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Exchange-traded futures and options, by location of exchange =V
Notional principal, in billions of US dollars PDF ‘ Getdatain CSV format
<Q2 2019 Open interest Daily average turnover
Level: A Dec 2018 Mar 2019 Jun 2019 2017 2018 Feb 2019 Mar 2019 Apr2019 May 2019 Jun 2019
B Futures
B All markets 39,040 37,602 39,261 5,877 7,124 6,013 8,006 6,030 8,032 9,979
Hinterest rate 38,783 37,345 38,994 5,762 6,978 5,899 7,855 5918 7,907 9,828
short-term 35,911 34416 36,023 5,065 6,131 4,900 6,957 5,287 6,812 8,924
long-term 2,872 2,928 2,971 697 847 999 898 631 1,095 904
Foreign exchange 257 257 267 115 146 114 151 112 124 150
E North America 26,679 24920 26,954 3,952 4,875 4,076 5,456 4,319 6,190 7,534
Hinterest rate 26,511 24762 26,785 3,871 4,784 4,013 5,362 4,254 6,121 7,436
short-term 24,748 22,947 24,885 3,501 4,313 3,333 4922 3,901 5,359 6,962
long-term 1,763 1,815 1,900 370 471 681 440 354 762 474
Foreign exchange 168 158 168 81 91 63 94 65 69 98
B Europe 9,785 9,358 8,980 1,636 1,926 1,593 2,105 1,365 1,454 1,978
Hinterest rate 9,780 9,351 8,973 1,633 1,923 1,591 2,102 1,363 1,453 1,976 b
short-term 8,989 8,587 8,252 1,388 1,639 1,346 1,770 1,164 1,193 1,677 ;
long-term 791 763 721 245 284 245 332 199 259 300 ¥
Foreign exchange 5 8 7 3 3 2 2 2 2 2
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106 | A:Annual U:TurnoviB:Foreign T:Total fu TO1:Tota 8C:Europe A:U:B:T:" 0 U u V] V] V] 1] U U U V] 15 9 5 4 0 ]
107 | A:Annual U:TurnoviB:Foreign T:Total fu TO1:Tota 8E: Asian/ A:U:B:T." 0 0 0 0 0 0 0 0 0 0 0 101 83 134 139 82 73
208 ﬁ‘énmml T Tumonw B FEoreton HOntions TO T Tota RE-(ther é‘ﬂ‘ﬂ‘”" () () () ] () () () () () () ] () () ) | () 3
109 |Frequency Measure  Risk categ Instrumen Issue curr Location ¢ Period Jan93  Feb-93 Mar-93  Apr-93 May-93  Jun-93  Jul-93  Aug93  Sep-93  Oct-93 Nov-93 Dec-93  Jan-94  Feb-94 Mar-94  Apr-94 May-94
110 |M:Month] U:Turnovi B:Foreign H:Options TO1:Tota, 8E: Asian/ M:U:B:H: 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
111 | M:Month! U:Turnovi B:Foreign H:Options TO1:Tota, 8C:Europe M:U:B:H: 37 35 33 27 23 42 24 23 32 28 23 26 26 30 28 21 134

|
112 \M:Monthl U:Turnovi B:Foreign H:Options TO1:Tota. 8B:North M:U:B:H: 4825 5476 5548 5907 5737 T168 5441 6151 6275 6202 6070 4337 5243 6246 6029 5405 5723
113 |M:Month! U:Turnovi B:Foreign H:Options TO1:Tota 8A:All ex M:U:B:H: 6368 5517 5501 6004 5834 7212 5471 6176 6314 6248 6108 4375 5305 6279 6065 5435 5873
114 |M:Month] U:Turnov¢ B:Foreign T:Total fu TO1:Tota 8K:Other M:U:B:T! 217 170 323 313 341 282 327 366 412 343 384 313 609 493 676 586 741
115 | M:Month! U:Turnov¢I:Interest 1 T:Total fu TO1:Tota 8A:All ex M:ULLTT 119848 150536 176382 137156 147684 161396 153287 178150 182401 159781 198492 152677 189814 231260 259116 207973 215448
116 | M:Month! U:Turnovi B:Foreign T:Total fu TO1:Tota 8E: Asian/ M:U:B:T: 160 184 170 178 174 193 181 186 189 141 404 340 336 345 316 213 187
117 |M:Month! U:Turnovi B:Foreign H:Options TO1: Tota, 8K:Other M:U:B:H: 1506 7 11 70 74 2 7 1 7 18 16 12 36 3 8 9 16
118 M:Monthl U:Turnowi I:Interest 1 T:Total fu TO1:Tota 8C:Europe M:UZET:T - 36679 46183 58970 48134 48090 61870  S0880 57303 73186 61423 67060 49791 75776 113271 124557 89274 87118
119 |M:Month! U:Turnov¢I:Interest 1 T:Total fu TO1:Tota 8B:North M:U:LT:T 37061 43139 53744 39133 45388 40853 40165 46099 49987 42302 56313 38463 48397 59799 75715 64746 69933
120 |M:Monthl U:TurnoveI:Interest 1 T:Total fu TO1:Tota 8E: Asian/ M:UL:ITT 46108 61214 63667 49888 54205 58673 62241 14747 59226 56054 75117 64422 65639 S8188 58843 53052 58397
121 \M:Monthl U:Turnowvi I:Interest 1 T:Total fu TO1:Tota 8K:Other M:TU:T: T 1 1 1 1 1 1 1 0 1 2 2 1 1 1 1 0 1
122 \M:Monthl U:Turnovi C:Interest H:Options TO1:Tota, 8K:Other M:U:C:H: 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
123 |M:Month! U:Turnov¢ L:Interest 1 H:Options TO1: Tota 8K:Other M:TU:LH:" 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
124 |M:Month! U:Turnov¢ B:Foreign T:Total [u TO1:Tota 8A:All ex M:U:B:T: 8956 9506 12496 9854 10410 14848 10345 12136 13828 11350 11745 11919 11632 12401 14298 11353 10733
125 | M:Month! U:Turnovi B:Foreign T:Total fu TO1:Tota 8C:Europe M:U:B:T: 3 5 9 4 3 6 2 2 2 2 1 2 4 4 5 4 4
126 |M:Monthl U:Turnov¢:Interest 1 H:Options TO1: Tota 8B:North M:U:LH:" 71525 70124 68429 652906 95053 81874 72188 62125 75333 57965 73952 71161  O5878 126228 130353 121724 146393
127 \M:Monthl U:Turnovi B:Foreign T:Total fu TO1:Tota 8B:North M:U:B:T: 8576 9146 11994 9359 0892 14367 10034 11582 13225 10864 10955 11264 10683 11559 13301 10550 9851
128 | M:Month| U:Turnov¢ I:Interest 1 H:Options TO1:Tota 8A:All ex M:ULLEH 108494 106969 105631 91941 123854 116046 124504 107242 112986 106508 110769 97572 136203 168877 172545 151371 185706
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= =A EA RER A EA
B EETHEM e e (T
0 E‘E: ¥ (0BT B85 [BAAES ] D D €= Bx ;| = ZY\E i
e B SPPETSREE e s wa GEUE @ e DT (e
BIEhE & BlE m e 20 FEEE PAl HAZZHEES A
A2 N * | Risk category il #ZAAHFQ A
EEEEOR ]
72 B - D E F G H | J K L M N 0 Y &=20 S T |[a
P |Risk category Instrument Location of trade (Exchang§ Jan-93  Feb-93 Mar-93 Apr-93| May-93 Jun-93  Jul-93 Aug-93 Sep-93 Oct-93] Nov-93 Dec93 Apr-94| May-94
B | B:Foreign exchange contt H:Options, total 8E:Asian/Pacific exchange 0 0 1] 0 0 0 0 (0 0 0 0 0 0 (]
1 |B:Foreign exchange contt H:Options, total 8C:European exchanges 37 35 33 27 23 42 24 23 32 28 23 26 . . . 21 134
5 | B:Foreign exchange conti H:Options, total 8B:North American excha 4825 5476 5548 5907 5737 7168 5441 6151 6275 6202 6070 4337 5243 6246 6029 5405 5723
B:Foreign exchange conti H:Options, total 8A:All exchanges 6368 5517 5591 6004 5834 7212 5471 6176 6314 6248 6108 4375 5305 6279 6065 5435 5873
E B:Foreign exchange conti T:Total futures 8K:Other exchanges 217 170 323 313 341 282 327 366 412 343 384 313 609 493 676 586 741
J:Interest rate, long-term | T:Total futures 8A:All exchanges 119848 150536 176382 137156 147684 161396 153287 178150 182401 159781 198492 152677 189814 231260 259116 207973 215448
b | B:Foreign exchange conti T:Total futures 8E:Asian/Pacific exchange 160 184 170 178 174 193 181 186 189 141 404 340 336 345 316 213 187
0 |B:Foreign exchange contt H:Options, total 8K:Other exchanges 1506 7 11 70 74 2 7 1 7 18 16 12 36 3 8 9 1€
1 |J:Interest rate, long-term | T:Total futures 8C:European exchanges 36679 46183 58970 48134 48090 61870  S0880 57303 73186  61423| 67060) 49791 75776 113271 124557  89274| 8711§
2 |T:Interest rate, long-term | T:Total futures 8B:North American exchar] 37061 43139 53744 39133| 45388 40853 40165 46099 49987  42302| 56313 38463 48397 59799 75715 64746 69937
3 |T:Interest rate, long-term T:Total futures 8E:Asian/Pacific exchange | 46108 61214 63667 49888 54205 58673 62241 74747 592260 56054 75117 644220 65639 58188 58843  53952| 58397
4 |I:Interest rate, long-term | T:Total futures 8K:Other exchanges 1 1 1 1 1 1 1 1} 1 2 2 1 1 1 1 1} 1
5 |C:Interest rates contracts| H:Options, total 8K:Other exchanges 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 {
6 |L:Interest rate, short-term | H:Options, total 8K:Other exchanges 0 0 1] 0 0 0 0 0 0 0 1] 0 0 0 0 0 (
7 |B:Foreign exchange conti T:Total futures 8A:All exchanges 8956 9306 12496 08354 10410 14848 10545 12136 13828 11350 11745 11919 11632 12401 14208 11353 10783
8 | B:Foreign exchange conti T:Total futures 8C:European exchanges 3 5 9 4 3 6 2 2 2 2 1 2 4 4 5 4 4
9 |L:Interest rate, short-term H:Options, total 8B:North American excharj 71525 70124| 68429 65296 95053 81874 72188 62125 75333 57965 73952 71161 95878 126228 130353 121724 146393
0 |B:Foreign exchange conti T:Total futures 8B:North American excha 8576 0146/ 11994 9359 9892 14367 10034 11582 13225 10864 10955 11264 10683 11559 13301 10550 9851
1 |L:Interest rate, short-term H:Options, total 8A:All exchanges 108494 106969 105631 91941 123854 116046 124504 107242 112986 106508 110769 97572 136203 168877 172545 151371 18570¢
2 |LInterest rate, short-term | H:Options, total 8C:European exchanges 32985 33319 32791 23989 25746 30079 47673 41158 33023 45191 33004 23405 35974 38119 37458 26801  3511&
3 |L:Interest rate, short-term |H:Options, total 8E: Asian/Pacific exchange 3984 3525 4411 2657 3055 4093 4643 3958 4630 3351 3814 3006 4351 4529 4734 2846 4195
4 |$C+B T:Total futures 3C: European cxthanges 183256, 187389 203466 179179 173825 224586, 240438 206988 231930 228282 220145 182657 263536| 350171 364701 274974, 30321 =
r ldm. T table_dﬁl (9)’“.'1".“.\\6:51.._..\ OTVL ATl A et P 281171 AN e ANEATG ATIYAL L A01£00 NEL AT A& AL ’3!‘\!‘\:11 ANENTQ 210070 ANTNAAYD ANVENE LeXaTatatasl EALONA £1NE777 Enonneg .:n1'3<:

Th#E SCROLL LOCK

L e A XFRES

Ii51E: 525779.1632

X8

IEEE: 16116 N4 8393012782

4

pd

(M

W - p+——+ 80%

L 12:18
2019/11/28

=)



EBE S O -

= = . RERE 4 A B ; BEA
ey X3 ﬁ H’J %ﬁ[ﬁ ?/ y Sl Ty S TEmmE- A
Dy ﬁt‘( j ) e [ e= 2x I ik
- EEED - $-% 0 0 s REAtbEdiamEs BA BB X . #FS5EeIns
- T e - oEm
5 B . et Gl 1 ~

A2 5 4 > X
A || B ERESA) X BEERD) IA ®EQ.. | [ axaENEEsEH | K L M N 0 p Q R S T—

2 [Risk CAIegory i [ = VB | Jul-93 Aug-93  Sep-93  Oct-93 Nov-93| Dec-93 Jan-94 Feb-94 Mar-94  Apr94 May-94
3 |B:Foreign exchar . 0 0 0 0 0 0 0 0 0 0 (
4 |BForeign exchag | 770 | [MA v |E V| AFZ d(l 23 R 8 3 2% 2 30 28 2] 134
5 |B:Foreign exchay | REHFIY (@B T - & v AFZ vl sl 6151 6275 602 6070 4337 543 6246 6009 5405 57X
6 |B:Foreign exchan | 5471 6176 6314 6248 6108 4375 5305 6279 6065 5435 5873
7 |B:Foreign exchan | 3 366 412 343 384 313 609 493 676 586 741
8 |L:Interest rate, lox | 153287 178150 182401 159781 198492 152677 189814 231260 259116 207973 215445
9 |B:Foreign exchan | 181 186 189 141 404 340 336 345 316 213 187
10 | B:Foreign exchar | 7 1 7 18 16 12 36 3 8 9 1€
11 |T:Interest rate, lox | 50880 57303 73186 61423 67060 49791 75776 113271 124557 89274  8711%
12 [T:Interest rate, lor | 40165 46099 49987 42302 56313 38463 48307 59799 75715 64746 69937
13 |J:Interest rate, long=te 7 TASTAN/P? 62241 74747 59226, 56054  75117| 64422) 65639 58183 58843 53952 58397
14 |I:Interest rate, long-term T Total futures &K :Other exchanges 1 1 1 1 1 1 1 0 1 2 2 1 1 1 1 0 1
15 |C:Interest rates contracts ' H:Options, total &K:Other exchanges 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 {
16 |I:Interest rate, short-term H:Options, total 8K:Other exchanges 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 (
17 |B:Foreign exchange conti T:Total futures 8A:All exchanges 8956 0506 12496 0854 10410/ 14848 10545 12136, 13828/ 113500 11745 11919 11632| 12401 14298 11353 10783
18 |B:Foreign exchange conti T:Total futures 8C:European exchanges 3 5 9 4 3 6 2 2 2 2 1 2 4 4 5 4 4
19 |L:Interest rate, short-term | H:Options, total 8B:North American exchar 71525 70124 68429 65296 95053 81874 72188 62125 75333) 57965  73952| 71161 95878 126228 130353 121724 146393
20 |B:Foreign exchange conti T:Total futures 8B:North American exchai 8576 9146, 11994 9359 9892 14367 10034 11582 13225 10864 10955 11264 10683 11559 13301 10550 9851
21 |L:Interest rate, short-term |H:Options, total 8A:All exchanges 108494 106969 105631 91941 123854 116046 124504 107242 112986 106508 110769 97572 136203 168877 172545 151371 18570¢€
22 |L:Interest rate, short-term | H:Options, total 8C:European exchanges 32085 33319 32791 23989 25746/ 30079  47673| 41158 33023| 45191 33004 23405 35974 38119 37458 26801 35118
23 |T:Interest rate, short-term | H:Options, total 8E: Asian/Pacific exchange 3984 3525 4411 2657 3055 4093 4643 3958 4630 3351 3814 3006 4351 4529 4734 2846 4198
24 [$C+B T:Total futures 8C:European exchanges 183256 187389 203466/ 179179 173825 224586 240438 206988 231930 228282 220145 182657 263536 350171 364701 274974 30321C -
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H - s ir s m - Excel TE - F X
% BA KERE A% @H RE BR  wss B
| fé;;: 5 2 AN SB- o opsn [mRen - m :4 B9 <= EE?X (;j Eiji”’%%' '%JL[EH;
B smen BT U- - O-A- i SS= S Eemme- §-% 0 @ CIELEILAETE BA BR 61 g HORBEINS
BURLE M i & HEEF n El] = %= FE=Z iBEE A
G2 N Je | =B2/C2*%100 “
A B C G H | J K L M N 0] P Q R S -
1 larea North Am All Australia_ Asian European®atio North Aratio_Aus ratio_Asiaratio_European
2 Jan-93 305483 541562 0122 80380 146575 56.40?76125_| 1.684387 14.84225 27.06523
3 Feb-93 271292 514021 0909 91616 141201 52.77838843 1.927742 17.8234 27.46989
4 | Mar-93 329500 597300 12314 110925 144487 55.16490876 2.061611 18.57107 24.19002
5 Apr-93 223923 474452 7071 112113 131040 47.19613364 1.490351 23.63 27.61923
6 | May-93 326408 573511 11697 109287 125732 56.91399119 2.039542 19.05578 21.92321
7 Jun-93 311254 636547 7992 153904 162710 48.89725346 1.255524 24.17795 25.56135
8 Jul-93 304576 622957 8619 119648 189556 48.8919781 1.383563 19.20646 30.42842
9 | Aug-93 243030 549021 10041 144160 149683 44.26600633 1.828892 26.25765 27.26362
10 | Sep-93 343166 644885 12550 129308 158742 53.21351869 1.946083 20.05133 24.61555
111 Oct-93 265811 558550 7803 117221 166857 47.58947274 1.39701 20.98666 29.87324
12| Nov-93 339755 690279 12227 184459 153084 49.21995309 1.771313 26.72238 22.17712
13| Dec-93 253909 541626 5879 147443 132864 46.87902723 1.085435 27.22229 24.53058
14 Jan-94 330921 771188 7389 220848 187756 42.9105484 0.958132 28.63738 24.34633
15| Feb-94 475446 948366 13030 209134 236896 50.13317643 1.373942 22.05203 24.97939
16| Mar-94 523621 1026276 20013 210214 240139 51.02146011 1.95006 20.48318 23.39907
17 | Apr-94 522999 069682 12612 236100 185696 53.9351045 1.300633 24.34819 19.1502
18 | May-94 611603 1087638 16535 224776 216089 56.23222065 1.520267 20.66643 19.86773 —
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File Edit Object View Proc Quick Options Add-ins Window Help

] command |
Excel Read - Step 3 of 3 X
Import method Structure of the Data to be Imported
Create new workfile v Basic structure Frequency/da
Dated - regular frequency v Frequency: | Monthly v
Import options
& Rename Series Start date: | 1993M1]

Frequency Conversion

AREA NORTH_AMERICAN ALL AUSTRALTA_NEWZEALAND ASTAN EUROPEAN R
993401 1993H01 305483 541562 9122 80380 1465 A
99302 1993}02 271292 514021 9909 91616 1412
99303 1993403 329500 597300 12314 110925 1444
99304 1993404 223923 474452 7071 112113 1310
99305 1993405 326408 573511 11697 109287 1257
99306 1993406 311254 636547 7992, 153904 1627
993407 1993407 304576 622957 8619 119648 1895
99308 1993408 243030 549021 10041 144160 1496
99309 1993409 343166, 644885 12550, 129308 1587
S oo il B dml e
99312 < >

Cancel <Back Next>
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File Edit Object View Proc |Quick | Options Add-ins Window Help

[E] Command Sample...
Generate Series...

] Workfile: IR S M - (¢ Show ... ) E@

[ViewlProclObjectl ISavean Graph ... etelGenr[Samplel

Range: 1993M012018M  Empty Group (Edit Series) Filter: *

Sample: 1993M01 2018M Series Siatictice > Order: Name |

% ::_Iea Group Statistics ]b Descriptive Statistics > Common sample
# asian Estimate Equation... Covariances Individual samples
i australia_newzealand Estimate VAR... Correlations

g Zuropean Cross Correlogram

M north_american Johansen Cointegration Test

& ratio_asian Granger Causality Test

& ratio_aus_nz

& ratio_european

&4 ratio_north_america
& resid

< >\ Ir_s_mA New Page/

DB = none

s EF12:25
o = = ! o
E L @ AFHRES ; = 2019/11/28 S

Path = c\users\user\documents WF = irs.m
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File Edit Object View Proc Quick Options Add-ins Window Help
Command

Filter: *
Sample: 1993M01 2018M12 -- 312 obs Order: Name
M all
i area
asian
australia_newzealand

= K] )

c
european
north_american
ratio_asian
ratio_aus_nz
ratio_european ratio_asian ratio_aus_nz ratio_european
ratio_north_america ratio_north_ameri

esid

Series List

List of series, groups, and/or series expressions

%]
%]
%]
%]
%]
M
%]

-

< >\ Irs.m / New Page

EFA226

A o [
W= = 2019/11/28
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File Edit Object View Proc Quick Options Add-ins Window Help

E] Command
= || @ | &
[View[ Proc] Objectl [Savel Freezel Detai|s+/—l [Showl Fetch I StorelDeletelGenrlSamplel
Range: 1993M01 2018M12 -- 312 obs Filter: *
Sample: 1993M01 2018M12 -- 312 obs Order: Name
™ all

& area (G)Group: UNTITLED Workfile: IR_S_M:Ir_s_m\ <™

M asian - - -
View | Proc| Object | | Print | Name | Freeze | | Sample | Sheet | Stats | Spec

£ australia_n
B c RATIO_ASIAN| RATIO_AU... | RATIO_EU... | RATIO_NO...

4 european | [VEEL 7.132788 2.189995 32.19318 57.34895 N
& north_ame| IVERTELNE 2648836 1.975231 32.75809 56.62238
£ ratio_asian :
o ratio—aus 34.44399 5.603131 50.60670 78.05815
& ratio_euro} 0.046756 0.674338 18.06312 38.47761
& ratio north| RS 8.401957 0.998581 6.529021 7.971930
A resid 1.098702 1.086688  -0.147863 0.566414
2.940942 3.864649 2.447236 2.855585
62.81694 71.12533 5.109023 16.95404
Probabilit 0.000000 0.000000 0.077730 0.000208
2225.430 683.2783 10044.27 17892.87
21954.39 310.1183 13257.35 19764.57
32 [Tcony o | ] 212
Paste < fr +V aud

Paste Special...
< > Irs.m

Select non-empty cells
Edit +/-
Title...

Save table to disk...

Path = chusers\user\documents DB = none WF =ir.s.m

E L EEERAXFHRIES ' z @ ST m
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File Edit Object View Proc Quick Options Add-ins Window Help

[E] Command
= | B |3
l\r’iewleclObjectl [SavelFreezel Detai|5+,/—l [ShowlFetchlStorel DeletelGenrl Samplel
Range: 1993M01 2018M12 - 312 obs Filter: *
Sample: 1993M01 2018M12 -- 312 obs Order: Name
M all
& area (G)Group: UNTITLED Workfile: IR_S_MzIr_s_m\ o [
asian
4 australia [\r’iewlProclObjectl [PrinthamelFreezel [SamplelSheetlStatslSpecl
Elc - Group Members 3AT|O_AU RATlO_EU RAT'O_NO
& european 2.189995 32.19318 57.34895 A
Spreadsheet
8 north_ame Dpt 4 Data Tab 1.975231 32.75809 56.62238
S ratio_asia CICRLIEAERS 5603131 5060670  78.05815
@ ratio_eurg[,' Graph... 0.674338 18.06312 38.47761
&4 ratio_north Descriptive Stats p | 0.998581 6.529021 7.971930
4 resid Covari Analvsi 1.086688 -0.147863 0.566414
ovarance Analysis.. 3.864549 2447236  2.855585
N-Way Tabulation...
Tests of Equality... 71.12533 5.109023 16.95404
Principal Components... 0.000000 0.077730 0.000208
Correlogram (1) ... 683.2783 10044.27 17892.87
Cross Correlation (2) ... 310.1183 13257.35 19764 .57
Long-run Covariance...
Unit Root Test... 312 312 312
Cointegration Test »
<>k Irsm Granger Causality...
Label
v
< >

Path = c\usersyuser\documents DB = none  WF = irs_m
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4

File Edit Object View Proc Quick Options Add-ins Window Help

[E] Command
= | @ || &
[ViewIProcI Objectl [SavelFreezel Details+/—l [Showl FetchlStorel DeletelGenrlSample]
Range: 1993M01 2018M12 -- 312 obs Filter: *
Sample: 1993M01 2018M12 -- 312 obs Order: Name
™ all ( ]
A area | P T b bl fle A | 1 = [
M {Graph Options X
™M
B Option Pages H '
= ) Graph Type ({33rap tlylpe Details
5 enfera : Graph data: Raw data >
% 4] Frame & Size Basic graph h
9 + Axes & Scaling Specific: Orientation: Normal - obs axis on bottom ~
@ | | Legend
& + Graph Elements r Soxmbol Axis borders:  None &7
+ Quick Fonts Spike
1 Templates & Qbjects Area Multiple series: |Single graph £4
Area Band Single graph
Mixed g - ...
Dot Plot Multiple graphs I
Error Bar
High-Low (Open-Close)
Scatter
XY Line
XY Area
XY Bar (X-X-Y triplets)
Pie
Distribution
Quantile - Quantile
€ ¥
Boxplot
Seasonal Graph
Undo Page Edits Cancel
IE4 > |

Path = chwuserswuser\documents DB = none  WF = ir_s_.m
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¥4 EViews - X
File Edit Object View Proc Quick Options Add-ins Window Help

[E] Command
= | @ | =3
[ViewlProclObjectl [SavelFreezelDetailsH—l [ShowlFetchlStorelDeletelGenrlSamplel
Range: 1993M01 2018M12 -- 312 obs Filter: *
Sample: 1993M01 2018M12 -- 312 obs Order: Name
™ all
@ area [G)Group: UNTITLED Workfile: IR S_M:Ir_s_m\ B
aslan

& australia n [ViewlProclObjectl[Printhame[Freezel Default B [OptionslZoomlPositionlSamplelSheetl
B c
& european o _ Copy to clipboard... Ctrl+C
@ north ame ratio_Asian ratio_Aus_NZ
M ratio__asian T 5 View all graphs
M ratio_aus_ 5 .
W3 ratio_eurof 2 Options on all graphs...
£4 ratio_north 7 Position and align graphs...
& resid 2 7 Add lines & shading to all graphs...

ol 27 Add text...

11 Draw 4
0 T T o Templates...
94 98 92 00 02 04 08 02 10 12 14 16 18 94 98 98 00 02 04 08 08 10 12 14 18 MU
Save graph to disk...
ratio_European ratio_MNorth America

a0 20

50 70

40 80 -
€ 34 Irsm 30 50 4

20 404

94 95 95 00 02 04 08 08 10 12 14 16 18 94 96 95 00 02 04 08 08 10 12 14 18 18
1993m01 [ 2] [ I 2018m12
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| Show.. 1 b l=lim =5
Graph ... el [

Range: 1993M012018M  Empty Group (Edit Series)
Sample: 1993M01 2018M .o vioh. o 5 Order: Name |

all
area _ _
asian Estimate Equation...
australia_newzealand Estimate VAR...

c

european

north_american

ratio_asian

ratio_aus_nz

ratio_european

ratio_north_america

resid

Group Statistics

IEIBIRIE

=)

RRERREE

<>\ Irs.m | New Page




V¥ EViews
File Edit Object View Proc Quick Options Add-ins Window
Command

Range: 1993M01 2018M12 -- 312 obs Filter: *
Sample: 1993M01 2018M12 -- 312 obs Order: Name

all

area

asian
australia_newzealand
c

european
p;;g‘::;ig?]ncan Objects to display in a single window

ratio_aus_nz ratio_asian ratio_aus_nz ratio_european ratio_north_america
ratio_european

ratio_north_america

resid

IEIBIRIE

=)

Show

M
M
M
M
M
M
M

Enter one of the following
- an Object or Object.View
- a Series Formula like LOG(X) or X+Y(-1)

- a list of Series, Groups, and Formulas
- a list of Graphs

Ir_s_m ; New Page
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File Edit Object View Proc Quick Options Add-ins Window Help

=] Command
= B U Z_JQ
[VlewlProclObJectl [SavelFreezelDetallsH l [ShowlFetchlStorelDeletelGeanSamplel J 3 I E
Range: 1993M01 2018M12 -- 312 obs g ” 17,
Sample: 1993M01 2 % V - i % D d d bl
& all (G] Group: UNTIT e: IR S M:lr s m\ ‘: Iew > < ate ata ta e
% area [PrintINamelFreeze Default Sort]Edit+/-ISmpI+/-lCompare+/-lTra|
asian
&3 australia_newzed Group Members -O—AU'7 2?65:23 RATSIg:IEI?TS
e ¢ Spreadsheet 27742 2TI46989 52I??839 .
M european - -
@ north_american Dated Data Table 61611 2419002  55.16491
M ratio_asian Graph... 490351 27.61923 47.19613
M ratio_aus_nz - 039542 21.92321 56.91399
&4 ratio_european Descriptive Stats »losss24 2556135 48.89725
™ ratio_north_amer Covariance Analysis... 283563 30'42342 43I89198
resid . : :
4 N-Way Tabulation... 828892 27.26362 44.26607
Tests of Equality... 946083 2461555 53.21352
Principal Components... 397010 29.87324 47.58947
771313 2217712 4921995
Correlogram (1) ... 085435 24.53058 46.87903
Cross Correlation (2) ... 958132 24.34633 42.91055
g G TEs 373942 2497939  50.13318
Unit Root Test 950060 23.39907 51.02146
. o 300633 19.15020 53.93510
CEmiEgrT JE 0 2! ¥ 520267 19.86773  56.23222
Granger Causality... 848189 21.00488 47.84163
<> irsm [ Newd Label 586386 20.53606 52.86704
= A - 751239 21.93620 49.38532
1994M09 21.57224 1.800139 24.09260 51.53418
1994M10 22.16129 1.718506 22.07650 53.08317
1994M11 22.29096 1.970316 18.23612 56.55881
1994M12 23 N4498 1876325 18 27969 A& NR41D N
1995M01 | < >

Path = chusers\user\documents DB = none = WF = il




¥4 EViews -
File Edit Object View Proc Quick Options Add-ins Window Help

o conmar (BSR4l N R RS TE R
Ut ‘(£_‘}X I =
== =] TFHE” Table Options”
[Viewl ProclObjectl [Savel FreezelDetai|s+/—l [ShowlFetchlStorelDeletelGeanSamplel =
Range: 1993M01 2018M12 -- 312 obs Filter: *
Sample: 1993M01 2
9 all (€] Group: UNTITLED Workfile: IR_S_M:Ir s m\ e 3
i area [ViewlProclObjectl[PrintINameIFreeze][Edit+/ itIeISampIel
& aslan M1 M2] S=m w3 M5 M6l M7 M8 M9 M10[ M11]  M12 Year
M australia_newzed
B ¢ - 1993 1993 ~
@ european ratio_Asian 148 178 186 236 191 242 192 263 201 210 267 272 215
& north american | ratio_Aus NZ 1.68 1.93  2.06 149 2.04 1.26 1.38 1.83 1.95 1.40 1.77 1.08 1.66
4 ratio asian ratio_European 271 275 242 276 219 256 304 273 246 299 222 245 26.1
M ra‘tio:aus_nz ratio_North America 56.4 52.8 55.2 47.2 56.9 48.9 48.9 443 53.2 476 492 46.9 506
M ratio_european
M ratio_north_amer 1994 1994
£ resid ratio_Asian 286 221 20.5 243 207 27.9 24.4 25.9 216 222 223 23.0 236
ratio_ Aus_NZ 0.96 1.37 1.95 1.30 1.52 1.85 1.59 1.75 1.80 1.72 1.97 1.68 1.62
ratio_European 243 25.0 234 19.2 19.9 21.0 205 21.9 241 221 18.2 18.3 21.5
ratio_North America 42.9 50.1 51.0 53.9 56.2 47.8 52.9 49.4 51.5 531 56.6 56.1 51.8
1935 1995
ratio_Asian 247 25.6 27.4 34.4 25.0 281 26.7 29.9 21.0 19.3 17.6 18.5 249
ratio_Aus_NZ 1.43 1.61 1.69 126 085 0.72 1.14  0.91 0.83 0.94 1.00 0.82 1.10
ratio_European 19.9 20.2 249 201 223 214 19.6 222 28.8 30.3 316 257 239
ratio_North America 53.1 52.1 453 43.4 51.0 492 51.7 456 48.0 48.5 48.1 53.8 491
1936 1996
< )\W ratio_Asian 20.2 211 18.9 231 247 22.8 19.4 22.4 17.3 16.4 23.9 20.3 209
——/—— ratio_Aus_NZ 075 095 098 1.01 1.03 067 1.30 1.15 1.11 1.16 1.26 1.47 1.07
ratio_European 30.7 29.2 25.5 257 244 291 27.0 30.1 281 36.6 351 302 293
ratio_North America 47.2 47.9 53.1 48.5 48.1 46.5 51.1 44.8 52.2 447 385 471 47.5
1997 1997 v
ratio Asian >

Path = ch\users\user\documents

DB = none
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File Edit Object View Proc Quick Options Add-ins Window Help

‘ Command ‘

-

B Workfile: IR_S_M - (c\users\user\documents\ir_s_m.wf1) | = || =1} || o |

[Viewl Proc l Objectl [ Savel Freeze l Detai|s+/—l [ Showl Fetch l Storel Delete l Genrl Sam plel

M all

£ area
£ asian
M australia_newzed
& ¢

f european

8 north_american
£ ratio_asian

M ratio_aus_nz

M ratio_european
£ ratio_north_amer
M resid

Range: 1993M01 2018M12 -- 312 obs

Filter: *

Sample: 1993M01 2

(6] Group: UNTITLED Wor

Dated data table options

Table Options

ata Format Fonts Labels/Headers Templates

[Viewl Proc I Object] [ Printl Namel F{

Column grgue#ig frequ'ncy

ratio_Asian 14.8
ratio Aus NZ 1.68
ratio European 271
ratio North America 56.4
ratio_Asian 28.6
ratio Aus NZ 0.96
ratio_European 24.3
ratio North America 42.9
ratio_Asian 24.7
ratio Aus NZ 1.43
ratio European 19.9

ratio North America

ratio_Asian

ratio Aus NZ

ratio European

ratio North America

ratio_Asian

20.2
0.75
30.7

=8 | &

Year|

First: l\lativefrequ ncy B Second:  |Annual

Native fre n

Data di

Monthly
(@ Display L

(O Display the 12 native observations of the current

sample and annual data in a single row

year(s) per row

1993
21.5
1.66
26.1
50.6

1994
236
1.62
21.5
51.8

1995
24.9
1.10
238
49.1

1996
20.9
1.07
29.3
47.5

1997




V¥ EViews

File Edit Object View Proc Quick Options Add-ins Window Help

‘ Command ‘

—

B Workfile: IR_S_M - (c\users\user\documents\ir s mwf1) | = || @ EE?

’ View l Proc l Object I Save l Freeze l Details+/- I Show l Fetch l Store l Delete l Genr I Sample -

Range: 1993M01 2018M12 -- 312 obs
Sample: 1993M01 2

Filter: *

ratio_Asian
ratio Aus NZ 1.43
ratio European 19.9
ratio North America

< )\w ratio_Asian 20.2

==/ ratio_Aus NZ 0.75
ratio European 30.7
ratio North America

ratio_Asian

Dated data table options

4 all (6] Group: UNTITLED Wor
Sarga [Viewlpmclobjedlp,inthameia Table Options  Data Format Fonts Labels/Headers Templates
asian
M australia_newzeg Column grouping frequency
B ratio_Asian 14.8
&4 european : 3 First.  Annual v Second:  Annual
©&4 north_american | ratio_Aus NZ 1.68
& ratio_asian ratio_European 27.1
M ratio_aus_nz ratio_North America 56.4 )
M ratio_european Data display
£ ratio_north_amer
M resid ratio_Asian 28.6 (O Display 1 year(s) per row
ratio_Aus NZ 0.96 :
ratio_European 243 (® Display annual data in a single row
ratio_North America 42.9




¥4 EViews

File Edit Object View Proc Quick Options Add-ins Window Help

=] Command

= || B | &3

M all

£ area
£ asian
£ australia_newzed
& ¢

f european

8 north_american
£ ratio_asian

M ratio_aus_nz

M ratio_european
8 ratio_north_amer,
M resid

ViR

(G] Group: UNTITLED Workfile: IR_S_M:lIr_s_m\

Wik | VUE SR 2 N R (R H B E )
| View | Proc| Object| [ Save| Freeze [ Details +/- [ShowlFetchIStore]DeletelGenr]Sampl:illter: “ " %E‘%%"CO PY” § EXC E L*’E

Range: 1993MO01 2018M12 -- 312 obs
Sample: 1993MO01 2f

| Proc| Object Print Name | Freeze Edit+/-

ratio Asian

ratio Aus NZ

ratio European
ratio North America

| TableOptions | Title | Sample

Paste Special...

Insert Series
Remove series

Select all

Edit +/-

Table options...
Series format...
Series font/color...
Title...

Save table to disk...

Path = ch\users\user\documents

DB = none
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