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Getting Started

Congratulations on your purchase of EViews 11, the premier forecasting and analysis package
for Windows-based computers. This guide will lead you step-by-step through the installation
and registration procedure for EViews.

(The following discussion describes the installation and registration process for single user
copies of EViews and seat licenses purchased under a Volume License Program. Setting up
machines to use concurrent use licenses will require a different procedure; for details, please
check with your IT support department.)

Installing EViews
32-bit or 64-bit?

Before installing, you should decide whether you wish to install 32-bit EViews, 64-bit EViews,
or both.

EViews 11 is available in both 32-bit and 64-bit versions. If you are using 64-bit Windows, you
have the option of installing the 64-bit version of EViews in addition to the 32-bit version.
Your EViews serial number allows you to have both versions installed on the same 64-bit
machine.

Using 64-bit EViews allows you to create and use workfiles that are much larger in size than
before. Workfiles can now contain up to 120 million observations and the number of objects is
only limited by the amount of memory you have available details). However, if you plan on

sharing these workfiles with others, they will need to have 64-bit EViews installed in order to
open your workfile.

Installing

To begin installation, simply click on the “EViews11Installer.exe” or “EViews10Installer(64-
bit).exe” executable program file.

¢ First, you will be prompted to read and accept the License Agreement, and to designate
a directory into which you wish to install your copy of EViews. If you wish to change
the default installation directory, click on Browse and navigate to the desired directory.
Click on Next to continue.

e Next, you will be asked to enter a name and serial number. You should have been pro-
vided with a 24-character serial number as part of your purchase. Those of you who
have obtained your copy of EViews as part of a Volume License agreement should
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obtain a serial number from your license administrator. Enter the serial number and
your name as you wish it to appear in your copy of EViews, and click on Next.

e Select the components you wish to install and click on Next.

¢ Lastly, you will be asked about setting up a Start Menu folder containing shortcuts to
the EViews example files folder and the EViews program executable. Clicking on Next
starts the actual installation of files onto your computer.

You should note that as part of the installation procedure, EViews will prompt you to register
files with the extensions “.WF1”, “.PRG”, “.EDB”, “.AIPZ”, and “.UIPZ”. If these extensions
are already registered, possibly by an earlier version of EViews, you will be prompted to
allow EViews 11 to override the existing registration. Registering the extensions is not
required, but doing so will allow you to double-click on files with these extensions to launch
EViews.

Once the installation procedure is completed, click on Finish. If you have elected to create
an EViews shortcut, the EViews Start Menu folder will open. To launch EViews, double-click
on the EViews 11 icon. Subsequently, you may launch EViews using the shortcut on your
desktop or by selecting EViews from the Start Menu shortcuts, if present, by double-clicking
on EViews registered file types, or by navigating to the EViews installation directory and
double-clicking on the EViews icon.

Registering EViews
What is Registration?

To use EViews 11 on a specific computer, you must first register the program using the serial
number obtained with your purchase or obtained from your license administrator. EViews
registration is the one-time process of assigning a serial number to a specific machine, send-
ing a unique machine ID number to IHS Global Inc., and writing some information to your
Windows registry or Mac application support directory. This is a simple process that can be
performed in a few seconds.

The first time EViews is run on a new machine, you will be prompted to register your copy
for that machine.

The EViews single user and standalone licenses allow for a single individual to have exclusive
use of copies of EViews residing on multiple machines, or for multiple users to have exclusive
access to a copy of EViews residing on a single machine. For example, a single user may
install and register EViews on his or her office computer, home computer and a laptop com-
puter, provided that the use of EViews is exclusive. Note, specifically, that the license terms do
not allow two users to share copies of the same license of EViews residing on two machines.
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To facilitate the legitimate use of EViews on multiple machines, we allow each EViews single
user serial number (one beginning with “11A” or “11B”) or standalone serial number (one
beginning with “11S”) to be used in registering up to two machines.

Under the terms of the EViews Volume License agreement, “11C” (volume) license serial
numbers may not be used to register multiple machines. Each volume licensed machine run-
ning EViews must be assigned a distinct serial number. Thus, licensing an office computer,
home computer and laptop computer of a single user will require three distinct Volume
License serial numbers.

Once registered on a given machine, EViews will run indefinitely.

The copy of EViews may be uninstalled and reinstalled on a registered machine, updated, or
moved to a different directory without re-registering the copy for that machine. In the spe-
cial case where a machine’s hard disk is wiped clean, but no other changes are made to the
system, you may simply re-register your copy of EViews. Note that in this circumstance,
reregistration on the machine will not count as an additional registration.

If an entire machine or a machine’s hard disk is replaced, you should contact our office to
unregister your previous installation prior to re-registering.

How Do | Register?

Before starting the registration process, you should first locate your EViews serial number.
You most likely will need to enter this number into EViews during the registration proce-
dure.

If the copy of EViews is not registered, EViews Registration (=23
EViews will display a warning dialog. The

: 11 3 . : ‘four copy of EViews is not registered with IHS or your
dlalog WIH IHfOFIIl you that EViews is not & hardware has changed since you registered.

registered for this machine and, if applica-
ble, will indicate the number of additional

days the unregistered copy will continue Registration method

to run. Registration requires that you submit to IHS your Name, EViews
Serial Mumber and a 32-digit Machine ID based on your hardware.

On a Windows machine, if the copy of Thisinformation can be sent o Ir5:
Automatically by EViews if your

EViews is not registered, EViews will dis- Bl e e e T et
play a warning dialog. The dialog will — Manually by phone, email, mai, ———————————
. . . . or over the web with a browser Manual Registration ...
inform you that EViews is not registered

. . . . . Mo other information will b t to IHS.
for this machine and, if applicable, will o efherimormation wihe sen

indicate the number of additional days the —
R i X I will register later
unregistered copy will continue to run.

You may choose to register in one of two
ways: you may use the EViews auto registration features (by clicking on Auto Registra-
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tion...), or you can manually register (by clicking on Manual Registration...). Selecting
either of the these two options will open a dialog prompting you for additional information.

Auto Registration

If your computer is connected to the Internet, auto registration makes registering EViews a
snap. Simply click on the Auto Registration... button to display a dialog for entering your
registration information.

EViews will fill out as many fields in this dialog as possible. If you wish to continue with the
auto registration process, make sure that the entries in the Serial # and Name fields are
filled in with the relevant information. When you click on the Register now button, EViews
will attempt to contact one of our registration servers and, if successful, will transmit the
information contained in the dialog to the server. The server will process the information
and the machine will be registered to run EViews.

You should see a message indicating that regis- EViews ==
tration was completed successfully, along with

the number of machines that have been regis- New machine registration successful.

tered to the serial number. Currently 1machine is registered to SN E1100100

If you do not wish to continue with auto registra-
tion, click on the Exit without registering but-
ton and you will be returned to the main
registration screen.

Note that there are some circumstances in which auto registration will fail. Obviously, auto
registration will not work if the computer is not connected to the Internet. If registration
fails, you should first verify that you have Internet access. Second, your computer may be
behind a firewall which does not allow the required communication between your computer
and our servers. Furthermore, while unlikely, it is possible that all of our registration servers
are temporarily unresponsive.

If you continue to have problems with auto registration, you can choose to register manually
as described in the next section, or you can contact us for assistance.

Manual Registration

If auto registration fails or if you prefer not to use the automatic registration features, you
may elect to register manually. From the main registration page, click on Manual Registra-
tion... to display the manual registration portion of the dialog:



Registering EViews::—5

EViews Registration @
Instructions
To register you must get a Registration Key by one of the following
1) Using your browser, go to the EViews registration page and
the User Information given below. [Go to www.eviews.com/register |
2) Emall the 3 lines of User Information to: register @eviews.com
3) Phone IHS at {949) 856 -3368 and provide the User Information.

4) Mail the 3 lines of User Information to: IHS Global Inc.
Attn: Registration
4521 Campus Drive, %336
Irvine, CA 92612

User Information: Serial # 21100100 - 1a2b0001 - fa3e501a

Name  Jane Q. Student

Machine ID 4212f11c - 3412df16 - 00fcfsds - 9f83c859

Enter the Registration Key:

[ Register now ] [ Exit without registering I

You must fill in the three fields in the dialog: the 2-character serial number, your name, and
a 36-character registration key you must first obtain via web browser, phone, or email.
EViews will help you by filling in as many fields as possible.

The easiest method of retrieving the registration key is via web browser. If you have access
to an Internet connected browser, navigate to

http://www.eviews.com/register/

which will direct you to our registration servers. Follow the links to the registration page,
and fill in the form. Enter your name, serial number, and the machine ID number as dis-
played in this registration dialog into the form. Click on the Submit the form button. You
will be provided with the 36-character registration key.

Once you have obtained the key, return to the registration dialog in EViews. If necessary,
select Help/EViews Registration... from the EViews main menu to display the registration
page.

Make certain that you have entered your name and serial number exactly as provided when
you obtained the registration key, and enter the key in the registration key box. Click OK to
finish the registration process. Note that you should be able to copy-and-paste the registra-
tion key information from your browser into the dialog edit fields.

If all of the information is entered correctly, you will be informed that your registration is
complete.


http://www.eviews.com/register

6— Getting Started

If you do not have access to a working web browser, you can contact our office via email,
phone, or standard post to obtain the key:

IHS Global Inc.

Attn: Registration

4521 Campus Drive, #336

Irvine, CA 92612

Email: register@eviews.com

Phone: 949-856-3368

Please provide a registration name, full 24-character serial number, and the machine ID
number. We will then provide you with the 36-character registration key.

If you receive the key via email, you should be able to copy-and-paste the key information
into the dialog edit fields.

Contact Information

Once registration is completed, EViews will display an optional contact page form. You may
submit this form to send name, address, phone number, and email information to IHS
Global Inc. This information is for our records only and will not be redistributed to others.

Frequently Asked Questions about Registration

While the registration procedure should be straightforward, we understand that you may
still have questions. The following are answers to the most frequently asked questions:

® How do I find my serial number and other information about my copy of EViews?

Your copy of EViews contains information about your registration status, as well as
the product version and build date of the program. To obtain this information, simply
select Help/About EViews from the main EViews menu.

e ] contacted you and received a key, but the key doesn’t seem to work. What could be
wrong?

The most common registration problem results from entering a name or serial number
which does not match the key. You should make certain that the name and serial
number both match those provided when obtaining a key. Note that while the name is
not case-sensitive, it should otherwise be entered exactly as originally provided. If you
still experience problems, do not hesitate to contact our office.

e My copy of EViews does not appear to have the features for the edition that I pur-
chased. Do you have to send me a new CD-ROM?

No. Simply contact our office. Once we verify the edition of EViews that you have pur-
chased, you should be able to re-register and upgrade your copy to enable the fea-
tures.
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e ['ve replaced my computers and no longer have available registrations. What should I
do?

If there are special circumstances where you need to register an additional machine,
please contact our office.

® How do I change the name in which my copy is registered?

Your copy of EViews contains the name in which it was first registered. If you wish to
change the registration name, please contact our office.

e What if I have trouble registering?

We do not anticipate that you will have problems registering your copy of EViews
using one of the available methods (auto-registration, manual using our web servers,
or manual using email or phone). Please feel free to contact our office if you encoun-
ter difficulties.

Updating Your Copy of EViews

EViews 11 offers an automatic updating feature that can check for new updates every day,
and install an updated version if available. (The automatic update feature can be enabled or
disabled from the Options/EViews Auto-Update from Web menu item.)

Alternately, you may manually check for updates from within EViews at any time by select-
ing Check now... under the EViews Auto-Update from Web menu item, or by selecting
EViews Update from the Help menu.

Options | Add-ins  Window Help

General Options...

Graphics Defaults...
Database Registry...

EViews Auto-Update from Web 3 Check for updates automatically

Do not check for updates automatically

Cherlgnow...

You may also visit the EViews website to check for updates to the EViews program and other
components (documentation, sample data, and sample programs). Use your browser to go
to:

http://www.eviews.com
and navigate to the downloads area. Downloading updates will not require re-registration of

EViews on any previously registered computer. Simply download the update, run the
installer, and you will have the latest shipping copy of your software.


http://www.eviews.com

8— Getting Started

Where to Go For Help

Your EViews installation includes documentation in the form of an interactive Help System
and PDF versions of the manuals. You may also access the EViews documentation online at

http://www.eviews.com/help/helpintro.html

User-provided online support is available via the EViews Forum.

The Help System

All of the EViews documentation may be viewed from within EViews using the help system.
To access the EViews help system, go to the main menu and select Help/EViews Help Top-
ics... or click on Help/Quick Help Reference and select a topic to jump directly to relevant
subsections.

The EViews Manuals (PDF Files)

Your EViews installation includes copies of the EViews manuals in Adobe Portable Docu-
ment Format (.PDF) file format.

If you elected to include the electronic versions of the manuals in your EViews installation,
you may access the PDF files from within EViews by clicking on Help in the main EViews
menu and selecting the file of interest. Alternately, you may navigate to the “Docs” subdirec-
tory of your EViews installation directory to access the files directly.

Tutorials

To get you started, we have provided a set of PowerPoint tutorials illustrating the basics of
EViews. These tutorials are a great way of seeing EViews in action.

http://www.eviews.com/Learning/index.html

The EViews Forum

To supplement the information provided in the manuals and the help system, we encourage
you to visit the EViews Online Forum, where you can find answers to common questions
about installing, using, and getting the most out of EViews. The EViews Forum is an ideal
place to ask questions of and share information with other EViews users.

The forum address is:

http://forums.eviews.com
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New Features in EViews 11

EViews 11 features a number of exciting changes and improvements. The following is
an overview of the most important new features in Version 11.

Note that in some cases, entries will appear in more than one section as they might
otherwise be overlooked by those who may find them of interest.

General EViews Interface

Command Explorer (“Command Explorer,” on page 10).

Name and Command Auto-Completion (“Auto-Complete Names and Com-
mands,” on page 12).

Value-based Spreadsheet and Geomap Coloring (“Value-Based Text and Fill Col-
oring,” on page 14).

Geomap object for displaying geographic maps (“Geographic Maps” on
page 16).

Data Handling

Bureau of Economic Analysis data support (“Bureau of Economic Analysis
(BEA),” on page 19).

U. S. Census data support (“U.S. Census (United States Census Bureau,” on
page 24).

National Oceanic and Atmospheric Administration data support (“NOAA
(National Oceanic And Atmospheric Administration,” on page 31).

Duplicates analysis (“Duplicates Analysis,” on page 36).

New split-observations high-to-low frequency conversion method (“Split-
Observations Frequency Conversion,” on page 39).

Econometrics and Statistics

Estimation

Improved Bayesian VARs (“Bayesian VARs” on page 41).
Mixed Frequency VARs (“Mixed-Frequency VARs” on page 42).
Switching VARs (“Switching VARs” on page 43).

Elastic Net and LASSO (“Elastic Net and LASSO” on page 44).
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¢ Functional Coefficient and Localized Regression (“Functional Coefficients Regres-
sion” on page 46).

e Cluster Robust Standard Errors for Additional Estimators (“Cluster-Robust Covari-
ances” on page 50).
Testing and Diagnostics

The estimators listed in “Estimation,” on page 9 all provide various estimator-specific views
for testing and diagnostics. In addition, EViews 11 offers:

¢ Seasonal Unit Root Testing (“Seasonal Unit Root Testing” on page 51).

External Interfaces
¢ Python programming language support (“Python Connectivity,” on page 53).

Other Features

e New functions for use in series generation (“Series Generating Functions” on
page 54).

e New Multivariate Distribution Function Support (“Distribution Functions” on
page 55).

¢ Added matrix language tools (“Matrix Functions” on page 55).
e New object data members (“Object Data Members,” on page 56).
e List of new or updated global commands (“Updated Command List” on page 57).

e List of new or updated object commands (“Updated Object List” on page 58).

EViews 11 Compatibility Notes

e Compatibility notes for users of EViews 10 (“EViews 11 Compatibility Notes” on
page 61).

General EViews Interface

EViews 11 offers important interface improvements, highlighted by a new, full-featured
snapshot backup system for your workfiles.

Command Explorer

The Command Explorer provides a quick way to display context specific documentation
while working in EViews. In particular, you may use the explorer to list all of the applicable
commands and data members for a specific object type, and to display documentation for
those commands.
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By default, EViews ships with the explorer window in a docked window on the right-hand
side of your EViews window. To activate the explorer, simply click on the tab labeled Com-
mand Explorer.

EViews will open a window showing a list of the EViews object types.

¢ Clicking on the name of an object type will open a documentation page for that
object in a browser window.

¢ Clicking on the arrow to the left of the object name will toggle the display of alpha-
betical tree-listing of all of the commands, procs, and data members for that object.
To open a browser window to the documentation of a given element, click on the
name.

Command Explorer o x

[ 4][»f Enter search string

P Alpha I

Coef
Equation

Factor
Geomap
Graph
Group
Logl
Matrix
Model
Pool
Sample

{vwvwvwvwvwvwwwwyw

Scalar
@attr
@description
@detailedtype
@displayname
@name
@remarks
@type
@updatetime
clearhist
clearremarks
copy
default
display
displayname
label
olepush
setattr
sheet

Series

Spool

SSpace

[
[
[
» String

Alternately, from the open explorer window, you may use the search box to locate a specific
command or proc.
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if you already know the command name or a portion of the command name, you may
search for the command by simply typing portion of that command followed by a wildcard
(“*”) into the search window and pressing return. A list of matching commands will be dis-
played. Clicking on one of the results will display the corresponding help page.

Command Explorer o x ‘

4|/ b she”

Matrix:sheet
Pool:sheet
Scalar:sheet
Seriesisheet
Alpha:sheet
SVector:sheet
Table:sheet
ValMap::sheet
Coefiisheet
Vector:sheet

Use the left and right arrows to the left of the search window to switch between the search
results and the full list of commands.

By default, the Command Explorer window will automatically close when it loses focus. You
may click on the push-pin in the upper right portion of the window to dock the open win-
dow. Click on the push-pin again to restore the docked window to auto-close.

Auto-Complete Names and Commands

You may instruct EViews to auto-complete the name of the object or object command you
are in the middle of typing. This feature is particularly useful in workfiles with long series
names or when issuing a series of commands. (Note that auto-complete is only enabled
when there is a workfile open).

Object Name Auto-Complete

Assuming you have an open workfile, simply begin typing the first characters of the name of
an object or command. Press CONTROL + SPACE to display a list of the objects in the current
workfile.

Command

county

If there are no ambiguities, the name of the object will be added to the command window. If
there are ambiguities, a list of all the objects in the workfile will appear with the first match
selected:
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Command

c

[ahe] county

[ahe] countyid
kA dateid

A pop_female
A pop_male
A pop_total

fA year Capture

From here you can either press ENTER and the name of the object will be completed, or you

may use the up and down arrows to select a name and press ENTER to complete your selec-
tion:

Command

countyid

Alternately, you may press CONTROL + SPACE at any time when nothing has been typed, to
see the full list of objects.

Object Command Auto-Complete

Similarly, you may use auto-completion for commands. If you have typed an object name
along with a trailing period, press CONTROL + SPACE again to display the list of commands
for that object. Assuming that object exists in your current workfile, EViews will list all the
commands and procs for that object,

As with object name auto-complete, typing a portion of a command will add the full string if
there are no ambiguities, or will display a list of applicable commands with the nearest
match partially selected:

Command

county.s
dups ~
freq
label
makemap
map
olepush

|:|Cor z

setjust

sheet
sort . RS\ON
m-lDrnrlnhiaﬁl I Cava |l Cranch

Using the arrow keys, select the desired command:
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Command

county.s|
dups ~
freq
label
makemap
map
olepush

[ D Cor SEtattr
setjust

sheet
sort W

and press ENTER to add the command to the window:

[

Command

county.setattr

Value-Based Text and Fill Coloring

EViews 11 introduces text and fill colors for individual cells in series and group spread-
sheets, and in geomaps (also new in EViews 11).

You may specify fixed colors or use the EViews color-mapping engine to assign colors on
the basis of values from a series in the workfile. Value-based color-mapping allows users to
quickly scan and identify particular observations such as outliers or negative values, or
show possible numerical trends.

e For series and group spreadsheets, you may set the text and/or fill color of each cell
You may use a fixed color or to choose colors on the basis of values of a series.

¢ For geomaps, you may set the fill color of each shape to a fixed color or you may use
the colormap to choose colors on the basis of values of a series.

For example, you may easily set the fill color for a spreadsheet to be red if a particular series
has negative values, or alternately, has outlier values:
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Properties

| Display I Link Spec I Freq Convert I Value Map I Text Color | Fill Color

Base Map Settings

Type: |Single range w | Series: pop_male
Lower range: 21841 | Upper range: 287738
Endpoints: Close both v | (i.e. [lower,upper] )

Inside range: | Solid fill w| Color: v

MA color:

bl
I

Qutside range color:

!

Preview

[}
21341 287738
Break points

You may use the simple presets to choose fill or text colors for ranges or limits, or you may

employ custom settings with gradients and multiple rules:

| Display I Link Spec I Freq Convert I Value Map I Text Color | Fill Color

Base color:

.

MA color: I:I

a 10000 15000
Break points

Base Map Settings Custom Specs

Type: |Custom w | Series: |pop_male Ranie

End point setting: Add Threshold

Preview Add Range

Remove

Cancel |

When applied to geomaps, the value-based fill coloring can deliver sophisticated, visually

informative results:
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Geomap: GEOMAPOT Workfile: CA-POPULATIONZ::Panel\

view | proc| Object| Pmperliesl Print | Name | Fleeze! NAME v !Dop_female lSmpI-

Ll

pop_female

0.000000

570000.0

£
1988 [ i FH 1928

For additional discussion, see:
e “Value-Based Text and Fill Coloring,” on page 178 in User’s Guide I.

e See also Series::setfillcolor (p. 641) and Series::settextcolor (p. 650) in
the Object Reference.

e See also Group::setfillcolor (p. 377) and Group: :settextcolor (p. 386) in
the Object Reference.

Geographic Maps

EViews 11 offers a geomap object that is capable of using Esri (www.esri.com) shapefiles to
draw geographic maps.

Geomaps are useful for visualizing data that are tied to specific geographic regions. You can,
for example, create a world geomap and using color-mapping feature to color the map
shapes for country based on their GDP.

There are four steps in using a geomap in EViews:

* reading a shapefile containing shape drawing information and attribute values asso-
ciated with each shape


http://www.esri.com
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¢ selecting one of the shapefile attributes to provide text labels for the shapes

¢ linking the shapes in the shapefile to observations in the workfile by specifying a
series containing values that match the shapefile attribute values

¢ using a series to apply a colormap defining the shape fill colors
The first two steps are required to display labeled shapes.

The linking step is required to associate observations from your EViews workfile with the
individual shapes.

Configuration | Color | Appearance | Font

Workfile to Map Association

To link shapes in the map with observations in the workfile, select a workfile
series that will be matched with a shape attribute:

Attribute: | NAME Y]

Series: county w
Partial list of attribute values: Partial list of series values:
Alameda A ALAMEDA ~
Alpine ALPINE
Amador AMADOR.
Butte BUTTE
Calaveras CALAVERAS
Colusa COLUSA
Contra Costa CONTRA COSTA
el Norte v | |DELNORTE v
N o e ane
58 of 58 matches found 58 of 58 matches found

Ignore case when matching

The final step specifies values for each observation to define fill colors for each associated
shape:
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| Configuration | Color |Appearance I Font |

Base Map Settings Custom Specs

Type: |Custom v | Series: |poD_FemaIe Range
Base color: I:I MA color: I:I

KD

End point setting: Add Threshold

Edit
0.000000 570000.0 5
Break points Smave
OK | | Cancel Apply

Displaying the geomap gives:



Data Handling—19

Geomap: GEOMAPOT Workfile: CA-POPULATIONZ::Panel\

Viewl Pmcl Dhjectl Pmpertiesl Plintl Namel Fleeze! NAME

S

Female Population in 2000

0.000000

570000.0

Ll

For discussion and detail, see:
® “Geomaps,” on page 645 in User’s Guide I.

® See also Geomap: :setfillcolor (p. 261) in the Object Reference.

Data Handling

EViews 11 offers a variety of new features for working with data.
Data Sources and File Formats

Bureau of Economic Analysis (BEA)

BEA provides access to a list of datasets that offer a large range of publicly available data,

including U.S. GDP, foreign trade, investment statistics, and industry data

. Please note that
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an internet connection is required to obtain BEA online data. For more information on the
datasets, please see

www.bea.gov/data/all
EViews 11 offers a custom interface to BEA data. To open the BEA database, select File/

Open Database... from the main EViews menu, then select Bureau Of Economic Analysis
from the Database/File type dropdown menu:

Database Specification @

Database specification

Datat [File type: [Bureau of Economic Analysis v]

Server spedfication: | https://apps.bea.gov/api/data
User name:

Password:

Database name: | BEA

Browse Files ] [Browse Registry ] [ Add to Registry

Open as

Database alias (optional short name):

[ QK ] [ Cancel ]

Use of the BEA service is free but requires registration. The first time you attempt to open
the database you will be asked to enter an API Key obtained from the Bureau of Economic
Analysis:

- Preferences EI@

Usze of BEA online data reguires registering with the BEA to obtain an AP Key.

BEL AP Key:

To obtain a new key, click the link below:

https:/Awww. bea.goviAPIsignuplindex.cfm

Please enter your API key and then click on OK. The key will be saved as a user specific set-
ting in your EViews “.ini” file. If you need to change the key at a later time, select View/
Preferences... from the EViews database menu to modify your settings.

When you click on OK, EViews will open a standard database window:


http://www.bea.gov/data/all
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B8 Bureau of Economic Analysis: BEA - (bea)

Browse | Browse-Append | | Rename | Delete | Export

Displayed: 0

MName

Click on Browse to open the custom BEA window:

Select Dataset

Filter By:

o Bureau of Economic Analysis

Datasst
FixedAssets
GDPbylndustry
IIP
InputOutput
IntlServ Trade
ITA
MNE
NIPA
MIUndertying Detail

Description

Standard Fixed Assets tables
GDP by Industry

Intemational Investment Position
Input-Output Data

Intemational Services Trade
Intemational Transactions Accounts
Multinational Enterprises
Standard NIPA tables
Standard Ml underying detail tables

m

Datasets: 13

The dialog allows you to select data available within datasets. The browser interface to the
data provides a way to search through the datasets by typing a keyword in the Filter By text-
box and clicking the Filter button:
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' Bureau of Economic Analysis EI
Select Dataset
Filter By:
gdp
Dataset Description
GDPbylndustry GDP by Industry

UnderyingGDPbylndustry Underying GDP by Industry

2 item(s) found

Datasets: 13 MNext =

Select a dataset and click the Next > button. A dialog with a list of dataset parameters will
be shown, which will allow you to filter and customize the search results of the available
series objects in the selected dataset. The default parameters are displayed under the Value
column of the data table. Double click the row the change the default values.

a-' Bureau of Economic Analysis EI
Select Dataset parameters:
DataSet: GDP by Industry (GDPbylndustry)

Double click a row to edit values

Fitter Walue

Frequency | Annual, Quartery
Industry Funds, trusts, and other financial vehicles (A4.Q), Fumiture and related products |...
TablelD Shares of Gross Output by Industry (A), Value Added by Industry (&) (3)

Reset < Back Mext =
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Click the Reset button to clear the selections, the Back button to navigate to the previous
window, or the Next button to view the available series:

a-' Bureau of Economic Analysis EI@
Select Series:
Dataset: GOP bv Industrv (GDPbvindustrvl

Filter By:

|
TAELEID FREQUENCY INDUSTRY

1 Annual - A Funds, trusts, and other - 525

1 Annual - A Gross domestic product (- GDP

1 Quartery - Fumiture and related pr - 337

1 Quartery - Funds, trusts, and other - 525

1 Quartery - Gross domestic product (- GDP
26 Annual - A Fumiture and related pr - 337

26 Annual - A Funds, trusts, and other - 525
2/ 8item(s) selected. [ < Back ] [ Colech ]

A dialog containing a table with all the available series is displayed. The interface provides a
way to search through the series by typing a keyword in the Filter By textbox and clicking
the Filter button. Click the Select button to select the series:
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B8 Bureau of Economic Analysis: BEA - (bea)

Browse | Browse-Append

Displayed: 8

MName

& gdpbyindustry__tableid=1frequency=a.industry=337
& gdpbyindustry__tableid=1frequency=a.industry=525
& gdpbyindustry__tableid=1frequency=a.industry=gdp
& gdpbyindustry__tableid=1frequency=q.industry=337
& gdpbyindustry__tableid=1frequency=g.industry=525
& gdpbyindustry__tableid=1frequency=q.industry=gdp
&4 odpbyindustry__tableid=26 frequency=a.industry=337
&4 gdpbyindustry__tableid=26 frequency=a.industry=525

Once you have found the series of interest, you may drag-and-drop (or copy-and-paste) the
series directly into an EViews workfile in the usual fashion.
For additional detail, see

e “Bureau of Economic Analysis (BEA)” on page 360 in User’s Guide I.

e See also dbopen (p. 349) in the Command and Programming Reference

U.S. Census (United States Census Bureau

The Census Bureau provides access to a list of datasets that offer a large range of publicly
available data about the people and economy of the United States. Please note that an inter-
net connection will be required to obtain Census online data. For more information on the
datasets, please see

https://api.census.gov/data.html
EViews 11 offers a custom interface to the Census data. To open the Census database, select

File/Open Database... from the main EViews menu, then select US Census from the Data-
base/File type dropdown menu:


https://api.census.gov/data.html
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Database Specification @

Database specification

Datat [File type: [US Census v]

Server spedfication: | https://api.census.gov
User name:

Password:

Database name: | Census

Browse Files ] [Browse Registry ] [ Add to Registry

Open as

Database alias (optional short name):

Use of the Census service is free but requires registration. The first time you attempt to open
the database you will be asked to enter an API Key obtained from the United States Census
Bureau:

- Preferences EI@

Use of US Census online data reguires registering with the US Census to obtain an AP| Ke:

US Census AP Key:

To obtain a new key, click the link below:

https://api.census. govidatakey signup.html

Please enter your API key and then click on OK. The key will be saved as a user specific set-
ting in your EViews “.ini” file. If you need to change the key at a later time, select View/
Preferences... from the EViews database menu to modify your settings.

When you click on OK, EViews will open a standard database window:
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B8 US Census: CENSUS - (census)

Browse | Browse-Append | | Rename | Delete | Export

Displayed: 0

Click on Browse to open the custom Census window:

o= Census Bureau
Select Dataset
[ Show TimeSeries Only
Filter By:

Datasst Year Path 4 Description -
BETA 2012 Economic Census - Econo... 2012 ecnbasic BETA The Econt
2007 Economic Census - All Sectors: . ewks The Economic Cn
19597 Economic Census - All Sectors: ... 1957 ewks The Economic Ci
2002 Economic Census - All Sectors: ... 2002 ewks The Economic Ci
B B B e e I B nic imdbem A S e Thin it mm —dimem =]
™ b

308 item(s) found
Datasets: 308 Mext =

The dialog displays the available datasets. The checkbox Show TimeSeries Only is checked
by default. Uncheck the box if you want to see all available datasets. The browser interface
to the datasets provides a way to search through the datasets by typing a keyword in the Fil-
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ter By textbox and clicking the Filter button. Select a dataset and click the Next > button. A
dialog with a list of variables will be shown, which will allow you to filter and customize the

search results of the available series objects in the selected dataset:

a2! US Census [F=5 Eol 5
Select Variables:
DataSet: 2012 Economic Census - All Sectors: Economy-\wWide Key Statistics
(EconCensusEWKS2012)
Filter By:
O] MName Title a
EMP Mumber of employees
ESTAE Mumber of establishments
7] GEO_COMP Geographic component code
QOPTAX Type of operation or tax status code |:|
NAICS2012 NAIC52012 industry code ™
] GEO_ID 1D of geography
[ csa Combined Statistical Area Code -
4 | i b

11

4/ 42 item(s) selected. [ <Back | [ Next> |

The variables that are preselected are required variables for the search; you may select addi-
tional variables you are interested in. You can search through the variables by typing a key-
word in the Filter By edit field and clicking the Filter button. Click the Next button to

navigate to the next dialog:
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a5’ US Census [F=% (o =5

DiataSet: 2012 Economic Census - All Sectors: Economy-\Wide Key Statistics
Selected Geography Type: state (02)

Filter By:

Geography Type
[] conselidated city (04)
[C] county (03)
[] csa (07)
[] metropelitan division (10)

(| p poli istical area (08)

[] place (05)

[] place (08)

[] puerto rice planning area (13)

[] region (11)

Femen
[ us (01)

1111 selected. [ <Back | [ Nextz )

The majority of Census datasets require the user to specify geographic information in order
to customize and limit the data result. After selecting the geography type, click Next to nav-
igate to the next dialog. You might need to navigate to a number of dialogs until the geo-
graphic order is met:

5 Selected Geography: state =0 ESH =

Filters for : Arkansas {state=05}, California {state=06}

Filter By:

[] Select All

Alabama {state=01}

Alaska {state=02}

American Samoa {state=60}

Arizona {state=04}

California {state=06}

Colorado {state=08}

Commeonweszlth of the Northern Marizna |slands {state=63}
Connecticut {state=05}

Delaware {state=10}

District of Columbia {state=11}

Flerida {state=12} -

m | »

0 = 3 o o

2/57 selected. < Back ] [ Next =
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Select one or more geography options and navigate to the next dialog. If there are any vari-
ables required by the dataset you will be asked to choose available values:

o' US Census

OPTAX filters: Mone

Filter By:

(=[O sl

[ Select All

[ 00
[ 10
[ 20
%9
A
@7
[y

0/7 selected.

[

<Back | [ MNeut>

]

Once you finish selecting geography and required variables information, a dialog that con-
tains a table with all the available series is displayed. The interface provides a way to search
through the series by typing a keyword in the Filter By edit field and clicking the Filter but-

ton.
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a2! US Census [F=5 Eol 5

Select Series:

DataSet: 2012 Economic Census - All Sectors: Economy-\wWide Key Statistics
(EconCensusEWKS2012)

Filter By:

|
VariableMName Variable Title OPTAX NAICS2012 state
ESTAB Number of establishments | 99 n 05

EMP Mumber of employees 55 21 05

ESTAE Mumber of establishmerts 99 21 06

EMP Mumber of employees 55 21 06

1] 1 ¢
4/ 4item(s) selected. < Back ] [ Colech

Click the Select button to select the series:

BE US Census: CENSUS - (census)

Browse | Browse-Append

Displayed: 4

MName

K econcensusewks2012_ emp_ state=05_ naics2012=211__optax=99
& econcensusewks2012_ emp_ state=06_ naics2012=211__optax=99
K econcensusewks2012_ estab_ state=05_ naics2012=211__optax=99
K econcensusewks2012_ estab_ state=06_ naics2012=211__optax=99

Once you have found the series of interest, you may drag-and-drop (or copy-and-paste) the
series directly into an EViews workfile in the usual fashion.

e See “Census (United States Census Bureau)” on page 368 in User’s Guide I.
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¢ See also dbopen (p. 349) in the Command and Programming Reference

NOAA (National Oceanic And Atmospheric Administration

NOAA provides access to a list of datasets that offer a large range of publicly available
weather and climate data. Please note that an internet connection will be required to obtain
NOAA online data. For more information on the datasets, please see

https://www.ncdc.noaa.gov/cdo-web/webservices/v2#datasets
EViews 11 offers a custom interface to NOAA data. To open the NOAA database, select File/

Open Database... from the main EViews menu, then select National Oceanic And Atmo-
spheric Administration from the Database/File type dropdown menu:

Database Specification @

Database specification

Datat [File type: | National Oceanic And Atmosphe v]

Server spedfication: | w.ncdc.noaa.gov/fcdo-web/fapifv2
User name:
Password:

Database name: | NOAA,

Browse Files ] lBrowse Registry ] l Add to Registry

Open as

Database alias (optional short name):

Use of the NOAA service is free but requires registration. The first time you attempt to open
the database you will be asked to enter an API Key obtained from the National Oceanic And
Atmospheric Administration:

ol Preferences EI@

Use of NOAA online data reguires registering with the NOAA to obtain an AP Key.

MNOAL AP Key: |

To obtain a new key, click the link below:

hitps:/www.nede.noaa. govicdo-webitoken

Please enter your API key and then click on OK. The key will be saved as a user specific set-
ting in your EViews “.ini” file. If you need to change the key at a later time, select View/
Preferences... from the EViews database menu to modify your settings.


https://www.ncdc.noaa.gov/cdo-web/webservices/v2#datasets
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When you click on OK, EViews will open a standard database window:

Displayed: 0

Click on Browse to open the custom NOAA window:

NOAA
Datsset | Giobal Summary of the Morth - GSOM -

Date Range 17630101 to 20181201
@ Select Locafion [cty -

(©) Enter station id(s) (i.e. GHCND:KG000038619)
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The dialog allows you to select data available within datasets. The first step to access data is
to select a NOAA dataset from the drop down list. The dialog interface allows you to con-
tinue your search for data either by selecting a Location category (city, county, climate divi-
sion, etc.) or by typing or pasting the ids of the stations you are interested in. Click the
Next > button to navigate to the next dialog:

NOAA [E=H =R 55

Select Cities:
Dataset: Global Summary of the Month (GSOM)

Filter By:

[] Cities
‘s-Hertogenbosch, ML -
Abakan, RS |
Abeche, CD i

Aberdeen, SD US
Aberdeen, WA LS
Abha, SA
Abidjan, IV
Abomey, BN

Abu Dhabi, AE
Acapulco, MX
Accra, GH

Ada, OKUS
Addis Ababa, ET
Adelaide, AS -

2

21966 Cities selected. [ < Back ][ Mext > ]

005 o = = o e

If you chose the location category (e.g. cities) you will be able to select one or more loca-
tions to get station data from. The interface allows you to filter and customize the available
locations by typing a keyword in the Filter By edit field and clicking the Filter button. Use
the navigation Next > button to select one or more data types:
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NoAA (=[O el

Select Data Types:

Dataset: Global Summary of the Month (GSOM)
Cities: Aberdeen, WA LS, Abilene, TXUS

Al Available

Showing all available data types for the specified cities.

0o DataTypeld « DataTypeMName Ayailz
[T PRCP Precipitation <Al
[T PSUN Daily percent of possible sunshine for the period CITY-L
[T sMHow Snowfall <All=
BMG  aemeteweme ——
TMAX Maxdmum temperature <All= |i|
TMIN Minimum temperature <All=
[T T5UN Total sunshine for the period <All= il
'4_‘| B - o ; . ol
3/ 37 item(s) selected. [ < Back ] [ Next > ]

If you previously selected more than one location you are going to see two tabs: Shared and
All Available. The Shared tab displays all the data types that are shared between the loca-
tions and the All Available tab displays all available for the locations selected. You can use
the Filter button to customize your search results. Click the Next > button to view the avail-
able NOAA stations:
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NOAA

Select Stations:
Dataset: Global Summary of the Month (GSOM)

Cities: Aberdeen, WA LIS, Abilene, TX LS
Data Types: TMAX, TAVG, TMIN

Stationld StationName DataTypeld Dal +
GHCND:USW0D034225  HOQUIAM BOWERMAN AIRPORT, WA US  TMIN Mini
GHCND:USC00450008 | ABERDEEN, WA US TMIN Mirii| =
GHCND:USC00454738 | LONE TREE, WA US TMIN MiniL
GHCND:USC00453804 | HOQUIAM TMIN Mirii
GHCND:USW00034225 | HOQUIAM BOWERMAN AIRPORT, WA US | TMAX Max
GHCND:USC00450008 | ABERDEEN, WA US TMAX Max
GHCND:USC00454738 | LONE TREE, WA US TMAX Max
GHCND:USC00453804 | HOQUIAM TMAX Max
GHCND:USW00034225 | HOQUIAM BOWERMAN AIRPORT, WA US | TAVG Ave ~
| 1 ] ¢

11

24 24 item(s) selected. [ < Back ][ Select ]

A dialog that contains a table with all the available stations is displayed. The interface pro-
vides a way to search through the stations by typing a keyword in the Filter By textbox and
clicking the Filter button. Click the Select button to select the series:

s Select Date Range E=R(ESH
From: To:
20081201 [E~ 2018-12-01

[7] Use explicit end date

[ ok |[ Cancel

You will be asked to choose a date range, specific to each dataset, in order to limit the data
results. For annual and monthly data the default is a ten year range; all other data are lim-
ited to a one year range.
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Displayed: 24
MName

& ghcndusc00410013 tavg.gsom.20081201

& ghcndusc00410013 tmax.gsom.20081201
& ghcndusc00410013.tmin.gsom. 20081201
& ghcndusc00450008 tavg.gsom.20081201

& ghcndusc00450008 tmax.gsom.20081201
& ghcnd:usc00450008 tmin.gsom 20081201
& ghcndusc00453804 tavg.gsom.20081201

& ghcndusc00453804 tmax.gsom.20081201
& ghcndusc00453304 tmin.gsom 20081201
& ghcndusc00454738 tavg.gsom.20081201

& ghcndusc00454738 tmax.gsom.20081201
& ghcndusc00454738 tmin.gsom 20081201
& ghcnd:usr0000thmb tavg.gsom 20081201

&4 ghcnd:usr0000thmb tmax.gsom 20081201
& ghcnd:usrd000thmb.tmin.gsom.20081201

& ghcndusw00013910 tavg.gsom. 20081201
& ghcndusw00013910.tmax.gsom 20081201
& ghcnd:usw00013910.tmin.gsom.20081201
& ghcndusw00013962 tavg.gsom. 20081201

Once you have found the series of interest, you may drag-and-drop (or copy-and-paste) the
series directly into an EViews workfile in the usual fashion.For additional discussion, see

¢ “NOAA (National Oceanic And Atmospheric Administration)” on page 400 in User’s
Guide I.

¢ See also dbopen (p. 349) in the Command and Programming Reference.

Duplicates Analysis

One thankless data task is examining data to find miscoding or other errors. One important
approach to data cleaning is identification and examination of observations with duplicates.

EViews 11 provides easy-to-use tools for analyzing your series or group data to identify
duplicate observations. Specialized tools make it easy you to work with and edit groups of
repeated observations. A newly developed interactive display let you jump from looking at
observations in a single duplicate group to the observation in workfile context, and vice
versa. Thus, clicking on a duplicate in the spreadsheet view will jump to show all of the
observations that share that duplicate. Similarly, clicking on an observation in the shared
individual duplicates view will jump to the corresponding observation in the full spread-
sheet.

To display the new duplicates view, click on View/Duplicate Observations from the main
menu of either a series or a group object. EViews will display the duplicates summary asso-
ciated with your data in the current workfile sample:
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M Series: GPA Workfile: BINARY:undated\, = E=R=
[ViewlProclObjectlProper‘tiesHPrintlNameIFreeze].:ﬁ{SortlEdit-'—f-ISampIeISheet]i
-~ Summary Duplicates summary for GPA
Graph Date: 02/0819 Time: 14:58
Spreadsheet Sample: 132
- Duplicates / Count Included observations: 32
Mumber of groups with duplicates: 3
Percent Percent
Group Size | Groups  of Groups Obs. of Obs.
1 26 89.66 26 81.25
2 3 10.34 i 18.75
Total 29 100.00 32 100.00

Here we see the summary associated with the series GPA. The summary shows that there
are 26 unique observations, and 3 sets of non-unique observations, each set comprised of a
pair of observations for 6 total obs. Also displayed are the percentages in each category.

While the summary view is useful for obtaining an overview of the duplicates in the data,
the real power of the duplicates view comes from clicking on one of the other items in the

left-hand side tree structure.

Clicking on the Graph node displays a graph of the data showing the group sizes associated

with each observation:
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M Series: GPA Workfile: BINARY:undated\, = E=R=
[Viewl Pmcl Objectl Properties l Printl Namel Freezel Samplel Sheet_
Summary
Spreadsheet
Duplicates { Count Duplicates Graph

2

i

0
5 10 15 20 5 30

Here we see which six observations are in duplicate groups. There does not appear to be a
pattern to the location of these observations.

Clicking on the Spreadsheet node shows the data in a spreadsheet:

% Series: GPA  Workdfile: BINARY:undated\, ===
[ViewlPmclObjectlPropertieslPrintlNamelFreezelSurtlEditﬂ-ISampleISheet“
Summary GPA | |
Graph 1 2.6600 A
z 2
Duplicates / Count 1 59200
h 4.0000
6 2.8600
7 | 27600
8 2.8700
9 3.0300
10 | 3.9200
11 | 2.6300
12 | 3.3200
13 | 3.5700
14 | 3.2600
15 | 3.5300
16 | 2.7400
17 | 27500
18 | 2.8300
19 | 31200 e
2 b >

Observations which have duplicates are colored and shaded, with the intensity of both
determined by the number of observations in the corresponding group. In this case, all of
the duplicates have 2 observations in their group but in cases where there is variation in
group sizes, the spreadsheet will identify which observations are in larger groups.
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As with the standard EViews spreadsheet display, you may click on the Edit + /- button to
enable editing of the observations.

Clicking on the Duplicates/Count node opens up the tree to show all of the duplicate
groups. Clicking on a specific group takes you to a display of the observations in that group:

M Series: GPA Workfile: BINARY:undated\, = E=R=
[ViewlProclObjectlProper‘tiest]PrintlNameIFreezeﬁEdit-r!-ISampIeISheetE

Summary (2.89) - 2 observations

... Graph GPA | |

Spreadsheet 2 2.8900 ~
Duplicates / Count 23 | 2.8900

. (283) 2

fceo 2

Again, clicking on the Edit + /- button will enable editing of the observations.

After examining the observations in a specific group, you may wish to see that observation
in workfile context. If you move your pointer over the observation row identifier or value
you will see the pointer arrow change to a target, indicating that clicking will target that
observation. Simply click on the observation data to jump to the duplicates spreadsheet dis-
play with that observation selected.

Similarly, if you are in the spreadsheet display, clicking on a duplicates observation row
identifier or value will jump to the observation’s specific group display.

The same tools are available for group objects. In this case, duplicates refers to observations
for which the values of all of the series in the group are identical.

® Seealso Series: :dups (p. 603), Alpha: :dups (p. 9), and Group: :dups (p. 358) in
the Object Reference.

Split-Observations Frequency Conversion

EViews 11 expands its high-frequency to low-frequency conversion methods to include tools
for splitting the high frequency data into multiple low-frequency series.
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The new split observations method creates multiple imported series from the single high-fre-
quency series. By default, split will create a series for each high-frequency period within the
destination low frequency period. For example, when copying between a monthly page and
a quarterly page, the split option will create three series. The first series will contain the first
monthly observation in each quarter, the second series will contain the second observation,
and the third series will contain the third monthly observation.

When copying between a page with seven-day daily frequency and a page with monthly fre-
quency, 31 different series will be created, with some of those series containing NAs if the
month does not have the corresponding day (February will contain NAs for series 31, 30
and, in non-leap years, 29).

The split index field may be used to indicate which high-frequency periods will be used to
create the low-frequency series by entering the corresponding periods in a space delimited
list, or as a range with a hyphen. For example, if copying from monthly to quarter and you
only want to generate series for the second and third months of the quarter, you would enter
“237.

The split last observations method is identical to the split observations method with the
exception that the indexing starts at the end of the low-frequency period rather than the
start. Thus when copying from daily to monthly and entering and index of “1 23 4 5” or “1-
5” the last 5 days of each month will be used to create the monthly series rather than the
first.

For all conversion methods, you may specify how EViews handles missing data when carry-
ing out the calculations. You may elect to propagate NAs so that whenever a missing value
appears in a calculation, the result for the corresponding period will be an NA. Alternatively,
you may elect not to propagate NAs so that calculations will be performed ignoring the
missing values (though if all values for a period are missing, the corresponding result will
still be an NA).

e “High Frequency to Low Frequency” on page 171 in User’s Guide I.

e See also copy (p. 332) and import (p. 393) in the Command and Programming Refer-
ence.

Econometrics and Statistics

EViews 11 offers a exciting new additions and improvements to its set of econometric and
statistical features. The following is a brief outline of the most important new features, fol-
lowed by additional discussion and pointers to full documentation.
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Bayesian VARs

Bayesian VAR (BVAR) methods (Litterman 1986; Doan, Litterman, and Sims 1984; Sims and
Zha 1998; Koop and Korobilis 2010; Giannone, Lenza and Primiceri 2014) provide a logical
and consistent method of imposing parameter restrictions in VAR models.

While earlier versions of EViews offered some support for Bayesian analysis, Bayesian VARs
have been completely revamped for EViews 11 to include many new features.

New features include:

e New priors: Independent Normal-Wishart, and Giannone Lenze and Primiceri
(2012).

e New options for including sums-of-coefficients and initial-observation dummy vari-
ables for all priors (not just Sims-Zha as in previous versions).

e New options for calculating the initial covariance matrix.

¢ Bayesian (MCMC) forecasting and impulse responses.

VAR Specification *

Basics  Prior type Hyper-parameters = Options

VAR type Endogenous variables
Bayesian VAR ~

Estimation sample
| Lags for Endogenous:
i2

Exogenous variables

C

Cancel

For those who have worked with Bayesian VARs in previous versions of EViews, note that
support for custom hyper-parameter matrices has been removed.
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VAR Specification *

Basics Prior type  Hyper-parameters = Options
Prior type
Mormal-Wishart ~
Dummy observations
Sum-of-coeffidents (unit roots)
Dummy-initial-observation (cointegration)
Initial residual covariance options
Univariate AR
Exogenous variables:
MNone
Constant only
All exogenous
Indude dummy observations in calculation

Degrees of freedom correction

Cancel

¢ See “Bayesian VAR Models” on page 1679 of User’s Guide II for discussion and addi-
tional features.

e Also see bvar (p. 905) and “Var” (p. 897) in the Object Reference.

Mixed-Frequency VARs

EViews 11 now supports VAR estimation using endogenous variables of mixed frequency
using the methods outlined in Ghysels (2016).

Vector Autoregression (VAR) models require all variables in the VAR to be of the same fre-
quency—all variables in the VAR are monthly, or all are quarterly, etc. The single frequency
requirement is generally not met in practice as macroeconomic researchers typically possess
variables of different frequencies.

The traditional solution to mixed frequency estimation uses frequency conversion methods
to convert the high frequency variables to the lowest frequency in the VAR. This aggregation
leads to a loss of information as multiple observations are combined into a single data point.

In VAR models, different approaches to alleviate the data aggregation problem have recently
become popular. There are three broad categories of methods for estimating these mixed fre-
quency VARs:

e State-space approaches such as Schorfheide and Song (2013).
e U-MIDAS approaches as outlined in Ghysels (2016).
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e MIDAS with polynomial weights, Ghysels (2016).

EViews 11 offers support for the unrestricted MIDAS (U-MIDAS) approach (Ghysels 2016)
which has been expanded to include both Classical and Bayesian VAR techniques.

VAR Specification

Basics | Options

VAR type Endogenous variables
Switching VAR v dpcan dpusa dpdeu dpjpn

Estimation sample
1960q4 20184 Lag Intervals for Endogenous:
12

Switching spedfication .
Exogenous variables

Switching type: |Markov W
[ switching means (M)

C

Mumber of regimes: | 2

Varying components:

[ ] Lagged endogenous Probability regressors

Exogenous =
|:| Error covariance matrix

oK Cancel

For additional discussion, see:
e “Mixed Frequency VAR” on page 1711 of User’s Guide II.
e mfvar (p. 939) and “Var” (p. 897) in the Object Reference.

Switching VARs

EViews 11 offers support for estimation of switching VAR models—VAR models with nonlin-
earities arising from discrete changes in regime. As in their single equation counterparts,
EViews allows for both independent and Markov switching where the sample separation
into regimes is not observed.

To estimate a switching VAR model, open the VAR estimation dialog and select Switching
VAR from the VAR type dropdown menu:
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VAR Specification

Basics | Options

VAR type Endogenous variables
Switching VAR v dpcan dpusa dpdeu dpjpn

Estimation sample
1960q4 20184 Lag Intervals for Endogenous:
12

Switching spedfication .
Exogenous variables

Switching type: |Markov W
[ switching means (M)

C

Mumber of regimes: | 2

Varying components:

[ ] Lagged endogenous Probability regressors

Exogenous =
|:| Error covariance matrix

oK Cancel
* You may choose between Simple and Markov switching and to estimate assuming
either a Switching intercept or Switching means specification.
® You should specify the number of regimes M > 1.

¢ You should specify the coefficients that are allowed to vary across regimes: whether
the lagged endogenous switch or not, whether the exogenous switch or not, and
whether the error covariance matrix switches or not.

¢ Lastly you may specify Probability regressors which in affect the transition probabil-
ities.
Once estimated, EViews offers many tools for examining the regime and transition proba-

bilties.

® See “Switching VAR” on page 1723 of User’s Guide II for discussion and additional
detail.

® SeeVar::switchvar (p. 948) and “Var” (p. 897) in the Object Reference.

Elastic Net and LASSO

EViews 11 introduces tools for estimation of elastic net regression, and the special cases of
ridge and LASSO models (Zou and Hastie (2005) and the textbook by Hastie, Tibshirani, and
Friedman (2001)).
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Elastic net regularization is a popular solution to the overfitting problem, where a model fits
training data well but does not generalize easily to new test data. Depending on the particu-
lar parameters chosen for the elastic net model, some or all of the regressors are preserved,
and their magnitudes are reduced.

Elastic net, LASSO, and ridge regression are all penalized regression methods that work by
shrinking the magnitudes of the regressors in the model. The usual approach is to modify
the standard cost function for linear regression with a penalty term.
m P 2 p p
J= = 8+ S o ALYy g0y 8 0.1)
DT Z Yi 0 Z i 5 2 Z jro Z | j‘ )
' = =1

i=1 j=1 j

1 j=

Depending on the value of « in the penalty term, Equation (0.1) becomes a ridge regression
model, a LASSO model, or an elastic net model. The magnitude of the penalty parameter

A > 0 controls the impact of the penalty. If N is chosen to be a “large” value, the minimiza-
tion of this cost function:

To estimate an elastic net model, Quick/Estimate Equation... from the main EViews menu
and select ENET - Elastic Net Regularization from the main Method dropdown menu near
the bottom of the dialog:

Spedfication | Options

Equation spedification
Dependent variable followed by list of regressors:

stdz viv2 v3v4vive v7 vB vav10 vilviZ vi3v14vi5 vi6 vi7 v1B vid
20 C

Penalty specification
Type: (@ Elasticnet () Ridge (OLassO

Alpha: 0.5 (For lambda, enter single values or a list
of values to perform cross-validation. CV
bda: options are set in the Options tab. Leave
Lambda: blank for EViews-supplied list.)
Estimation settings

Method: | ENET - Elastic Net Regularization

Sample: 1100

You may perform estimation over a single lambda penalization parameter and a grid search
over multiple penalization parameters. When multiple parameters are used, EViews also
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supports options for automatic generation of penalization parameters, as well as cross-vali-
dation tools for choosing the parameter with the lowest error.

Once your equation is estimated, EViews 11 offers specialized views of tables of the coeffi-
cients and other summary statistics, graphs of coefficient evolution with respect to the pen-
alty parameter and other statistics, and diagnostics for cross validation.

(= Equation: TEST_STDZ Workfile: EXAMPLES:me...[ = || & |[=3]
[ViewlProclObject] [PrintINameIFreeze] [EstimatelForecastlStatisesids]

Coefficient Evolution

Coefficients

-6
00 02 04 06 08 10 12 14 16 18 20 22 24 26

L1 Norm

VETDZ4
VETDZZ
VETDZ14
VETDZ12

VETDZS

VETDZ10
VETDZ1S
VETDZ20

VETDZ3
VETDZE

VETDZ1 VETDZZ
VETDZE VETDZ7
VETDZ11 VETDZ1Z VETDZ13
VETDZ17 VETDZ1E

VETDZ16

e See “Elastic Net and LASSO” on page 1401 of User’s Guide II for discussion and addi-
tional detail.

e See Equation::enet (p. 90) and “Equation” (p. 33) in the Object Reference.

e See also enet (p. 355) in the Command and Programming Reference.

Functional Coefficients Regression

A flexible, middle ground between the extremes of simple linear regression and nonparamet-
ric modeling is the functional coefficients model:
k

Yy = Bo(Z)+ > Bi(Z)X; + ¢ (0.2)

i=1
where the 3; are no longer simple coefficients, but are instead functions of the variable Z,.
The basic idea is that for each z of interest, we estimate a local regression with kernel

weighted squared residuals. Then, estimating this regression for a set of z traces out the
functional coefficients relationship.
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For example, suppose we have the single regressor functional coefficients model:
Y = Bo(Z) +B1(Z) X, + ¢ (0.3)

We will approximate the coefficient functions 8,(Z,) and 8,(Z,) with a linear Taylor
expansion at z. The resulting objective function is:
T

7. —
S = 3 - Bo+ B.X) - (B + 81X Z- 21 K(Z) 09

t=1
Minimizing this objective provides estimates of the coefficients at that point,

g g08(2) = Bo(2). B1(2). 85 (2). 8 (2)

min
By, B

We may repeat this minimization for various z.

There are several points that we wish to emphasize:

¢ The functional coefficient estimate is a set of coefficients estimated at a corresponding
set of local points z.

¢ The objective function depends on the kernel bandwidth h.

e The objective contains twice as many coefficients as the base model to account for the
presence of the first derivatives in the Taylor approximation. We are, however, typi-
cally interested only in 3, and 3, .

EViews 11 offers tools for estimating functional coefficients regression, for displaying results,
and for summarizing the estimation procedure.

To estimate a functional coefficient model, Quick/Estimate Equation... from the main
EViews menu and select FUNCOEF - Functional Coefficients from the main Method drop-
down menu near the bottom of the dialog to display the functional coefficients dialog:
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Equation Estimation
Spedification  Options

Specification
Dependent variable followed by list of regressors

loglynx loglynx (-1} loglynx (-2}

Functional coeffident variable Custom Evaluation Grid

LOGLYNX(-2) [Juse unifarm grid

Iin; IMa: Length:

Polynomial Degrees | |

Main estimation degree: [ specify vector
Auxiliary estimation degree: | 3 ~ |

Estimation settings

Method: | FUNCOEF - Functional Coefficients

Sample: ‘ 1821 1934

You sill specify the basic regression specification, functional coefficients value, degrees of
the polynomials, and points at which to evaluate the regression.

The Options page allows you to specify various settings for estimation:
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Equation Estimation

Specification  Options

Pilot bandwidth Final bandwidth
Method: Method:
| Residual Squares Criterion (RSC) | | Multi Cross-Validation ) o

m

v

Q

Once estimated, there are various views and procs you may use to analyze the results:

[S) Equation: EQ Workfile: LYNX_FUNCOEF:Lymd, =N EeR =
[ view| proc| object | [ print | name | Freezz | | Estimate | Forecast | stats | Resias|
Functional Coefficient Representation
LOGLYNX(-1) LOGLYNX[-2)
18 .0y
17 -1 /\\
A/
16
¥
15 i
14 -5
K -5
13 :
W NEEEEEP
12 \L/ _sf \
11 ol
14 16 18 20 22 24 26 28 30 32 34 36 38 40 14 156 18 20 22 24 26 28 3.0 32 34 36 38 40

e See “Functional Coefficient Regression” on page 1423 of User’s Guide II for discussion
and additional detail.

® See Equation::funcoef (p. 100) and “Equation” (p. 33) in the Object Reference.

e See also funcoef (p. 372) in the Command and Programming Reference.
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Cluster-Robust Covariances

In many settings, observations may be grouped into different groups or “clusters” where
errors are correlated for observations in the same cluster and uncorrelated for observations
in different clusters (Liang and Zeger, 1986; Wooldridge, 2003; Cameron and Miller, 2015).
EViews offers support for estimation of coefficient covariances that are robust to either one
and two-way clustering.

In EViews 11 these cluster robust covariances are newly available for a variety of alternative
specifications—instrumental variables and GMM, generalized linear models, (GLM), and
various limited dependent variables models such as binary (probit and logit), count,
ordered, censored (Tobit).

When estimating an equation using various methods, the Covariance method dropdown on
the Options may be used to select Cluster robust covariance estimation.

Equation Estimation

Spedification | Options

Coeffident covariance Weights

Covariance

Type:
method: Cluster robust v Type None W
OPG
Cluster firmid Eviews default

series:

CRmethod:  |CR1 (finite sample)  w

Optimization
Gauss-Newton
Marguardt
Coeffident name
500
C
1e-08

Display settings in output

You will then be prompted to enter the name of one or two series in the Cluster series edit
field, and to select the (cluster robust) CR method from among approaches ranging from
d.f. corrected to methods using finite sample corrections based on the leverage for observa-
tions.

We note that the leverage corrections are not available for the newly implemented IV, GMM,
and limited dependent variables forms of the models. Moreover, we strongly caution that in
many cases, the cluster-robust standard errors are more properly viewed as cluster-robust
QML covariances, which may be associated with QML coefficient estimates with undesirable
properties.
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e See “Cluster-Robust Covariances” on page 933 of User’s Guide II for general discus-
sion and additional detail.

Testing and Diagnostics

The new estimators described in “Estimation,” on page 9 all have various estimator-specific
views for testing and diagnostics.

Seasonal Unit Root Testing

An important element of time series data is seasonality or cyclicality. Typically, seasonality is
treated as a stationary feature in most time series models. Nevertheless, non-stationarity,
particularly of the unit-root kind, can be an important feature within the cyclical compo-
nents themselves, and can give rise to similar inferential inaccuracies and concerns one
often encounters with traditional unit root series. Accordingly, identifying the presence of
unit roots at one or more seasonal frequencies is the subject of the battery of tests known as
seasonal unit root tests.

EViews 11 offers several seasonal unit root tests, including the classical Hylleberg, et al.
(1990, HEGY) test, the Smith and Taylor (1999) likelihood ratio test, the Canova and Hansen
(1995) test, the Taylor (2003) robust stationarity test, and the Taylor (2005) variance ratio
test.

To begin, double click on a series name to open the series window. From there, select View/
Unit Root Tests/Seasonal Unit Root Tests...

Unit Root Test

Test type
Traditional HEGY (Hylleberg, Engle, Granger and Yoo)

Options Lag selection

Periodicity (® Automatic

i Akaike Info Criterion
Deterministics Max Lags:
MNone

Seasonal Deterministics

MNone

You may choose between:
¢ Traditional Hylleberg, Engle, Granger, and Yoo (HEGY) test
e HEGY Likelihood Ratio test
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* Canova-Hansen test
e Variance ratio test

For example, results for a traditional HEGY test are of the form:

Seasonal Unit Root Test for AIRPASSENGERS
Method: Traditional HEGY

Periodicity (Seasons): 12

Non-Seasonal Deterministics: None

Seasonal Deterministics: None

Lag Selection: 2 (Automatic: AIC, maxlags=12)
Sample Size: 130

Null Hypothesis Significance Level
Unit root at: Test Stat. 1% 5% 10%
Frequency 0 -2.390602
n=120 -2.48 -1.92 -1.60
n=140 -2.55 -1.93 -1.60
n=130* -2.52 -1.92 -1.60
Frequency 2P1/12 and
22P1/12 5.281402
n=120 33.98 8.15 3.75
n=140 30.48 8.15 3.77
n=130* 32.23 8.15 3.76
Frequency 4P1/12 and
20P1/112 2.343020
n=120 33.98 8.15 3.75
n=140 30.48 8.15 3.77
n=130* 32.23 8.15 3.76
Frequency 6P1/12 and
18PI1/12 1.059733
n=120 33.98 8.15 3.75
n=140 30.48 8.15 3.77
n=130* 32.23 8.15 3.76
Frequency 8P1/12 and
16P1/12 0.327604
n=120 33.98 8.15 3.75
n=140 30.48 8.15 3.77
n=130* 32.23 8.15 3.76
Frequency 10P1/12 and
14P1/12 0.796306
n=120 33.98 8.15 3.75
n=140 30.48 8.15 3.77
n=130* 32.23 8.15 3.76
Frequency PI -2.519200
n=120 -2.48 -1.92 -1.60
n=140 -2.55 -1.93 -1.60

n=130* -2.52 -1.92 -1.60
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¢ See “Seasonal Unit Root Testing” on page 1547 of User’s Guide II for discussion and
additional detail.

® See Series::seasuroot (p. 635)

¢ in the Object Reference.

External Interfaces

Python Connectivity

EViews 11 offers bi-directional communication between EViews and the Python program-
ming language.

Previously, the communication between the EViews and Pyton was only in one-direction as
the freely available pyeviews package allowed you call EViews from your Python program,
but there was no direct support for Python from within EViews.

EViews 11 now allow you to use Python packages and code from within EViews.

Python From EViews

EViews 11 allows you to use Python packages and code from within EViews to improve your
workflow. Similar to EViews 10’s integration with Matlab® and R, with EViews 11 you can
send EViews data into the Python environment, execute Python functions, and then retrieve
data back into EViews with simple commands.

EViews supports Python 2 (version 2.7.15 or greater) and Python 3 (version 3.6.5 or
greater).

The syntax for the Python related xopen options is:
xopen (p)
or
xopen (type=p)
We support the following Python data types:
list
tuple
dictionary
numpy.ndarray

pandas.series

pandas.dataframe

The last three lines require the prior installation of the numpy and the pandas Python pack-
ages.
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The syntax for Python related xput commands is therefore:
xput (ptype=1list|tuple|dictionary|ndarrayl|series|dataframe)
EViews from Python

While the new python connectivity in EViews 11 allows you to call python from EViews, we
remind you that the previously existing pyeviews package allows you to call EViews from
Python. Similarly to the xopen command, once Python is started and pyeviews has been

loaded (as evp in this example) you may open a connection to EViews with the command:

eviewsapp = evp.GetEViewsApp (instance='new', showwindow=True)

Analogous to the xput command, data (in this case a series) may be transferred from
Python to EViews with the command:

evp.PutPythonAsWF (series, app=eviewsapp, newwf=False)

See the whitepaper http://www.eviews.com/download/whitepapers/pyeviews.pdf for more
information about the pyeviews package.

Other Features

There are a number of other features and improvements that are not mentioned above.
Series Generating Functions

General Functions
You may also use the following new functions when generating a series:
* @bridge - series with NAs replaced by the nearest preceding non-NA value
* @demean - translate to have mean 0
¢ @demeanby - translate to have mean 0 for each by-group
® @detrend - residuals from a regression on an intercept and trend
¢ @dupsid - identifier for duplicate groups
¢ @dupsobs - number of observations in the corresponding duplicate group
e @fracdiff - fractional difference
e @pctiles - percentiles
e @periodtodate - period-to-date
* @stdize - standardize to have mean 0 and variance 1

® @stdizep - standardize to have mean 0 and variance 1 (using population variance
estimate)


http://www.eviews.com/download/whitepapers/pyeviews.pdf
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e @ytd - year-to-date

Summary Statistics

The following previously existing functions now take an optional argument. Non-zero val-
ues for this argument refer to the number of decimal points to take account of when per-
forming the operation:

e @trmean - trimmed mean
* @intercept - intercept from regression on intercept and trend variable

¢ @trendcoef - slope from regression on intercept and trend variable

Distribution Functions

EViews 11 introduces distribution support for random generation and density of:
e multivariate normal

e Wishart

¢ inverse Wishart

For the multivariate normal, Wishart, and inverse Wishart distributions, the basic functions
perform a random draw from the distribution or provide the density of the distribution at a
point. Distributions are parameterized in part or in full by a scale matrix, which can be sup-
plied in several additional forms.

See “Multivariate Distributions” on page 595 in the Command and Programming Reference.

Matrix Functions

In addition to the “Series Generating Functions” on page 54 functions above which may be
applied to matrix elements, EViews 11 offers new matrix-specific functions:

e @sweep - perform the sweep operation

* @rsweep - perform the reverse sweep operation

® @qr - calculate the QR decomposition

e @seq - create arithmetic sequence

e @seqm - create multiplicative sequence

e @colcumprod - column-specific cumulative product
e @colcumsum - column-specific cumulative sum

¢ @coldemean - column-specific demean

e @coldetrend - column-specific detrend

e @colpctiles - column-specific percentiles
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® @colstdize - column-specific standardize

® @colstdizep - column-specific standardize using population variance estimate

In addition, EViews 10 expands the set of column functions that produce descriptive statis-
tics for each column in a matrix.

e @ctrmean - column-specific trimmed mean
® @cintercept - column-specific intercept from trend regression

¢ @ctrendcoef - column-specific slope from trend regression

Object Data Members

EViews 11 offers an expanded set of object data members that provide access to information
about the object.

Equation Data Members

Vectors and Matrices
@lambdacoefs....... enet lambdas and coefficients (new).
@lambdasum ....... enet summary path (new).
@lambda ............. enet lambda path (new).

@lambdaerrors..... enet measurement error means and standard errors (new).

Geomap Data Members

Scalar Values
@minx................. minimum horizontal position of the geomap.
@Mmaxx ............... maximum horizontal position of the geomap.
@miny................. minimum vertical position of the geomap.
@maxy ................ maximum vertical position of the geomap.
@count................ number of areas in the geomap.

@id(“attr”,”val”) .. the id number of the area which has the matching attribute value
for the specified attribute name.

String values

@attr(“arg”) ......... string containing the value of the arg attribute, where the argument
is specified as a quoted string.

@description......... string containing the geomap object’s description (if available).

@detailedtype ...... string with the object type: “GEOMAP”.

@displayname...... string containing the geomap object’s display name. If the geomap

has no display name set, the name is returned.
@name................ string containing the geomap object’s name.
@remarks ............ string containing the geomap object’s remarks (if available).
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@type......ccoeeee... string with the object type: “GEOMAP”.
@updatetime ........ string representation of the time and date at which the geomap was
last updated.

VAR Data Members

Vectors and Matrices

@postresidcov....... estimated posterior error covariance for Bayesian models; ordinary
residual covariance, otherwise.

@swcompanion (i).switching companion matrix for the full set of lag coefficients in
regime .

@swimpfact(i) ...... switching factorization matrix for regime ¢ used in last impulse
response view.

@swlagcoefs.......... switching coefficient matrix containing the full set of horizontally
concatenated lag coefficient matrices for regime .

@swlagcoefsum (i) sum of the switching lag coefficient matrices for regime 1.

Updated Command List

(Unless otherwise specified, all of the object views and procedures are in Command and Pro-
gramming Reference.)

Commands
[V/0)0) 20U copy objects within and between workfiles, workfile pages, and
databases (p. 332) (updated).
dbopen.................. open a database (p. 349) (updated).
fetch ......coooeeiinil. fetch objects from databases or databank files (p. 362) (updated).
import................... imports data from a foreign file or a previously saved workfile into
the current default workfile (p. 393) (updated).
XOPEN ....cvvvvnnnnnnn. open a connection to an external application (p. 564) (updated).
XPUL.covvniiiiieeiiennes send an EViews object to an external application (p. 567)
(updated).
Interactive Use Commands
binary.........ccc...... binary dependent variable models (including probit, logit, gompit)
models) (p. 303) (updated).
censored ............... censored and truncated regression (including Tobit) model (p. 311)
(updated).
count...........eoueennn. count data modeling (includes Poisson, negative binomial and

quasi-maximum likelihood count models) (p. 340) (updated).
enet ......cooeeeeeennnn. elastic net regression (including LASSO and ridge regression)
(p. 355) (new).



58— New Features in EViews 11

funcoef................. functional coefficients regression (p. 372) (new).
glm ..o, Generalized Linear Models (GLM) (p. 375) (updated).
F=0000 00 R generalized method of moments (p. 380) (updated).
ordered ................ ordinal dependent variable models (includes ordered probit,
ordered logit, and ordered extreme value models) (p. 441)
(updated).
Updated Object List
(Unless otherwise specified, all of the object views and procedures are in Object Reference.)
Alphas
Alpha Views
dups....cccoeevvieens duplicates display for observations in the alpha series (p. 9) (new).
Equations
Equation Methods
binary .................. binary dependent variable models (including probit, logit, gompit)
models) (p. 52) (updated).
censored............... censored and truncated regression (including Tobit) model (p. 62)
(updated).
count ................... count data modeling (includes Poisson, negative binomial and
quasi-maximum likelihood count models) (p. 83) (updated).
enet......cccoeeeeeeeenne elastic net regression (including LASSO and ridge regression)
(p. 90) (new).
funcoef................. functional coefficients regression (p. 100) (new).
glm . ..oooooeeneen, Generalized Linear Models (GLM) (p. 106) (updated).
F=0000 00 R generalized method of moments (p. 111) (updated).
ordered ................ ordinal dependent variable models (includes ordered probit,
ordered logit, and ordered extreme value models) (p. 152)
(updated).
SIS ., two-stage least squares regression (p. 188) (updated).

Equation Views

coefevol................ display the graph of coefficients versus lambda, R-squared, or L1
norms, for elastic net, ridge, and LASSO models (p. 67) (new).

coefmatrix ............ display matrix of lambda and coefficients for elastic net, ridge, and
LASSO models (p. 68) (new).

CVEITOT ........cun...... display lambda, the mean values of the training and test error mea-

sures, and the standard errors of those measures, for elastic net,
ridge, and LASSO model (p. 86) (new).
funbias................. functional coefficients equation bias results (p. 99) (new).
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Equation Procs
makefunresults.....

Geomaps
Geomap Declaration
geomap ................

Geomap Views

Geomap Procs
addtext.................

functional coefficients equation bandwidth results (p. 99) (new).
functional coefficients equation coefficient confidence intervals
(p. 102) (new).

functional coefficients correlation results (p. 103) (new).
functional coefficients covariance results (p. 103) (new).
functional coefficients results (p. 104) (new).

perform functional coefficients hypothesis and stability tests

(p. 104) (new).

save coefficients, residuals, bias, variance, and confidence intervals
for functional coefficients equations (p. 139) (new).

declare geomap object (p. 253) (new).

table of area attributes (p. 251) (new).
display default map view (p. 252) (new).
label view (p. 253) (new).

place text in geomaps (p. 248) (new).

clear the contents of the history attribute (p. 251) (new).

clear the contents of the remarks attribute (p. 252) (new).

set legend specific options (p. 254) (new).

link an attribute in the geomap to a series in the workfile (p. 255)
(new).

load a shapefile from disk (p. 255) (new).

make geomap series containing linked attribute values (p. 256)
(new)

make visible specified areas in the geomap (p. 257) (new).

push updates to OLE linked objects in open applications (p. 257)
(new).

change display options settings for the geomap (p. 258) (new).
save default view to a graphics file (p. 259) (new).

set the value of an object attribute (p. 261) (new).

define the fill (background) color used in geomap shapes using
values in a series (p. 261) (new).

set the font for the geomap text (p. 267) (new).
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unmask ................ make visible specified areas in the geomap (p. 268) (new).
Group
Group Views

dups.....cooeeevivnnnnnns duplicates display for observations in the group (p. 358) (new).
Group Procs

setfillcolor ............ set custom spreadsheet fill coloring for the group (p. 377) (new).

settextcolor........... set custom spreadsheet text coloring for the group (p. 386) (new).
Series

Series Views

dups....cccoeeevinnnnnns duplicates display for observations in the series (p. 603) (new).
Seasuroot.............. seasonal unit root test on an ordinary series (p. 635) (new).
Series Procs
setfillcolor ............ set custom spreadsheet fill coloring for the series (p. 641) (new).
settextcolor........... set custom spreadsheet text coloring for the series (p. 650) (new).
VAR
Var Methods
bvar ..........coeee. Bayesian VAR (p. 905) (updated).
mfvar ................... mixed frequency VAR (p. 939) (new).
switchvar.............. switching VAR (including simple and Markov switching) (p. 948)
(new).
Var Views
drawcoefs............. draw from the posterior coefficient distribution (p. 916) (new).
drawrescov........... draw from the posterior error covariance distribution (p. 917)
(new).
impulse ................ impulse response functions (p. 924) (updated).
residcor ................ residual correlation matrix (p. 942) (updated).
residcov................ residual covariance matrix (p. 943) (updated).
rgmprobs.............. display the regime probabilities in a switching VAR (p. 916) (new).
transprobs ............ display the state transition probabilities in a switching VAR (p. 953)
(new).
Var Procs
forecast................. produce dynamic forecasts from an estimated VAR or VEC (p. 920)
(updated).

makergmprobs...... save the regime probabilities from a switching VAR (p. 935) (new).
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maketransprobs.....save the state transition probabilities in a switching regression
equation (p. 937) (new).

EViews 11 Compatibility Notes

The following discussion describes EViews 11 compatibility issues for users of earlier ver-
sions.

Workfile Compatibility

With few exceptions, EViews 11 workfiles are backward compatible with EViews 10. Note
that the following objects are new or have been modified in Version 11:

e Estimation objects estimated with methods that employ new features (Elastic net,
functional coefficients, switching VAR, mixed-frequency VAR, Bayesian VAR, estima-
tors with newly supported cluster robust covariances).

e Bayesian VARs estimated from earlier versions of the EViews are not fully compatible
with EViews 11. The original VAR object with specification may still be read, but will
not have the associated results.

If you have saved workfiles containing any of the above objects and open them in earlier
versions, EViews will delete the incompatible object and notify you that one or more objects
were not read. If you then save the workfile, you will lose the objects. We recommend that
you make a copy of any workfiles that contain these objects if you would like to use these
workfiles in earlier versions of EViews.
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