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2.3.1    
 Estimation of Econometric Model  
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5.1 Types of Data  
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 )Time Series Data(  
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)4.1 :(  

       

1 2005 5 70 72 65 

1 2013 4 80 78 65 

2 2005 4.5 90 95 70 

2 2013 3.5 120 90 92 

         

15 2005 5 140 170 120 

15 2013 6 500 780 78 

          

       (Balanced Panel Data)   
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.(Unbalanced Panel Data)   
  

6.1 )(  Dummy Variables  
  Qualitative variable    
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1.2   
    EViews              1994

           .        

   .   

             

         )Multicollinearity(      

)Autocorrelation(   ) Heteroskedasticity(    

.              

     (Time Series Analysis) 

      )Unit Root test (    

Cointegration Test)(   )Panel 

Data Analysis(.       
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2.2 EViews 7  
EViews WINDOWS 

   

. EViews 

.  

1.2.2 EViews 7  
EViews 

– – :  

   Central Processing Unit (CPU) :Pentium  

.  

  :Operating System  

Windows: 2000, 2003, XP, Vista, Server 2008, 7, 8, Server 2012. 

 Memory:  

 64 Windows 2000, 2003. 

 256 Windows XP.  

 512 Windows Vista, 7, 8. 

 Disk Space :270    

. 

 Hardware :CD-ROM. 
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2.2.2   EViews 7   
  EViews         

               

         EViews     

            

:  

1.         .   

2.            .  

3.   Autorun      )    

 Enter(       ) 1.2(.  
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) 2.2 :(  EViews 7- 2 
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4. 

Browse   Next : 

C:\Program Files\EViews7\  

)6.2(:  

  
) 6.2 :(  EViews 7- 6  

 

5. Serial 

Number:Demo . 

Next )7.2(:  
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7.  :EViews 

7.0 Next 

:  

  
) 9.2 :(  EViews 7- 9 

 

 :  

  
) 10.2 :(  EViews 7- 10 

 )11.2(: 

  
) 11.2 :(  EViews 7- 11  

  

8.  :Yes 

:  
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C:\Program Files\EViews7\Eaxmple Files   

 )12.2(: 

  
) 12.2 :(  EViews 7– 12  

  

9.  :Yes 

Desktop)13.2(:  

  
) 13.2 :(  EViews 7– 13  
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10.  Finish   :  

  
) 14.2 :(  EViews 7– 14  

  

.  

  

3.2 EViews 7  
            EViews. 

                )Start (

   )Programs(             " 
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)15.2:(  

  
  
  

 

  

)15.2 :(  EViews 7 

  

 )15.2 ( :  

1.3.2 :  The Title Bar  
     

EViews.               EViews 
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     .    

     .  

  
2.3.2 :  The Main Menu 

                 

 :  

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

File 

:  

  
)16.2 :(File   
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    File                

)(  :  

New, Open, Save, Save As, Close, Import, Export, Print, Print Setup, 
Run, Exit 

3.3.2 :  The Command Window  
             EViews 

.  :  
series yd_new=yd/1000 

     yd_new         yd    1000

           "Enter"         

)17.2(.  

  
)17.2 :(  

  
4.3.2 :  The Status Bar  

                  

    )18.2(.   

  EViews                 

Welcome to EViews    



48                                                                    : EViews 7  

 

Default Database  

.  
  
  

 

)18.2 :(  

  
5.3.2 :  The Work Area  

               

       .         

    .           F6   

CTRL TAB.   Window    

    .            

    .           

              

.  

  

4.2   
   Chapter2.wf1     C:\data\Chapter2     

:  
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File  Open  EViews Workfile 

 )19.2(.  

 

)19.2 :(EViews - 1  

 

 )20.2:(  

 

)20.2 :(EViews - 2  
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           Example3.2     

Open)21.2(. 

 

 

)21.2 :(EViews - 3 

  

          EViews      

EViews Excel, SPSS, SAS, Access, Stata, 

Text,.             EViews 

)22.2(.  
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)22.2 :(EViews  

 

     chapter.xls      " C:\data\Chapter2 " 

:  

 : 
File  Open  EViews Workfile 

 )23.2(. 
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)23.2 :(Excel  - 1  

 

 Open)24.2(  

  
)24.2 :(Excel  - 2  
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   "  "   "  "        " Finish "   

)25.2:(  

  
)25.2 :(Excel  - 3  

 )25.2 (: 

 C  

 Resid : 

 XYyear  

 
5.2 EViews   

EViews .   

 File Exit 

 ALT-F4 

 × . 
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 EViews . 

         EViews   .    

 )26.2(.  

  

  
)26.2 :(  

  

:  

 Yes :. 

 No :. 

 Cancel :.   
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Data Entry  
                 

 :  

 . 

  )(. 

 . 

 . 

 . 

 )(. 

 . 

 .  
  

3  
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1.3   
         workfile     

            

     .          

  ) (           

EViews.   

2.3   
:  

File  New  Workfile 

Ctrl+N)1.3(.  

  
)1.3 :(  
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)2.3(.    

  
)2.3 :(  

 Workfile structure type 

:  
Unstructured/undated 
Dated - regular frequency 
Balanced Panel 

:  

Dated - regular frequency :.  

Balanced Panel :.  

Unstructured/undated :        

.  

.  
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1.2.3   
)1.3:(  

  )1.3 (               Y 

)(    X1) (  X2      )1 =  0 =(

X3 ) (" Example3.1".  

)1.3 :(  
 5000 6000 7000 8000 9000 10000 11000 12000 

 80 95 100 101 103 115 105 116 

 1 1 0 1 0 1 0 0 

 9 8 10 10 11 14 15 13 

:  

 Unstructured/undated )3.3:(  

  
)3.3 :(– 1  
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  8  Observations:  Data range.   

. OK.  

    "  "data   

 : 
data y x1 x2 x3  

" "  )4.3:(  

  
)4.3 :(– 2  

 

 Enter )5.3:(  

  
)5.3 :(– 3  
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 Y1XX2X3 . 

)6.3 .(  
  

  
)6.3 :(– 4  

  

2.2.3   
 Dated - regular frequency  .  

  Date specification 

)7.3.( 
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)7.3 :( - 1  

 

 :  

 :Annual 

      )2000 (          

)1999 ()1999 ()99(. 

       )2000 (   )2010 (     

)2010(.  

 :Semi-annual :  

.  
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 :Quarterly  

         " "). (   " " (:)      

:  
Start date [1995:1] 
End date: [2012:4] 

 :Monthly   

         " "). (   " " (:)      

:  
Start date [1995:1] 
End date: [2012:12] 

 :Weekly   

               

 "). ( " "(:):  
Start date [1:1:1995] 
End date: [4:12:2012] 

 :)7  (Daily - 7 day week   

                

 "). ( " "(:):  
Start date [1:1:1995] 
End date: [31:12:2012] 

 :)5   (Daily - 5 day week   

)7 (.  
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)2.3:(  

  )2.3 (          

2005-2012. " Example3.2".  

)2.3 :(  

  2005  2006  2007  2008  2009  2010  2011  2012  

  38.4  43.6  47.8  56.12  70.14  86.16  90.18  94  

 

 )7.3 (Annual  2005      :Start 

date  2012    End date:   OK  

)8.3:( 

 
)8.3 :(– 2  

  

 )8.3 (: 

 C  

 Resid :  
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    "  "data   

" x ": 
data x 

 )9.3:(  

  
)9.3 :(– 3  

 

 Enter )10.3:(  

  
)10.3 :(– 4  
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 X . 

)11.3(.  
   

  
)11.3 :(– 5  

  
3.2.3   

)3.3:(  

)3.3 () (20052013 

2007  .

)3.3 (2005  2013 .

1 - 5 20056 - 11 

2013 ."Example3.3".  
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)3.3 :(   

  

 

YEAR 

  

Y 

)2 (

X1 X2 X3 

1 2005 30500 180 4 2 

2 2005 27000 145 2 1 

4 2005 28600 156 3 2 

5 2005 28500 160 3 2 

6 2013 65000 175 4 3 

7 2013 47000 152 2 1 

9 2013 73000 190 4 3 

10 2013 43000 140 2 1 

11 2013 50500 160 3 2 

:  

     Unstructured/undated      

)3.3 (.  

  

4.2.3   
)4.3:(  

)4.3 ( 

 

2010-2012 . " Example3.4".  
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)4.3 :(  

       

1 2010 4.59 72.03 71.88 64.90 

1 2011 3.41 80.98 79.20 64.96 

1 2012 4.33 93.99 96.33 67.27 

2 2010 3.72 123.61 88.11 90.39 

2 2011 3.83 137.07 110.75 93.31 

2 2012 3.98 138.78 126.37 100.04 

3 2010 2.43 127.37 138.70 84.31 

3 2011 4.77 137.24 173.22 118.06 

3 2012 5.86 493.22 777.07 77.10 

  

Balanced Panel    

      .    

Balanced Panel )12.3:(  
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)12.3 :( – 1  

  

  2010 :Start date  2012    

End date:3  Number of cross sections: 

OK)13.3:( 

 
)13.3 :(– 2  
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      "     "   data        

            

)9.3.( 
data y x1 x2 x3 

 

 Enter )14.3:(  

  
)14.3 :( – 3  

 

 YX1X2X3 . 

)15.3 .(  
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)15.3 :(  - 4  

  

5.2.3 ) (  
)5.3:(  

     

1990 2012.  :: 

D=1 :2000Q1 2012Q4 

D=0 :1990Q1 1999Q4.  

:" Example3.5".  

:  

  1990Q1 2012Q4 . 

   
Object  Generate Series 
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 d2000=1 Enter Equation  d2000 )  

(.  

 Sample   2000Q1 2012Q4 

)16.3(. 

  
)16.3 :(- 1  

 

   OK.            1     2000Q1    

2012Q4.        NA          

.  

  

  

 



  EViews                                               73   

 

0 1990Q1 1999Q4 :  

 d2000=0 Enter Equation  d2000 

)                

)1(.  

 Sample   1990Q1 1999Q4 

)17.3(.   

 

)17.3 :(- 2  

 

   OK.            0     1990Q1    

1999Q4. . 
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6.2.3   
)6.3:(  

1990 2012. 

 ::  

1. S1=1 S1=0 .  

2. S2=1 S2=0 .  

3. S3=1 S3=0 .  

4. S4=1 S4=0 .  

 :Example3.6"". 

:  

 1990Q1 2012Q4 . 

   
Object  Generate Series 

 s1=@seas(1) Enter Equation    s1    

)     (   @        EViews

  seas(1)      1       

1990Q1 2012Q4.  

 Sample   1990Q1 2012Q4    

)18.3(.  
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)18.3 :(    

 

     OK.          S1     1   

1990Q1  2012Q4.    

0 . 

     seas   

: 

   s2=@seas(2)    1      

1990Q1 2012Q4 S2. 

   s3=@seas(3)     1         

1990Q1 2012Q4 s3. 
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   s4=@seas(4)     1         

1990Q1 2012Q4 S4. 

  

3.3   
         –     –    

Example3.1 :  

    Example3.1              

)19.3(. 

 

)19.3 :(Example3.1  

       .        

. 

  View  Show)20.3(: 
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)20.3 :(  

 

 OK . 

 Edit +/-   

)21.3(. 

 . 

  

. 

                

Delete. 

      )21.3 (        

:  
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)21.3 :(  

 Display format :     

.  

 Insert obs. . 

  Delete obs. . 

 Sort . 
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Data Manipulation 
              

  :  

 EViews : 

- .  

- . 

- . 

- . 

- .  

 ) (.  

  : 

- .   

- .  

4  
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1.4   
         EViews       

                

  .            

         .       

  )    (       ... )   (

) ( ) (.  

  

2.4 EViews  
       EViews 

             

.  

1.2.4   
     )1.4 (        EViews 

    Mathematical expressions     

  Series     Scalar.            

.  



82                                                                                 : 

 

)1.4 :(   

    

+ X+Y XY.  

– X-Y Y X.  

* X*Y X Y.  

/ X/Y   X  Y. 

^ )(X^Y X Y. 

> X>Y1 X Y0  .  

< X<Y1 Y X0 . 

= X=Y1 X Y  0 .  

<> 

   X<>Y    1     X    Y     0   

.  

<= 

     X<=Y    1     X     )  

 (Y0 . 

>= 

     X>=Y    1     Y     )  

 (X0 .  

and 

x and y1    XY    

0 . 

or 

x or y1 XY  

0 . 
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2.2.4   
     )2.4 (         EViews 

    Mathematical expressions     

  Series     Scalar.             

              . 

              

.  

)2.4 :(  

    

@ABS(x) @abs(-4)=4  

@ceiling(x)   @ceiling(4.27)=5 

@EXP(x) EXP(1)=2.71813 

@floor(x)    @floor(4.95)=4  

@iff(s,x,y) X SY . 

@inv(x) @INV(4)=0.25 

@LOG(x) 1.609@log(5)=  

@LOG10(x)   10  0.699@log10(5)= 

@logx(x,b)     b  :0.699@logx (5,10)= 

@nan(x,y) 

   X     X<>NA  Y     X=NA       X 

X Y X .  
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)2.4 :(  -  

@round(x) 

@round(2.3)=2, @round(2.5)=3, 

@round(-2.3)=-2, @round(-2.7)=-3  

@SQRT(x) @sqrt(5)=2.306 

 

3.2.4   
)3.4 (.  

)3.4 :(  

    

(-k) k k-lag operator 

(+k) k k-lag operator 

d(x)  

d(x,n)   n 

d(x,n,s)   n s 

dlog(x)   

dlog(x,n)   n   

dlog(x,n,s)   n s 
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4.2.4   
     )4.4 (        

.      "current workfile 

sample".              

" ".  

)4.4 :(  

    

@cor(x,y[,s]) xy 

@cov(x,y[,s]) xy 

@inner(x,y[,s])  xy   

@obs(x[,s])   

@nas(x[,s])   

@mean(x[,s])  X 

@median(x[,s])  X  

@min(x[,s]) X 

@max(x[,s]) X 

@quantile(x,q[,s]) q X 

@ranks(x[,o,t,s]) 
*X 

@stdev(x[,s])  X 
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)4.4 :(  -  

@var(x[,s])  X. 

@skew(x[,s])  X. 

@kurt(x[,s])  X.  

@sum(x[,s])  X.  

@prod(x[,s])  X. 

@sumsq(x[,s])  X. 

@cumsum(x[,s]) X . 

@cumprod(x[,s]) 

      X          

X.  

@cummean(x[,s]) 

      X      

.  

@cumstdev(x[,s]) 

      X   

. 

@cumvar(x[,s]) 

      X         

. 

@cumsumsq(x[,s]) 

      X        

.  

@movsum(x,n) 

     X         n-1      

.  
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)4.4 :(  -  

@movav(x,n) 

X  n-1 

. 

@movstdev(x,n) 

X  n-

1 . 

@movvar(x,n) 

X       n-1  

.  

@movcov(x,y,n) 

XY XY  

n-1 . 

@movcor(x,y,n) 

      XY XY 

 n-1 . 

@movsumsq(x,n) 

X   n-1  

  

 *@ranks(x[,o,t,s]) :  

o : :" a "" d "

.  

t : :" i "

" f "
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" l " " a "

.  

5.2.4   
)5.4 (    "density functions 

(PDF)" " Cumulative distribution functions 

(CDF)"  " Quantile functions(QF) "    

Random number generators (RNG)     

.  

  

)5.4 :(  
    

PDF CDF QF RNG 

Beta a,b @dbeta(x,a,b) @cbeta(x,a,b) @qbeta(p,a,b) @rbeta(a,b) 
Binomial 

B n ,b @dbinom(x,n,p) @cbinom(x,n,p) @qbinom(s,n,p) @rbinom(n,p) 
Chi-square 

2 @dchisq(x,v) @cchisq(x,v) @qchisq(p,v) @rchisq(v) 
Exponential 

E m @dexp(x,m) @cexp(x,m) @qexp(p,m) @rexp(m) 
F-

distribution 

1 2F , @dfdist(x,v1,v2) @cfdist(x,v1,v2) @qfdist(p,v1,v2) @rfdist(v1,v1) 
Gamma 

b , r @dgamma(x,b,r) @cgamma(x,b,r) @qgamma(p,b,r) @rgamma(b,r) 

Laplace @dlaplace(x) @claplace(x) @qlaplace(x) @rlaplace 

  



  EViews                                              89  

 

)5.4 :(-  
Log-normal 

LN m ,s @dlognorm(x,m,s) @clognorm(x,m,s) @qlognorm(p,m,s) @rlognorm(m,s) 
Negative 

NB n , p @dnegbin(x,n,p) @cnegbin(x,n,p) @qnegbin(s,n,p) @rnegbin(n,p) 
Normal 

0 1N , @dnorm(x) @cnorm(x) @qnorm(p) @rnorm, nrnd 
Poisson 

P m 
@dpoisson(x,m) @cpoisson(x,m) @qpoisson(p,m) @rpoisson(m) 

Pareto @dpareto(x,k,a) @cpareto(x,k,a) @qpareto(p,k,a) @rpareto(k,a) 
Student t-

distribution 

t @dtdist(x,v) @ctdist(x,v) @qtdist(p,v) @rtdist(v) 
Uniform 

U a,b @dunif(x,a,b) @cunif(x,a,b) @qunif(p,a,b) 
@runif(a,b) 
rnd 

Weibul 

W m ,a @dweib(x,m,a) @cweib(x,m,a) @qweib(p,m,a) @rweib(m,a) 

  
3.4   

       ) (        

    .            

  .     

 :  
Quick  Generate Series 

  
Object  Generate Series 

 Enter equation ) (  " 

= ".  
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)1.4:(  

Example3.3. :  

1. x x1,x2,x3. 

2. y YL. 

3. " Example4.1". 

:  

 :  
genr x=x1+x2+x3 

)1.4:(  

  

  

)1.4 :(Genr - 1 

 

   Enter      x            

)2.4.(  



  EViews                                              91  

 

  

)2.4 :(Genr - 2  
 

 log(y) 

  
Quick  Generate Series 

  
Object  Generate Series 

:   
YL=log(y) 

Enter equation )3.4(  
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)3.4 :(Genr - 3  

  
4.4   

                  

        workfile     .       

               

               

.                 

workfile            .    

    EViews       workfile         

      workfile.  
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1.4.4   
   )2.4 (          )  

 ()(.   

  

)2.4:(  

    Example4.2     3 -       

   .    

      )quantity(         

         )spending(    

           (CONS)     

 2000-2012.  :       

 .  

:  

       

quantityCopy )4.4(.  
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)4.4 :(– 1  

 

              

Paste Special )5.4(. 

  

)5.4 :(– 2  
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 )6.4(. 

  

)6.4 :(– 3  

 

 )6.4 (: 

   Pattern:        

  Pattern    Paste quantity as. 

        ) quantity      

(" * ".  

 Paste as:  : 

 " Series (by value)":   

              "  

". 
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   " Link":             

        

. 

       )6.4 (  Frequency 

conversion options :  

High to low frequency method Low to high frequency method 

 High to low frequency method:    

      

.  

 Low to high frequency method:   

              

. 

      

      "Low to high 

frequency method". 

               )7.4(

: 
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)7.4 :(– 4 

 

Constant-match average:   )  

 (     )   (        

   2000          2000     " 60 "

.  

 Constant-match sum:     )  

 (    4 "    4        "  

    )   (           
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2000         2000     4    " 15 "

. 

 Quadratic-match average:    

   "local quadratic interpolation "     )  

 (     )   (  .        

     58.5  59.5  60.5  61.5       

. 

 Quadratic-match sum:  

     )   (     )   (

        " 4".         

14.625  14.875  15.125  15.375         

. 

 Linear-match last:     

    " Linear 

interpolation "  .           2000 " 

2000Q4 "     2000    60        

2001 " 2001Q4 "   2001   64   

2001Q1, 2001Q2, 2001Q3
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.         60  61  62  63  64.     

2000 2001. 

 Cubic-match last:    

.        60  61.0002  62.0003

63.0003  64.   2000    2001

. 

           

  Linear-match last   

                

        .        

       quantity        Quarterly 

)8.4(.  

  

)8.4 :(– 5  
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2.4.4   
   )3.4 (             )  

  ()(.   

)3.4:(  

 Example4.2  :     

     (CONS)   

.  

:  

              

consCopy. 

              

Paste Special )6.4 (. 

  PatternPaste as   

)6.4 (. 

       )6.4 (  Frequency 

conversion options      High to low 

frequency method   

        .          

)9.4(: 
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)9.4 :(– 1  

  

Average observations:   

          

Jan. 2000, Feb. 2000, March 2000 

2000Q1       "43800891.333 "    

484966204381244439093610. 

 Sum observations:    

         

Jan. 2000, Feb. 2000, March 2000 2000Q1   
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   "131402674 "         48496620

4381244439093610. 

 First observations:    

   Jan. 

2000     2000Q1       "48496620 "    

484966204381244439093610. 

 Last observations:    

 March 

2000     2000Q1       "39093610 "     

484966204381244439093610. 

 Max observations:   

   Jan. 

2000, Feb. 2000, March 2000  2000Q1  "

48496620 "               48496620

4381244439093610. 

 Min observations: 

 Jan. 2000, 

Feb. 2000, March 2000    2000Q1    
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"39093610 "              48496620

4381244439093610. 

                

Sum observations 

              

                

    .             

   cons       Quarterly         

)10.4(.  

  
)10.4 :(– 2  

:  

.
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Model Specification 
                 

             

 :  

  : 

- .  

- . 

- . 

- .  

   

 )(  

  :  

- .   

- . 
  

5  
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1.5   
 

 

  :  

            

. 

 . 

2.5   
Mathematical Form for Linear Models 

 

 

 :  

1. (Scatter plot)  

.   

2. .   

3.   

. )Y( )X(
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 . 

 

:  

1.2.5 The Linear Form  
 :  

(5.1) 0 1=Y X 

:  

Y :  

X :  

0 :Y  Y 

=0X.  

1 :Y X  Y 

X .  

 :  .  

 )5.1 (Y 

 X Ordinary 

Least Squares (OLS) 

 .  
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1 :  

1. 1 )1 0 () (X 

) (Y,X Y.  

2.  1 )1 0 () (X 

) (Y,X Y.  

3. 1=0 ) (X 

Y  Y 

,X Y.  

1.1.2.5   

 Y X  

X YX 

Y 

1%.   

 Y X )  X  Y( :  

(5.2) 
1

Y = 
X

  

) (Y X.  

) X  Y(:  

Y  X ,Y X :  
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(5.3) 
,

1

Y=

Y=

=

Y X
Y

X X
X

X Y
X
Y

 

XY 1
Y = 
X 

Y
X

 

:  

=     

    

:  

 )1.5(:  

Y X :  

(5.4) 2X5=Y 

)5.4 (:  

1. Y X 2 X  

  2X  

Y  2 X  1 2 Y  
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7 9X 2 3 Y  9 11 

.  

2. X   :  

  =1X  =7Y1 2= 2=
7 7

   

 =2X =9Y 2 4= 2=
9 9

  

  

   .  

      ,Y X            

             

.  

2.2.5 The Quadratic Form 
:  

(5.5) 2
0 1 2=Y X X 

 Y X )  X  Y (:  

(5.6) 
1 2= 2Y X

X
  

) X  Y (:  

(5.7) 
Y,X 1 2= 2 XX

Y
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3.2.5  The Inverse Form  
Y   

)1X (:  

(5.8) 
0 1 2 2

1

1=Y X
X

 

1 :  

1.  1 ) 1 0 ( X 

Y  

X Y .    

2.  1 )1 0(  X 

Y  X 

Y .    

3.   )1 = 0 () (X

Y   Y .  

 Y X )  X  Y( :  

Y X )5.8 (

:  

(5.9) 1
2

1 1
=-Y

X X
 

)5.9 (:  
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1.  1 )1 0( 

)1( 1 X Y.   

2.  1 )01(  

)2( X Y.  

) 1X  Y (:  

(5.10) 1 1
Y,X 2

1

1

1

= -

= -

X
YX

X Y

 

  
4.2.5 The Polynomial Form     

Y  

 

.  

(5.11) 2 3
0 1 1 2 1 3 1 4 2=Y X X X X  

 Y X1  ) X1  Y( :  

(5.12) 2
1 2 1 3 1

1
= 2 3Y X X

X
  

) 1X  Y (:  

(5.13) 2 1
Y,X 1 2 1 3 1= 2 3 XX X

Y
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5.2.5 The Logarithmic Form    
 "ln "  Natural Logarithmic. 

ln X = b = bX e  e 2.71828. 

 :  

10
100
1000
10000
100000
1000000

ln =2.3026
ln =4.6052
ln =6.9078
ln =9.2103
ln =11.5129
ln =13.8156

 

  

10 1,000,000 

62.302 13.8156

 

  

) (.  

  

.  
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 :  

 The Double Log-Form  (The Log-Log Form)        

:  

(5.14) 1
0=Y X 

  

     )5.14 (           

:   

  

(5.15) 0 1lnY =ln ln X ln  
  

:  

0 0Y = lnY , X = ln X , = ln , = ln  

(5.15) :  

(5.16) 0
* * * *

1Y = X 

)5.15 ()5.16 (.  
  

 Y X )  X  Y( : 

 )5.15 (X Y 

)5.15 (Y :   

(5.17) 1

1

1 =

=

Y
Y X X

Y Y
X X
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) X  Y (:  

(5.18) 
Y,X 1 1= = =Y X Y X

X Y X Y
  

  

:   

1. )5.17 (XY  

)5.18 (

 .  

2. )5.18 ( 

1 .    
  

 :  

 The Semi Logarithmic Form   

.   
  

 ::  

 :  

(5.19) 10Y = ln X 
  

)5.19 (:  

(5.20) 0 1=Ye e X  
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 )5.20 ()5.19(.  
  

 Y X )  X  Y( :  

(5.21) 1=Y
X X

  

:  

    1  )1 0 (    X       Y    

. 

 1    )1 0 (    X      Y    

.   
  

) X  Y (:  

(5.22) 1 1
Y,X = = =Y X X

X Y X Y Y
  

  

.   
  

 ::  

 :  

(5.23) 10lnY = X  
  

)5.23 (:  

(5.24) 0 1=e XY 
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 )5.24 ()5.23(.  
  

 Y X )  X  Y( :  

(5.25) 
1

1

ln 1 =

=

Y Y
X Y X

Y Y
X

 

  

) X  Y ( :  

(5.26) 
Y,X 1

1

= =

=

Y X XY
X Y Y
X

  

  

.   
  

)1.5 (1.  



      EVIEWS                                                       119  

 

)1.5 (  

 
 

 X  
1  

  0 1=Y X  

) (X 

  

)( Y 1 . 

 10lnY = ln X
 

) (X 

1 %

) ( Y %1.  

  

)( 

ln X  

0 1= lnY X  

) (  X    

1 %         

) (Y 10.01.  

  

)( 

lnY 

0 1lnY = X 

) (X 

) (Y 

1(100) %.  

 
2

0 1 1 2 1=Y X X
 

Y X.  

  0 1
1=Y
X

   Y X. 
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3.5   
The Lagged Independent Variables  

               

.      

          

           

 .   

       

       . 

             

 .             

             

      

   .  

 )2.5(:  

  ) = 3.6 

 (. :  

(5.27) 0 1 2 1= t tY X X  
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 :  

Y : X : 0 :  

t : 1t : :.   

)5.27 (

1 ,t tX X   .   

:   

        1        

1 2. 

   : 

(5.28) 1 2=20 0.6 0.2Y X X 

            0.6    

            ) = 3.6 

 (0.6 . 

        0.2=0.8+ 0.6     

               

 0.8 . 

4.5 ) (The Dummy Variables 

... . 
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01)1 ()0 (

.  

 )3.5(:  

)( 

) ( 

)(.  

:  

(5.29) 0 1 2 1 3 2=Y D X X  

 :  

Y :  

 D : D=1 :" " D=0 :

" ".  

 1X : 2X :  

:  

        )=1D (          

: 

(5.30) 0 1 2 1 3 2=( )Y X X  

       )=0D(          

: 
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(5.31) 0 2 1 3 2=Y X X  

)5.30()5.31 ( 

 :  

  )( :0 1( ).  

  )( : 0( ).  

:  

         K      

 K-1.  

    )3.5(   

      " 1 "    " 0 "    

. 

 )4.5(:  

)3.5( 

)(  

:   

1. D1=1 :      D1=0 :        

) (.  

2. D2=1 :      D2=0 :     

) (.  



124                                                                            : 

 

3. D3=1 :     D3=0 :    

) (.  

:  

           ) D1  D2  D3 (    

  Reference (Base) 

group.  

      D1  D2        

) (D1=D2=0.  

 :  

(5.32) 0 1 1 2 2 3 1 4 2=Y D D X X  
  

:  

       )1 2=1, =0D D (       

: 

(5.33) 0 1 3 1 4 2=Y X X 

  

      ) 1 2=0, =1D D(        

: 

(5.34) 0 2 3 1 4 2=Y X X  
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      ) 1 2= =0D D(         

: 

(5.35) 0 3 1 4 2
ˆ ˆ ˆŶ= X X  

  

0 0 2 0 1
ˆ ˆ ˆ ˆ ˆ, , .   

5.5   
  Choosing the Independent Variables 

 

 .  

1.5.5 Omitted Independent Variables 
 ) ( :  

1. .   

2. .   

 

. 

 . 

.   

:  
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(5.36) 0 1 1 2 2 3 3=i i i i iY X X X  

 i  .   

3X )5.36( :  

(5.37) *
0 1 1 2 2=i i i iY X X  

 :3 3=i i iX  

)5.37 (

) 3X 

( . 

    

.   

  

The Consequences of an Omitted Variable 

:  

(5.38) ( )i i 

    :  

1. .   

2. .   
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   Remedy for an Omitted Variable  

  

  :  

                  

 . 

                   

          

. 

2.5.5   Irrelevant Variables 
) ( 

   

.  

:  

(5.39) 0 1 1=i i iY X  

 i  .   

 2X )5.39( :  

(5.40) **
0 1 1 2 2=i i i iY X X  

 :**
2 2=i i iX **

2 2i i iX  
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The Consequences of an Irrelevant Variables 

 

2 2 = 0iX 

 :  

 . 

  T  . 

  2R 2R. 

   

 Remedy for an Irrelevant Variable  

                   

 . 

)2.5 (

.  

)2.5(   
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Simple Linear Regression 
               

 :  

  : 

- .  

- . 

- . 

     : 

- .  

- . 

6  
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1.6   
   

  

. )Y (

)X (   :  

(6.1) 0 1 i= X , 1,2, ,i iY for i n  

 :01 .  

0 :Y .  

1 :.   

 :) (.  

n :.   

 :  

        Y   

)6.1 (.  

  Y      

. 

                

 . 
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2.6    
1.2.6   

  )6.1 (

00 : =i :  

 01 : i 

 01 : i 

 01 : i 
:   

(6.2) 
0

ˆ
= , =0,1ˆ( )

i
i

i

i
SE

  

:  

0
ˆ :Y) (.  

1
ˆ :.  

0H :i 0H .  

i
ˆSE :i

ˆ.  

)6.2 ( )2(n.  

: 0=
0

 :  

(6.3) ˆ
= , =0,1ˆ( )

i
i

i

i
SE

  

)6.3 ( )2(n.  
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2.2.6   
 

i .  

i. 

. 95%   

  i 5%   95% i 

n  ˆ
i 

95   i .  

100(1 )% i :  

 (6.4) ˆ ˆ ˆ ˆ(1 ; 2) ( ) , (1 ; 2) ( )
2 2i i i it n SE t n SE  

)2;
2

1( nt .  

3.2.6   
  )

0
 (  

.  

3.6     
)(  

 . )(   

 . 

: 
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1.3.6 Coefficient of Determination 
               

   R2    

                   

:  

10 2R  

  

                  

. 

                

. 

  . 

             

. 

               

)(     )(       

. 

            )r (   

  :
2=r R. 
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.  

  

  X Y : 

(6.5) 
YXXY rr =  

     X Y        

                

. 

  . 

 .  

                  

.  

 . 

     1=r ) (  

 0=r . 

2.3.6  
F) Fisher ( 

 0=: 10 
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)6.2( F 

  2=F.  

0=: 10  0=: 2
0 R

  :  

  T 

  F 

  R2  
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4.6    

 )1.6(:  

 )Y (

 )X ( 

2012 – 2000. )Example6.1(.  

  

)1.6(:    
  Y X 

2000 85  95 

2001 91 108 

2002 98 120 

2003 103 128 

2004 109 139 

2005 114 145 

2006 119 153 

2007 122 164 

2008 133 175 

2009 140 180 

2010 145 187 

2011 163 290 
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:  

1. . 

2.                )Y(   

)X(. 

3.   . 

4. . 

 :  

1. :  

 E-Views :  

  :XY  :   

View  Open Selected  One Window  Open group 

  :  View            

 X,Y Graph.  

  :Scatter Graph Type )1.6(. 
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)1.6 :(Graph  

 OK)2.6(.   

80

90

100

110

120

130

140

150

160

80 100 120 140 160 180 200

X

Y

  
)2.6 :(  
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2.    

     )2.6 (             

                   

.  

- Name      

scatter )3.6(.  

  

  
)3.6 :(  scatter 

  

3.   

:E Views  

  
Quick  Estimate Equation    
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 : 

Y C X 

 )4.6(.   

  
)4.6 :(   

  

: Y       C      )   Y (

X.   
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   C            

)  (.  

 ) 2.6(.  

 Name     

EQ1  .   

    : 

(6.6) =16.942 0.677 iiy X  

  

)2.6 :(      
Dependent Variable: Y   
Method: Least Squares   
Date: 03/31/13   Time: 06:36   
Sample: 2000 2011   
Included observations: 12   

Variable Coefficient Std. Error t-Statistic Prob.   

C 16.94154 4.784922 3.540610 0.0054 
X 0.676963 0.031538 21.46472 0.0000 

R-squared 0.978757     Mean dependent var 117.5833 
Adjusted R-squared 0.976632     S.D. dependent var 21.63523 
S.E. of regression 3.307273     Akaike info criterion 5.381137 
Sum squared resid 109.3806     Schwarz criterion 5.461955 
Log likelihood -30.28682     Hannan-Quinn criter. 5.351215 
F-statistic 460.7342     Durbin-Watson stat 0.755642 
Prob(F-statistic) 0.000000    
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(6.6):  

 942.16=ˆ
0:   16.942   

.  

 .6770=1̂:  

 

)  (

0.677    677 .  

 0 1
ˆ ˆ0, 0 1   .   

  

: 

 (6.7) ˆ= . = , =1,2, ,i i i
i

i i i

dY X X i n
dX Y Y

 

)i ( 

:  

 (6.8) ˆ= . =dY X X
dX Y Y

 

:   

YX ,  Enter   
View  Descriptive Statistics  Common Sample 

)3.6(.  



144                                                                         :                                                 

 

)3.6 :(   
 X Y 
 Mean  148.6667  117.5833 
 Median  149.0000  116.5000 
 Maximum  190.0000  152.0000 
 Minimum  95.00000  85.00000 
 Std. Dev.  31.61798  21.63523 

 Skewness -0.226810  0.109924 
 Kurtosis  1.833353  1.856667 
 Jarque-Bera  0.783418  0.677772 
 Probability  0.675901  0.712564 
 Sum  1784.000  1411.000 
 Sum Sq. Dev.  10996.67  5148.917 

 Observations  12  12 

)3.6 (:  

1 48.667 , 117.583X Y  
)6.8 (   

0.856=
117.583
148.667.6770=  

                  

.  

4.   

:  

 )1.6 (Options    Fit lines    

)5.6(.  
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)5.6 :(  

 

 Regression Line Element  Type OK   

)6.6(. 

  
)6.6 :(   - 1  
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 Detailed Legend labels   

   OK)6.6 (OK   

  )7.6(.   

80

90

100

110

120

130

140

150

160

80 100 120 140 160 180 200

X

YY=16.94+0.677*X

 

)7.6 :(    - 2   

 

  Scatter  
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)2.6(:  

     )1.6(  :     1 0,     t 

 5%.  

:   

)1.6 (:  

Example6.1   EQ1  

)2.6(. )2.6 (:   

   0:  

0 0 1 0: =0 : 0Versus  

t 3.541  )Prob. Value (0.0054

 5% 

 0 0  0  5%.    

   1:  

0 1 1 1: =0 : 0Versus  

t 21.465  )Prob. Value (0.0000

 5% 

1 0  1  5% 

.  
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)3.6(:  

)1.6(: 95 %01  

:  

)1.6 (:  

Example6.1   EQ1  

)2.6(.   :  

  :  
View  Coefficient Diagnostic Confidence Intervals 

 )8.6(.  

 

)8.6 :(  
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  )9.6(. 

  
)9.6 :(      

 

 0.95   Confidence Intervals OK    

)4.6(  

)4.6 :(    
Coefficient Confidence Intervals 
Date: 03/31/13   Time: 06:39  
Sample: 2000 2011   
Included observations: 12  

   95% CI 
Variable Coefficient  Low High 

C  16.94154   6.280071  27.60301 
X  0.676963   0.606691  0.747235 

  

  95  % 0 )6.280 , 27.603 (0    

06.280 27.603. 

       0          

 0 0 0H : 0 .   
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  95 %1 )0.607, 0.747  ( 1   

10.607 0.747. 

       1           

 0 1 0H : 1 .    

: 

    

)4.6(:  

)1.6(:   

1. . 

2. . 

3.   

4.         )Y (          

153  . 

5.            )4 (          

119   .  

:  

)2.6(:  

1.      2R 0.9788      %97.88     
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    2.12 %       

.  

2.       2r  =  R          

)1 0 677ˆ . (: 

r = 0.9788 0.9893  

.  

3.  460 734F .  )Prob. Value (  0.000 

      95%        

                 

 .      F      t         

: 2F t460.734=(21.465)= 2F  

4.   

)6.6 (: 

                                                  523.120=)153(677.0942.16=Ŷ  
5.   

523.1=523.120119=e  
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5.6   
5% 

)1 :(  

  )PRO6.1 (          ) (

30 2012.  

:   

1. . 

2. .  

3.   .  

4.   t  5%. 

5.  F  5%. 

6.  )4 ()5( . 

7.  1000 .  

8.      )residual (           

910 . 

)2 :(  

  )PRO6.2 (           )Y (  

)X(               1993–

2012.  
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:   

1. . 

2. . 

3.   .  

4.  t  5%. 

5.  F  5%. 

6.  )4 ()5( . 

7. 63  . 

8.      )residual (          

108.3  .  

)3:(  

  )PRO6.3(               )X (  

)Y (2003-2012.  

:   

1. . 

2. . 

3.              

.  

4.  t  5%. 
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5.  F  5%. 

6.  )4 ()5( . 

7.      70             

 

)4:(  

  )PRO6.4(               INV    

Sales   .  

:   

1. . 

2. . 

3.                         

.  

4.   t  5%. 

5.  F  5%. 

6.  )4 ()5( . 

7.      150          

)residual(.  
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)5:(  

  )PRO6.5(           

 :  

:   

1. .  

2.  0.05.  

3. .  

4. . 

5. )4 (0.05. 

)6:(  

  )PRO6.6(             )Y( 

)X(.  

:  

1. : 

2. ) (.  

3. ) (. 

4. .  

5.         

.  
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)7:(  

  )PRO6.7(             )Y (

)X(.  

:  

1. 0
b

i iY b X  

2. .  

)8:(  

  )PRO6.8(             

)Y ()X(.  

:  

1.                       

 .   

2. . 

3.        t     

5%. 

4.  . 
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Multiple Linear Regression 
  

               

  :  

  .  

  : 

- .  

- . 

-   . 
  

7  
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1.7   
  

  . 

)(. 

.  

.   

 

 

 

.  

   

.  

2.7    
             K      

nXXX ,, 21 Y  :  
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(7.1) 0 1 1i 2 2i ki= X X X , 1,2,i k iY for i n  

0 :.  

k,2,,1 :

iX) ki ,,2,1( . 

1̂ 

1X 

. i 

)7.1(.  

)n ( 

  

:  

(7.2) 0 1 1i 2 2
ˆ ˆ ˆ ˆ= Xi i k ki iY X X e  

  

  0 1 2
ˆ ˆ ˆ, , , , k              

  ie  i.  

:  
  

(7.3) 0 1 1i 2 2
ˆ ˆ ˆ ˆ= Xi i k kiY X X 
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îY         ) (       

1 2, , , kX X X          )7.2 (iii eYY ˆ=  

:  

(7.4) i i ie =Y Y  

       i           

.  

  

3.7    
1.3.7    

              )7.1 (    

00 : =i =0,1, ,i k:  

 01 : i 

 01 : i 

 01 : i 
:   

 (7.5) ˆ
= , =0,1, ,ˆ( )

i i
i

i
t i k

SE
  

k   

)7.5 ( ( 1)n k.  
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:  

0=
0

 :
  

 (7.6) ˆ
= , =0,1, ,ˆ( )

i
i

i
t i k

SE
  

)7.6 ( ( 1)n k.  

  

2.3.7   
)%1(100 i :  

 (7.7) ˆ ˆ1 ; 1 ( )
2i Kt n k SE  

1 ; 1
2

t n k  .  

4.7     
1.4.7  Coefficient of Determination  

 

 .  

      2R 
2R  

. 2R 
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2R  . 

.  

       

 

.  

       

   

  .  

  

2.4.7  
F) Fisher ( 

F Y 

kX,,X1  

 :  

0 1 2: = = = =0K  

  

:H1       i        

.
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 )Prob. Value (    

.  

   )Prob. Value (     

.  
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5.7    

)1.7(:  

   )1.7( )Y ( )1X (

  )2X (    1990-2012.    

)Example7.1(.  

)1.7:(    

         

1990 20 120 500 2002 68 65 1170 

1991 24 116 530 2003 72 57 1210 

1992 28 114 570 2004 76 56 1320 

1993 32 109 620 2005 80 53 1290 

1994 36 104 670 2006 84 50 1400 

1995 40 100 730 2007 88 47 1450 

1996 44 92 810 2008 82 40 1380 

1997 48 88 840 2009 76 55 1310 

1998 52 84 960 2010 70 61 1280 

1999 56 79 1020 2011 65 65 1190 

2000 60 70 1100 2012 60 72 1090 

2001 64 68 1180         

 : %5 :   
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1.  

 . 

2.     

.  

3. .  

4. 2,1,0 

5. . 

6. 2R 2R .  

7. F. 

8. 1100 

70 ) (

60 .  

:  

1. .   

  )  (

) (.  

 YX1X2 . 

 View Graph.  

 Scatter Graph Type. 
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 Regression Line Options:. 

 Lower triangular matrix Multiple series:     

)1.7.( 

  
)1.7 :(   

 

 OK)2.7(. 
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 )Y ( )1X ( )Y (

)2X(.  

2.   

.   

E Views  

   
Quick  Estimate Equation    

 :  

Y C X1 X2 

 )3.7(:   

  
)3.7 :(  



170                                                                           : 

 

: Y  C )Y (

 1XX2.   

               

C  .  

 ) 2.7(.  

)2.7 :(     
Dependent Variable: Y   
Method: Least Squares   
Date: 04/07/13   Time: 00:00   
Sample: 1990 2012   
Included observations: 23   

Variable Coefficient Std. Error t-Statistic Prob.   

C 52.02873 24.03827 2.164412 0.0427 
X1 -0.395365 0.151986 -2.601328 0.0171 
X2 0.034977 0.012092 2.892660 0.0090 

R-squared 0.989807     Mean dependent var 57.60870 
Adjusted R-squared 0.988787     S.D. dependent var 20.37543 
S.E. of regression 2.157538     Akaike info criterion 4.496921 
Sum squared resid 93.09945     Schwarz criterion 4.645029 
Log likelihood -48.71459     Hannan-Quinn criter. 4.534169 
F-statistic 971.0454     Durbin-Watson stat 1.089594 
Prob(F-statistic) 0.000000    

)2.7( 

  :  

1 2= 52.029 0.395 0.035

( ) = 24.038 0.152 0.012

= 2.164 -2.601 2.893

i i iY X X

SE

T
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3. .  

    0
ˆ        52.029        

              .    

0
ˆ  .   

    1̂       -0.395        

                

        1̂             

         0.395 .     

    100          39.5    

)40 (. 

     2
ˆ       0.035       

                 

      2
ˆ         

       0.035            

100 3.5 . 

 

4.  . 

)(Prob.  5.0=  

0,0,0 210 .  
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5. .  

  :  
View  Coefficient Diagnostic Confidence Intervals 

 –  )8.6(.  

 0.95   Confidence Intervals  OK   

)3.7(.  

)3.7 :(     
Coefficient Confidence Intervals 
Date: 04/07/13   Time: 00:03  
Sample: 1990 2012   
Included observations: 23  

   95% CI 
Variable Coefficient  Low High 

C  52.02873   1.885773  102.1717 
X1 -0.395365  -0.712401 -0.078328 
X2  0.034977   0.009754  0.060200 

  

)3.7 ( : 
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