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 Data were drawn in the article "Sleep in 
Mammals: Ecological and Constitutional 
Correlates" by Allison, T. and Cicchetti, D. 
(1976), _Science_, November 12, vol. 194, pp. 
732-734. Includes brain and body weight, life 
span, gestation time, time sleeping, and 
predation and danger indices for 62 
mammals. 

 File: Order.wf1
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 species of animal
 body weight in kg
 brain weight in g
 slow wave ("nondreaming") sleep (hrs/day)
 paradoxical ("dreaming") sleep (hrs/day)
 total sleep (hrs/day)  (sum of slow wave and paradoxical sleep)
 maximum life span (years)
 gestation time (days)
 predation index (1-5) 1 = minimum (least likely to be preyed 

upon) - 5 = maximum (most likely to be preyed upon)
 sleep exposure index (1-5) 1 = least exposed (e.g. animal sleeps 

in a well-protected den) - 5 = most exposed
 overall danger index (1-5) (based on the above two indices and 

other information) 1 = least danger (from other animals) - 5 = 
most danger (from other animals)

 Note: Missing values denoted by -999.0
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EViews will ignore any constant term in 
specification!!!
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 EViews requires the dependent variable to be 
integer valued, otherwise you will see an error 
message, and estimation will stop. 

 This is not, however, a serious restriction, 
since you can easily convert the series into an 
integer using @round, @floor or @ceil in an 
auto-series expression.
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 The sign of coefficient βj shows the direction 
of the change in the probability of falling in 
the endpoint rankings (y=0 or y=1) when  xij

changes.

 Pr(y=0) changes in the opposite direction of 
the sign of βj and Pr(y=1) changes in the 
same direction as the sign of βj. 
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 Section presents the estimates of the  
coefficients and the associated standard 
errors and probability values:
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 EViews currently has a limit of 750 total 
coefficients in an ordered dependent variable 
model. Thus, if you have 25 right-hand side 
variables, and a dependent variable with 726 
distinct values, you will be unable to estimate 
your model using EViews.

 You may run into identification problems and 
estimation difficulties if you have some groups 
where there are very few observations. If 
necessary, you may choose to combine adjacent 
groups and re-estimate the model.
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 It computes a one-way frequency table for 
the ordered dependent variable for the 
observations in the estimation sample. 
EViews presents both the frequency table and 
the cumulative frequency table in levels and 
percentages.
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 It classifies observations on the basis of the predicted 
response. EViews performs the classification on the basis 
of the category with the maximum predicted probability.

 Each row represents a distinct value for the dependent 
variable. The “Obs” column indicates the number of 
observations with that value. Of those, the number of 
“Correct” observations are those for which the predicted 
probability of the response is the highest. Thus, 10 of the 
18 individuals with a DANGER value of 1 were correctly 
specified. Overall, 43% of the observations were correctly 
specified for the fitted model versus 31% for the constant 
probability model.

 The bottom portion of the output shows additional 
statistics measuring this improvement.
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 You cannot forecast directly from an 
estimated ordered model since the dependent 
variable represents categorical or rank data.

 EViews allows to forecast the probability 
associated with each category. To forecast 
these probabilities, you must first create a 
model. Choose Proc/Make Model and EViews
will open an untitled model window 
containing a system of equations, with a 
separate equation for the probability of each 
ordered response value.
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 To forecast from this 
model, simply click 
the Solve button in 
the model window 
toolbar. If you select 
Scenario 1 as your 
solution scenario, the 
default settings will 
save your results in a 
set of named series 
with “_1” appended 
to the end of the 
each underlying 
name.
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 For this example, the series I_DANGER_1 will 
contain the fitted linear index Xt

i β. The fitted 
probability of falling in category 1 will be 
stored as a series named DANGER_1_1, the 
fitted probability of falling in category 2 will 
be stored as a series named DANGER_2_1, 
and so on. 

 For each observation, the fitted probability of 
falling in each of the categories sums up to 
one. 

www.andriystav.cc.ua



www.andriystav.cc.ua



 To create a series containing the generalized 
residuals, select View/Make Residual Series…, 
enter a name or accept the default name, and 
click OK.
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 File: Strike.WF1

 NUMB is the number of strikes, 

 IP is a measure of industrial production, 

 FEB is a February dummy variable
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 Estimate the Poisson model and obtain the 
fitted values of the dependent variable. 

 Build an auxiliary regression 

2 2

i i i iy y    

Command in Eviews:

equation testeq.ls (numb-numb_f)^2-numb numb_f^2 
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The t-statistic of the coefficient is highly significant, leading us 
to reject the Poisson restriction. Moreover, the estimated 
coefficient is significantly positive, indicating overdispersion in 
the residuals.
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