pyeviews: EViews + Python

X LI

® pyeviews /X v —lE EViews & Python DBEAXRZ 12T 270D —I/LTE, EViews DFFE#
BRIy P> % Python hoRATE 2 L5124 Y 95,
® Python /Sy —2ld, COM Z2FH L TF7— %X % Python & EViews ORI T Y EY L3, COM I
DWTOFMIETRE ISR,
VWEViews COM Automation
http://www.eviews.com/download/whitepapers/EViews COM_Automation.pdf

RIGREE

® Anaconda DA VX b—IL=HERELET, Tahr XU raA—FWeETEd,
W Anaconda Individual Edition

https://www.anaconda.com/products/individual

® Anaconda 4 > X k—/L#& Anaconda Prompt s & T TFRED A~V Y FZE{TL£9, pyeviews 1K
TYA—F AR b—LENET,

conda install -c bexer pyeviews

e
e Anaconda ZfEAR LAWEE, TaRZETL TV TI—Y% 4 YA b—LLET,
* pip install pyeviews
Fold, Ny Tr—CAEZrAa— &I, Ry r—207 4Ly PYTRREETLET,
python setup.py install

fEFA%  Chow-Lin interpolation

® Chow-Lininterpolation |&. &S N/-RV A EDSBERINE(FE > T, BIEET — & (BITIZER)
EESEET — % (BITIEmES) (TR T 5700, BFER—RZLIEFETT,

® BEIN/IEFEARINIE, UTD 4 DORDOVWITND 1 DOFTETERDR Y F—0 R E—E
THLDITERINE T,
o first (FERINORAOMFEIEE FRRINE—HIE )
o last (RO 4 FHE ONFEL FRRI|E—FEE5)
o sum (I FEBD L 4 EFBOWEREOGET#ERRINE—HEE3)
e average (1 &FBHH 4 FBOWNEHEBEOFIGEERRY| & —HEH D)
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® pandas /v T — Y ORFRIIBEREA(E > T 2 DD RS % Python IC/ERL L £9,% L T, %% % EViews
IZ# L T Chow-Lin interpolation #3247 L. &R % Python IR L £,
Denton interpolation MAIED 7 — % (Bloem etal) %=FERL E 3,
A ZaT7I)mavxy K& L7z pyeviews.ipynb =B L T E T,

1. Python Z##C&) L C. pandas 2@EH L 2 DDRIE/ER L F3, FX%5]% [benchmark]. PUER
%7 % [indicator] & L £9,

>>> import numpy as np

>>> import pandas as pa

>>> dtsa = pa.date_range('1998', periods = 3, freq = 'A'")

>>> benchmark = pa.Series([4000.,4161.4,np.nan], index=dtsa, name =
"benchmark')

>>> dtsq = pa.date_range('1998ql', periods = 12, freq = 'Q")

>>> indicator = pa.Series([98.2, 100.8, 102.2, 100.8, 99., 101.6, 102.7, 101.5,
100.5, 103., 103.5, 101.5], index = dtsq, name = 'indicator')

2. pyeviews /¢y —T%0O— K L. custom COM application object Z{ERT 2 &, REEZ HRXK
TARTEDL L5124 £9, showwindw (EViews 7 4 > R DER) DERES True ICL T, £
L . PutPythonAsWF B340 % MOV L T benchmark & indicator @ RAD~—2 #/Ep L £9,

>>> import pyeviews as evp

>>> eviewsapp = evp.GetEViewsApp(instance="'new', showwindow=True)
>>> evp.PutPythonAsWF (benchmark, app=eviewsapp)
>>> evp.PutPythonAsWF(indicator, app=eviewsapp, newwf=False)
e pyeviews |£. pandas 77> = 7 b ® DatatimeIndex % EViews @ H{JREICEHE B /=D IZFATE
TEMENHENEINEETRHL TLET,
o EViews |3, SBEICS L TREDOHBEORBICHMNZEIY B TES, INICKY . FHLAVREY
TESHWEI2HaN DY £7,
B EXRBEE A O EAFT— & 2000 £ 12 A 31 H® Datatimelndex |£, EViews REED HAF 2000 £ 12
A1HICEYEToNNET, TDHA. pyeviews |d. 7 — X % EViews 2% 2 B1IC B % 2000
IRA1HICAELEY,

3. BEViews DT —20 7 7 A ILDER—IICEZBIETITET,

>>> evp.Run('pageselect Untitled', app=eviewsapp)

>>> evp.Run('pagerename Untitled annual', app=eviewsapp)

>>> evp.Run('pageselect Untitledl', app=eviewsapp)

>>> evp.Run('pagerename Untitledl quarterly', app=eviewsapp)
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4. EViews @ copy 2~ F T, annual *—’|2d% % benchmark %:7%]% quaretely ~—>(C3t—L
£ 9 .quaretely *—|Zd % indicator RV a SBED A T 4 7 —4% & L CfEA L benchmark
I DOEEDEET (AHONFEE) %, benchmark RIIDERDEE —E=H F T,

>>> evp.Run('copy(rho=.7, c=chowlins, overwrite) annual¥¥benchmark quarterly¥¥

benchmarked @indicator indicator', app=eviewsapp)

5. #FLULWHRFE Python ICRL £,

>>> benchmarked = evp.GetWFAsPython(app=eviewsapp, pagename= 'quarterly',

namefilter= 'benchmarked ')

>>> print(benchmarked)

¢ HAER

BENCHMARKED
1998-01-01 867.421429
1998-04-01 1017.292857
1998-07-01 1097.992857
1998-10-01 1017.292857
1999-01-01 913.535714
1999-04-01 1063.407143
1999-07-01 1126.814286
1999-10-01 1057.642857
2000-01-01 1000.000000
2000-04-01 1144.107143
2000-07-01 1172.928571
2000-10-01 1057.642857

6. COM process ICEIN BTN/ ATVEBBRLEST (R T77T7 47— RTILEBBERINE
BA), EViews BB 9,

>>> eviewsapp.Hide()

>>> eviewsapp = None

>>> evp.Cleanup()

*  custom COM application object (GetEViewsApp B%0) % ¥R L7h > 785 1d, & THFIC
1-2 TEAETT LB RS Y A, Cleanup()DHEETLTENE L,

o HRRLATY 1 PEFERLEGNERRLAD >75E1E. 1{TED Hide() B A £1T T
DHEEHY EH A,
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1. WERE7 7778y bL, BEINZRINED L S IC indicator RINCERT H2DOhEFR KL
9,
>>> # load the matplotlib package to plot

>>> import matplotlib.pyplot as plt

>>> # reindex the benchmarked series to the end of the quarter so the dates match
those of the indicator series
>>> benchmarked_reindexed = pa.Series(benchmarked.values.flatten(), index =

benchmarked.index + pa.DateOffset(months = 3, days = -1))

>>> # plot
>>> fig, ax1 = plt.subplots()
>>> plt.xticks(rotation=70)

>>> axl.plot(benchmarked reindexed, 'b-', label='benchmarked')

>>> # multiply the indicator series by 10 to put it on the same scale as the
benchmarked series

>>> axl.plot(indicator*10@, 'b--', label='indicator*10'")

>>> axl.set xlabel('dates')

>>> axl.set_ylabel('indicator & interpolated values', color='b")

>>> axl.xaxis.grid(True)

>>> for tl in axl.get_yticklabels():

>>> tl.set _color('b")

>>> plt.legend(loc="lower right')

>>> ax2 = ax1.twinx()

>>> ax2.set_ylim([3975, 4180])

>>> ax2.plot(benchmark, 'ro', label='benchmark")

>>> ax2.set_ylabel('benchmark', color='r")

>>> for tl in ax2.get_yticklabels():

>>> tl.set_color('r")

>>> plt.legend(loc="upper left')

>>> plt.title("Chow-Lin interpolation: ¥nannual sum of benchmarked = benchmark",
fontsize=14)

>>> plt.show()
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¢ FRMER

Chow-Lin interpolation:
annual sum of benchmarked = benchmark
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Bloem, A.M, Dippelsman, R.J. and Maehle, N.O. 2001 Quarterly National Accounts Manual-Concepts, Data
Sources, and Compilation
IMF. http://www.imf.org/external/pubs/ft/qna/2000/Textbook/index.html

a2k

Public
pyeviews.GetEViewsApp(version="EViews.Manager', instance='either', howwindow=False)

IBE LA > 3> %fF>7T custom EViews COM application 4+ 7> =/ bATEERLET,

. Parameters:
version: {‘EViews.Manager’, ‘EViews.Manager.9’, ‘EViews.Manager.8’, ‘EViews.Manager.1
>}, optional
AT % EViews D/X—2 3 VAR L £ 9,
‘EViews.Manager’: { VX b —ILEINIcmHDON—2 a3 v AFERLET,
‘EViews.Manager.9’: N\—> a3 > 9 AFERAL T,
‘EViews.Manager.8’: /N\—> a3 > 8 AfFRAL 9,
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‘EViews.Manager.1’: N\—> 3> 7 AFERL T,
instance: {‘new’, f‘either’, ‘existing’}, optional
EViews COM application O+ > 2 &> ZDFEATT .
‘new’: FTH TEViews 77U —> a3 v &g L £19,
‘either’: HAEREBL WD 77U T —2avaEBLET, L TLARWVEEIE #HHE T EViews
TV = avaERE LT,
‘existing’ : BEERESH L TWET SV —arvaFERLETS,

showwindow: bool, optional

EViews D7 4 > FoxaRrLET,

* Returns:
out: EViews COM application
I—HTEFERD COM applicatio

pyeviews.PutPythonAsWF(object, app=None, newwf=True)
FTP I bDRATEREL, IBELIA T 3> %E->T EViews [ZX(EL £9, _BuildFromPython
#7-1% BuildFromPandas ="M L 3,
* Parameters:
object: pandas DataFrame, Series, MultiIndex, DatetimeIndex, or RangeIndex; list,
dict, or numpy array

Python F7-14 pandas ®# 7> = 7 b % EViews (21X 4 £7,

app: EViews COM application, optional
COM application object

newwf: bool, optional
False DiFE, REILTWET—2 774 L (RWBEIIFRT —7 7 7 4L) IHFEA— & 1FRK
LEI,

. Returns:

out: EViews series, panel, or an empty workfile with the appropriate Range set (for

a pandas Index)

Pandas %%/ & DataFrame B4 A EEIHYIC EViews DRVIEMEIC I —S N FE T,

pyeviews.GetWFAsPython(app=None, wfname='', pagename ='', namefilter='*")
EViews M5 Python IZHEELI=A T ar TTF—42%5|EELET,
i Parameters:
app: EViews COM application, optional
d1—HEHED COM application object.
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wfname: string, optional
T—RESIEHT-OIC EViews DT —IT7AIVICERTZFTET . ZILIAREORBENHYES ., T—7
T7AILDEESNGWNGEE  BERVLTWS T =77/ ILIMERSNE T,

pagename: string, optional
BT BT =077 ML DR— DA,

namefilter: string, optional

SIEESNDRINIDA—RE,

* Returns:
out: pandas DataFrame
EViews m o 5| EEIN-RINA TP U4 EATUIVS pandas DataFrame, EViews O RIIBHIXEE
#IIZ DataFrame MEMHEIZOE—SNFET,
pyeviews.Run(command, app=None)
EViews ® O~ > K& BE Python o EITL £,

. Parameters:
command: string

EViews |3k 2 7/)avw > K

app: EViews COM application, optional
2 —HEFHE D COM application object

pyeviews.Get(objname, app=None)
EViews 7—2 7 74 L bH—DT —2{EZRL £7,
i Parameters:
objname: string
BH—0 EViews 7 —% (fl: XH 7 —1fE. [@pagename] D& 5 aXFF|T —X1E)

app: EViews COM application, optional
I1—HEFERD COM application object

. Returns:

out: string

pyeviews.Cleanup(app=None)
COM proces |[CEIW HToN/IAETVZRBKULEST ([ RXT0T 4 7E—FTIEBFERINELA),
e Parameters:

app: EViews COM application, optional

BRI 5 A E U DdH % COM application object, FE7E L7a W55 IL, global app TRAINE T,
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Private:

pyeviews._BuildFromPython(objectlength, newwf=True)
B D & 5 H1# EViews 7 7 A JL D CREATE & 7-|3 PAGECREATE v > FZ{FR L £,
. Parameters:
objectlength: integer
EViews |23k % Python 72 = 7 (list, dict, numpy array 72 &) ORZE,

newwf: bool, optional
False Di5E. fFRAEHDT—0 7 740 (FELBWGEIIFRT -2 7 74L) I[THR~A—2%1F
Bl 9,

. Returns:
out: string
V=07 7ANRCR=D% R B a7y FEabXFs

pyeviews. BuildFromPandas(object, newwf=True)

Creates the CREATE or PAGECREATE command for a new compatible EViews workfile.
. Parameters:
object: pandas object
EViews [Zi2{E&t.5 Python pandas 77z %5k (series, DataFrame, MultilIndex,

DatetimeIndex, RangeIndex),

newwf: bool, optional
False DIHEE ANERAEHDT—0 7741 (FELBVWEBEIIFRT -7 7 74L) ICHEA—D%1F
L E9,

. Returns:
out: string
V=077 ANRR=D%FRT a7y Faat X T
pyeviews._CheckReservedNames(names)
EViews SKEES N5 T — XBELH FHIE [c] F7-14 Tresid] THWI & 2R L ET,

. Parameters:

names: list of object names

pyeviews._GetApp(app=None)

I —HEFED EViews COM application object F7-1% global application object D& H HhDHEA
TRELET,

i Parameters:

app: EViews COM application, optional

COM application object
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. Returns:

app: EViews COM application

COM application object

SRRE D2 R
pandas DIEE EViews DEE
AS, A, BAS,BA * A
QS, Q, BQS, BQ Q
MS, M, BMS, BM, CBMS, CBM M
W W
D D7
B D5
C D (day begin, day end)
H, BH * H (day begin-day end, time min-time max)
T, min ¥ Min (day begin-day end, time min-time max)
S * Sec (day begin-day end, time min-time max)
L, ms, U, us, N TR—FLTWEHA

3

¥: hAZLO3EE (2A, 6H, 5min, 30S70 &) 2&8, I _XTHY X MEEViews ¥ =27 LE T2
BfmE 0,

\
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