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7.1 Eviews 10 (Yayaaynsuiian)
Data Eviews-1: Cryptocurrencies/ Financial index
-Unit root (URT)
-Classical VAR

-Bayesian VAR



Data Eviews-2: Panel data for port management
-Panel Unit root (URT)
-Panel regrssion models
MacroData-1: Thailand macroeconomic indexes
-Unit root (URT)
-Classical VAR

-Bayesian VAR
7.2 R studio (Yoyadisrafiudl)
-Survival data-1: Waring helmet survey
-Logistic regression
-Conditional logistic regression
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1. Eviews 10 (Yoyaeunsunian)’

Data Eviews-1: Cryptocurrencies/ Financial index tJufae13n1s
WATINNINIRULAzaNaRuse 9 agld lsunsu Eviews

-Unit root (URT)

-Classical VAR

-Bayesian VAR

Data Eviews-2: Panel data for port management

-Panel Unit root (URT)

-Panel regrssion models

MacroData-1: Thailand macroeconomic indexes

-Unit root (URT)

-Classical VAR

-Bayesian VAR

1 A . = .
unaann Tisunsa Eviews10 (asulai]) : eviews.com



Data Eviews-1: Cryptocurrencies/ Financial index

Page Layout

DATA-Eviews-1xisx - Excel

Aun Paponsun Eakkapun

Formulas Data Review View Add-ins  Help @ Tell mewhat you want to do

X Cut
Copy -

¥ Format Painter

Clipboard
K8

A
1 Date BTC
2 1112018
3 21112018
4 31/2018
5 41112018
6 51/2018
7
|
9
10
11 1012018
12 11172018
13 121172018
14
15
16
17| 16/1/2018
18 171172018
13
20
21
22
23 2112018
24 2311/2018
25 24/1/2018
26 25/1/2018
27 | 261/2018
28 2712018
29| 28172018
30 290172018
31 3012018
32 3112018

T data-r

13657 20
1498210
15201 .00
15509.20
17420 50
17527.00
16477 60
15170.10
14505 40
14973.30
13405 80
13980 60
14360.20
13772.00
1381980
11490 50
11188.60
11474.90
1160740
12899 20
11600.10
10931 40
10868.40
11359 40
11259 40
11171.40
11440.70
11786.30
11296 40
10106.30
10221 10

data-unit

T % & P — : ) () | &= Bx gy Zawsm - Ay O
B A 58 EMegenCemsr - | E- % 3 | % Conditional Formatas Cell Insert Delete Format o Find &
- Formatting - Table - Styles~ - - - Clear ter - Select +
fent 5 alignment = Rumber ~ Styles cells Editing Sensitivity ~
= D E F (] H 1 ] K L M N o P Q R -
usDT XRP LTC BCH
77264 1.0100 239 229.03 2432.54
BB4.44 1.0000 248 255.68 2711.00
962.72 1.0100 EBS1 245.37 2608.69
980.92 1.0000 3.20 241.37 2430.18
997.72 0.9986 3.05 249.27 2584.48
104168 1.0100 3.09 296.45 2786.65
1153.17 1.0000 338 28845 2786.88 .
1148.53 1.0100 246 255.76 242147
1299.74 1.0100 2.10 247.04 2391.56
1255.82 1.0000 1.97 250.52 2895.38
115493 1.0000 1.95 229.37 2462.61
1273.20 1.0100 2.04 236.86 2620.99
1396.42 1.0000 202 259.19 2685.29
1366.77 1.0200 1.86 238.68 2553.32
1291.92 1.0100 1.68 232.77 2401.54
1053 .69 1.0300 188.33 1772.07
1014.25 1.0100 186.52 1748.05
1036.28 1.0200 192.84 1756.75
1039.10 1.0000 192.96 1769.62
115515 1.0000 211.02 2032.12
1049.58 09399 190.42 1776.64
1003 26 1.0100 180.01 1621.92
986.23 1.0100 177.81 162146
105878 0.9975 179.99 1639.13
1056.03 0.95% 180.27 1642.12
1055.17 1.0000 176.73 1603.90
1107 a7 0.9933 180.89 1628.63
1246.01 0.9888 193.87 1746.25
1182 36 0.9953 181.66 1657.14
1071.13 0.9865 165.28 1470.55
1118.31 0.9%03 163.35 1486.89 .
= f v
] = 1 +
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Fle Edt Object View Proc_Quick Options Add-ins_Windew Help

Command

Dcommars [Fcapture

>>

Excel Read - Step 10f 4

call Range

Read saries by raw (transpese incoming data)

AA Next #old



Prac_Quick_Opti

 Dlcommand [Elcapture |

[ Workfile: DATA-EVIEWS-1 - (cusers\papon\anedrive\docu.. | = || [=)
view |proc] Object | Save [Snapshot Freeze | Detasts-+/- ] show] Fetch] stare [ Delete [ Gene | Sampi
Range: 11012018 12/27/2020 — 1092 obs. Filler
Sample: 1/01/2018 12727/2020 — 1092 obs Order: Name.

& beh
B8 bic

< 3 Untitied | New Page J

Edit_Object View Proc Quick Opti Window_Help

| Graph Options =
Bl comenana (] opton Poges

Groph type Dataits

. Gragh dota: | Raw dato v | B
Basic graph v = [=R
Speciic: Orientation:  Wormal - obs axisen bottom  ~ | [proc|objec roperties [ rint ame |preeze | Detour  + [sonteditey|smple- | adjustes[Labele,- | wide-- Tie sar

Graph Elemants
Quick Fonts
Temglates & Objects

Aos barders: | Mone ~ Last updated 02111721 - 09:39 ~
Imported from 'C Wsers|papaniDowninads!Workshop-1\Data for Eviews\DATA-Eviews-1 xisx

j1r2018 243254
Distribution 22018 2711.00
Quaritile - Quantike @izo18

Baaplot

weBI2018
1192018
172002018
172112018
17222018
17232018
1242018
11252018
1/26/2018
12712018
17282018
1292018 | < &

< >, Untitied | New Page

wooa B



nsmvestaya BCH luusiagd 2018 , 2019 , 2020

(A Series: BCH  Workfile: DATA-EVIEWS.-1:Untitled), == ﬁ
[ s [freeze| Deisi/ || dobeal T v nvarme] T D
1 save| |freeze | Detais - J|S) (yieu [orac | J[prnt[name[freeze | Detaur - [[optons | sampie | Genr [ sheet] sats] ient
Range 1/01/201812:27/2020 — 1092 obs

Sample: 1/01/2018 1227/2020 — 1092 obs
& ben BCH

2,500

2,000 4

1,500

1,000 4

500

< >, Untitled | New Page

wiRote | [T 2] H2rri2020
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File Edt Object View Proc Quick Options Add-ins Window Help

m]

(Vo] objecsovesoapsoreeze etase
Range: 1/01/2018 12/27/2020 1092 obs
Sample 1/01/2018 12/27/2020 - 1092 obs

< 5| Untitied | New Page |

(@l

Jston]Fecalstore]pses e

Order

view proc]Objed propaes [t rama FroezeJ sample Gen b

SpreadSheet

Graph.

Simple Hypothe
Equality Tests by Classification

Empirical Distribution Tes

aph]Statsident

Sernies BCH
Sample 1/01/2018 12/27/2020,

Mean
Median
Maximum
Minimum
Std. Dev.
Skewness
Kurtosis

4659330
294.1650
2895380
77.37000
4307548
2563769
10.78081

Jarque-Bera
Probability

3950883
0.000000

1 T
1600 2000 2400 2800

& Eviews
File Edit Obect View Proc Quick Options Add-ins Window Help

wlprodobiealfsone]s

[ B

Range: 1/01/2018 12/27/2020 —
Sample: 1/01/2018 12/27/2020 —
8 bech

&4 brc

® c

1092 0bs
1002 obs

2 date

< 5|, Untitled | New Page

Viex]proc bjecpropertes i anme ez ] somple o] sheet| raph s ere]

(T ——

T f T f
1200 1600 2000 2400

Series: BCH

Sample 1/01/2018 12/27/2020)
Observations 1092

Mean 4659330
294 1650
2895.380
77.37000
4307548
2563769
10.78081

Skewness
Kurtosis

Jarque-Bera
Probabilty

3950.883
0.000000




All Unit Boot Tests

Manage Acd-ins.
Download Add-ins.
Manage User Objects.

Dawnload User Objects...

 Dlcommand [Elcapuure

0|

view]eroc| otject ] save | snapshot  reeze | Detais+ - [ show Feteh] store | et Genr [ sample
Range: 1/01/2018 12:2772020
Sample: 1/01/2018 122772020 — 1082 0bs

beh
bic

c
date
elh
e
resid
usdt
P

BRRARBRE

< 3|, Untitied

Command

Object Prec_Quick Op

| New Page

= | (k3

[ Series: BCH  Workfile: DATA-EVIEWS-T:=Untitled),

[ proe otieapropertes P are] FreezeJ sampie Goneshest [ st et}

- 1092 obs Filter: *
Qrder Name

——+
1200

=
1600

Series: BCH
Sample 1/01/2018 12/27/2020/
Observations 1092

Mean 465.9330
Median 2941650
Maximum 2895.380
Minimum 77.37000
Std. Dev. 430.7548
Skewness 2.563769
Kurtosis 10.78081

3950.883
0.000000

Jarque-Bera
Probability

 Dlcommand [Elcapuure

0|

Installed  Avaitable

view]eroc] otject]| save [ snapshot  Freeze [Detais+ - [ show Fetchstof  saurce:

Range: 1/01/2018 12/27/2020

- 1092 obs EViews Add-lns

Sample 1/01/2018 12127/2020 - 1092 obs.

beh
bic

c
date
elh
e
resid
usdt
P

BRRARBRE

< 3|, Untitied

| New Page

Hame Published
Trim Loroup 24 Now 2010
TsovaL 04 Apr 2016
Tsoee 143 2011

1324 2020

2500 2011
16 Dec 2020
30 Jen 2019
01 Mar 2016

tsegigrowth

VARForecast
wavelets
ZAURoat

Status

Series: BCH
Sample 1/01/2018 12/27/2020/
Observations 1092

Mean 465.9330
Median 2941650
Maximum 2895.380
Minimum 77.37000
Std. Dev. 430.7548
Skewness 2.563769
Kurtosis 10.78081

3950.883
0.000000

Jarque-Bera
Probability




Windew Help

Installed  Available

view]eroc] otject | save [ snapshot  Freeze [etais+ - [ show Feten stot
Range: 1/01/2018 122772020 1092 0bs
Sample: 1/01/2018 122772020 — 1082 0bs

beh
be bal Al Unit Root Tests

Add-in type: | Al

Type  Vers.. Fiename Menu Text

c
date
eth —
- Series: BCH

usdt Sample 1/01/2018 12/27/2020

p Observations 1092

=]
=]
r1)
=]
]
=]
=)
=]
]

Mean 465.9330
( Median 294,1650
Maximum 2895.380
Ho description avalloble Minimum 77.37000
Std. Dev. 430.7548
Dafoult Add-ins dractory Skewness 2.563769
ci\usarsipaponionedriveldocuments!eviews addins z Kurtosis 10.78081

ey

Jarque-Bera  3950.883
Probability 0.000000

A9 Add — ins wagluf All Unit Root tests

™ TE TS

es[ovoc Otgec  soe Sespret rossowiti ] oo s Doete e Sk

Range: 1/01/2018 122272020 — 1092 cbs Filter *

Samgpie 10172018 1227/2020 — 1092 cbs Order: Name thesis D(BCH) has a unit root
=

ne
18 (Automatic

=}
=)
2
=
=)
]

02
after adustments

Sid Emor  t-Statistic




]
flle_Edit_Object View Proc_Quick Options Add-ins Window_Help
| Command a2 x

Dlcommand [Fcapture |

| slex)|8

[Vie[proc] bject Save Snapshorresssetas 7| Sho] Fech]toe e Gene]samps| 2% Proc] Ot properies ot ome]resce sample] gors
Range. 110172018 122772020 ~ 1092 0bs - Augmented Dicke; ot Test on D(BCH)
Sample: 1/01/2018 12:27/2020 - 1092 obs TR et s 201w Unit Root Te.. X

Exogenous: No
63 beh Lag Length 18 Enter the names of variables

beh

fistic  Pr

Augmented Dic/ 8746 00000
Test critical vak 7121

@ resd Type of Uk Roat Test. Augmented

@@ unitroot Dickey-Fuller (ADF); Phillps-Ferron

4 usct ! (PP)or (kPSS) 7

nnon (19| ADF

Mac|

Log Length. okaike information
Augmented Dic|  Crteron(AIC) or Schwarz information
Depende crtenon(PF)?

Method Least§ |ac

Date 02/11/21

Sample (adjusty =
eny

Coefficient  Std_ Error

0651192 0.099590
- 0373552 0.097391

< 5| Untitied [ New Page |

-2 84146

2287161

D(BCH(-6)2) 3 1350865

D(BCH(-7)2) 50 1420429

D(BCH(-8).2) 0
D(BCH(-9)2) 0073760  -2.065788

D(BCH(-10).2) 0070108  -1873484 3

D(BCH(-11).2) 0141028 0067639 -2085006 00373

A OK A9zl Unit Root tests 103dayaiiasnfoinis



2. R studio (fegadrsaaiiuii)?
-Survival data-1: Waring helmet survey
-Logistic regression

-Conditional logistic regression

File Edit Code View Plots Session Build Debug Profile Tools Help

© - % @~ IH B = A Gotofileffunction —| - Addins -
@ | Untitled1 @ | RstudioR™ =0
41| FH (JSourceonSave | Q /% - § +#Run | | P souce - =

1 dinstall.packages ("survival")
require(survival)

data <- read.table("C:/users/papon/OneDrive/Desktop/Rstudio/Data. txt", head(TRUE))
data

head(data)
mydata - data.frame(data)

10 model <- clogit(Answer ~ Price + Distance + Rain + Hot + Avenue + Yes + Prob + d3 + strata(Number),data=mydata)
11 summary(model)

12

13

121 | (Top Level) * R Script =
Console  Terminal Jobs =
~/

> install.packages ("survival")
WARNING: Rtools is required to build R packages but is not currently installed. Please download and install the appropriate version of Rtools before
proceeding:

https://cran.rstudio.com/bin/windows /Rtools/

Installing package into ‘C:/Users/papon/OneDrive/Documents/R/win-Tibrary/4.0’
(as ‘Tib’ dis unspecified)

trying URL 'https://cran.rstudio.com/bin/windows/contrib/4.0/survival_3.2-7.zip"
Content type 'application/zip' length 7952964 bytes (7.6 MB)

downloaded 7.6 MB

package ‘survival’ successfully unpacked and MD5 sums checked

The downloaded binary packages are in
C:\Users\papon\AppData\Local\Temp\RtmpyYFOzu\downloaded_packages

> require(survival)

Loading required package: survival
> data <- read.table("C:/Users/papon/OneDrive/Desktop/Rstudio/Data.txt", head(TRUE)) -

nA Run iazussvia 1ivelvlusunsu R 814 Code Toyavadsn

install.packages("survival™)
require(survival)

data <- read.table("C:/Users/papon/OneDrive/Desktop/Rstudio/Data.txt"”, head(TRUE))
data

head(data)
mydata = data.frame(data)

model <- clogit(Answer ~ Price + Distance + Rain + Hot + Avenue + Yes + Prob + d3 + strata(Number),data=mydata)
summary (model)

2 aefiun Tusunsu RStudio (@aulal) : rstudio.com
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