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Abstract

Random simulation is an important way for people to understand the regularity of random phe-
nomena. It has an important application in understanding and studying the distribution characte-
ristics of statistics and estimates. Eviews software provides a platform for people to carry out
random simulation. In this paper, a few examples are given to illustrate the strong support of
Eviews’s random simulation function to the research of statistics and estimation distribution.
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AT DL e B SR DR BE LI R P R, tnT DL I 3= 2 i BE H LRSS SR IR BEH LI 4
FIRUEEYE . e AT AR il K i B AT A BE A X LI S AR o 7ESER A, WS 9K 20 sl i,
T BENLERIS A B 22y 9% 77, AW HE LA T o BEALELE ATV BEN LI SR R R 14 1 5 Ah — PP B T
X, ARG EAMGTTERN S ARMEN B EENH . S0t mEEMS, &
TRFEARMIBREL, FEEFEAN A, BA—EMomid. AMIadmiriEsEmicass |
RZ gt B TR R AARE, IEANEE R ER GG THE 2 A RHIE .

B G A AN BT, BEAURES AT DAR 25 5 stk 1T, 4 ATVGRBENLEIL R348 T T A FFEL.
B LA AEL A — Al it 5 e BEN LGS, REARBFEA, TFEg T EA TR, SR A RHE R k.
Eviews B {hFr TIRAESFIETFIFE T Dhaesh, it 7R 2 BENRE s 22 A S b 2 . 1R
GEit ot BT PRI SE S KR TIRE), AT RN T —FF & . R Eviews
AL R, REFAIRZHFEAR, REWIRR St E A T = 1 A
2. Eviews HRRIBEHL 4 ek 3

Eviews H#efit 7 18 BN I BENLIMIE R 2L, A2 L@r T3k, I BRI A A FR, a0k 1 pr
AEE TR ESMZSE) [1] [2] [3]:

12 FH X 2 pR A0 T LA 18 AL AR 5 BT Al A 11 29 A HR A BT S A H BB A, 34T B LR B0
iR R O ARHEAT ST T . R L A EREN LG R Eviews HEFISEHL.

Table 1. Random sampling function in Eviews

% 1. Eviews FrB9BEH ¥ R #

AR A BR AR R BR

IS A @rbinom(n,p) I AR @rnegbin(n,p)

el @rpoisson(m) HE5 AR @runif(a,b)
Frife IEZS A @rnorm B nrnd X B ZS A @rlognorm(m,s)

TRE A @rexp(m) JBAT IR 53 AT @rweib(m,a)

Beta ) fi @rbeta(a,b) Gamma 43 A @rgamma(r,s)
Lodistic 4 i @rlogistic(x) I R¥L A @rpareto(a,k)
P 4 i oA @rlaplace(r,s) AR 341 | @rextreme
ISR ES AR @rged(r) R oA @rchisq(v)

t A @rtdist(v) i @rfdist(v1,v2)
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3. fh 7 E A RapEHLIRLE

PR R, AW TRZ A% AR — DRIV R T . #iE — D BRALIETT B
MW PIE, AFIET7TE BB A B RN & X, WUREELR SvE R A DI N N SE N 4, &
MFAE R 00 IXFFHIR FoR X AR An. ZRIRTE Eviews B Sl ARRS dn T (RS AT DATE @ 24T
Bis1T) [4]:

wfcreate mywork u 1 10000

AL TAESCHE, 4N mywork, JERE 1~10000, 4L 10000 K

series x=@runif(0,1)

WAL x, AR WIS oA thBEALAEL, 10000 4y, tHAETH] md B #45 5)
series y=@runif(0,1)

scat x y

EE A
genr z=4*((x-0.5)"2+(y-0.5)"2<0.5"2)

RS z, AR R OGY)EAEIRIN, MBUEDY 4, SNEUME N O
z.stats

BEFY z KRS v &

B 1 RIEAT RIS R . WK L FTRLE S, XK@ 10,000 MEEALR s n) Al TH45 Ry 3.1468.
BEEFEARS BRI R, BLEE Rt ok To B E . 4%, U AR w5 R F & 0, |
if AR R un $%4, ERIELT.

4. FEEHLZE BRI R R S R EIE

GUHETE, WRBENLAE B X RMBRHEER S, ) X2 AR R D750 W SRBEAL AR = Y IR IERS
S, M e¥ B UART TE 25 40 A5 (BRFR T X BB &S 0 Ai) o XTI 445 18 7] LASE Eviews B2 CASGIE . 5
LRI AR AR

wfcreate myfill u 1 1000

series Xx=@rnorm

‘B A x, BUEREAELT N(O,1)
genr x2=x"2
HE BT B X2, X2=X?
x2.hist
21l P 51 x2 1 B 5
series y=1+0.5*@rnorm
Bl y, HUEK AT N(L,0.5%
genr expy=exp(y)
A BGHT T A expy,  expy=exp(y)
expy.hist
"2 FE 51 expy 1 LTI
N KB S5 R (B AL TR BIF):
P 2 g 2 B B X2 IR R T 0 A, A B expy R AN LA IEZS 70 A 3l 136 IE T DA
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zZ
Mean 3.146800
Median 4.000000
Maximum 4.000000
Minimum 0.000000
Std. Dev. 1.638633
Skewness -1.399773
Kurtosis 2.959365
Jarque-Bera 3266.297
Probability 0.000000
Sum 31468.00
Sum Sq. Dev. 26848.50
0.0 0.2 0.4 0.6 0.8 1.0 | Observations 10000

Figure 1. The distribution of 10,000 random sampling points and estimation of Pl
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Figure 2. Empirical relations of normal, chi square and geometric normal distribution

B2 EASHRERHE. UIESHHHER LR
SO TEA SRR A7 A JUT EAS M8 2 I RATUIR, IR ERARE K740, LT EAS 5 040
AR . S HoAl 10 5 1t T LU, 00 € 40, F M2,
5. MHARGIHERBEHARI

GiVH RG5O AL S () SR, SR REAKEAE 008 5 SR . SRR A R AR
HEWT SRR EE 8 R, B GEHHRA0M A R G B P — R %, % TR R S R
BRI, B0 1 ELA T W H045 0, 3 Eviews 4KPFRT DLBATIONE, T SURFAE SR AR,
ORI TRETRIE . WP RIS, SRie LB MSE RS0, BT Eviews 4ff
OB BLEITT BLIA 2 2R,
5.1. MHEABES IR

G FRBTR L, AR ES ST, B X ~ N (1,0%) ) AR n ORAS I B 1545 45,

2
H X~ N[ﬂ,%}; IR S AEARMIERS 7340, SRR RN, AR EHT AR IES 2. BUE
e — A BRI AR N (L.2°)  S—ABIEIASECN 3 TR E i . 18 Eviews s T BEHLEL,
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HAHFE 1000 X, BRHK 200 NEEAKL WUEREARSIERI AT B AARS WS (EIATE A0 Sk A 22
FPE I, il sy program fTFREF & L, 817 KL 2 70 4h):
wfcreate mywork u 1 1000
for k=1 to 1000
UE R R K, @S, EH 1000 K
series x{'k}
LT x {1k}
series y{'k}
smpl 1 200
B R ANV B 21 1~200
x{'k}=1+2*@rnorm
y{'k}=@rexp(3)
' y{IK}RE SR B 2802 3 IR E A
scalar xm=@mean(x{!k})
THEF 5 x{KFIRE A A
scalar ym=@mean(y{!k})
smpl 1 1000
"R AR SCARE R E] 1~1000
matrix(1000,2) mat
" 37 A6 [ mat(1000x2)
mat(!k,1)=@mean(x{'k})
51 xR A A7 T8 R mat 55— %1
mat('k,2)=@mean(y{'k})
next
TEIRGG
delete x?? x??? y?? y???
I BR — L85 51 (22 S AC )

mtos(mat,g)
K HE RS mat H AP F B (BRIN & R ser01 F1 ser02)
ser01.hist
& 7 ser0l [ HE 7 &
ser02.hist

THEE 3 R 4 & —IRIBAT 4

MBI 3TTLAEH, FEARMME A EEET 1, FEASERPREZBEE T V2/10, IF H IB Giit-Rii ]
ABETELERE A LI B R T IEZS 20 A1 B SR B e

L 4 T, BEARSIMERIOEIET 3, PEAIMEMbRHEZ AT J9/200 , [FIFE IB Shitkik
WA BESE LR AR IR T IR S 70 A B SRR L, R BUIR A5 R S B 458 — 2.

X TAZBEN AL, T ASE OB R FEAR A B AR 2 A SR AL SRR A AL (K 43 A R AIE— —
LAIGIIE -
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Figure 3. Distribution of sample mean of normal distribution (sample vo-
lume is 200)
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Figure 4. The distribution of sample mean of exponential distribution (sam-
ple volume is 200)

B 4. RO HHRAHENS HHEHEAFER 200)

5.2. R IERS S 7 HOAE 2 BE AU BE 53 76 HORE AL AR L

Gt EARTR T, AR SRR T IR0, WIS RIS n BOAEAS (i BERIRE A UG P52 0 b ik A S3(E A 0,
T3 2253008 6/n A 24 [ IEZR 73 . (RIGAEAS R 5ok B T IR0 IB SiiH i IR @ AR AL Al E A& H
Ko VIZER KL LEALA A, (E AT DUl BEHLBAUER 1S B . R BGE — AN BRI 2041
N(12%), ArheE SR 2000 Y, BRIV 300 MREAKL, WUBEREA fi FE AN FE I 43 A . BULLIRARRS 41 T -

wfcreate myfile u 1 300

for k=1 to 2000

series x{'k}

x{'k}=1+2*@rnorm

scalar xs=@skew(x{'k})

AT 51 )L A i
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scalar xk=@kurt(x{'k})
THEF 51 )L RE AU
matrix(2000,2) matl
mat1('k,1)=@skew(x{'k})
mat1(!k,2)=@Kkurt(x{'k})
next
delete x?? x???
range 1 2000
R TAE ARGy 1~2000
mtos(mat1,g)
ser0l.qgplot
EAE A ser01 ) qq (7 -7 2 E)
ser02.qgplot
NHHE] 5 R RIS AT S RGP EIUREGRS . GIF):
MELS ATRAE H, FEARWEEIRMIEZS 70 AT, TIREARIERE SRS ATE A —E 20, 7 DU KA
AT AR — P RIE
AR, S n] DU BEHUBARAT 70k B T HAb A (s g vt B (b an fw 2 . W rhArg, Ml
(N ONIEE PR TESE

5.3. MHEXHREHE S Ha0iER
GETHERIGTEI, MBI RE S T O I, FEAHISCREC r AT E AN -2, bR

2
% 1n_—r2 O AN . BIAE AT (b e I 25 0 oE S Vo 500 ANFEARL, 8 10,000 YooK iE i%

451t . fE Eviews AT FEAUELAD AR 41T
wfcreate xishu u 1 10000
series rxy
for la=1 to 10000
smpl 1 500
series x=@rnorm

series y=@rnorm
scalar r=@cor(x,y)
THEREAAH R R A r
rxy(la)=r
R A R R B TAE 7 51 rxy
next
smpl 1 10000
rxy.hist
rxy.distplot cdf
BEE FFH) rxy 2067047 oA BUA
T ] 6 A RIS AT S R CR LT BRI 258 3 A e B R S . &)
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Figure 5. gq diagram of the skewness and kurtosis of random sample (sample volume is 300)
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Figure 6. Distribution diagram of sample correlation coefficient (sample volume is 500)

El 6. HAHEXRHE ST E (R RS ER 500)

W 6 LB BT LG, REAMIE BB t 4B 5 RZ0 45 A B BB
A RA 4 A5 5 Pl T 528 A H S B30 (A 2R ).

AR R p# O B, B —1<r <1, FRCLREAMIE RHOK &R A I, T8 L, 23t
iohor A, 7 S IE0) e i Linl 22| ks L A —
Hmwﬁﬁ.zzm&_j,zhﬁﬁﬁWMﬁﬁﬁZMt ],ﬁﬁﬁﬁw;EME@ﬁﬁoﬁﬁﬁ
AR 77 R A AT U IOBEHLALE, S5 4 X =U,Y = pu i v T X.Y HH
K ARG R, B R Uy L, T LR A AR e R A
6. & ERBEHARRL

VAR RSTAE, fEN R T AR R R T, MR — e R R A T
B, TSR BB R R, FELE — AURAKE, LA DR . BT L
MR HIR, SRS T Eviews TR ATHIBEEAT R M 12 B (L S T U S SR
BT AR5

BRI ¥ =2+02X + 1 1~ N(0.3). BEALBHELIGILT AT

wfcreate my u 1 2000

series X
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x(1)=-10

"I x 15 1 AMEE D9-10
smpl 2 21
x=x(-1)+1

A x FIRT—AME 1T —AME
smpl 121
for 'k=1 to 2000
series y{'k}

y{'k}=2+0.2*x+3*@rnorm
equation eq{'k}.ls y{'k} c x
TR, ARy eq{tk}, /N RIA Al T
matrix(2000,3) ma
ma({'k},1)=c(1)
ma({'k},2)=c(2)
ma({'k},3)=@se
HERE ma [R5 =S ICERR A TR AR E 1R
next
smpl 1 2000
mtos(ma,g)
freeze(gl) serO1.hist
Uik ser0l WE T, &N gl
freeze(g2) ser02.hist
freeze(g3) ser03.hist
graph graph01.merge g1 g2 g3
I =AE T EL AN graph0l
graph01.align(3,1,1)
i =AN BT EIRE RS

K7 R—isiT s R WK 7 aTUE N, S8 ERA LM, JFHBRMIES D A, Xtk
INBUE UL T BIR 4510 . R PRI B I T, AR 2 R IR R R SR S 1, 38id Eviews
AT EEAT B R R T DA AR e i
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Figure 7. The unbiased estimator of the least squares (intercept, slope, and standard error)
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