What’s New In

EViews 9.5

CR— =E Econometrics & Statistics

[view]proc] object | [print [ Name | Freeze | [Estimate | Forecast stats | Resids

Breusch-Godfrey Serial Correlation LM Test: il

F-statistic 1394665 Prob. F(2,20) 0.0002 H

Obs"R-squared 1456012 Prob. Chi-Squ (=) Equation: EQL Workfile: COEF_TEST:Coef testy e x ESTimaﬂon
Test Equalion [V\:wIPm(IDh‘ed] [Prmthame[Freeze] lEstlmateIFme(astlStatslRes\ds]
aanearLd:T_net:;Hsﬁ:r;Es‘D 20 ¢ MIDAS & Nowoagting (+)
Date: 08127113 Time: 11:41
Sample: 1947 1971 154
Ergg:fndp?ehfnig:&nzﬁz lagged residuals set to zer & 164 ° AUtOFegreSSIVe DIStrIbUted Lag
varianle Coemcient st Emor regression (ARDL) with automatic lag
o6y oo 01%083 selection
LOG(K) 0.154170 0091238
E L e i Lt . e Pooled mean group estimation of panel
iew|Proc[Object| [Print| Name | Freeze | [Estimate | Forecast  stats | Resids] ﬂ \
Inverse Roots of AR/MA Polynomial(s) - . data ARDL mOde|S

(=) Equation: EQl Workfile: COEF_TEST::Coef _test! -Aax

[v\mlpm(]omm][Prmt]NameIFrem][Esnmate[Fure(ast]statsIResms] ° ML and GLS ARMA est|ma’[|on

o ARFIMA estimation

04 ¢ Threshold regression

« FIML Estimation with Covariance
(=) Equation 1 Wt CORF TESTorty L Restrictions (+)

View| Proc| Object [ [Print | Name | Freeze [ [ Estim
obs Actual Fitted |Residual | HP H H

1947 | 422305 426713 004413 . ¢ A new optimization engine
1948 | 423831 425852 -002221
1943 | 424933 413846 005087
1950 | 437832 430504 007289

1951 | 449352  4.45308 003544
1952 | 454035 454805 -0.00770

— Recursive Residuals +28E.

Automatic ARIMA forecasting of a series

1958 | 469745 476746 -0.07001
1960 | 474713 478228 -003515

1953 | 462916 4.65941 -0.03025 ! ! H
1954 | 455514 457350 -0.01736 | | Foreoastlng
1955 468534 4.86651 001882 ! >® !
1956 468338 472281 -0.03923 !
1957 | 467468 473939 -0.06471 |
1958 | 40985 465669 -0.04584 | °
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T e 2221&3‘ | — 2 e Forecast averaging
1963 | * [ — —
e Forecast evaluation and combination
testing
¢ VAR Forecasting
Estimation e Forecasting e Statistical Analysis R

Diebold-Mariano Test (+)
Graphics ¢ Data Management e Simulation

Testing & Diagnostics

e Unit root tests with a structural break

EVi ews e It’s Abo ut Ti m e e (Cross-section dependence tests
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Powerful analytics, ease-of-use, and flexibility
-that’s EViews -

Graphs, Tables & Spools

e New mixed graph types

e Graph pan and zoom

e Multi-graph viewing slideshow
e Rectangle and ellipse drawing

e Arrow, rectangle, and ellipse data-based
anchoring

e Tables, graphs, and spools may now be
saved in LaTeX format

Models

Model print view (+)

Model scenario descriptions (+)

Model scenario view (+)

Model password protection (+)

Contextual equation search and selection (+)

Programming Support

e Saving/Retrieving program variables to
text files on the hard drive (+)

For more info:

Interface

e Command capture from the interactive
interface

e Dockable command and capture window
interface

e Database and workfile object preview

¢ New interactive view of group members (+)

Data Handling

e Enhanced import and linking of data
e Powerful new FRED database interface

e Dated data table template support for
saving and importing customized settings

e New frequency conversion methods.

e Automatic description labeling for data
generated through EViews procedures

(+) Features available in EViews 9.5
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