OueHka perpeccum B nakete Eviews

s 3amycka nakera EViews qocTaTouHO ABaXKIbl KIMKHYTH JIEBOM KHOMKOW MBIIIKH T10
3HAYKy Bamero Qaiina ¢ janHeiMu, Hanpumep data 2.2.wfl. B oTkpeiBmemcst okae Bol yBunuTe
MMEHA HCIIO0Ib3YEMBIX B YIPAXKHEHUHU IIEPEMEHHBIX.
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Range: 1 540 Filter: * Default Eg: Mone
Sample: 1 540

EA age EA catse EA ethblack
BA asvabiOn BA callbarg BA ethhizp
EA asvabl2 EA divorced EA ethwhite
BA asvabls BA earnings BA faithc
EA asvabl4 EA educasa EA faithj

BA asvabls BA educha BA faithn
EA asvabls EA educdo BEA faitho
BA asvabc B educhsd BA faithp
[&] EA educmast EA female
BA catgov B educphd BA height
EA catpri EA educprof EA hours
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Camast BepXHsisl TUTYJIbHASI CTPOKa OKHA Eviews BBIIeNIeTCs CHHIM [BETOM Koraa Eviews
AKTHUBUPOBAH.

I'maBHOE MEHIO — ClIeqyroIIas CTpoKa OKHa Eviews — cofep uT 9 MeHIo:

File, Edit, Object, View, Procs, Quick, Options, Window, Help,

KaXJI0€ U3 KOTOPBIX MOKHO aKTUBHPOBATH, MOABEAS KypCOp K Ha3BaHUIO KOHKPETHOTO MEHIO U
KJIMKHYB JIEBOW KHOIIKOM MBILIKH.

JI71s1 OLIEHKHM perpeccuy KIMKHUTE B TJIaBHOM MEHIO Quick, 3atem B nosiBuBIiemcst MeHio Estimate
Equation.

B nmosBuBmemcs okae Equation Specification

Equation Specification x|

— Equation zpecification

Dependent wariable followed by lizt of regrezsars including AR MA
and POL terms, OF an explicit equation like v=c[1 +c[2]7%.

-
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— Eztimation zettings

oK
Method: | LS - Least Squares [NLS and ARMA) =l

Cancel
1 540 ﬂ —_l

Optionz

Sample:




HabepuTe MocaeA0BaTeIbHO UM 3aBUCUMOM niepemeHHo, C (ecnu Bol orieHMBaeTe perpeccuto
C TMOCTOSTHHBIM YICHOM), HIMEHA HE3aBHCHUMBIX IIEPEMEHHBIX, HAIIPUMED:

S C ASVABC

PesynbraThl OlleHUBaHUS OYAYT BBIJIAHBI B BUJC CIICIYIOIICH TaOIUIIbI

Dependent Variable: S
Method: Least Squares
Date: 02/12/07 Time: 09:14
Sample: 1 540

Included observations: 540

Variable Coefficien Std. Error t-Statistic Prob.

t
C 5.632996 0.461951 12.19391 0.0000
ASVABC 0.161216 0.008923 18.06756  0.0000
R-squared 0.377629 Mean dependent var 13.83704

Adjusted R-squared 0.376473  S.D. dependent var  2.499595
S.E. of regression 1.973774  Akaike info criterion 4.201469
Sum squared resid ~ 2095.932  Schwarz criterion 4.217364
Log likelihood -1132.397  F-statistic 326.4368
Durbin-Watson stat  2.065541  Prob(F-statistic) 0.000000

Bbl MOeTe coXxpaHUTh OLIEHEHHOE YpaBHEHUE Perpeccuu, KIMKHYB Name 1 HaOpaB uMms JJis
ypaBHeHHMs B osiBuBILIEeMcst OkHe (Bam Oyner npeanoxeno eq01). B cnycke nepeMeHHbIX
nosiBuTcst 006eKT = eq01, kK KoTopomy BbI B nanbHelieM MoxeTe 00panarbes, KIUKHYB 110
HEMY MBILLIKOM.

Hanpuwmep, xnmukayB View, a 3areMm Representations, Mb1 mosryunm nunpopmanuio 06
OLIEHUBAEMOM MOJEIIH, METOI€ OLICHUBAHUS U OLIEHEHHON MOJEIH.

Estimation Command:

LS S C ASVABC

Estimation Equation:

S = C(1) + C(2)*ASVABC

Substituted Coefficients:

S =5.632996006 + 0.1612155125*ASVABC

Co3pnaHune HOBbIX nepemMeHHbLIX B nakeTe Eviews

Jis co3nanust HOBOM nepeMeHHON Heo0XoauMo BeIOpaTh MyHKT MeHI0 GENR
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Range: 1540 Filter. * Default Eq: None
sample: 1 440
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U B OTKpBIBIIEMCsI OKHE Enter equation onpeenuTe HOBYIO IIEPEMEHHYIO.

Generate Series by Equation 5[

— Enter eguation

—Sample

|1 R4l

] LCancel

Ecnu 3nadeHus mepeMeHHO JOKHO YIOBIETBOPSTH JOMOJHUTEIBHBIM YCIOBHSIM, TO 3TO
yCJIOBHE 3a/1a€TCsl B HUXKHEM OkHe, Hanpumep @all if S > 12.

I'IpOBepKa rmnoTes O JIMHeUHbIX orpaHnyeHusAX Ha KO:-)d)q.)VILIVIeHTbI perpeccuun

OueHuTe perpeccuio ¢ IMOMOIIBIO IOCIIE0BATEILHOTO BBIOOpA
Quick/Estimate Equation



Kmuknure View B menio Workfile, a 3aremM mnocrenoBaTelbHO B OTKPBIBAIOIIMXCS OKHAX
Coefficient test 1 Wald-Coefficient Restriction
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Estimation Output
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Cmitted varial s - Likel od Ratio. ..
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Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
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01958148
0195162
13.09942
292146.36

-2153 909

2024097

Mean dependent var 18.71924

S.D. dependent var

14 60151

Aldkaike info criterion 7.988552

Schwarz criterian
F-statistic
PrabiF-statistic)

8.012395
BE. 34995
0.000000
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Habepute B OTKpBIBIIIEMCSI OKHE

Wald Test x|

— Coefficient restrictions zeparated by commas

—Examples
C[1)=0, C[3)=2+Cl4]

LCancel |

HEOOXO/JMMOE OrpaHWYCHUE (HMXKE OKHAa TPUBEACH IpPUMEP TaKOro OrpaHUYCHUs) U
ucnonb3yiTe p-value s F — cratuctukmy.

ﬂpOBepKa rmnoTte3 o0 HeBKJNMHO4YeHUU CYLEeCTBEHHbIX nepeMeHHbIX U Hanun4iuu
MN3NMTULLHUX NepeMeHHbIX

Jl1s IpoBepKU TMITOTE3bI O HEOOXOIMMOCTH BKJIFOUEHHS B PEIPECCHIO HEKOTOPOI
CYIIECTBEHHON TIEPEMEHHOI, HE0OX0IUMO OLIEHUTh PETPECCUI0 0e3 ITON MePEeMEHHO, a 3aTeM
[I0CJIEI0BATENbHO BBIOPATh
View/Coefficient tests/Omitted Variables
B oTkpsiBIIEMCS OKHE



Omitted-Redundant Yariable x|

One or more test series

] LCancel |

HA/10 J00aBUTH MIEPEMEHHYIO (WJIH TPYIITy IEPEMEHHBIX ), KOTOPYI0 BBl cunTaere CynecTBeHHOU
(cymectBeHHbIMH). B mosiBuBIIeiics Tabnuiie OyayT mpuBeAeHbI pe3ynbTathl F- Tecta s
MIPOBEPKHU 3HAYMMOCTH ITOU MEPEMEHHON (MJIM TPYNIIBI IEPEMEHHBIX ). Perenne o 3HaunMocTu
WJIM He3HAYUMOCTH TPYIIIBI IEPEMEHHBIX MOKET ObITh MPUHATO ¢ TOMOIIbIO p-value F —
CTaTUCTHKH.

J11s TpOBEPKU THIOTE3HI O CYIIECTBOBAHUM B PETPECCUM U30BITOYHON MEPEMEHHOMN HITn
TPYIIIBI IEPEMEHHBIX, HEOOXOAUMO OIICHUTH PETPECCHI0, a 3aTE€M IOCIIeI0BATENLHO BIOpATh
View/Coefficient tests/Redundant Variables
B oTkpriBIIEMCS OKHE HAJI0 yKa3aTh MEPEMEHHYIO (UJIU TPYIIIY IEPEMEHHBIX ), KOTOPYIO Bl
cuMTaeTe JIUIIHEeH (MuiHuME). B nosiBuBLIeiics Tabmuie OyayT NpuBEACHbBI pe3yibTarThl F-
TecTa ISl MPOBEPKU 3HAYMMOCTH 3TOM MEPEeMEHHOM (MU TPYIIBI IepeMEHHBIX ). Pemenue o
TOM, SIBJIIETCS JIU TPYyIIa MEPEMEHHBIX M3JIUIITHEHN, MOXKET OBITh IPUHATO C MIOMOIIBI0 p-value
s F — cratucTuku.

RESET- TecTt Pamces B nakeTte Eviews

OrneHnTe perpeccuio ¢ MOMOIIBIO MOCIIEA0BATEILHOTO BEIOOpa
Quick/Estimate Equation

[TocnenoBarenbHO BbIOEpUTE

View/Stability Tests/Ramsey RESET Test

Vkaxure B OTKPBIBLIEMCA OKHC,

RESET Specificatio x|
MHurmber of fitted terms: I

k. Cancel |

CKOJIBKO CTEIeHEH YH606XO,I[I/IMO BKJIIO4YaTh. B HYaCTHOCTH, €CIN Brl BBeeTe B OKHOI, TO B

A

ypaBHEHHe perpeccuu Oyzer Brmoder ¥, aecim 2, oY .

[IpumuTte pemenue, ucnonb3ys ais p-value F — craructuxu. Ecnu p-value F — craructuxu
MEHbIlIE BBIOPAaHHOI'O YPOBHS 3HAYUMOCTH, TO THUIIOTE3a O TOM, YTO HayaJIbHas CrielUpUKALHS
ABJISIETCSI ICTUHHOM, OTBEPraeTcs

UccnepoBaHne CTPYKTYPHOW YCTOMYMBOCTUM KO3 pULUMEHTOB perpeccum c
nomoubio Tecta Yoy (Chow) B nakete Eviews

OneHUTE pErpeccHio ¢ MOMOIIBIO MoclieoBaTeabHOro Beroopa Quick/Estimate Equation
Kiukuaute View B mento Workfile, a 3atem mociieioBaTebHO B OTKPBIBAIOIIMXCSI OKHAX
Stability Tests u Chow Breakpoint Test



B nosBuBIIIEMCS 11aI0TOBOM OKHE

Chow Tests x|

Enter one date [observation] for Forecast Test
ar one of more dates for Breakpoint T est;

(] Cancel |

ykaxkute breakpoint (0HY MM HECKOJIBKO).
[TpumuTte pemenue, ucxons u3 p-value s F — cTaTucTuky B MosIBUBILEHCS TaOIHUIIE.

OwarHocTuka rerepockeaCcTtu4HoCTu B nakeTe Eviews

Jluis mpoBeneHust TecTa YaiiTa nocjie OHeHKH perpeccum
HE00XO0IMMO TOCIIEIOBATEIHLHO BEIOPATH

View/ /Residual Tests/ White heteroscedasticity/cross terms
ecii Brl xoTuTe IMPOBECTU TCCT Vatita c IMOMapHbIMHU NPOU3IBCACHUAMU IICPEMCHHBIX HJIN

View /Residual Tests/ White heteroscedasticity/ no cross terms

ecnu 0e3 MOMapHBIX TPOU3BEACHUH.
=181 x|
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4 W Equation: UNTITLED Workfile: CLOTHING . HEEE
Representations Fieeze Eslimatel Forécasll Statsl Hesidsl

Estimation Cutput

Actual,Fitted, Residual >

Gradients and Derivatives »

Covariance Matrix

Coefficient Tests

Residual Tests Correlogram - Q-skatistics

Stability Tests Correlogram Squared Residuals

Histogram - Normality Test

T Serial Correlation LM Test, .. gg
I R ARH LM Test... ! oo

‘White Heterc Cross ns)
R-cquared ‘White Heteroskedasticity 51

Adjusted R-squared 0.053689 S.D. dependent var 3739.344
S.E. of regression 3637.578  Akaike info criterion 19.24350
Sum squared resid 5.25E+H19  Schwarz criterion 19.27343
Log likelihood -3845.698  F-statistic 1231865
Durbin-Watson stat 1.883744  Prob(F-statistic) 0.000008
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B nosiBuBIIEiics TabnuIe ncnonp3yiTe p-value ans cratuctuku obs*R-squared, umeromeit
pacnpeacii€He XU — KBaJapar.




JI71st OLIEHKHM Perpeccuu co CTaHAAPTHBIME OIMOKaMu B hopme YaiiTa cienyeTr BeIOpaTh
NYHKTHI MEHIO Quick/Estimate Equation

U, KpPOME 3TOTO,

Options/Heteroscedasticity Consistent Coefficient Covariance/White

¥ TOJILKO IIOCJIE 3TOTO OLEHUBATh PErPECCHUIO.

Equation Specification x|

— Equation specification

Dependent wariable followed by list of regreszors including AR MA
and POL termz, OF an explicit equation like ¥=c[1 | +a[2]7%.

| =)
[

— Eztimation zeftings

ak
Method: (L5 - Least Squares [NLS and ARMA) =l
LCancel |
Sample: 1540 ﬂ
= Options |
x
—L5 & TSLS options—————— [ Iteration control
¥ Heteroskedasticity Consistent b ax [terations: IEEIEI
Coefficient Covariance c oo
& white onvergence: |0,
" Mewsywfest [ Dizplay settings
[~ weighted L5/T5LS
[t available with ARRA] — Derivatives
weight: I— Select method to favor:
' Accuracy
. " Speed
— &Rk options
Starting coefficient walues [T Use numeric anly
|oLs/TSLS =l
¥ Backcast ba terms 1] 8 I Cancel

Jiist mpuMEeHeHUsT B3BEIICHHOTO METO/1a HAMMEHBIINX KBaJpaTOB BhIOEpUTE
Options/Weighted LS

Estimation Options x|
LS & T5LS options———— [ lteration control
™ Heteroskedasticity Cansistent Max [terations: ISDD
Coefficient Covariance C N
& b onvergence: (0.
= Wewey'west ™ Display settings
I
[not available with ARRA) — Derivatives
weight: l— Select method to favar:
& Accuracy
. " Speed
— &R kA options
Starting coefficient values [T Use numeic anly
OLS/TSLS 'l
[V Backeast MA terms LCancel |




U yKaxuTe B okomike Weight nepemMeHHyro, 00paTHO MPOMOPHUOHATIBLHYIO CTaHAaPTHBIM
OTKJIOHEHHSIM OCTATKOB PErPECCHH

OueHka Moaenen 6uHapHoro Bbibopa B nakete Eviews

JIJ1s OLIEHKHN perpeccuy KIUKHUATE B II1aBHOM MEHIO Quick, 3ateM B mosiBuBIieMcst MeHIO Estimate
Equation.
B oxue Method BriGepute Binary choice

Equation Specification x|

— Equation zpecification
Dependent wariable followed by lizt of regrezsars including AR MA
and POL terms, OF an explicit equation like v=c[1 +c[2]7%.

-
[~

— Eztimation zettings
Method: |5 - Least Squares [MLS and ARMA) j

ok
LS - Least Squaresz [MLS and ARMA] LCancel |

Sample: | TSLS - Two-Stage Least Squares [TSHLS and ARMA)
ARCH - Autoregressive Conditional Heterosk edasticity Optians
LM - Generdlized Method of Moments

A B otkpbiBHIEMcs okHe Equation Specification ykaxuTe 3aBUCUMYIO IIEPEMEHHYIO (OHA JOJKHA
ObITh OMHAapHOM) 1 He3aBUCHMBIe. Heo0X0auMo BEIOpaTh, KaKyro U3 MOJIEIEH, JIOTUT HITH
npoour, Bsl olieHnBaere.

Equation Specification =]

E guation zpecification

EBinary dependent wariable followed by list of regressors.

I =y

Binary estimation method: ¢ Probit @ Logit © Extreme walue

E ztimation zettings
ok I

b ethod: I BIMARY - Binary choice [logit, probit, extremne walue) vI

1 540 i’ LCancel I

Options I

Sample:




