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 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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 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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 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:



Additional resources
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 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



Schedule of the labs (1/2)
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 Lab 1 – Introduction 
• Class 15: Feb 19, 16.15-17.45
• Class 16: Feb 20, 8.45-10.15
• Class 17: Feb 20, 10.30-12.00

 Lab 2 – Autoregressive Moving Average Models
• Class 15: Feb 26, 16.15-17.45 
• Class 16: Feb 26, 12.30-14.00
• Class 17: Feb 26, 10.30-12.00

 Lab 3 – Vector Autoregressive Models 
• Class 15: Mar 15, 14.30-16.00
• Class 16: Mar 14, 8.45-10.15 
• Class 17: Mar 15. 12.30-14.00



Schedule of the labs (2/2)
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 Lab 4 – Cointegration and Error Correction Models 
• Class 15: Apr 5, 14.30-16.00
• Class 16: Apr 3, 8.45-10.15
• Class 17: Apr 5, 12.30-14.00

 Lab 5 – Univariate volatility modelling (ARCH and GARCH)
• Class 15: May 3, 14.30-16.00
• Class 16: May 6, 12.30-14.00
• Class 17: May 6, 14.30-16.00

 Lab 6 – Advanced univariate volatility modelling
• Class 15:  May 10, 14.30-16.00
• Class 16: May 10, 12.30-14.00
• Class 17: May 10, 16.15-17.45



Getting ready for the lab (1/2) 
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 In order to log in in the computer, use the following 
credentials 
• Username: UserXXX
• Password: aula

 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 
Italian “applicazioni scientiche”); Eviews is among them

WU1
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WU1 spero sia vero anche per altro lab
Windows User; 11/02/2019



Getting ready for the lab (2/2) 
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 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
• Start date: 01/01/2016
• End date:  31/12/2018

Note that in Eviews 
date are expressed as 
MMDDYYYY



Upload the data (1/3) 
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 You will find the data (in excel format) that are needed for 
your exercise in the J folder (where you also find the 
instructions for your assignment)

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

WU2
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WU2 check other lab
Windows User; 11/02/2019
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 Once you select the file from which you want to upload the 
data you simply follow Eviews’ guided procedure

 You can also set custom 
range if you want to 
specify a range that is 
different from the one 
automatically selected 
by Eviews

 You can specify whether your 
data have headers 



Upload the data (3/3) 
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 You can specify if you want to change 
the standard representation of not 
available information (not relevant 
here, just proceed)

 We can change names to the columns

 We can also add descriptions

 Then in step 4 we need to set time 
frequency and starting date (which is 
01/01/2016)

 Once we finish three new objects 
(one for each series) will appear in 
Eviews



Other general things about Eviews (1/3) 
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 The command window (below) can be used to give write commands to 
Eviews to execute  

 For example, the command below creates a series of random numbers 

 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»



Other general things about Eviews (2/3) 

14Lab Session 1 – Introduction to Eviews – Prof. Guidolin / Dr. Pedio

 This will give the 
same result as the 
previous command

 We will preferably 
use “clicks” during 
our lectures



Other general things about Eviews (3/3) 
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 If you select a number of 
different series and do 
right click you will have the 
opportunity to open the 
series as a number of 
different objects

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

 Later in the course we will also open series as a VAR, as an Equation 
and as a System 



How to save your outputs (1/2) 
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 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 

step “freeze” it 
• then right click on it and select copy to clipboard;  then copy it to word 

as an Ehnanced Metafile



How to save your outputs (2/2) 
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 If you 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    


