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In [1]: wfopen G:¥Users¥nazai¥Deskiop¥denc.ufl

Out [11: DEMO Ioaded with 1 page.
Page Nanes: *Dena

In [2]: wfdir

Out [21:
Name Type
c coef
eq0! equation
eqo2 equation
gdp series
gdpr series
m1 series
or series
resid series
s series
=1 sample
s2 sample
tabled 1 table
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¥ 9313, show 2~ FTGDP R¥DIFrNMr 7 7 2RKR L T3
| show gdp.line

In [3]: show edp.line

Ot [3]:

GDP

2,000
1,600
1,200

800

400

1955 1960 1965 1970 1975 1980 1985 1990

equation IV FTRDO X I T V(D) RER-HEE L REZRTL 75

logGDP = a + f;logM1 + € (D)

equation eqg@3.1s log(gdp) c log(ml)
show eqg@3.results




In [4]: equation eq03.1s loglzdp) c lozipr)
show eql3.results

Out [4]:
Dependent Variable: LOG(GDP)

Method: Least Squares
Date: 03/06/23 Time: 1757
Sample: 195201 199204

Included observations: 164

Variable Coefficient Std. Error t-Statistic Frob.
C 7.406149 0.017378 426.1765 0.0000
LOG(PR) 1677911 0.016100 1042154 00000
R-squared 0.985303 Mean dependent var 5846275
Adjusted R-squared 0.985213 3.D. dependent var 0.929872
S E. of regression 0.113076 Alkaike info criterion -1.509395
Sum squared resid 2071357 Schwarz criterion -1.471592
Log likelihood 1257704 Hanman-Quinn criter. -1.494048
F-statistic 10860.85 Durbin-YWatson stat 0.012121
Prob(F-statistic) 0.000000
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for !i =1 to 3
show eq@{!i}.resid
next
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In [12]: for !i =1 to 3
show eal{!i}.resid

next
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# My analysis

I In [11: wfopen Ci¥users¥nazal¥desktop¥basic.ufl
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$$
log(GDP) = ¥alpha + ¥beta 1 (M1)

$$
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Variable Coefficient Std. Error t-Statistic Frob.
C -1.974803 0.072952 -27.07097 0.0000
LOG{M1} 1.375251 0.012740 107.9494 0.0000
R-squared 0.936239 Mean dependent var 5.846275
Adjusted R-squared 0.985204 5.D. dependent var 0.920872
S.E. of regression 0.109219 Alkaike info criterion -1.578801
Sum squared resid 1.932469 Schwarz criterion -1.540998
Log likelihood 131.4617 Hannan-Quinn criter. -1.563454
F-statistic 11653.07 Durbin-Watson stat 0.039168
Prob(F-statistic) 0.000000

log(GDP) = a+ plog(M1)
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Out [B]: DEMO loaded with 1 page.
Page Names: *Demo

equation eald.ls loglede) c log(nl)
show eald.results

log(GDP) = a+ pilog(M1)
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IHS EViews. (2022, August 18). Jupyter Integration in EViews [Video]. YouTube.
https://www.youtube.com/watch?v=YPQFi8xTelY



	Jupyter NotebookでEViewsを使用する
	システム要件
	1. EViewsカーネルの呼び出し
	2. グラフ作成とモデル推定
	3. Notebookの編集
	参考文献

