUESCS AT ERAE FIREATEHE .

Q TS WS TAESCHRIT AN S H%, Hifi Details+/-, nf LG

FIXLERS B TEA (5
Q TARSCHARSE: B2 TAESCIF I A FR, FEFTIT 2 A AR SR, D5 ] R0 A
Ik

Q B TAESCAF B : iy New Page #28H< HYBL— N SLFT Y AR SCAF A0 1R AR,
EViews Sz [N AR B 2 AN AR SCF

Q afygas: 2 TARSOIEE DA KRR SOOI, Xl ug s, W DU AN RIS A SCAFEAT
YE, BT

2. EViewsEXFEHHX/NEiRA

EViews A AR 5 SCAREAR R 20 KNG o TAESCHEE DB /N B BB, AKIK
¢ View | Name Display | Uppercase, 1] LUK TAE SO O NI IT A U4 0K o KRS
JEFBE fE EViews 4 b, BRI SRS (B 1A 5 2 FRERIN A K
BYCF R PRI DR B A I MRS BUNS S BE. ARA R
AN — R /NG 5 SCFBF, St &5 R0 Bl B Fhil, e sCF BEBRIA A KRS

3. TEXHRIREFFREL

7E EViews B HHAK L HE File | Save 5X File | Save as 74, 1] LMRAF IEEHAE 1 SC
1, EViews CIF I G4 4 & WF1.

B AR SO A B OCHTA, W LB ESC P AT TAE S, {2 EViews 4K
FRIFBATIRH .

1.3 2t %

X% (Object) 52 EViews [MIA%/0BEE, B2 SCBUEEE /A AR (kAL . o) AT E
fifp i CAESCAE A (R — AN TT, IXEEITE N 7 Al AE T AN RIS B B N AR B AT A
AP, LU RS BB FESE, > EViews TAE U & TR 5.

¢ 10~



1%  EViews Hi&

1.3.1 XFRHYEIL

WA E T IT A TS, 78 EViews 16 118G T 4E SCAF & 14K ik %
Object | New Object fir%; B E TAE U D A 7, e85t PR BESR H rp ik £ New Object
fir 4, SR New Object A IEHE, 41 1-12 7. Type of object 347 24 i) 4 1k 17,
TXLERT R A TAE SO I AR SO H s P A R R B bR, Wil 1-13 Fioss

New Object x
Type of object Name for object
Equation Untitled
A
Factor
GeoMap
Graph
Group
LogL
Matrix-Vector-Coef
yggd Alpha @ Logl @ Series Table
Sample
gca_lar @ Coef . Matrix [E] Spool Text
eries
Series Link
5:::2; Allréha EI Equation |EI Model EI Sspace D Userobj
Spool
gtsrli]:gce Cancel E] Factor @ Pool String @ Valmap
g:,ﬁg;r &3 Geomap @ Rowvector Svector @ Var
Table
Jei;td m Graph B Sample Sym @ Vector
”?‘Dap = @ Group @ Scalar @ System
K 1-12 New Object XJ i HE Kl 1-13  Object ££ TAECHEE H B bR

I IR L IR A LI 5, K A S R T A, W] DR SRR, AR TAE
SR RN —ANHIRN S fE EViews X &, B I Series (J¥41). Equation
(J7#8)+ Graph (EJE) F1 Table (FA%) %,

7E New Object XJiHHEH, A LLZE Name for object SCAHE Py NG5 A4 FK, 0] PL7E
BN GG, RANZN S A LTR. N RINAHEAX 3 KNG FRE, R A Gl
AT B OR B 775

1.3.2 XW&HEO

AL EViews M5, MRS HIE TS H T, iz %, SR
FOLE 1-14), AR ZAEANFERNEEH . LR 1-14 PR ETEXN % Graphol,
A — AN KR BB AL M A R KSR O R R R T AAY, Gl XA TR AT PLE
1T EViews AR E:1E .

TE AR % H o, AMAR SR A e —/Me o BRI H;
T AN resid, AR ZE P A FATHLG TH S, B8 ) RECHNIR 75 25 3 RAFAE ¢ 1 resid
JFHIA

() 1-2) g2 —A 4400 S1-1.WF ol TAE S, Bdsva i vl 20 ME. 18
TAE SR DS — A4k a BIFT8) (Serie)s FTTFF41 a, Bk, KUGEA 47,

o1l
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64, 23, 71, 38, 64, 55, 41, 59, 48, 71, 35, 57, 40, 58, 44, 80, 55, 37, 74; &
BCTAESCPF RS, R B E D 305 R EARX MBSO B 10 AME, IRAFIFE

(Eviewsx@in) (Texctran)

= ] X

Xaxo7dxg puemmo)

/ =5 ol il
View|proc Ob’;i/' ) Graph: GRAPHO1 w,,_m;ﬂénm () :Untitled\ |- = (=) [utm]

a0s: o1960.20 View| Proc| Object | Print| Nanf®| F ions || AddText| Line/Shade | Re Templ
Sample: 1980 2950 | |View|Proc|Object]| Print| NarfE] Freeze | | Options || AddText| Line, | Remove | | Template |

\gth = C drive - hust alumni iation of canada\3Z¥4§ DB = Rone WF =014 (2)
\
ECEEEEY %81 |

1-14 Object (X%) &I

A AT SR
(1) #TJT EViews #F, 78504k k% #% File | New | Workfile fir 4, SCfF45 )ik #
Unstructured/Undated, 7E Data range fJ Observations SCASHE N4 N 20, 75 TAESCAFEE L b

fN S1-1, i OK 4%,
(2) 7F TAE SO 3 R Y% $% Object | New Obiject ir4>, ZE3 H FIRHEHE S, 7F Type

of object ¥ FKAHEH £ $£ Series, 7F Name for object SCAHE T 4 N a, Pl OK FZ 40 ILE 1-15).
Workfile: S1-1 - (c\users\lenovo\enedrive - hust al... El

[View[Pm::lObject] [SavelSnapshmlFreezeIDetailsﬂ'—l [SthIFetchIStDreIDelete Genr
Range: 120 -- 20o0bs Filter: *
Sample: 120 -- 20 obs Order: Name

Ha
B¢
B resid

< > Untitled ; New Page |

K 1-15 S1-1.WF1 f T cfhd O

(3) XAHTITS a, Hiili Edit/-#28, VIO GRS LK 1-16), ARKUCKAG]

1) 20 M EAE AP IR G S P51 o
(4) Xk TAESCAF 1K) Range, BUAE T3 B P $££ Proc-Structure | Resize Current Page
A, L FIREHER) Observations SCAHKE T4 A 30, iy OK #%4H; =(# {F Command

e 12 .
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4 % N #i N range 30 J5 1% Enter .

(5) Wik TAESCA 4 Y Sample, 7E Sample range pairs SCAHE A4 A 11 20, (A H—
NEREEETE, Bl OK #4441, 8l 7E Command iy 4 % H H 4 A smpl 11 20 J5 4% Enter 8.
LRI, TAESCHES ¥ Sample (FEAS) X [H] AR “11 207, WEHEHRAE S 10, i
K 1-17 Fios.

A series: A Workfile: S1-1:Untitled\ E@
[ view|proc| object [properties| [ erint | ame | Freeze | | Default | [Sort| edit#s-[ smpl+/- | Adjust+/- | Label+/- | wide-+/-| Title [ sample | Genr
| Last updated: 01/16/22 - 09:49 ~
1 47
2 64
3 23
4 71
5 38
3] 64
7 55
8 41
9 59 4
10 < >

K 1-16 FTIF)F%1 a

(6) 7EF K IRIEFE File | Save, 311 Workfile Save (PRAF TAESCAE) XHEHE CIL
K 1-18). TAESCMHA R EIRAA 5257 Single precision (7 digit accuracy) H T-174if HkG
B (3240 ¥ RE, BANEUEM 32 67 (4 74 fEfit, &M T AT B R I B A,
oG AN A ;. Double precision (16 digit accuracy) H T AAt SRS B (64 A7) V7 55,
FEANEUER 64 1 (8 7719 f#ifh, &M T Hks BEEUE A, W RAUR ) THE . EViews
A BN R R UG (64 1) 7 8. A1k Use compression S EHE ] LAYEPRATF
TAESCAF AT s AR, AN AR AR AR, S8 s i AL i i e B2 224 . Fiidy OK 4%
Hl, SCIFESRAFAE EViews AR 12 .

Workfile Save X
Worlkdfile: §1-1 - (d:\one\eviews book\bookS\dala\sample\...E@ Series storage
lVlewIProc[UbJe:t] lSave[Snapshot[FreezeIDetalls—j-] [Show]FetchIStore]De\ete]Ganr Oﬁlng\e precision (7 digit accuracy)
Range' 130 — 300bs Fitter: * (@) Double precision (16 digit accuracy)
Sample: 1120 — 100bs Order: Name
A a [Juse compression
Bl c (Compressed files are not compatible Cancel
£A resid with EViews versions prior to 5.0)
< >\ Untitled { New Page | []Brompt on each Save. (Options can be set in Global Options.’
N NP N
Bl 1-17 B A XA J5 1) CAE SO K 1-18  Workfile Save X 1 HE

1.3.3 HEHFFS

XPLAESCAE T A s, @ Eess i, RASHPsl. R iEs Quick |
Generate Series 7%, BUETE TAESCAEE O bl T RA B Genr $2%H, 3H Generate
Series by Equation X[ ifHE. 7EHrHEATTRE, wf LA OB 741

(5] 1-3X 76 TAESCAE S1-1.WFL H, XS4 a BCH SR04, 49 21— A8 50741 Ina.

e 13
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W 1-19 Fron i) Generate X & HE, 7F Enter equation SCAHE H1%5 A\ J7 #2 Ina=log(a),
i OK #%4l; & 7E Command iy 2% 4\ genr Ina=log(a), 7% Enter B, W] LK,
ETAESCAFE P 2 T —ANF 5 Ina, €275 a KX EUP 51

Generate Series by Equation

Enter equation

Ina=log(a)

Sample

120

(o] o

X

1-19  Generate X} iHHE

1.4 E M % 7

1. Excel LAE#SCAF E1-1.XLSX 17 12 2 [H 1950—1981 E T2 vk 54l (L
£ 1-2), Hr, GDP NEWNA8BE, INVEST M s, CONS K2, UNEMP A

FRolk#,
#£1-2 £E1950—1981 FEHEE L5 HE
TIME GDP INVEST CONS UNEMP
1950-01 1350.9000 43.4000 183.6000 6.4000
1950-04 1393.5000 48.6000 187.5000 5.5667
1950-07 1445.2000 53.5000 201.2000 4.6333
1950-10 1484.5000 63.9000 198.6000 42333
1951-01 1504.1000 60.4000 209.7000 3.5000
1951-04 1548.3000 65.4000 205.3000 3.1000
1951-07 1585.4000 61.7000 207.9000 3.1667
1951-10 1596.0000 57.3000 211.9000 3.3667
1952-01 1607.7000 58.9000 213.3000 3.0667
1952-04 1612.1000 51.1000 217.4000 2.9667
1952-07 1621.9000 52.8000 219.9000 3.2333
1952-10 1657.8000 55.8000 228.0000 2.8333

(D) B —ANEidE n) TAE S

(2) ¥ Excel X E1-1.XLSX S A TAESC .

(3) Bt i TAE S 44 E1-1.WF 1.

2. Excel TAE#CAF B1-2.XLSX /761042 2020 4F 1 H & 2021 4F 12 H¥EUF R FR 4L
GARUERR, 805 399001) J7 s AT OAH G E I (LK 1-3),

14
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F1-3 2020 F 1 BZE 2021 £ 12 ARIERIEH £1TIE

H # FOE M W 2 0 i OB & K OB RO MREE ()
2020-01-02 10 509.12 10 638.83 208.06 1.99% 23 772 802
2020-01-03 10 666.66 10 656.41 17.58 0.17% 20 886 406
2020-01-06 10 599.41 10 698.27 41.86 0.39% 25401 960
2020-01-07 10 725.18 10 829.05 130.78 1.22% 22 600 346
2020-01-08 10 776.71 10 706.87 -122.18 -1.13% 24 351 342
2020-01-09 10 807.04 10 898.17 191.3 1.79% 22747 518
2020-01-10 10 927.98 10 879.84 -18.33 -0.17% 20125 750
2020-01-13 10 894 11 040.2 160.36 1.47% 22 032 536
2020-01-14 11 074.89 10 988.77 -51.43 -0.47% 22227 506
2020-01-15 10978.28 10972.32 -16.45 -0.15% 19 046 184
2020-01-16 10 986.65 10 967.44 -4.88 -0.04% 19366 554

(D) Frat—ANA1ER EViews TAE S

(2) ¥ Excel 3CfF E1-2.XLSX A 8 S N TAESCHEH, IR ANIF81 43l i 44
Jyal OFA). a2 (W) a3 GIKERBID . a4 (BKERIRD Al a5 (A 44D,

(3) Kt i TAESCF a4 E1-2.WF 1.

(4) STWBA 78 a2 FEATKHEAREE, AR — AN B ISP 41 Ina2.

(5) X740 Ina2 AT —Fr 224y, AERHTIFA dina2, 224377 #£8 dlna2=d(Ina2).

15 .



2 E EViews EAHEEIES T
(BFF)

EViews B AL ETEAL . MR RS TH EAVEOR A IS 2 PP i 7k, s — 20 e A
R A3 AR RO (R S Al . EViews BEAKE 4 M 78 TAE SO % H N B4, b i B
X PA (Series) W73, ALHEGERAFFHIHIFHI4

TE TAESCHEE R T FF—AN P41, Bt i I CRAS,  JEAREE 7 A IR 147 T
View LI T hrsg it (I 2-1 9, JL 13 AN Em. Hdr, 47 3 AMEmBi 4 A B o =5
Ebr&, RRENEE 735, M EViews 12 7148, BT Wavelet Analysis (/N4 HT)
I, XECETR ;A 4 Ny S E o TR s, AdE TR R EDR s A
TS T REAR G VR R AT RIS s 5 = TN R A B A AR s A
VUS43 F 1% e B bR 28 R4 A
View | Proc| Object| Properties | Print| Name ||

SpreadSheet
Graph...

PR

R CETRIREE) |

One-Way Tabulation... <+
Duplicate Observations

Descriptive Statistics 8 Tests »

%$%ﬁ§%ﬁ%ﬁﬁﬁﬁ%]

Correlogram...

Long-run Variance...

Unit Root Tests 4
Variance Ratio Test... 4_4{ Hﬂ‘l‘ﬂf?ﬁﬂﬂ‘]iﬁtﬁﬁa\*ﬁ%ﬂﬁ%]
BDS Independence Test...
Forecast Evaluation...

Wavelet Analysis »

Label e

Bl 2-1 P A R AELE 2 B o

2.1 BV RT

Bt o 245K 7 A0 I s B R oR 45 P, EViews  E ELIE O L T R
(SpreadSheet) FEJE (Graph) KJE=Ed.



952 % EViews SEAYR T CRFID

211 HBHTFRE

HL 1A% ML Excel &#%, & EViews T WoR Bl BEATE A TH Ao, LR
FEF AR IR EFE View | SpreadSheet, W PATEJFUR | £9series: Pl Workfile: S2-1-Untitledy =N
i&f}; . %ﬁ}ﬁ E’:j i&jﬁ . ﬂé_]_?‘ %%%%Z [‘E“]j& [Vlew[Pmc]ObJe::t[Pmpemesl[PnnllName[Freezel Default fI’}LQ;\;ﬁ
ffft)]j:ﬁ%" Last updated: 01/17/22 - 11:02 ~

N o . N N Original name: fi [ 31 9% {148 45 %

A T HA ) Properties #24, W PAXS [ : l )

2011M01 104.9
RPN L BUORICR AR PEULAT | 2onmoz 104

BEHE . uili Editt/-2 4, nTRO RSN EE | e 1055
MEAT Gt Baeti Sort 4WHL, TLUMEAS UL | orior does

PEHATHE - sotiis  oe1
. . 2011M10 105.5
U0 2-11 TAESCHE S2-1.WFI A2 fik iy j | ot 1oz .

2011—2021 “Fh [# CPI 1 B B EdE, )1 77 T4E 2012M01 | < N
X, Hd A CPLL 18RI 2-2 s
TRM, T LAAREAE %R P BT G Kl 2-2  SpreadSheet %

212 %A

R RRAL 2 S BT I R 2, EViews 122 B DO fig th AR 1R kG . 3T I — AN 7401,
1%E#E View | Graph, FRIZEDIReXIGHE, 7R EATASCHAERD v . - DhRe S i
1122,

[ 2-2) 4T 9F TAE S S2-1.WF 1, Hii/741] CPI, W44 15 Wil 2-2 Fros it il 134,
¥ View | Graph fiy4, #EA Graph Options 2 EIXFiGHE, WK 2-3 i, BRIA WK
(Line & Symbol). Hi.ili OK %4, 7324 HH K. Hiii Freeze #&l, W] LLREA: i B
Reh, R4 ) GRAPHOL [ EEXT S I 0RAE, WKl 2-4 FioR.

Graph Options X
Option Pages ;
= Graph Type GGraph tr.pe Details
,en.era . Graph data: Raw data ~
Frame & Size Basic graph >
[+-Axes & Scaling Specific: Orientation: Normal - obs axis on bottom ~
Legend
Line & Symbol
Graph Elements Br o Axis borders:  None v
Quick Fonts Spike
[ Templates & Objects Area Single graph
Dot Plot
Distribution
Quantile - Quantile
Boxplot
Seasonal Graph
Undo Page Edits Cancel

2-3  Graph Options X i HE

e 17 -
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() Graph: GRAPHOT Workfile: S2-1:Untitled\ =<

lView[Pmc]Objectl [Printhame[Freeze] IOptinns]Updatel [AddText] Line/Shadel Remove | | Te

Ji [ B i A

107

106

105 4

104 A

103 4

102 4

101 4

100 4

L AL T I

Kl 2-4  Graph [f%i H EE

22 ARG ESH AL

EViews B 3R KT 0 Hr Dhfig . FEAGEvH 20 A6 2o 2 A i i, 60
R YEGT o i MR SIBCR. HRME . S HR S S AR S ER 4045 .

2.2.1 $EARMZIT S

B R G v s A S (Descriptive Statistics & Tests) JEBET G2 T LAl
AR HR G = — e 3 2K

Q ZmE PR RR g R R ACER SR, FEAREIIE (Mean),
AL (Median)s K (Maximum) Flf/ME (Minimum) 45,

Q 205 B B S R PR g Tt & (iR ZE R gt 8D, FREAFEARIEZE (Std.
Dev.) f1J5 2 (Variance). J7 2 @AnEZE 05, XA G i — A altnr DL

Q Z) 0 HE A R A RR S v 5, EEAHE B R £ (Skewness) AL R %L
(Kurtosis), [A] i HI Wi & 5 A5 1IE& 501 (Normal Distribution)

HRUL L3RG EG, BRSO I T AR (1) 2 AR

7t EViews TAE A& O IHAEE—ANPA, EH

Histogram and Stats

View | Descriptive Statistics & Tests, I 4 Ze v = Ak e
. . ats by Classification...
’%E‘] ¥%$ ’ ﬁu 2'5 F)?m ’ ;l\‘ﬁ 6 /I\Jilbj ’ ‘Fﬁl‘ﬁﬁdgﬁég o Simple Hypothesis Tests...
Equality Tests by Classification...
1 . HIStOg ram and StatS ( EF*H g}‘ﬁi-l-% ) Empirical Distribution Tests...

Histogram and Stats LI [yt 45 50, B T A5 THI 42 K 2-5 flktEgii- B
B 3 HIEAFIRGIH &, B AT LR 75 S 1 A A TR

e 18 ¢
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AT IR S . L7 B P A A2 AR S A R AT R 3, S om Bt PR AR 3 A 15 D o
MZIEEIAN, B 7 B IR R s B A

[0 2-31 4T7F TAESCAE S2-1.WF1 ¥ /341 CPI, AT B 7 MG vk 55047

FTHF S2-1.WF1 TAESCA, BEFTIF)F 41 CPL, MKIRIEFE View | Descriptive Statistics &
Tests-Histogram and Stats, 33|11 2-6 Pros it 25 8 . B2 5] CPL I E T K, £
1R B HEARGE v 5 A Jarque-Bera 15 %6 o

[view roc[ ObjectPropesies [ Prin | Narme Frece [ sarpie[Gene St raph [t ]

20
Series: CP|
Sample 2011M01 2021M12
16 Observations 131
12 Mean 102.3832
Median 102.1000
Maximum 106.5000
8 Minimum 99.50000
Std. Dev. 1.368107
a4 Skewness 1.069039
II Kurtosis 4.216031
Bl Il i
100 101 102 103 104 105 106 Jarque-Bera  33.02353
Probability 0.000000

f canada\Sc DB = none | WF = s2-1

K 2-6 Histogram and Stats iy H &5 1

M 2-6 AR LUE HE, 781 CPLIFFEA M 2011 45 1 A% 2021 4F 12 H, L4 1314
WS, ERISEARG T REARRET

Q Mean: 383 AHAT % EARBIF, 131 ANWEERFEIE A 102.3832.

Q Median: JrA#RE ) FHT G, AT b7 B Al ) N S0 11
B . EAEIT, 131 NSRRI AL HOE 102.1.

O Maximum: 7E 131 NWEET, &AEHN 106.5.

Q Minimum: 7£ 131 NS, HMEHR 99.5.

Q Std. Dev.: brifEZ, FORFPIIMEAE N T BB, P22 oK, H0is 1 2 dos
FERGE . EARPIF, FPH] CPI [bsHEZ S 1.368107,

O Skewness: /& R EA B EIE AT TSN FRIEM G o M AXTRRI, (R L
H0; WRWIE RECKT 0, WIS A R AW (BUE M i, EE TR
SRR WRmEREUNT 0, W0 A0 CBuw) 204, AEE T
K — KR Zeid . fEAGIH, 741 CPI I B2 R ECh 1.069039, KT 0,
J& T4 i 3 A

Q Kurtosis: W% RE, ERREIE D ATESBER MG, bRfk A A 065 R
BET 30 WG REONT 3, WIEHE A1 ebR ik IE S A B BENS, B RIE
I3y WARWERE REUNT 3, WA 150 AT LUARHEIE S 0 A TP 2%, BRI o AT .
AT, P41 CPI IR REh 4.216031, KT 3, J&T2RIE5 1.

Q Jarque-Bera (FjFR JB) #u: X MGE & A& IER AR . RGOS 741
MIEZS 3 A, 405 IB it BB R P T1 (10  HE/KF, AR 48 R
BB, BRI IERS A0 0 RAEBERER P-(a /N T8 E 10 5 MK, R 48 S5
W, BHEARMIESS . HEFEENE, B Gils— B T RPN . 76

© 19«



14 EViews FdR 40T 3R

A rp, 41 CPL ) IB Zivk & AR 2R 40 T 0, 4 R ¥e 1 2 3 7K~ 24 0.05,
MR AR L, HR AR IES 73 AT .

WERA AR 2-6 PN IER A0 (e % B ith 4k, 75248 5d Graph 22 B DhRedtAT
BB, J5ika e 5O BIMGE v s g g5 R, B View | Graph, 323 0 TEAE .
7t Specific I 5 FME F1i%EHE Distribution (43047), AiiZ B Distribution FIIEFAE, ik
# Theoretical Distribution (Fi87041), 47U Option LI, i Distribution Plot
Customize % iHHE, Bt Added Elements R J7 1) Add %4, 7£ Add %G HE 3% $& Theoretical
Density (BS% ), i OK 444, 7F 4714 Specification Distribution [FJIEIRHE N, BRI
S AT & Normal CIEAM), Bl OK $% 4R [P 2 B X UHE, T8l OK 241
AN 2-7 P A IE A/ A th 8 B 7

Ji R s Fa 5

Density
i

.0-
97 98 99 100 101 102 103 104 105 106 107

| [ Histogram —— Normal |

B 2-7 g IEAS M i 2 BT &

2. Stats Table (FKitE23F%)

Stats Table J2&: LA HL 1248 T 20 IS AR IR PR e vt 52 . B T 1 2-6 s BEA S T 5
A, AT A SR SR A S AL (Sum) FTESZEF- 5 Fl (Sum Sq. Dev.)s

(651 2-4] %] TAESCAF S2-1.WF1 H #3741 CP1 BT S 1T SR 5347

FTHF S2-1.WF1 TAESCAE, 2R84 7741 CPI, #KIKIEFE View | Descriptive Statistics &
Tests-Stats Table, 15240 2-8 o 450, gt & iR A5 2-3 AR

3. Stats by Classification (#4H%it=)

Stats by Classification &% /77 WA (WA M Ge vt AT 70 d, 2/ D FHERE —Nr
AR, WRAZAHHAALR, W E ARG — A5 .

FIH—NFH), HKIRIEE View | Descriptive Statistics & Tests-Stats by Classification,
HE 2-9 B IR UERE . ZEXTUEHERY Statistics 48 vH 525 10 H £ £ Mean. Median. Std. Dev.
F Observations. 7E4) 41541 Series/Group for classify N 7 ADA &, MEHLZ N E,
W ) A EAT T« NA handling N5 BT, 7R n] DAIE £ 154 6 S i 4 o — A~

e 20 -
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N N i
AR Iy R
£ Series: CPI- Workdile: S2-1:Untitled\ [ e [
lViewlPrDcIObjecthererties] [PrinthamelFreezel [SamplelGenrlSheel[Graph[Statsllde
CPI
Mean 102.3832 A
Median 102.1000
Maximum 106.5000
Minimum 99.50000
Std. Dev. 1.368107
Skewness 1.069039
Kurtesis 4.216031
Jarque-Bera 33.02353
Probability 0.000000
Sum 13412.20
Sum Sq. Dev. 243.3231
Observations 131
v
< >

& 2-8 Stats Table [ 45 R

T B 1B o 2 BT E A9 )N, Group into bins if 36T T 5E 43 4 BT AN BRI K
/INo Horr, # of values JEINER TR 4 40 2407 51 N DU S AN 0K T8 e (I BEAT A L gevt CER
A 100D, Avg. count SEINR IR Y AEAN 73 41F 51 12 WERAE /N T- 48 @ fE I 347 7> 4 42
T CBRIAME R 2), Max # of bins LB R /<45 € I s K 7 41 2 GX AN I H 2 i T REHETD .

Output layout ZEI5 H T-2e#4i th 19 27~ 7720, wJ LUIZL+¢ Table Display (kg 77 L)
&Y, List Display (GE# 5N ER). WEET NG, Hii OK %4 .

Statistics By Classification X
Statistics Series/Group for classify Output layout
Mean married union (®) Table Display
[ 1sum Show row margins
[~]Median _ Show column margins
[ Maximum e [/ Show table margins
[Minimum [ Treat NA as category
List Displ.
Std. Dev. (O List Display _
[ ]Quantile 0.5 Group into bins if Show sub-margins
Sparse labels
] Skewness # of values > | 100
Kurtosi:
Wi Avg. count < | 2
[ 1# of NAs ) Options
Observations Max # of bins: | 5

2-9 Statistics By Classification %/ I HE

[5) 2-5]1 TAESCHE S2-2.WF1 Wi 2 48 A — S8 Lo MESE ARG Bl it s (LI 2-10D,
— I 1000 MEEAS, b Twage A MBI EUF 41 ; married USRI, A& 5 2RAR
i, {UFE married FI single B54N25); union A SN L&, 24028485, 45 union
F1 non-union N5, ERXT L 3 ANFEAIRE T A Be vt

FTIF S2-2.WF1 LAESCA:, #EFTIHP4 lwage, LLTF1 married A1 union 1E 4 43414
o fEK] 2-9 1) Series/Group for classify I /5 [F SCAHKE H 4 A\ 7341748 # married union, 1
[ H s R R . gt JE 132018 2-11 Pros i 45 3

D] »



B 15 EViews 2o b Sl
Workfile: $2-2 - (c\users\lenovo\enedrive - hust al... E@
[ViewlPrDcIObject] [SavelSnapsthIFreezelDetailsﬂ‘fl [Show]FetchIStDrelDelete Genr
Range: 11000 -- 1000 obs Filter: *
Sample: 1 1000 -- 1000 obs Order: Name
i age #4 lwage 1 union_map
Ec &4 married &4 weight
E e2 = married_map
= eql &4 occl
£ exp2 & partt
£ grade & potexp
&4 high &4 resid
&4 ind1 & union
< > Cps88 ; New Page / H < >

B 2-10 S2-2.WF1 LAECfF4 1

A Series: LWAGE  Workfile: S2-2:Cps88\ =R ="
[View[Froc[Object]Propenies] IPrinthame]Freezel [SamplelGenr]SheetIGraph]Stals Ide
Descriptive Statistics for LWAGE
Categorized by values of MARRIED and UNION
Date: 01/18/22 Time: 11:00
Sample: 1 1000
Included observations: 1000
Mean
Median
Std. Dev. UNION
Obs. nop=union union All
N__/ singe 993828,  2.387019 2.052972
1.908575 2.409132 2.014903
0.574636 0.395838 0.568689
305, 54 359
MARRIED  married 2.368924 2.492371 2.400123
2.327278 2.525729 2.397895
0.557405 0.380441 0.520910
479 162 641
All 2.223001 2.466033 2.275496
2.197225 2.500525 2.302585
0.592757 0.386134 0.563464
784 218 1000
K 2-11 P51 lwage 40 2H 40 vk &5

7EE 2-11 1, 55—%1°h MARRIED 4 fg, U single (FLE). married (CU45) F1 All
(&b =35, %47 UNION 48, ffE non-union CRZNNL4Y). union (B L)
AN (G =3, UMM N 2 =4 FK, £4F5 Mean. Median flI Std. Dev., LA
KB Obs. AN K. A7 3 A IR P 20 ) A 6 7 5 - B A B2 R4, R AE R 20 123 (1)
BgrbEd, THBME GHEUE) b 1.993829, T ik (WEE) h 1.906575, L%
FRUEZE N 0.574636, FLAT 305 F7XFEMI Lot (WD,

e 2-9 Pros B iiHES, 45 N7 s 77 UL $E List Display G #L5W7R), [FINi%
HORTH PN SR A, IXRE T AT ) B R b s AT B UK, WA 2-12 R

4. Simple Hypothesis Tests (& &R

(IR (543 v AN 23 P G | Sl o T o =0 0 o LW R PO 11T W i
GEvk o AT EEAL, BR Tt MR R, BTN TR B AR
b A5 AT o P A Ji PR S 3 A B PR A R HE W B AR (R . AR LA AR
SPSS H AR S Kt it AR 2 Kk 56

e DD e
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M Series: IWAGE Workfile: $2-2:Cps88\ | — | B |wiml

[ViewIProc[Object] Properties] l Print[Name] Freeze] l Sample] GeanSheet[Gra

Descriptive Statistics for LWAGE

Categorized by values of MARRIED and UNION
Date: 01/18/22 Time: 16:19

Sample: 1 1000

Included observations: 1000

UNION MARRIED Mean Std. D... Obs.
non-union single 1.993829 0.574636 305
married 2.368924 0.557405 479

All 2.223001 0.592757 784

union single 2.387019 0.395838 54
married 2.492371 0.380441 162

All 2.466033 0.386134 216

All single 2.052972 0.568689 359
married 2.400123 0.520910 641

All 2.275496 0.563464 1000

2-12 LWAGE ¥4 2 e vt i 51 3 U 45 21

A A I A S 3 A ERK . 7 A P S UG5 . TS g, H
FURESR I — MG IR, B3 SRR ACK B BRI A By 2 B % 57

D BERR

AT BT — MEIAE, R CHTIME FEAD, HEWE S RREASK A Bk 1YY
HAEBEZER CUURE), P Fg— DA A AR o SRV R S B AN S AR (i
BAHREES, SPBIRRAERT IR B E R,

[ 2-61 TS0 S2-3.WF1 74 (12 5 H X A5 - H P33 2 S8 1 3 RERE (L
B 2-13), —JA7 500 NESFEA . o, credit A% HFIIRIR&H. PEAETE, Lt
5 MR A P80 -R G4020 4 3000 JG. ARIEHIFERE, AW & SCREX AT (]R3

Workfile: S2-3 - (c\users\lenovo\onedrive - hust ... E@

[ViewIProclObject] lSavelSnapshotlFreezelDetaiIsn'f] [ShowIFetch[StorelDelete Gen
Range: 1500 -- 500 obs Filter: *
Sample: 1 500 - 500 obs Order: Name
BEc

M credit

M resid

< > Untitled ;| New Page /

B 2-13 S2-3.WF1 LA/ECfF4

AR ATE ZRBATRL I IX 500 AMHEA Y H Rill - S B {E AN 3000 JCAT AT W 2%
S, DRUORIXRE A 30 2 A s ), AT AR X 500 ANFEA 1) H P 2Rl R 4 A
4781.879 JG.

XA 52 Br b BORFRATARYE 500 ASHIFEEARE 70 AR, A5 i 15 FH R 4¢
ANBIHEEIR-R A0 3000 JC& G W5 255, &S0 (1) 35 E A 56 1) 7

I LAESCAF S2-3.WFL, FFT TFF 41 credit, #KiRIEFE View | Descriptive Statistics &
Tests-Simple Hypothesis Tests, i Series Distribution Tests (/353 AR %) X 1uGHE, 4
Kl 2-14 iR, X 0e— AN A KL o #F Mean SCASHE A4 A\ 75 ZEAS I R4 3000, HL.

« D3 .
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OK %4, B 3IE 2-15 G/ 5 %y Ly |Series Distribution Tests X
gE 0L Test value Mean test assumption

ME 2-15 [ ELE R, 741 credit H 500 Mean: 3000 Hean test wil use a
A, TN 4781.879 76, REAIY | Verance: Jevatoursuepled
WAEZE R 7418.718 JC. B ZRIEE 3000 e if known:

JCRBTAT AR HI F P B0 H R et i 34 (e e AT
BEES, RSB W g R

SN 5370742, EHITERINER P-{HEZT 0,
AR E R KR 0.05, U i 35 R 26 R

2-14 Series Distribution Tests X} 1 HE

B, P, BNZHDCAE R A e e P B E AT 3000 Jofy B3 25+ .
RO AR, iR X A R T S0 T 3000 J6, B /T 3000

T, AR H IR IR H SRR b £

FH B ANV T 3000

76 (HANRT 3000 700, SRS, XIS ZOCIE PEBEMER P-{ERRLL 2, HAIBE

0 & 2 LK 0.05 BEAT HLER

8 Series: CREDIT Workfile: S2-3:Untitled\

BN

[View[ PrDclObjectl Pmperties] [Print] Namel Freezel [ Samplel GenrlSheetI Graph

Hypothesis Testing for CREDIT

Date: 01/18/22 Time: 21:15

Sample: 1 500

Included observations: 500

Test of Hypothesis: Mean = 3000.000

Sample Mean = 4781.879
Sample Std. Dev. = 7418.718

Method Value Probability
t-statistic 5.370742 0.0000

B 215 SRSt 4

2) TR

M PR B WE — MR, K0 A2 75 A7 51 (1) )5 2%
KRGt R o TR s A K B AN B 16 T 22
WA BEER, SRR P Y5 20 W
ZE5t.

[15) 2-7) TAESCHE S2-3.WF1 {74 1 42 5 b X A5 ]
R AR SRR e, AWz DX T R S
FRIR 4400 77 2570 500 J7 54 B 25

BB S8, BEORIRATIRYE P A1 credit 11977
7, FIWTREAKR B BRI T 28 500 T RGH BEES .

FIIF LAE SO/ S2-3.WF1 H R4 credit, Sef—A
Al F R PE G B R T LK 2-16), RILAGEHF
M B BRCA 77 596.6 TG, BAKEHUAN-183.3 Jt. &
AN B AR A ZZ FEAR O, KRGO, FRALE ATy

24

AREZER O, Xk

b Series: CREDIT Workiil... = || @ s3]
[View]Proc]ObjectIFropenies]IPrint[Name]Freeze Sa
CREDIT
Mean 4781.879 A

Median 2164.800
Maximum 77596.60
Minimum -183.3000
Std. Dev. 7418.718
Skewness 4.455351
Kurtosis 33.67791
Jarque-Bera 21261.14
Probability 0.000000
Sum 2390838.
Sum Sq. Dev. 2.75E+10
QObservations 500 v
< >

Bl 2-16  J¥%) credit (MFEAZ T &=



952 % EViews SEAYR T CRFID

ZEE T e K.

FIFPH credit, HENTRTERARBEAK:, 76 2-14 FT7R i Variance SCAKE i\ 500 J7,
1FEIE 2-17 Pt th 4558, 741 credit (1977228 55037375, i@ 1B KA
0.05, RIMIEREMR P-EHEL 0, Wt /MFBoe W EACE, B m e, B
KISAE 500 JFI P I J5 256 W3 25 5o

SASeries: CREDIT Workfile: S2-3:Untitled\ | — | & |ptim]

[View[ Pmc[Object] Properties l [ Print[ Name[ Freezel [ Sample[ GenrlSheetl Graph

Hypothesis Testing for CREDIT

Date: 01/18/22 Time: 21:54

Sample: 1 500

Included observations: 500

Test of Hypothesis: Variance = 5000000.

Sample Variance = 55037375

Method Value Probability
Variance Ratio 5492.730 0.0000

K 2-17 7 Z=R it 44

3) A ER I
PR BOE — MR, 50 2 15 AP Z15R E R ) A7 5 025 22 5 ORI 560 )
JEUARR Ay A 3 (B R AR PR R A BT 3 7 s A BB R I (B RS AR () v A 2 2
25T
[ 2-8) TAESCHE S2-3.WF1 A (152 Bt XA IR TP 3570 o S8 b e 5o, 7
Wr 2000 JTHE A5 A 2 AE H A5 P2 R B A 2
A SR b SR A5 TR P i 2 i A7 48, 5 2000 TR AR
EERTE St
B2 AR EAT RN, Ao BN E R ORE M AMED 152, Rk,
oh 7 B30 R H R AR P A G
FEABIT, R i) B KA 77 596.6 J6, fm/MECN-183.3 78, 7 ZZHIMEARH K,
B ] eI EA I i AR B A T ia s  geut i . X e LIS s A 8, i RO
HHFPAR RN, & A2 5 KA RN AR EE R 5 o 3508 53 5030 1) AR Box vh A7 0 56
Wi, A AN T ER AR B ORI, £8 5 FH P A ORI 2H s R AR ok
FTHF TAE A S2-3.WF1 H [ 5 41 credit, K Ki%E$E View | Descriptive Statistics &
Tests-Simple Hypothesis Tests, 71l 2-14 7] Median SCAHE T A 2000, 152K 2-18
Fiasifr i 45 5, 74 credit (A7 E0h 2164.8. EViews X FPA R B AE T JUF 4 UL
jj?i:
Q Binomial sign test ( IFF SR . R I T — > 0 fcik, 2&—F T
FCA AN AR SR IR A 22 S 2 5 BB AR S HUR 30 7. B e . WURFEASE A
AN I A AR BEA LI, IS A REA K N 2 RS A, R E L
NIRRT . (R 2-18 PR IR A B AR A B A
BIRTUE M BE VK, AEL R, R W] =5 TR ] 38 - e i
REHORT 2000 TEHRAT L ZE 5T

e D5 .
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Q Wilcoxon signed rank test (BURBHARAT SRATIS ) o & B RBURFZ: P I
HZ AV EZE Gy Ja I 4 e, s BIRHE R, 0 i 7 80 B IOEEA T SR, — 5%
Pl TSPy b U Y 85 & o AN N L R = R A e 7 L R VA A O SR =R o e
Bt AT A W3 22 5 o AEA T, e i & PE /K124 0.05, Wilcoxon signed rank
Koo PR REME T 0, /DT ROE M BB MK, WHELA R v, B4 fE R
2= 4 A1) v A7 E5ORT 2000 JoA Wk 25 5

O van der Waerden (normal scores) test (Juffi fL/RE IEZTFARIR ). B R LA
Wilcoxon signed rank f 5 KEAH R, FUREEE T FIEHET: B e 080 4 8 #
Hy, KGR LSR8 CERSE), T FARESS . R
BB A2 A RIS AP S P AL B B 22 57, S RHBBOE eliz af B 2 2=
o EARRIF, i EFE AT A 0.05, van der Waerden (normal scores) #6461
PEBEREAR R 0, DT BOE R, WEFEA R, RIS HE H R PRIk
SRR BORT 2000 T B 5 R

ATLLE Y, 3 PRI TR S RN TE A8 JE PRI T VR RS B B

SSeries: CREDIT Workfile: S2-3:Untitled\ | = | B [ut3ml

[ViewIProcl ObjectIProperties] [Printl Name] Freezel I Sample[GeanSheetIGraph]

Hypothesis Testing for CREDIT

Date: 01/18/22 Time: 22:32

Sample: 1 500

Included observations: 500

Test of Hypothesis: Median = 2000.000

Sample Median = 2164.800

Method Value Probability
Sign (exact binomial) 261 0.3477
Sign (normal approximation) 0.939149 0.3477
Wilcoxon signed rank 6.050038 0.0000
van der Waerden (normal scores) 7.485543 0.0000

Median Test Summary

Category Count  Mean Rank
Obs > 2000.000 261 314.867816
Obs < 2000.000 239 180.207113
Obs = 2000.000 0
Total 500

Bl 2-18  H o Kk o6 et &5

5. Equality Tests by Classification (4>4H5F14#&58)

TR A — NP AN LG, R 2205, o a4 a8 R R IR
i HALECRTs 25 2 AR R AT A 5

X TR T ZERCE D> — AN AR, SEBR R A5 R AT 2 R
filtn, B VERFEA, K5 & A SRR E R b G B A 2, 20a Wl LA
VER—ANor2RAR S, KR E T ZE 2 AT . Bl RAT 5%,

FH—AFH, HIRIEF: View | Descriptive Statistics & Tests-Equality Tests by Classification,

e D6
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AN 2-19 7R ) Tests by Classification i |Tests By Classification ®
HE. £ Test equality of N /7 IEFEIAME A7 £l Jy ‘T’e”es/ Group for cassfy %:and:i:i .

reat NA as category
FEHHA TR 7E Series/Group for classify i A\ 5>

— N = N e Test equality of Group into bins if
éﬂ/}i! ﬁ[]%ﬁw‘j/]\uj:ﬁj\éﬂggiy I}_l\[JEP]ETJJEHfﬁ (®) Mean [V # of values > | 100
K5y NA handling M5 T BUE R B | O Cane. gunt <

Varlance Max # of bins: |5

FARRE) R — A
D BEF R Cancel
PIEFMRK: (Mean Equality Test) 4656

PR AN AR B 22 AR A (1) AR P4 (2 75 AH 45 IR R Kl 2-19  Tests By Classification XJ 5t

B T7 o A B AR B R AR I SRS S (A BE ER), I H ST 2

AN WMRREARNIIEZ WA B, WA, R SARIEAHE.

[ 51 2-9) 2252 X AR 23 2 AR 43 o By A Lo MEAE N B 220, P B N

VFRAE Gender Wage Gap. MR 26 S2-4. W1 H {9 %cdi (WK 2-20), LIPER (sex) 14

W A A B, P T A Lo PR RN & A W 2 S

Workfile: S2-4 - (c\users\lenovo\onedrive - hust al... EI@
lViewIProclObject] [Save[SnapshotlFreeze]DetailsH-] [ShowIFetchIStoreIDelete Genr
Range: 1206 -- 206 obs Filter: *
Sample: 1 206 -- 206 obs Order: Name
M age M resid

Bc M4 sex

M ed

& hisp

M Inwage

£ nonwh

< > Lwage ; New Page /

& 2-20 S2-4.WF1 TAEC4F4 1

TEARZGI,  BARAS R LR BTG I A T T3 R0 PR~ SN W& 22 5,
M2 A B I FEARHE T A, RS0 PG 0 SR L PN R R B 25 R

TIT TAESCAF S2-4.WFL, #EE 4T IFF 41 Inwage WO IR 7 5100, 4K IRE %
View | Descriptive Statistics & Tests-Equality Tests by Classification, LA sex (PEH]) 1E K402
Ak, {EE 2-19 Pr7si Test equality of FIIIEF: Mean (J{H), Hiii OK #%4H, 132140
2221 s g5 2, A T 4 PRI, il ttest. Satterthwaite-Welch t-test™
Anova F-test Al Welch F-test*.

MARTEE 45 R E, Wik e 08 2 K2 0.05, B 2-21 Boxiiiid 4 FrR s k43 2
Gt = BERE AR I /N T30 BB K, B4 e, BRACK B3 PR 2R3
ANAWEZEST

2) GRS

PTG K: (Median/Distribution Equality Tests) J& X% AN [A] 4341 3 512K H B4R 1
R A A W 22 R RS . A BT PRSI0 S5 b b2 Hd 7 A AR S Ha 5, Rt
WRRAE AT . RO 7 AP 51k B SR TR AL B A AR R A, &R RO
/A AP AR B R AR B J AT AN (1) 5 A1

« D7 e
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ESeries: INWAGE Workfile: S2-4:lwage\ | = | (o [

IViewlPrnchhjecthroperties] [PrinthamelFreezel [SampleIGeanSheet Graph

Test for Equality of Means of LNWAGE
Categorized by values of SEX

Date: 01/20/22 Time: 22:05

Sample: 1 206

Included observations: 206

Method df Value  Probability
t-test 204  3.5383M1 0.0005
Satterthwaite-Welch t-test” 200.8295  3.549665 0.0005
Anova F-test (1,204) 12.51964 0.0005
Welch F-test* (1,200.829) 12.60012 0.0005

*Test allows for unequal cell variances

Analysis of Variance

Source of Variation df Sum of Sq. Mean Sq.

Between 1 3.305582 3.305582

Within 204 53.86245 0.264032

Total 205 57.16803 0.278868
Category Statistics

Std. Err.

SEX Count Mean Std. Dev. of Mean

0 105 2.246965 0.553530 0.05401¢9

1 101 1.993567 0.469013 0.046669

All 206 2.122726 0.528080 0.036793

Bl 2-21 S FFIERR I A f AR

[ 2-10] W46 S2-4. WF1 P ig8ds, BAPE C(sex) VRN A48, T
AR BN A B A B3 5.

7E &l 2-19 Fi7Ri Test equality of N k3% Median CHH A7 50, Bl OK %4, 35K 2-22
st 45 8 . EViews AR T 4 #5753k, 439572 Wilcoxon rank sum test, Chi-
square test. Kruskal-Wallis one-way ANOVA by ranks 1 van der Waerden (normal scores) test.

4 Series: INWAGE Workfile: S2-4-Lwage\ =N =R

[ View [ Proc| Object | Properties| [ Print| Name | Freeze || sample | Genr | Sheet| Graph | stats Ident

Test for Equality of Medians of LNWAGE
Categorized by values of SEX

Date: 01/20/22 Time: 21:59

Sample: 1 206

Included observations: 206

Method df Value Probability
Wilcoxen/Mann-Whitney 3.413524 0.0006
Wilcoxen/Mann-Whitney (tie-adj.) 3.414116 0.0006
Med. Chi-square 1 10.27572 0.0013
Adj. Med. Chi-square 1 9.401603 0.0022
Kruskal-Wallis 1 11.66013 0.0006
Kruskal-Wallis (tie-ad].) 1 11.66417 0.0006
van der Waerden 1 11.13561 0.0008
Category Statistics
> Overall
SEX Count Median Median Mean Rank Mean Score
0 105 2.302600 64 117.4095 0.222877
1 101 2.014900 39 89.03960  -0.231803
All 206 2.187100 103 103.5000 2.47E-06

Bl 2-22 P SRR I 0 4 2

e D8 e
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A IS 25 G, an R E B W MK 2 0.05, 4 RS 56 U7 A4S 2 1 GE it 5t 1B
MR B/ T Ve W B E K, AR 4 e, RIGA O 53 P A e N i) eh A 0 8
FEES

3) Jr SR

J7 ZEFF R (Variance Equality Tests) A& X AN [R]3r41k B SRR )7 Z 2 BE 5 H B &
ZEF AT o SRR B T 2 4 ok BRI T 2 2 AT W 22 5, BRI 2 b
Ao H Bk BRI Z A B ER.

(5] 2-11] AR %0 S2-4.WFL HigEd, PR (sex) 1NN 418 &, AT
SVERI VR T 22 5 W& T .

TEE] 2-19 7R [¥) Test equality of R Variance (J7Z2), i OK #% 4, 152w
2-23 il &5 5 . EViews AR T 5 MASSS 7732, 43 il /& F-test. Siegel-Tukey test.
Bartlett test. Levene test fil Brown-Forsythe (modified Levene) test.

KT I 25 R, W R e 1 3 MK 0.05, AT 5 RS 7 V445 B Se vt e 1 bl
MER R T B8 B Z MK, WIATELA g EBe, BRI SR et N 1) 5 22 8 W2
ZE5t o

/

£ Series: LNWAGE  Workfile: $2-4:Lwage\ =N

[View] PrD:]Objecl] Pmpertiesl [Prinl] Name[Freezel [Sample] GenrlShee{] Graph]Stats[ldent

Test for Equality of Variances of LNWAGE
Categorized by values of SEX

Date: 01/20/22 Time: 22:00

Sample: 1 206

Included observations: 206

Method df Value Probability
F-test (104, 100)  1.392874 0.0965
Siegel-Tukey 1.958108 0.0502
Bartlett 1 2.766707 0.0962
Levene (1,204) 2.674191 0.1035
Brown-Forsythe (1,204) 2.461363 0.1182
Category Statistics

Mean Abs. Mean Abs. Mean Tukey-

SEX Count Std. Dev.  Mean Diff. Median Diff. Siegel Rank

0 105 0.553530 0.455763 0.453887 95.52039

1 101 0.469013 0.380677 0.390376 111.7956

All 206 0.528080 0.423852 0.422748 103.5000

Bartlett weighted standard deviation: 0.513840

223 Jy SRR A5 R

6. Empirical Distribution Tests (2I§4%H#I8)

L3 AR B R A I AR AR IR SR RT SR R 1 B e A . R B REACK
H AR RN R R B IR 0 AT, A PR B FEASK B AR AN IR A G50 (1 BE 18 A o
AR R 772443 Kolmogorov-Smirnov., Lilliefors. Cramer-von Mises. Anderson-Darling
1 Watson ZI5 % -

A, KIRIEFE View | Descriptive Statistics & Tests | Empirical Distribution
Tests, 311l 2-24 Fr7s(#) EDF Test X i AE .

Test Specification ZE1i <[] Distribution FH74IERAERLE 10 Ffra] DUEATR G0 1 BRI 43

© 20 .



%15 EViews Edi 20 A7 md

A1, A4 4% Normal CIEZS 4341 ) Chi-Square (- 75 4341 ) 454443 11 (Exponential) . Extreme(Max)
(B RAAES3A0) Extreme(Min) (Be/MEAESM ) Gamma (il 554347 Logistic G253
fii) Pareto (MAZRFLAi) Uniform (35 54i) A Weibull (F51H43 45 ). Parameters HJ
TR A 5 PR A I B AR E ZE I S B S H R K, WU RS H B WE .
Estimation Options 1&5-K H TR TIAN BoE, —BRATH RS BABOE

EDF Test X

Test Spedification  Estimation Options
Distribution

MNormal v

falw o) = ﬁ(‘w(—iﬁ(‘r—m")

Parameters
Enter number or
[£] ‘ expression for
parameter, or
[=] leave blank to

estimate value

e HiE

K] 2-24 EDF Test ®iHHE
[51 2-12) 1E25 0 A 2 i M B o deiy W Beds o0 A, TAE S S2-5.WF1 f#ifi i —

FOERTDVR T DR A AR BN 35 (s (LIS 2-25). KBRS A (sales) JE7T
EIESI AT

Workfile: S2-5 - (c\users\lenovo\onedrive - hust al... El@

[ViewIPmclObject] [Save[SnapshntlFreezeIDetailsﬁf] [SthIFetchIStDrEIDelete Genr
Range: 175 - 75cbs Filter: *
Sample: 175 - 75cbs Order: Name
M advert

Elc

£ price

M resid

(4 sales

< > Untitled | New Page /

& 2-25 S2-5.WF1 TAECHEE N

ARG R WFEAHEWT BRI AT D0, AR 2 20BN (BT IEBULE ) 1)
DB AL A5 IES DA

T LAESCAE S2-5.WF1, X T4 sales BEAT IER M AR Ak g, 7rKl 2-24
JIT7 i Distribution T 741 & HEHEFEER NI L 70 A Normal CIEA/3M ), Hili “Hfie”
AL, 132018 2-26 Pros %t 45 A .

£ Method 77, BAFR/R T 4 MALE 7%, MRIG S /A, WURBEE M 83 K
& 0.05, 4 P VAR B Gt B AR BRI KT B0E I PR, WA 48 s i,
B A AZIE B 1D A5 BN IE 2 0 A B B35 22 57

e 30
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§Series: SALES  Workfile: $2-5:Untitled) =

[ViewlPrDc[Object[Pmpertiesl [Print[NamelFreeze] [Sample[GenrlSheethraphlStats Iden

Empirical Distribution Test for SALES
Hypothesis: Normal

Date: 01/22/22 Time: 07:17
Sample: 175

Included observations: 75

Method Value Adj. Value Probability
Lilliefors (D) 0.087748 NA >0.1
Cramer-von Mises (W2) 0.101481 0.102158 0.1051
Watson (U2) 0.101427 0.102104 0.0840
Anderson-Darling (A2) 0.525180 0.530842 0.1753

Method: Maximum Likelihood - d.f. corrected (Exact Solution)

Parameter Value Std. Error z-Statistic Prob.

MU 77.37467 0.748232 103.2720 0.0000

SIGMA 6.488537 0.533354 12.16553 0.0000

Log likelihood -246.1732 Mean dependent var 77.37467
No. of Coefficients 2 S.D. dependent var. 6.488537

] 2-26  sales Z856 43 A 6 56 A HH 45 SR

222 BRAZEZITER

$ %’%éﬁi—"% ( One—way Tabulation ) 7\%#/]\ Tabulate Series X
KGR, TR MEEE LTS | o
S S N N N N — N [vIshow Count # of values > | 100
K (HANK 4 SR e AN
7~ ( el jﬁEjZlZ“ﬂ]};é); ““E—ULZR]J %E/J{E ﬁ [/] show Percentages [~]Avg. count < | 2

st BUHEM R . PRSI R MR ] Show Cumulatives Max i of bins: 5
YER R YRR, BN G 3R 0 At ] DLFRAE NA handiing
BRI o 4TTF—AIFHU, #4F View | One-Way | s e
Tabulation, 5 H Wil 2-27 ffi7< [ Tabulate Series
SHEAE. 2-27 Tabulate Series X 1 HE
Output I AT =AM H 45 L BRI, 43172 Show Count CE 7R WEAE 1140 . Show
Percentages (‘Z7~ 47 L) 1 Show Cumulatives (b7 BIHE AT BT 43 L) . NA handling
F1 Group into bins if ZEINZ W34 45 1T & (Stats by Classification) #7 IfiFRE -
(50 2-13) TAESCHF S2-6.WF1 A4k /2 19722016 4EEAE SAT Hk i 302 343 )1
Yikgn (LK 2-28), QFE B AP ST (male). PG (female) 1R T34 a4t
(total)o ZEAKE LV RSt BEAT 70 Sl o

Workfile: $2-6 - (e:\one\eviews book\book3\dat... E@

[V\ew[Proc] Objectl [Save]Snapshot[Freeze]Deta\Isﬂ-] [ShowIFetchlstore[DeletelGenr]

Range: 19722016 -- 450bs Filtter: *
Sample: 1972 2016 -- 45 0bs Order: Name
B c 8 total

&4 female 84 year

£ male

& resid

< » Untitled | New Page /

& 2-28 S2-6.WF1 TAECHE%H M

e 3] »
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FITF TAESCHE S2-6.WF1, i8] 2-28 HiXt 741 total HEAT LR 2= 4ivt-R /b, 4330 [&]
2-29 Pl g . A28 1 H0h, BRI RIS A3 4 25, BN 490~500 41
500~510 43+ 510~520 73F11 520~530 435 55 2 FERAHMNE, 2504 104 164 18 F1 1
N, BNFCK 45; 55 3 BIRREH /- R NE BN o b 58 4 ZR R B S04
555 e R oy b Bt

M Series: TOTAL Workfile: S2-6:Untitled\ | — | (2 [wtdm]

[View[Pmc[ObjectI Properties I I Print[NameI Freeze] [ Sample[ Genr[SheetI Graj

Tabulation of TOTAL

Date: 01/22/22 Time: 08:25
Sample: 1972 2016
Included observations: 45
Number of categories: 4

Cumulative Cumulative

Value Count Percent Count Percent
[490, 500) 10 22.22 10 22.22
[500, 510) 16 35.56 26 57.78
[510, 520) 18 40.00 44 97.78
[520, 530) 1 222 45 100.00

Total 45 100.00 45 100.00

K 2-29 ¥ total B SE TR T 45 2R

223 EEES

M EViews 11 F-4f, EViews it hn 7 8L 41 (Duplication Observations) LHE .
EIE T HHEYE (Data Cleaning) [7EWs, HIJ N SAG OB AT =R s A% . A5, MHBR
mREE. Y IFHRE.

FIH—AP4), 1EF View | Duplicate Observations, 52| E ML, H L
A 232 v 0] B 5 B 1R AT 40 B R0 O e S R A

[ 2-141 TAESCH: S2-6.WF1 /& 1972—2016 SEJEAE SAT 53R 375040 1071 4t
X AR ST (male) #H4T R AH T

FIIF CAESCHE S2-6.WF1, X741 male #EAT AT, 433Kl 2-30 Pros it B &A1 5
a2k

Hdr: 25 1 %) Group Size ;& ZHMZAE; 5 2 ¥ Groups s [FFER BEMAMEE; 3
51| Percent of Groups /&1 by M AHEHI H 40 Lb; 2 4 41 Obs 2 AW =; 565
41| Percent of Obs. /& 1 ZH WLELAH s (A= 11 1 40 EL

AT 5 male BT HE AL 0T, A7 45 MUERAE, 408 19 M. B HIEEMH
A 6 N, HIMESENA 13 A4 (4+5+4), Horp.

Q wf 1/MERH 6 M, ANEAERIESH, LF 6 NS,

Q @& 2MEMA 4 M4, &F2AEEM, L 8 M.

Q & 3IAMEMNA 5S4, B0 3AERME, 715 MDUEHE.

Q 8 4 MERA 4 DM, BT 4 ANERM, T 16 MIEE.

e 3D .



952 % EViews SEAYR T CRFID

BASeries: MALE Workfile: $2-6:Untitled\ o=

[ view] Proc| Object| properties| | Print| Name | Freeze | [ Sort | Edit+/- [ sample [ sheet |

~ Summary Duplicates summary for MALE
Graph Date: 01/22/22 Time: 11:23
Spreadsheet Sample: 1972 2016
Duplicates / Count Included observations: 45

Number of groups with duplicates: 13

Percent Percent

Group Size | Groups of Groups Obs. of Obs.
1 6 31.58 6 13.33

2 4 21.05 8 17.78

3 5 26.32 15 33.33

4 4 21.05 16 35.56
Total 19 100.00 45 100.00

Bl 2-30  male Jy* 41 5 5K 20 B il 2k

HPER 2-30 R /2K Graph, W LA 218 2-31 s EEH D Hra R, WE ]
DA M E RN S AR (Size) MMSEMEZFFRAR, AMAREE 1~4 MR SE
gL, BRI ERAMMEEL CBLFED, MRKPELEA 16 1R, K
11 4 MR SAE I S B0 16,

E9Series: MALE Workfile: S2-6:Untitled\ [

[View[Pmc[Dbjecthmperties] [Print[Name]Freeze] [Sample] Sheet]
Summary
-~ Graph
Spreadsheet
Duplicates / Count 3

Duplicates Graph

a

3
D‘h‘| ‘| H |H|| ‘
1975 1980 1985 1930 1995 2000 2005 2010 2015

Bl 2-31  EER K A Al

N

-

HPER 2-30 FHEER /M) Spreadsheet, 7EK] 2-32 Pros M Hrimiti Rt ,
VR ER YAV LA B T

R Series: MALE Workfile: S2-6:Untitled\ =N R =
[View[Proc]Objectl Properties] [Printl Name] Freeze] [Son[EdiH/—] SamplelSheetl
Summary MALE
- Graph 1972 527 A
Spreadsheet 1973 525
Duplicates / Count 1974 524
1975 518
1976 520
1977 520
1978 517
1979 516
1980 515
1981 516
1982 516
1983 516
1984 518 e
s >

K 2-32 EEHEm LR

©33 .
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WEFE P 2-30 52K 22K Duplicates/Count, W< B 2-33 A/~ 6 BT 5 2 £
SHAIRRE. AL, of DR B A W SRE VNS B . Bilin, Fal (5200 3, @
WISF-E) 45 g 520 (A5 3 NMERE, 20504 1976 4E. 1977 4FEF1 1991 4F. #ds Bdit+/-4%41, wf
DAXT ] 2-33 P i 2cs 24T S -

A Series: MALE Workfile: S2-6:Untitled\ = %
[View| Proc| Object| Properties || Print | Name | Freeze | [ Edit-+/- | sample [ Sheet |
+ Summary -~ (520) - 3 observations
~Graph MALE
- Spreadsheet 1976 520 ~
= Duplicates / Count 1977 520
-(518) 4 1991 520
L(518) 2
8(520) 3]
(521) 3
1-(523) 4
- (524) 3
L (525) 2
~(527) 3 v
+(530) 2 . < N
L IRR4N A

K 2-33 A ERAHIM LA

2.3 B A3 AT

I 18] e 271 o 20 5 A0 < i S B b i L KD B T 5 I 8] e 810 3t 3 EViewss 1)
HEIIAE . I8 AR A Hs 0 B 2 B HEAR OG- M« B ARAG 56 A BDS A7 LA

2.3.1 tHxHE

K&l (Correlogram) T 7= eI B AR C B A B AR R I, BLIE U1 AR 22 17
A, 3B e AR AN Jo T T8 B SR 3R o A5 B 23 AT IS T P 970 7 B RS A ) AR T H
Z— BT LUR LA 5 T

Q M FPAIR A N M A

Q DM FPAR AR AR

Q 70113 513 T R I 15 P B A2

Q PR A AR T 22

ﬂ*ﬂ:_/lxl?ﬁu, iﬁ% View | Correlogram, 5‘%”.'1 Correlogram Specification X
hi & 2-34 FT 7~ ) Correlogram Specification X A . %"is:’a“‘ of
Correlogram of [{11E 0 20 H] T 1L BEAH IC I 2 A7 11 )72 471 O 1st difference
HKH, Level FKoxJgJPHEAT 0 HT, st difference (O2nd dference
FORIIHTIRFAUI) 1 B 2453 FP 41, 2nd difference 3 LalRlnine Cancel
RAMHTEF S 2 %5551 Lags to include 7% *

AT A s IS o 8, — I BRI . & e Rk
J5 B OK el 455, ¥l 2-34  Correlogram Specification %[ 1HHE

34
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[ 15 2-15) TAE O S2-7.WFE1 12 152 1985—2020 EHVT48 = E Uik 1 fris it
G LK 2-35), 2877l (BRisfErt s - .

Workfile: S2-7 - (c\users\lenovo\onedrive - hust al... E@
[ViewlPrDcIObjectl lSavelSnapsthIFreezelDetails+/-] [Show]FetchlStorelDelete Genr
Range: 19852020 -- 36 obs Filter:
Sample: 1985 2020 -- 36 obs Order: Name
[= arima220 & resid

= arima221 &t

B c & year

& dttl

i graph01

< > Untitled | New Page |

K] 2-35 S2-7.WF1 TAESCH% 1

FIIFTAESCAE S2-7.WF1, B 4TI 2-34 i BAH ¢ B EHE, {8 B E,
BEFEH tl (9AH & I 2-36). FH: 4 1 %1 Autocorrelation 7R AHIC [ 45 2 1] Partial
Correlation Z /R Al SCE s 28 3 FIE HARFH 1. 2. 3Rl o s 55 4 510 AC b A
KRHL A1 HINEE; 25 5 51 PAC Mmoo R %L &5 2 JIMEE; 2 6 41 Q-Stat
& Q-G B IM{E; 25 7 41 Prob A& 2F 6 51 Q-Ge vl &4 W ¥ 1 Bl ME % P-1E

Xof I 18] PP FAH SC B ) o0 b, 65 3 iR B 1128 2]« K 2-36 Il LAE Y, Q-4iil
EIEBNER PAEIEE 0, VLW el 2 — N ECIME AT, o DLE— D g B

RASeries: TTL Warkfile: $2-7:Untitled\ =REER

[Viewlch[OhjectIFmperties] [Frint[NamelFreeze] [SampleIGeanSheetIGraphlStatslI
Correlogram of TTL

Date: 08/23/22 Time: 22:58
Sample: 1985 2020
Included observations: 36
Autocorrelation Partial Correlation AC PAC Q-Stat Prob

— 0.877 0.877 30.037 0.000
0.753 -0.067 52.851 0.000
0.634 -0.052 69.495 0.000
0.518 -0.058 80.857 0.000
. -0. 88.706 0.000
0.335 -0.006 93.828 0.000

0.253 -0.058 96.840 0.000

0.182 -0.016 98.452 0.000
9 0.125 0.003 99.244 0.000
10 0.076 -0.017 99.549 0.000
11 0.033 -0.026 99.609 0.000
12 -0.004 -0.021 99.610 0.000
13 -0.038 -0.026 99.697 0.000
14 -0.071 -0.034 100.01 0.000
15 -0.102 -0.035 100.69 0.000
16 -0.131 -0.031 101.86 0.000

[
i
i
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i
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o
o
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Kl 2-36  JFAI tl (AR

232 KEAAZE

KI5 % (Long-run Variance) 8N 8]y 51505 70 K IS o) A 1K) 07 22, B 0F I )
FIVEHR RSN — AP, SRRt ) R 2 20 A o i — AN NS . I 22 W U] SR A B
SR s, R R AT ZE RO, I T i sh R mr, Pt KR

e 35 .
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g
Birmo KNI 22 KSR () — AN E S, TR A G IR 7R XY
o T DT SRR R AT 22, I DA PRI R SR (R S PR AR . T KT 22 R
DAY —SE G RAT Sy el o 1an, w] DR HIR BN R E0E, RIAE 117 373 8 BRI B -G 47,
TR e B A s NG A, DUGIRAS S a i i o KUy 223 w] LLHTT-PAl 4 Rl i
BURRIROR, BRI AL T R BT i sh v, AN m i e tg e k. K7
ZE TR T N ARG B YRS A A AT

fE EViews I T LM 41, %FE View | Long-run Variance, # 1! Long-run
Variance X[ Ui HE (LK 2-37), X UG HE rh kAT e Bl i I BRIAE R AT

Long-run Variance X

Basic options Whitening options
Window: Symmetric b Lag spec: None ~
["] Remove means (center data)

[]d.f. Adjustment
Kernel options

Row weights
(optional): Kernel: Bartlett v
Qutput matr N
2 s Bandwidth = .
(optional): ! Newey-West Fixed 4
Cancel
[ Truncated to integer

2-37 Long-run Variance %} i HE

2.3.3 BRI

M EViews 11 14, EViews {EHALAALL: (Unit Root Test) HikE T 3 ANF3H, 7
772 Standard Unit Root Test ChrifE LA HRALG ). Breakpoint Unit Root Test (T g B A7 AR A
%) 1 Seasonal Unit Root Test (Z=7 A7 ARAGLG) o WL EAT R UL, A7 A 50— M Hi
Bt A7 AR A 56

P ARG 36 B TS5 I 1) e B ) P AR (Stationary ), Se B E]FA A T H 2 —,
B, ARMA BEERUAGTHgE I TR B ERarE, S3RA1ul— AP 2P R s, s ks
FPANRAE AN E P37 22 5 I TR 2 H0E JE R

AR ARAST IS 0 JEUR B2 P () fEE—AN A, FRAAREESs &R T Y
AAELERAIAL, PR

7E EViews T HF—ANFF1, HKIKIES: View | Unit Root Tests | Standard Unit Root Test,
FH AP 2-38 71 Unit Root Test X 1GAE. A, Test type H1-IEFE FRA AR 50 (19 77 25
f45 ADF K35, DF £33, PP K04 . ADF RS R BRI, 2 B 5 2 1 B ARG
K75 DF ke — M TS 1B a; PP A — MO FH T3k 22 e S AE 5 T 221
THL o

Test for unit root in LEIA H T HAG L (1))7 41, Level 7R 5741, 1st difference 7
1 22 5751, 2nd difference Ko 2 I 2553 J5 751

Include in test equation eI ZH FH T- ¥ B I B P4 B, BRI R RAI ) 3 FiE: £
TR (Intercept) @A TUMAFIE I (Trend and intercept), LA JG ¥ L5 A1 IG  #4

e 36
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I (None)o —MBfFLOL T, RIS P HIAIHALARK K, 1K 3 P AR 2 o

Unit Root Test X
Test type
Augmented Dickey-Fuller 57
Test for unit roet in Lag length
@) Level (®) Automatic selection:
() 1st difference

() 2nd difference Schwarz info criterion v

Maximum lags: 9
Include in test equation

(®) Intercept
() Trend and intercept

() None

Ogser specified: 1

2-38 Unit Root Test X} 4iHE

Lag length ZEI0ZH H -+ & e At J5 A vk, — Al FH BRINIE T Automatic selection
CHBhES. iy OK &4l 45 R .

[ 51 2-16] TAFESCPF S2-7.WF1 fAE 1)) 1985—2020 4FEHTTT 44 1 B iFMs 1 $2is fr it
=EIEEE LK 2-35), XFa0tl (Gtiainks) S TARUE AL RRRL S .

FIIF TAESCAE S2-7.WFL, X4 ttl AT AL AR AR 56 . 2 el (P2 1], R I A 48k
PE IURTEH S R I () 3R . XS T 471 el 1R 50U BUFD 1 B 22 93 5 T 3 S 0 AT B v B AR 56,
WA PR 4. RIE, Test for unit root in ZEPATL 2 B Z 20 J5 T 41, Include in test
equation J£#¥ Trend and intercept. 5 /5, 42K 2-39 F1E 2-40 7RI ADF A7 AR AS 56
()% 45 2R

Wik 2-39 o, 38 ADF SRR 3 5 vEXS P81 D(TTL, 2), BIFF41 tl (1 2 B 2= 5
JPH AT AT AR A IS, BB (Null Hypothesis) 4 —NEAIAR; MEAFE (Exogenous)
&% & (Constant) FIZEPEk&3 (Linear Trend); #PFZAHMIIMHTE AN 1, 411 &
(H{E A-7.425728, ‘IR 0.

£ Series: TTL Workfile: $2-7:Untitlech == %

[ViewlPrDclObjectherertiesl lPrinthameIFreeze] [Sample[GeanSheethraph[Stats Ide
Augmented Dickey-Fuller Unit Root Test on D(TTL,2)

Null Hypothesis: D(TTL,2) has a unit root ~
Exogenous: Constant, Linear Trend
Lag Length: 1 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -7.425728 0.0000
Test critical values: 1% level -4.273277

5% level -3.557759

10% level -3.212361

*MacKinnon (1996) one-sided p-values.

2-39  Unit Root Test % Hi 45 5 1
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A I 45 B A, W B E i B PRSP 2 0.05, ADF B RRAS 793 21 (I 4o T e 1 £
B, o/ T RE M R MK, WHE L 5B T, T LU R4t (1) 2 [ 22 0 41 2
—ANPR I TR 741

K] 2-40 SR IR AERRE ST AR S0 T, ADF K3 8 Zeit B 1 #e . e, F
5 D(TTL,2){EAE I RAR &, A5 5 it e/ ek, ISR 29 MUERHE.

TERRE B ARAS S0 rh, G SRk B LA RS 30 7 vk, St 45 B AN 1), X BN FRER o

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(TTL,2)

Method: Least Squares

Date: 01/25/22 Time: 15:27

Sample (adjusted): 1992 2020

Included observations: 29 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(TTL(-1)) -0.510092 0.201791  -2.527830 0.0196
D(TTL(-1).2) 0.266031 0.284612 0.902989 0.3768
D(TTL(-2),2) -0.440347 0.345129  -1.275889 0.2159
D(TTL(-3).2) 0.908470 0.374058 2.428688 0.0242
D(TTL(-4),2) 0.148110 0.373771 0.396260 0.6959
D(TTL(-5).2) 1.044355 0.447829 2.332041 0.0297

C -8063.725 5362.938 -1.503602 0.1476
@TREND("1985") 783.6246 361.2866 2.168983 0.0417

R-squared 0.592925 Mean dependent var 1596.769
Adjusted R-squared 0.457234 S.D. dependent var 10173.27
S.E. of regression 7494.918 Akaike info criterion 20.91079
Sum squared resid 1.18E+09 Schwarz criterion 21.28797
Log likelihood -295.2064 Hannan-Quinn criter. 21.02892
F-statistic 4.369656 Durbin-Watson stat 2.051392
Prob(F-statistic) 0.003948

¥ 2-40  Unit Root Test % i 45 1 2

2.3.4 WS BAREE

T 5 A AR A5 56 (Breakpoint Unit Root Test) f&7E EViews 11 Z JG ¥ IMAIEhEE . B 0] 7
FIVELHE B A I R ) 4EE, 4 4 IS R PR ARAL, X R R PR AR A TR I 25 5 R PP AP
e R o R R PPN AR AT 6 1) i B, S AR R 6 vt 2 VR A B T e 90 B o A A7 A — A “ BT a7
R s 2 ¥ I —Fh A 2 25 M A8 R oy — PP AR LRt g5 M IR Z1) o U R B AF A XA 1 “ I
R U B A A AR e G R, TTANAEAE AR o HARAE AN PR ST 28— 20 2
X AT 1 229 (BB AE 1 224D, DR B AEDG; 238 0 e A AR
G AT AR, DARTI AR A e, /E EViews T LAY, HIRIE
# View | Unit Root Tests | Breakpoint Unit Root Test..., it HH 418 2-41 Fi7~f#) Breakpoint Unit
Root Test X 1 HE .

M, Trend specification £ ZH ) Basic A Intercept #1 Trend and intercept P44~ 1,
FHR B BRI, Wi $ Trend and intercept, NMIJIA 7515 % Breaking 1%
Iji, 7E Intercept. Trend and intercept Al Trend3 /NI I+ 5 H W i iR IE

Break type 3% 10 H T 15 & W 5 3K, 445 Innovation Outlier GBr B35 5 ) F1 Additive
Outlier CP N HAE) PIAS 5 {HIE T . Breakpoint selection 32 F5 FH 152 B A 56 5 v T T 2o
Lag length 1350 H 152 & i i 3 AR A0 B 792

e 38 ¢



EViews SAK 041 (PP

®
[\S)
i

Breakpoint Unit Root Test X
Test for unit root in Break type
O Level (®) Innovation Outlier
() 1st difference

® (C) Additive Outlier
2nd difference

Trend specification Breakpoint selection

Basic: Trend and intercept Dickey-Fuller min-t ~
Breaking: Intercept 82

Lag length Additional output

Method: | t-statistic ~ Display test and selection graphs

Max. lags: |9 p-value: | 0.1 Results matrix:

& 2-41 Breakpoint Unit Root Test {1 HE

[ 2-17] TAESCHE S2-7.WF1 A7 102 1985—2020 AEHTVTAA = B TIREHS 1 TR 18 Atk
=EEEE LK 2-35), KRl (Gisfnk ) ST W A iR A 5

I TAE SO S2-7.WFL, 53T FFR 41 ttl JEAT W B AR A 56, ZEXS UEHE R Test for
unit root in [ J7EFE 2nd difference (2 [ %43), Trend specification | /5[] Basic | 7413
HEH 1EFE Trend and intercept, 7E Breaking I H74ZRHMEFHIEFE Intercept, 7E Lag length [
Method | 7 71| R HE 3L £ t-statistic (UMLK 2-41). Trend specification FJZEIANA], %y Hi &5
REAF . FARECRHIEGAE, #.di OK ], 520l 2-42. 1 2-43 A& 2-44 Pion
[y 4

2-42 FUT R A B, RS N SRR, RS BRI, W R
Pl 43 S AR I, B K 302 Innovational outlier GBS 5% {8« & 2-42 [+ (]38 4) Jt ADF
FAAR A, AL I AR IN R 1996 4, RS R R, SR -7.171094, fF
BENES/NT 0.01, R ZEMEAKT R 0.05 (B0 0.01) 7K R R4 i, Ut A LE W
MR

A Series: TTL Workfile: S2-7=Untitled\ =N B
[View[Pmc[Object[Pmpenies] Prim]Name]Freeze] [Sample[Genr]Sheet[Graph[Slats[ldent]
Unit root test results A
Wl Test statistics graph | — Unit root test results

i AR coefficients graph
Unit Root with Break Test on D(TTL,2)

Null Hypothesis: D(TTL,2) has a unit root
Trend Specification: Trend and intercept
Break Specification: Intercept only

Break Type: Innovational outlier

Break Date: 1996
Break Selection: Minimize Dickey-Fuller t-statistic
Lag Length: 1 (Automatic - based on t-statistic selection, lagpval=0.1,

maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -7.171094 <0.01
Test critical values: 1% level -5.347598
5% level -4.859812
10% level -4.607324
*Vogelsang (1993) asymptotic one-sided p-values. v
< >

Kl 2-42 W s BT AR R B 45 R 1

©30 .
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PP 2-42 JEF4IF) Test statistics graph Fil AR coefficients graph, 15 215 &5/ B 8] 5546
K ADF Zeit & (LI 2-43) K EIEIH (AR) ZREE (LA 2-44).

TEAGI P ARENT P41 ] AT A I AL, R T 2 MR T, BRK
IS AN, (H e d 2 45 ALY o PR B AN AE T 55 BT AR o

M Series: TTL Workfile: S2-7:Untitled\

=0l

[ View| Proc| Object  Properties || Print| Name [ F

reeze| | Sample| Genr [ Sheet| Graph| stats 1dent|

Unit root test results
il Test statistics graph
i AR coefficients graph

' ' ' ' ' ' ' '
00 N o A W N kB O

— Test statistics graph

90 92 94 96 98 00 02 04 06 08 10 12 14 16 18

Dickey-Fuller t-statistics

~

K 2-43

W e A AR AL B 45 2R 2

£ Series: TTL Workfile: S2-7:Untitled\

[ View|Proc| Object|Properties|

Print|Name| Freeze| [Sample | Genr  Sheet | Graph|Stats ident]|

Unit root test results

= AR coefficients graph ~

i Test statistics graph
W AR coefficients graph

Dickey-Fuller autoregressive coefficients

90 92 94 9% 98 00 02 04 06 08 10 12 14 16 18

Kl 2-44 Wy AT ARAT IO &5 R 3

2.3.5 FTBRMIRKEE

M EViews 11 F4i, 5t 7] LAYE EViews H23E47 215 A7 MR G 56 ( Seasonal Unit Root Tests )
T o ZETPEER YRR AR Z 0 (8] P S IR AR IE . FEARGEI TR P AR, KR A 2R
PR TS (8] 3 5 A 0 EAE PAR B TR 1o AE S TR PR A AR AT A, 225 I R 3 AR 2 A ok

e 40 -
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i‘gzj( E[(J_L%% Seasonal Unit Root Test X
/1.0
. L 4 LV ANN A Test type
Y:E EV]eWS EP ﬁ/f‘rédﬁ‘i/fi *E&gﬁ E,:J igﬁ% Traditional HEGY (Hylleberg, Engle, Granger and Yoo) ~
IEé ’ j:]— ﬁ ’?% *(T_z% E(J }_‘? ﬁ” ’ {%{ W\iﬁﬁ Vlew | Unlt Options Lag selection
Root ests | Seasonal Unit Root Tests, 5 HiZx15 perodity 5 @ Automati

Akaike info criterion b

i’fﬁ *E*ﬁ%xﬁiﬁ*@ ’ ;lll:] IZEI 2-45 Fﬁti—\‘ o %E TESt Non-Seasonal Deterministics Max Lags:
type A FIRMETA 4 RS vk, Hue | T : 005

Seasonal Deterministics

Traditional HEGY (Hylleberg, Engle, Granger None Y O user Seected
and Yoo). HEGY Likelihood Ratio test. Canova- 0
Hansen test Il Variance ratio test. o

1E Options £ H, Periodicity T iEF
NP, A 2. 4. 5. 6. 7. 12 XJLNE & 2-45 Seasonal Unit Root Test X} i HE
Jii; Non-Seasonal Deterministics (FZ=5 A o
DR 22D e I 38 B 15 A i o 1k DN 2R B[R] 3 R 25, DA+ None. Constant Y
Constand and Trend; Seasonal Deterministics (Z= 17 1A 2 K 25 ) e 10 n] LAiE$ None. Seasonal
Dummies (ZEEIAF ). Spectral Intercepts (REFI#LET) B Spectral Intercepts and Trends
CEFAIEAESA) . Lag selection HF-1EFf¥ 5 B T2

(5] 2-181 LAESCH: S2-7.WF1 A7Aifi 15 1985—2020 AEWTVLAY - Eifg itk L SR is ik
A LK 2-35), XFA0 wl (i) T2 AR AL 4G .

1E S2-7.WF1 TAESCHER 11, FTHFFA ol dEAT 2215 A ARAG S, 7 ] 2-45 v RT3 1
(IERINE, K56 7% Test type K AL N HEGY Jiik, Wi OK #2401, 521w 2-46. K
2-47 FE] 2-48 o )20 A AR AL 56 45 2R

fASeries: TTL  Workfile: S2-7:Untitled\ E@
[ViewlPruclObjecll Pmperlies] [Print[NameI Freeze] [Samplel GenrlSheelIGraphlSlatslldenl
Seasonal Unit Root Test for TTL i

Method: Traditional HEGY

Null Hypothesis: Unit root at specified frequency
Periodicity (Seasons): 4

Non-Seasonal Deterministics: None

Seasonal Deterministics: None

Lag Selection: 3 (Automatic: AIC, maxlags=12)
Sample Size: 29

Significance Level

Test Stat. 1% 5% 10%
Frequency 0 -2.480462
n=20 -2.45 -1.85 -1.55
n=40 -2.53 -1.88 -1.59
n=29" -2.49 -1.86 -1.57

Frequency 2PI/4 and 6PI/4 1.823631

n=20 24.78 7.20 3.38
n=40 30.65 7.98 3.66
n=29" 27.42 7.55 3.50
Frequency PI -5.150595

n=20 -2.45 -1.85 -1.55
n=40 -2.53 -1.88 -1.59
n=29" -2.49 -1.86 -1.57
All seasonal frequencies 10.91930

n=20 17.41 523 2.74
n=40 21.15 5.75 291
n=29" 19.10 5.47 2.82 v

Bl 2-46 AL ISR 1

e 4] .
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2-46 WIRIIREAFEICRE LN RS0 45 B . Frequency /MUK, XTI AR 48
THE, #E H TIRAELE 1% 5%A1 10% 17K o BBk BT A7 1) S A2 7EFE A S 55t
B2y 20 MEAT AT, ARBIA 29 ANFEAR, PrLO 29 ERES) 10 AMEA AT, BIXT 20,
40 1 29 NMEARBEHASBEAT AL T o

[ Series: TTL Workfile: $2-7:Untitled\ =
[View[PrDcl ObjeclIPmperlies] [Printhamel Freeze] [SamplelGeanSheet[GraphlStalsm
All seascnal frequencies 10.91930 ~

n=20 17.41 523 2.74

n=40 21.15 5.75 2.91
n=29" 19.10 5.47 2.82

All frequencies 8.991436

n=20 13.77 4.56 2.73

n=40 16.59 4.88 2.83
n=29* 15.04 4.70 2.77
*Note: Obtained using linear interpolation. v

Kl 2-47  ZET AT ARES IR 45 R 2

2-47 SR R T I AT AR AT B0 T IR I G52 o U B AR 41 3 1 43
HRAFAE AR, SPEBBA. N 2-44 AT 2-45 AT LUIF B, LUESEN HEGY J5ik
WATELSE, A1 wld 76 0.01. 0.05 A1 0.1 I EEMEAKCE R, AFAEF T HALR

fASeries: TTL  Workfile: S2-7:Untitled\ E@

[View[ProclObjectIProperties] [PrinthamelFreeze] ISamplelGeanSheet[Graph]Stats Ident

Dependent Variable: TTL-TTL(-4) ~
Method: Least Squares

Date: 08/25/22 Time: 15:58

Sample (adjusted): 1992 2020

Included observations: 29 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
OMEGA(0) 0.068737 0.027711 2.480462  0.0213
OMEGA(2PI/4) 0.847577 0.464606 1.824285  0.0817
OMEGA(6PI/4) 0.320571 0.403488 0.794501 0.4354
OMEGA(PI) -4.366850 0.847834 -5.150595  0.0000
DEP(-1) -2.579781 0.762456 -3.383514 0.0027
DEP(-2) 3.718393 1.134726 3.276908 0.0034
DEP(-3) -2.370432 0.730994 -3.242753 0.0037
R-squared 0.992928 Mean dependent... 76373.42
Adjusted R-squared 0.990998 S.D. dependent var 78426.55
S.E. of regression 7440.643 Akaike info criterion 20.87381
Sum squared resid 1.22E+08 Schwarz criterion 21.20384
Log likelihood -295.6702 Hannan-Quinnecr... 20.97717

Durbin-Watson stat 2.124521

Kl 2-48 1y RGO S 45 R 3

2-48 B RIREAESGEN) HEGY R i Ial V14 th 45 2R, DURCREAN 710 B MROAS 362 ) 48

2.3.6 FHELFERW

JiZE g (Variance Ratio Test) J&— /it H] F-Aar i Inf 18] Fy2 1) Kl o2 15 A7 AE RE LI E
(Random Walk) 1324 IG5 o € 1 32 ZEAF I W — AN I 18] Py S A2 R L E 1 R
B8 B AR RAE S T T2 A7 AR T IIN SC 2R o A SR 8] 91 52 B Ll A i

42
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R, IBAHAKAE S T E - [ 1) 0GR L RENLI, BRI JGHEE Iy S0 o ) Ak Edh AT
Tl et BTG RE — MR, A I SR A R 2R S e i
FEOAS L o REN LI G R, BEALIEE AL T (1) 4 Rl 7= I & AR K AN T T iy o 7 22
LU S5 50 P DA SR A 50 3K AN WA A 75 T, DT A TR I S A A BT 3 S5 i % = A M A
R EATE. BT SRS, 72 AR v U T HA ek, gy, "%
PR AEAE, TR I 8] e 41 s e 1 HA n Tl k.

BV EE « W (Andrew W.Lo) F1 « Wi #% « &4 (A.Craig MacKinlay)
71 1988 R4 T I R) 28 0 77 22 LE 3R A 56 o " 1) Ji BRIl a1 AN () I i) X ) oA 4t 11 77
FEFETE, RGN 8] P F0EH 6 o) S o B 1R B AR BOE G BEN L R, L
TrZE SR SE . ARG, RB 0 F AR E B R, BRI A2 B
—ABENUEE RS, HARRIM A AL B TCVE g T, T84 IS 1R 5 2 25 Bl A ) ) PR 38 o v
B

7E EViews T [0 731, HKIRGEHSE View | Variance Ratio Test, i 411& 2-49 iR
f] Variance Ratio Test X i AE .

Variance Ratio Test X

Output Test periods

Table &2 (®) User-specified list or vector

24816
Data specification

(®)Random walk (O Equal-spaced grid
() Exponential random walk 2 16 1
(") Random walk innovations

Options

Test specification Two-point

Compute using: Original data ~
1000
Use unbiased variances

Use heteroskedastic robust S.E. Knuth
Demean data (allow drift)

Probabilities: | Asymptotic normal Average

& 2-49 Variance Ratio Test %} {5 HE

Output &I H T K56 % 2, 45 Table (A4%) Fl Graph () WAL, Data
specification 30 FH T4 i 0] F7 51 50l 1 e 1, an S IEFE BRI Random walk, Nl EViews
1B e B 18] 7 20 19 B Fs Ik AN Random walk, 7 22 &5 BAZ2 43 B JE S REAT AL 11 SR ik #%
Exponential random walk (fRECREHLIEED, WIS DL H AR EO I AT Mok g —A
TG B e i IR . Random walk innovations (BHALITAERTHT)

1E Test specification LI 41 P , Compute using F T4 B AL TF I 712, BRINIE I Original
data, B[l Lo F1 MacKinlay [¥]77 2 L% 7 . HoAl A4k 1 7 #5646 Ranks CHE/ PG %) Rank
scores (van der Waerden 7 (HE P A6 Fl Signs (FF5 4050 T J7 R IEAE L XHE H T 21
€ X, 4% Use unbiased variances (il Jofli 77 %)+ Use heteroskedastic robust S.E. (f{iH]
ST ZERSMERRMER) AT Demean data Callow drift) (ZEIYEAL).

Test periods 130 ZH H T~ 150 & 77 2 LUAR A I TR) DX T), n DA — AN TR X TR), - ) Lk
B2 NI R X ]

43 .
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[ 5 2-19) TAESCA S2-8. WE1 £EAE 2 1974 4F 8 H A 1996 4F 5 H ], hngE K (can).
EE (dew)s VEE (frad. HA (Gp)v EE (uk) B MASETCHIIER, AR EEE
(AL 2-50) 0 K250 e AT R 52 15 e AR 2Bl W LE L (Exponential random walk)

Workfile: $2-8 - (c:\users\lenovo\onedrive - hust alu...EI@

[ViewIPrDcIObject] [SavelSnapshotlFreezelDelails+/—] [SthIFetchlStDrelDelete Genr

Range: 8/07/1974 5/29/1996 -- 1139 obs Filter: *
Sample: 8/07/1974 5/29/1996 -- 1139 obs Order: Name
Bc & jp

# can & resid

&4 deu 4 uk

M fra

< )\ Wright/\ Wright,STK/\ New Page /

K 2-50 S2-8.WF1 ) LA cfhd O

B KR T TR0 A « #EF (Wright Jonathan H.) J- 2000 4E4F (R 525 ge it 2w i)
(Journal of Business and Economic Statistics) b3 11— k& KT J5 22 LRI 8 SO )
EXP

XL H TR N BIBH TA K, 78 S2-8.WF1 LAESCAEHFT 741 jp, % Variance
Ratio Test X} 1iFHE. Data specification 14 Exponential random walk, X}J¥31) jp 1 H 2R X 4L
JPHVEAT RIS s Test specification Ffki it 77744 Original data, ZIEHEIEHE Demean
data(allow drift); Test periods %/ WRIGHT fE1& 3CH I E “2 510307, TEE 450 5 Wil
2-51 iz, Hiihi OK #4l, 453 nlsl 2-52 F1E 2-53 Pros (K56 45 4 .

Variance Ratio Test X
Output Test periods
Table e (®) User-specified list or vector
251030

Data specification

() Random walk () Equal-spaced grid

@ Exponential random walk 2 16 1

O Random walk innovations

Options
Test specification Two-point

Compute using: |Original data ~

. 1000
[ ]Use unbiased variances

[ Juse heteroskedastic robust S.E. Knuth
Demean data (allow drift)

Probabilities: | Asymptotic normal Average

Cancel

2-51 Variance Ratio Test X 15 HE

7Ek 2-52 o, JEURBRIES] jp 19 E AR SURMBEHLITE . BBt S Joint Tests
AR AT DT )25 5 AL 0 458, Chow-Denning Max [z S0 fEfIE AL 4295371, # il
%3 0.0001, FRAGELEE S, VLIRS jp (X BOF AR MBERLIEE . Individual Tests
BRI R B 25 5L, B TIK ) “27 (0977 22 AR (G5 B0 LB RE A< K T 0,05
LAgh, HOA K I (R B 9 24 A

] 2-53 AGANK I (10 07 22 LE BRI T I 46, SRS 2 BFFA4, IRV 7 AL

44 .
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REASDE 5 22 BEAS D E] IS4

8 Series: JP Workfile: $2-8:Wright\ EI@
[Viewl Prncl Dbjectl Pmpertiesl [PrintINamel Freeze] [Samplel Genrl Sheetl Graph l StatsIIde
Variance Ratio Test on Log JP
Null Hypothesis: Log JP is a random walk ~

Date: 08/25/22 Time: 20:53
Sample: 8/07/1974 5/29/1996
Included observations: 1138 (after adjustments)
Standard error estimates assume no heteroskedasticity
Use biased variance estimates
User-specified lags: 2 5 10 30
Joint Tests Value df Probability
Max |z| (at period 5)* 4.295371 1138 0.0001
Wald (Chi-Square) 22.63414 4 0.0001
Individual Tests
Period Var. Ratio Std. Error 2z-Statistic Probability
2 1.056126 0.029643 1.893376 0.0583
5 1.278965 0.064946 4.295371 0.0000
10 1.395415 0.100088 3.950676 0.0001
30 1.576815 0.182788 3.155651 0.0016
*Probability approximation using studentized maximum modulus with
parameter value 4 and infinite degrees of freedom v

[&] 2-52  Variance Ratio Test 45 % 1

fASeries: JP Workfile: 52-8:Wright\ = <

[ViewlProc]Objecthroperties] [FrintIName]Freeze] ISamplelGenr]SheethraphlStats Ide
Variance Ratio Test on Log JP

Test Details (Mean = -0.000892835617901) ~

Period Variance Var. Ratio Obs

1 0.00021 - 1138
2 0.00022 1.05613 1137
5 0.00027 1.27897 1134
10 0.00029 1.39541 1129
30 0.00033 1.57682 1109

W

%] 2-53  Variance Ratio Test 455 2

2.3.7 BDS I3

BDS H7PER K (BDS Independence Test) FH KA 56 5% - i ] AR 4k (1) 77 51 2 45 B 7 43
i, EEH TR SEMAL A I 2, ARSI IC . AR AR B TR ELIR
A . BDS MOZHEAG I nT LAz T P AR 22 RS I, AL B0 5% 2 A M7 A0 A I8 A 3 S 3 A 1)
(Independent and Identically Distributed, 11D). %1, 7] LANK— M5 )5 1 ARMA £
(5% 22 Je R AFAE AR LR PRI 73 A . {E EViews ]I ST 741, EFE View | BDS
Independence Test, {13 H RO TG AE FR b AT AH Y e B B AT, ANFEBEAR
2.3.8 FMBRITME

AL AT RS TN AR S AT I, A [ ARE AR B A A T £ AN AR (A
EViews $Efit 7 X B4R 8 i VP4 (Forecast Evaluation) {2 R0 51k, il H 3 vk e ik

.45 .
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PRV TN 732

EViews $& 4L 1 4 R fuidiyRg 52 i VP4l 7772, 2 e A48 77 % 22 (Root Mean Squared Error,
RMSE). “F¥4a %1% % (Mean Absolute Error, MAE). ~F-¥ 4%} 1143 L% % (Mean Absolute
Percentage Error, MAPE) FIZ&/RAGE X K%L (Theil Inequality Coefficient).

HIF—F4), %H View | Forecast Evaluation, 5 H 411l 2-54 FIT 7 B T R PPk Xt
ThHE.

7E Forecast data objects (TRIELHE HAR) R 7 SCAREF HEHANZANTH. JPHI4l .
R 1) 44 Rl T RO R A FR, 25 B Bl Bl 04T T000 I 45 o — ANl 45 2L .
Evaluation sample (PEAGFEAD) T SCAREH T B E VP I ERE T H . Averaging methods
(optional) H T & K-PIIEM T, nILLZiE, &5 Simple mean. Trimmed mean.
Simple median. Least-squares. Mean square error 1 MSE ranks, #13RH A& R, B
23825 L Smooth AIC weights Al SIC weights PN

Forecast Evaluation X
Forecast data objects Averaging methods (optional)
Enter a list of series, a group, or a name C]Al

pattern, OR a list of equation objects:

[ ]simple mean

[ ] Trimmed mean 3
Dﬁimple median

[ JLeast-squares

[ IMean square error 1
[ IMSE ranks

Evaluation sample D Smooth AIC weights

2005M01 2015M12 DSIC weights

eq01 eq02 eq03

Dynamic
Static

%] 2-54 Forecast Evaluation X} iGHE

(5] 2-20] TAESCHE S2-9.WF1 A7 IR A& ek 22 R0 BU/R 1 WL ) wa SR s (LI
2-55), Ay 2005 4F 1 H A 2015 4 12 A HEHARFEAR (U551 elecdmd), L7 5
AFEAR A BT S Celecf fel & elecf fe5), 5 MEASMIMITES Celecf ffl- elecf ff5).
o, REASFEAR N TN P FI L 2011 4F 12 HZ AT SR IS, FXT 2012
1 HZ 2013 4F 12 AR SREAT T 0 . BESRE S AN Y Rk FE AT AR

Workfile: S2-9 - (c\users\lenovo\onedrive - hust al... EI@
[View]FrocIObject] [SaveISnapshot]Freeze]DetaiIsu—l [Show[FetchIStore]Delete Genr
Range: 2005M01 2015M12 - 132 obs Filter: *
Sample: 2005M01 2015M12 -- 132 obs Order: Name
Bl ¢ # elecf_fe6 = eq03

Me & elecf_ff1 = eq04

i elecdmd # elecf_ff2 = eq05

i elecf_fe0 ™ elecf_ff3 ] fes

&4 elecf_fe1 &4 elecf_ff4 [© ffs

A elecf_fe2 & elecf_ff5 M realgdp

&4 elecf_fe3 &4 elecf_ffe 4 resid

M elecf_fed = eq01 i tempf

&4 elecf_fe5 = eq02

< > Untitled /| New Page / H < >

& 2-55 S2-9.WF1 LAECfF4 1

.46
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FIFFLAESCRE S2-9.WF1 731 elecdmd, #2451 IF FOIUAAC R VA 6 TR AR, 411 2-56
JJi7n. 1E Forecast data objects T /7% elecf fel elecf fe2 elecf fe3 elecf fed elecf fe5;
Evaluation sample B¢ & 4 2013 55 1 H 4 12 H ; Averaging methods(optional) 3% 5 4= 4174 5
Training sample CUIZRAEA) WE N 201241 H&R 12 H.

Forecast Evaluation X

Forecast data objects

Enter a list of series, a group, or a name
pattern, OR a list of equation objects:

Averaging methods (optional)
[
Simple mean

elecf_fel elecdf fe2 elecf fe3 elecf fed

elecf_fe5 [ Trimmed mean Percent: 5

Simple median
Least-squares
Mean square error Power: 1
MSE ranks

Evaluation sample

2013M01 2013M12
Training

sample: 2012M01 2012M12

K 2-56 Forecast Evaluation X i HE

Fidi OK #41l, #32Iunl&l 2-57 F1El 2-58 Fros ke 45 8. 18 2-57 1) B2
WEME B, N5 1) Combination tests &7~ T 5 AN FUIINF 1 AT S0 45 K o [UR /2 7E 0.05
(8 E KSR, — AT B A OGS R A A 2, RPN 55 SE R 2 T i 3 22
Ft, o BB TN B )22, JCiE R SE BB AT HER I T . AR 2-57 FoRIR)
F-Geit IR, U 1 AN elect fel [FEBIMER & 0.0495, /T 0.05, JE44
Jafbs, Hoax 4 DNFRAI B KT 0.05, ANMEZ R R %

Forecast Evaluation

Date: 03/09/22 Time: 21:02

Sample: 2013M01 2013M12

Included observations: 12

Evaluation sample: 2013M01 2013M12

Training sample: 2012M01 2012M12
Number of forecasts: 10

Combination tests
Null hypothesis: Forecast i includes all information contained in others

Forecast F-stat F-prob
ELECF_FE1 4.138355 0.0495
ELECF_FE2 1.443315 0.3146
ELECF_FE3 1.533069 0.2913
ELECF_FE4 1.558450 0.2851
ELECF_FE5 0.420428 0.7898

[%] 2-57 Forecast Evaluation %55 1

ERTH 45 P IR BoR T VMG ge v A, M 2-58 LR, R EHE EA AL,
Trimmed mean St il & B HERRESN, NI T RMSE. MAE. MAPE Fl Theil i1l = ) {H
AIELE Y, 78 5 MoRSFIIMEIR 77T, Mean square error a2 SR VP 7k (HIEER 7).

47 .
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Evaluation statistics

Forecast RMSE MAE MAPE SMAPE Theil U1 Theil U2
ELECF_FE1 329.3182 299.3388 6582262 6.332612 0.034294 0.969059
ELECF_FE2 108.1292 94.06769 2.046802 2.034273 0.011568 0.307378
ELECF_FE3 219.1630 193.9669 4.293012 4.418975 0.024040 0.674861
ELECF_FE4 154.1023 126.3301 2.793056 2.853796 0.016757 0.479016
ELECF_FES 14556928 123.5517 2.692383 2643105 0.015454 0414718
Simple mean 103.3829 89.38450 1.940423 1.930543 0.011073 0.297969
Simple median 108.1292 94.06769 2.046802 2.034273 0.011568 0.307378
Least-squares 862.9722 858.1411 18.75875 17.11785 0.084943 2486276
Mean square error 98.15188 80.04863 1.759876 1.764384 0.010547 0.294911
MSE ranks 99.04570 84.72580 1.855211 1.852648 0.010624 0.291829

*Trimmed mean could not be calculated due to insufficient data

[&] 2-58 Forecast Evaluation 455 2

239 /NESHH

NEII T (Wavelet Analysis) SR N FH B0 A JEAR R AR — AN G0, DL A 223
FEA RESEI/ NI HT . AN EViews 12 FFUf, nf DUE RS 50 00T /Do B, X2 —aK
AR S I 20 B TR

LTI RLIS TR P 2 I GE T Rp AR, — s BEAE I TR AR fb AR 4k, andE~PAR e 33D
PEV ZE W PERI A AN BENE S o /N3 BT A AR I (8] PP 510 1) B ARRFAEREAT 2047, AN & 08
AL GE RN R A REAT T A T IR AT 70 W o /NI A 38 7T LAy A AN E AL I (] P 71, DL A
AT W IS 1) RUBE (R AH SR 45 46 43 A

P51, %P View | Wavelet Analysis, HIHL 4 NIRRT, WA 2-59 Fis, Xt
EViews #AFREAT /NBE 53 B (0 DA T 1

Q Transforms: /MEAZ#,

Q Variance Decomposition: /5 Z= 73 fif

O Outlier Detection: 57 {ELAT K o

Q Thresholding (Denoising): I (),

Variance Ratio Test... Transforms...

BDS Independence Test... Variance Decomposition...
Forecast Evaluation... Outlier Detection...
Wavelet Analysis 3 Thresholding (Denocising)...

K 2-59 Wavelet Analysis %5

24 7 %

b2 (LabeD) 1 7R P 1R B I — Se LA IR PERFAE, U1 Name (44 75D Display Name
(JE7RII4FK) Last Update (_E—IRF-ZLIFIISE]) . Description (f#ii&) 1 Remarks (PFit).
LAl 2-20 K351, 4TFFIPH1 elecdmd, 1EFE View/Label, #H Q& 2-60 FrR KRS0 IEAE,
b, Name /&7 8% FK, Description °J LUK P41 BEAT IR P £ -

TERRZE WIS LB B2 — N I, P22 IR TAE & b BRI E, #%

e 48 o
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25 IR JEURT DAAT 0 At A ) R
RASeries: ELECDMD  Workfile: S2-9:Untitled\ = =

lView[FrDcl Objectl [Prinl[Name] Freezel
cell can not be edited
Attribute Value
Name ELECDMD ~
Display Name:
Last Update:  Last updated: 06/05/19 - 05:27
Description England and Wales Electricity Demand

Remarks:
History: Page Link: elecdmd\elecdmd

< >

K 2-60 Fr&E N

25 Lk AL % 3

1. TAESCHFE E2-1.WFL (UL 2-61) 7 7& 2000 4F 1 H 22 2022 45 7 A E 52 ffit
B R AL 2V B 2 AU H e, o, A M2 g [ B R dE D AR B (12
JG), /7% RATE & M2 St B E KA (%), 41 CONS A& H [ 440 2% b 2 R
(28,

(6] Group: UNTITLED Workfile: E2-1:Untitled\ | = | [E] |3l
[ViewlProcIObjectl [PrinthameIFreezel Default ~
M2 RATE CONS
2000M01 118907.80 14.9 2962.9 ~
2000M02 118353.60 12.8 2804.9
2000M03 120399.58 13.0 26266
2000104 12191477 13.7 25715
2000M05 121902.65 12.7 2636.9
2000M06 124486.78 13.7 26452
2000M07 12419278 13.4 2596.9
2000M08 125673.26 13.3 2636.3
2000M09 128352.61 13.4 28543
2000M10 127432.53 12.3 3029.3
2000M11 128887.40 12.4 3107.8
2000M12 132487 .52 12.3 3680
2001M01 135685.99 13.5 33328
2001M02 134390.49 12.0 30471 w
2001M03 | < >

K 2-61 2000 4E 1 B2 2022 4 7 A S MAARAED M M2 15

(1) 2574 M2 32K .

(2) 24 M2 (1) B 5 BRGETH2R2 IFHIMT 6 N IE S0 A 41

(3) X M2 I8 KA RATE 3E47 90284, JLrh gy JUAS A A 88K AR 2 Sk i 209401
25%7?

(4) X M2 [F38KAE RATE AT E LA, o, BEKER 26%F1 28.5%%H £ /b
W2 A3l A LA H 2

49«
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2. LAESCHE B2-2.WF1 (LK 2-62) A7 AE 1990 4F 12 H & 2022 4F 9 H LiFfe%L
(000001) %¢ds, b, /%) CLOSE J&4 HUW AN, /374 RATE & H S miear—H
SN i

(G)Group: UNTITLED Workfile: E2-2:U..| = | B [l
[ViewIProcIObject] [Print[NameIFreezel Default ~ - Edit+,
CLOSE RATE
12/19/1990 99.9800 NA A

12/20/1990 | 104.3500 4.4109

12/21/1990 | 109.1300 4.5407

12/24/1990 | 114.5500 4.9566

12/25/1990 | 120.2500 4.9760

12/26/1990 | 125.2700 4.1746

12/27/1990 | 125.2800 0.0080

12/28/1990 126.4500 0.9339

12/31/1990 127.6100 0.9174

1/02/1991 128.8400 0.9839

1/03/1991 130.1400 1.0090

1/04/1991 131.4400 0.9989

1/07/1991 132.0600 0.4717

1/08/1991 132.6800 0.4595

1/09/1991 133.3400 0.4974 v
11101991 | < >

2-62 1990 4F 12 H & 2022 4F 9 H FiF3eE0kaiE v

(D KFEARRIX B E R 2020 45 1 H 2 HZ2 2022 4F 9 A 19 H G TAESCHRE D1
Sample, fE#H{XHEHEF ) Sample range pairs F 7 A “1/2/2020 9/19/20227, [ LA
A A1 BRD o

(2) 435t 541 CLOSE F1 RATE 44k .

(3) 4390 741 CLOSE F1 RATE [ 5% B 5 F W & 75 ok 4Bt L 41 o

(4) 73 5% 741 CLOSE #1 RATE HEAT Rk FR A7 ARAG 50, I T J5 3 471 15 A7 A A AR
WIRAFAE BT AR, R IE 1 22 20 EAT b v SR AR A5

(5) X741 CLOSE BEAT W7 il A ARAS S0, 4 BT A2 105 A I s PR AR

e 50 -





