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Instructions for the lab sessions (1/3)

= There will be a total of 6 sessions that will take place in the
lab, including this one

= As already discussed in Lecture 0, attendance to the lab
sessions is not compulsory, but an active participation to the
labs gives access to the “attending” track of the course

= Each lab session (excluding this one, which is introductory)
may carry a score up to a maximum of 4%; therefore the
maximum score from the labs is 20%

* In each lab, there will be a part in which you will have to
produce some results; in order to receive a grade, you need to
save these results following the guidelines specified at the
beginning of each session
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Instructions for the lab sessions (2/3)

= In particular, lab will have the following structure:

¢ the instructor will perform a set of exercises related to the topic
of the session

“+ you will be given some time (say, 30-40 minutes) to perform a
variant of these exercises on your own

“* short debriefing and wrap up

= You are supposed to work on the lab’s computers; if you use
your personal computer (and we strongly discourage that)

you will be in any case required to upload your work on the
lab’s network

= You are responsible for saving your work in the appropriate
directory, no exceptions; other locations will not be checked
and you will not receive a grade
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Instructions for the lab sessions (3/3)

= You will be required to deliver a word file with name
“LASTNAME_IDNUMBER" containing copies of the tables
and/or plots that you were asked to produce (detailed
guidelines will be given at the beginning of each session)

= The file must be saved in disk G:

4= Libraries
> 3 Documents
> ,—., Music
* =] Pictures
- B Videos

48 Computer
- &, Local Disk (C:)

= SY ST TALTAINTOS Ty
> L USER213 (\WAULAINFOS\EXTERNALYHOME) (G:)
L=uJ AWORK DR (‘\.‘\. AL ATRIECIEY (l—lth:n:_l {l-:_l

- 8 APPLICATION (\AULAINFOS) (M:)

>*'-'"l_i Metwork

0 items Offline status: Online
_f!"# Offline availability: Not available
-

| (UTC+01:00) Amsterdam, |
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Additional resources

= We will not post the material any material from the lab in the
official page of the course (to avoid confusion as lab is meant
to be self-contained and truly optional)

= However, the data, together with the workfile of the exercise
performed by the instructor, will be available at the website:
https://essentialoftimeseries.wordpress.com/

= In the website you can also find a set of tutorials about
Eviews

= Again, this material is provided as an additional help for those
of you that may be interested (for instance for their thesis)
but is not required for the final exam
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Schedule of the labs (1/2)

= Lab 1 - Introduction

 (Class 15: Feb 19, 16.15-17.45
 C(lass 16: Feb 20, 8.45-10.15
 C(Class 17: Feb 20, 10.30-12.00

= Lab 2 - Autoregressive Moving Average Models

« (lass 15: Feb 26, 16.15-17.45
 (lass 16: Feb 26, 12.30-14.00
* (Class17: Feb 26,10.30-12.00

= Lab 3 - Vector Autoregressive Models

 (lass 15: Mar 15, 14.30-16.00
 (lass 16: Mar 14, 8.45-10.15
e (Class17: Mar 15.12.30-14.00
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Schedule of the labs (2/2)

= Lab 4 - Cointegration and Error Correction Models

* C(Class 15: Apr 5, 14.30-16.00
* C(lass 16: Apr 3, 8.45-10.15
* C(Class17: Apr 5, 12.30-14.00

= Lab 5 - Univariate volatility modelling (ARCH and GARCH)
* C(Class 15: May 3, 14.30-16.00

* C(lass 16: May 6, 12.30-14.00
* C(Class 17: May 6, 14.30-16.00

= Lab 6 - Advanced univariate volatility modelling

* C(Class 15: May 10, 14.30-16.00
* C(Class 16: May 10, 12.30-14.00
* C(Class 17: May 10, 16.15-17.45
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Getting ready for the lab (1/2)

= Inorder to login in the computer, use the following
credentials

e Username: UserXXX
WU1

e Password: aul

" Check your computer’s date: if it is not today’s date (it may
happen) you need to change it back to current date, otherwise
you may face problems in accessing Eviews

= To open Eviews you need to go to the start button and look
for Novell ZENworks

= Open Novell ZENworks and look for scientific applications (in
[talian “applicazioni scientiche”); Eviews is among them
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Slide 8

Wu1 spero sia vero anche per altro lab
Windows User; 11/02/2019



Getting ready for the lab (2/2)

* Open Eviews and create a new workfile (FILE => NEW
WORKFILE)

= For the purpose of today’s lab create a dated (regular
frequency) workfile, with daily (5-days) frequency

« Startdate: 01/01/2016
 Enddate: 31/12/2018

Waorkfile Create

Note that in Eviews

date are expressed as
Irregular Dated and Panel
workfiles may be made from Startdate: | 01012018
Unstructured warkfiles by later Endidat=s 1231p018 M M D DYYYY

spedfying date andfor other
identifier series.

Workfile structure type Date spedfication

Dated - regular frequency Frequency: |Daily - 5day week

Workfile names (optional)
WF: | lab1
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Upload the data (1/3)

= You will find the data (in excel format) that are needed for
your exercise in the | folder (where you also find the
instructions for your assignment) Wu2

* To upload data from Excel into Eviews you need to do the
following:

4 EViews

Edit Object View Proc Quick Options Add-ins Window Help
Mew
Open 3
Save Ctrl+5
Save As...
Snapshot...
Close
Import * Import from file...
Export » Table from file...
Print Cirl+P Matrix from file...
Print Setup.. Fetch fram DE...
T5D File Import...
e = DRI Basic Economics Database...
Exit
0 chusers\ pedio desktop'tosivtosiwfl

Lab Session 1 - Introduction to Eviews - Prof. Guidolin / Dr. Pedio
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wu2 check other lab
Windows User; 11/02/2019



Upload the data (2/3)

= Once you select the file from which you want to upload the
data you simply follow Eviews’ guided procedure

Excel Read - Step 1 of 4 X
Cell Range
@ Predefined range Foglio1 . Y 1 t t
: ou can also set custom
O Custom range -

Foglio 116A$1:5CS783 T i range if you Want tO
~ specify a range that is
e different from the one
B I automatically selected
[Cread series by row {transpose incoming data) .

by Eviews

Annulla < Indietro Fine

Excel Read - Step 2 of 4 X
Column headers Row information:
S = After selecting a row in the preview, selecta
Header lines: |£ = header type or enter a customer attribute
Header type: Names only ~ name.
Type: |Mame

Clear Edited Row Info

. .
2 * You can specify whether your
sl data have headers

€
2423 0.03028
3345 -0.08075 &
< >

[[Iread series by row (transpose incoming data)

Annulla < Indietro Fine
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Upload the data (3/3)

Excel Read - Step 3 of 4 *

Text representing NA Column infa " ) N = You Can SpeCify if you Want tO Change
Click in preview to select column for editing

Mame: | ARMA(1,1)

the standard representation of not
= : available information (not relevant
i here, just proceed)

0.125| 0.05411€1385840454 L
—0.0729356379240665 0.0404085€748077€3|
-0.00250057427€10001 -0.0205575854531428
0.0851278659792071 0.0082531098Z240055%|
0.18597€2521269212 -0 _00745627562086462

0 2360rreererazs| 0 0307062874509915 = We can Change names to the columns

0.05975575789573345 -0.0807361575632954|
0.0147€0393621394 0.0617120326567413|

= We can also add descriptions

Annull < Indietro Avanti = Fi
Excel Read - Step 4 of 4 X 3 3
= Thenin step 4 we need to set time
Import method Structure of the Data to be Imported
Dated read e Basic structure Frequency,/date specification

| | e T frequency and starting date (which is
Rename Series. Start date: | 01012016 O 1 /O 1/2 O 1 6)

-0.213134 0.125000| 0.05411¢|

B e e : = Once we finish three new objects
(one for each series) will appear in
e Eviews
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Other general things about Eviews (1/3)

= The command window (below) can be used to give write commands to
Eviews to execute

Command

= For example, the command below creates a series of random numbers
e
Command

genr y=rnd

= However, the same result can be in general obtained with clicks

= For example, the next slide will show how we can generate the same
series by using «object, generate series»
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Other general things about Eviews (2/3)

Y Eviews ] _ _
File Edit [o0T2ad View Proc Quick Options Add-ins Window Help = This will give the

New Object... same result as the

Generate Series... EI
Mdocumentshprovawfl) .
etk from DB previous command
Freeze | Details+/- | | Show | Fetch | Store | De
Update selected... Ctrl+F3
Store selected to DE.. ]
Manage Links & Formulae... "
File Edit Object View Proc Quick Options Add-ins Window Help
Rename selected...
Delete selected R
= = =]
Print Selected [ViewlecIDbjectl [Sa\relSnapshotIFreezeIDetails+.."-l [Show[FetchIStorelDeleteIGenrlSa
Range: 11000 - 1000 obs Filter: *
Sample: 11000 — 1000 obs Order: Name
RA ar_2_ Generate Series by Equation >
kA arma_1_1]
(E] c Enter equation
BA ma_1_
A resid y=rnd
EA series01
We will preferably sonpe
11000

use “clicks” during

our lectures cance
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Other general things about Eviews (3/3)

T e = Ifyou select a number of
) Worktie PROVA (st peddoesmensprov) = | | different series and do
e right click you will have the
2 i opportunity to open the
2 pres e series as a number of
" different objects

Fetch from DB...
Update...

Store to DB..

Export to file...

= “Open as a group" just groups a number of series into a unique object

= Laterin the course we will also open series as a VAR, as an Equation
and as a System
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How to save your outputs (1/2)

= In order to save the outputs that you are required to produce do the
following:

open a word file

in case we ask you to save a figure that you have generated, as first

then right click on it and select copy to clipboard; then copy it to word

.
step “freeze” it
.
as an Ehnanced Metafile
U Graph: UNTITLED Workfile: PROVA: Untitledh =

ViewlProcIDbjectl [PrintINamelFreezel [Dptions[Update] [AddTextILine}ShadeIRemo

TR TR R
L =T = T T FVR S ']

MA(1)

Copy to clipbeoard... Ctrl+C
Options...

Pin flyover

Add text...

Add lines & shading...

Draw 4
Templates...

Sort...
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Incolla speciale ? X

Origine: EViews
EViews OLE Object

Come:

@ Ingcolla EViews Oggetto Visualizza come icona
Incolla collagamenta Immalne [Enhanced Metafile)

Risultato

Inserisce il contenuto degli Appunti come un metafile avanzato.
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How to save your outputs (2/2)

= [fyou are asked to save a table:

* again freeze it

* select the portion of interest in the “frozen” table, do right click and
select copy, as displayed

* again paste it as enhanced metafile

%) [= =@ =] == =]
[view]proc] Object] Properties || ’li”tl”a"‘elﬁ eze | sample] Genr [ sheet Grapn stats 1 |view| Proc| object || print | name [ Edit=/-| cellFmt | Grid=/- | Title | comments =/
’:g—g— ' | | A B | c [ D [ E | F
T » 1 ate: 021119 Time: 18:48 A
Mean | 0118866 2 |3ample: 11000
Median 0.122945 3 ple:
Maximum 0.433268
Minimum 0284427 4 AR_Z_
Std. Dev. 0.105875 5
Skewness -0.115265 B B .
Kurtosis 2.907358 7 |Median 0.122945 Copy Options *
2 Maximum 0.433268
Jarque-Bera 2 569386 9 |Minimum -0.284427
Probability 0.276736 10 | Std. Dev. 0.105876 Format: Text w
11 | Skewness -0.115265
Sum 118.7467 12 |Kurtosis 2.907358 Copy numbers: (@) As displayed
BSum Sq.Dev. | 11.18733 13 () Using highest predision
14 | Jarque-Bera 2569386
Observations 999 15 | Probability 0.276736
16 _DK Cancel
17 |Sum 118.7467
18 [Sum Sq. Dev. 1118733 [ Do not show me these options again
19
20 | Observations 999
21
v 22 "
— s > 23
| . .
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