Using R with EViews

WHITEPAPER As OF 3/07/2016

EViews 7, 8, and 9 all depend on middleware software written by Thomas Baier called statconnDCOM in
order to communicate with R. This middleware provides a COM Automation interface to R so that
EViews can work with R data, and also send R commands to execute.

Installation

To use the EViews external interface to R, you must have the following installed on your Windows
computer:

e R, version 2.8.1 or later.
e rscproxy, version 1.0-12 or later.
e statconnDCOM, version 3.1-1B2 or later.

R Installation

If you do not currently have R installed, the easiest procedure is to download it from
http://cran.stat.ucla.edu/bin/windows/base/.

statconnDCOM Installation

statconnDCOM (for commercial use) is provided for a fee. Please go to their website for sales
information: http://www.statconn.com/products.html (Their purchased version allows you to use both
32-bit and 64-bit R)

Additionally there is a free non-commercial version available for use, which is named statconnDCOM
Home & Student. As of March 2016 the latest version is statconnDCOMS3.6-0B3.

In this paper we describe how to setup statconnDCOM Home & Student version. (Purchased users of
statconnDCOM can follow the same instructions but without the limitations of installing "rscproxy" into
a library folder and without the restriction of 32-bit R only.)

You can find this version here: http://rcom.univie.ac.at/download.html.

Download and install statconnDCOM from the statconnDCOM3.6-0B3 _Noncommercial installer. This will
install various help files and sample programs. Once installed, download and copy the "Testing.lic" file
(also available from STATCONN HOME&STUDENT LICENSE) and place it into the statconnDCOM
folder (usually found at: C:\Program Files (x86)\statconn\DCOM).

Notes:

- You can use 32-bit statconnDCOM with 64-bit EViews.

- Our testing of the statconnDCOM3.6-0B3_Noncommercial version found some problems with
the version of R 3.1.X (April 2014- March 2015). If you have statconnDCOM3.6-0B3, we suggest
you use 32-bit R 3.2.X or later instead:

(You can find older versions at: http://cran.stat.ucla.edu/bin/windows/base/old/)



http://www.statconn.com/products.html
http://rcom.univie.ac.at/download.html
http://rcom.univie.ac.at/download/current/statconnDCOM3.6-0B3_Noncommercial.exe
http://rcom.univie.ac.at/download/licenses/SC_LICENSE_HomeStudent
http://cran.stat.ucla.edu/bin/windows/base/old/

rscproxy Installation

statconnDCOM itself requires that the "rscproxy" package be installed in R. The Home & Student version
requires that "rscproxy" be installed in the R library folder, not a user-folder. To insure proper
installation of this package, you must run 32-bit R with admin rights before attempting to install the
"rscproxy" package. In R, go to the Packages menu->Install Packages... and pick the "rscproxy" package
from the list. The package should install directly to the library folder without asking to save in the user
directory. If this question is asked, please restart R with admin rights and try the install again.

File Edit View Misc Windows Help
héﬂégilEilhEali!I1 Load package...
Set CRAN mirror..,
Select repositories...
Install package(s)...
B version 3.2.0 T P ki::
Copyright (C) 20 pdate packages...
Flatfomm: 1386w Install package(s) from local zip files...

B iz free scofitware and comez with ABSOLUTELY NO WARRANTY.
You are welcome to rediscribure it under certain conditions.
Type "license ()" or "licence ()" for distributicn details.

Natural language support but running in an English locale

R is a collahorative project with many contributors.
Type "contributors()"' for more information and
‘citation()* on how to cite R or R packages in publications.

Type "demo()' for some demos, 'help()' for on-line help, or
'help.atarc()' for an HTML browser incerface to help.

Type "g()' to gqguit R.

> reguire ("racproxy™)

Loading required package: rscproxy

Warning message:

package ‘rscproxy’ was built under R wversion 3.2.3
>

To verify proper installation, type in the command:
require("rscproxy")

and you should see the proper response from R:
Loading required package: rscproxy



Testing statconnDCOM with R

statconnDCOM provides a sample test program (named "Simple 01 - Basic Test") to make sure all
functionality works properly between statconnDCOM and R. Look for the "Server 01 - Basic Test"
program under the Windows Start button / All Programs / statconn / DCOM (or you can run the EXE
directly from C:\Program Files (x86)\statconn\DCOM\samples\Simple\simple.exe). Once running, click
the R32 button to begin the test for 32-bit R. You should see the statconnDCOM splash screen appear
along with debug output in the large textbox below the R32 button.
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Copyright:  [C] 1598-2012, Thomas Baier
Lizenze:  STATCOMNMDCOM COMMERCIAL/MONCOMMERC
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Connector informabiorn:
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If any message dialogs appear with an error, then a problem exists between statconnDCOM and R.
Debugging these problems may require you to do some research into the specific problem. The
following (older) PDF may provide some insight into what can cause certain errors:
https://www.unt.edu/rss/class/splus/Usi ... server.pdf

If you wish to use statconnDCOM with other versions of R, simply run the same test program to verify
that all functionality is still working. If you run into any issues, you may need to downgrade your version
of Rin order to fix them.


https://www.unt.edu/rss/class/splus/UsingTheRDCOMserver.pdf

Using R with EViews

Once you've confirmed statconnDCOM is installed properly and communicating with R without issue,
you can use it in EViews with the XOPEN, XPUT, XGET, and XRUN commands. Please refer to our
documentation for more details on how to use the various 'X' commands.

xopen(type=r)
This command will open a connection to R from within EViews and will also open an R output log
window in EViews.

Example

The following example (you can find it in EViews documentation) shows how to move data from EViews
into R, how to use EViews to run an R command, and how to retrieve results from R into EViews.

‘create a workfile

wfcreate u 100

‘create some data

series y=rnd

series x1=rnd

series x2=rnd

‘open a connection to R with upper-case default output names
xopen(type=r, case=upper)

'put regressors and dependent variable into R
xput(rtype=data.frame, name=vars) y x1 x2

'run a command to perform GLM

xrun "z<-gIm(Y~X1+X2, family=Gamma(link=log), data=vars)"
xrun "summary(z)"

'retrieve coefs

xget(name=beta, type=vector) z$coef

‘create EViews equation

equation el.gim(family=gamma,link=log) y ¢ x1 x2
show el

show beta

‘close R connection

Xclose

The program first creates a workfile, then creates some series objects. The series Y is the
dependent variable, and the series X1 and X2 and a constant are regressors. xopen is used to
open a connection to R, and then xput is used to pass the series into an R data.frame container,
which we name “VARS”. Note that the names of the data.frame, and its contents are all
uppercased in R since the connection was opened with the “case=upper” option.

xrun is used to estimate a GLM equation in R, with the results being stored in a GLM output
object, “z”. xget is used to retrieve the coefficient member of z back into EViews, where it is
stored as a vector called BETA.

Finally, the same GLM specification is estimated inside EViews, and the coefficient estimates
are shown on the screen for comparison.



Xopen is used to open a connection to R (statconnDCOM splash screen appears until
connection to R is established) :

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

xopenitype=r, case=upper)

81 (C) 1998-2012, Thomas Baier
Y Version: 3.6-0B3

ﬂatCO@DCOM

Copyright (C) 1998-2012 by Thomas Baier.

This version of statconnDCOM may be used under the terms of the
STATCONN DCOM NONCOMMERCIAL USE LICENSE,

See the file 5C PUBLIC in the installation folder for the full license terms.
Redistribution is not allowed.

All publications based on analyses performed using statconnDCOM directly or
indirectly [eg. RExcel, FlexArray, SAM,_) will include the following citation:

Baier Thomas & Meuwirth Erich (2007). Excel = COM = R.
Computational Statistics, Volume 22, Number 1/April 2007. Physica Verlag.
Please visit http://www.statconn.com/ for alternative licenses.

Support for this version of statconnDCOM is available only through
http://reom.univie.ac.at/ (Wiki, Mailing List)




xput is used to pass an EViews object to an R data.frame container:

Eile Edit Object View Proc Quick Opfions Add-ins Window Help
Command e ——

spulitype=dataframe, name=vars)y x1 x2

. statcon o<1

(C) 1998-2012, Thomas Bajer
Version: 3.6-0B3

> Xput(rtype=data.frams, name=vars) y x1 x2
"wvars' (data.frame) created successfully.




Xrun is used to run a command in the R application:

xrun "z=-glmy-x1+X2, family=Gamma(link=log), data=vars)”
Xrun “summary(z)”

Proc | Objed Ve i E

statconnDCOM x86

{C) 1998-2012, Thomas Baier

Version: 3.6-0B3

> ¥put (rtype=date.frame, name=vars) v xl1 x2

"wvar3' (data.frame) created successafully.

> Z<—glm(¥~-X14X2, family=Gammez (link=log), data=vars)
0K

> SUmMmMEry(z)

0K




xget is used to retrieve data from R back into EViews:

Edit Object View Proc Quick Options Add-ins Window Help

Command i x

¥get(name=beta, type=vector) zfcoef

Proc | Ohjed Ve i E

statconnDCOM x86

{C) 1998-2012, Thomas Baier

Version: 3.6-0B3

> Xput (rtype=data.frame, name=vars) v xl x2
"vara' (data.frame) created successfully.
» 2<—glm(¥~-X14X2, familv=Gamma (link=log), data=vars)
OK

> summary(z)

OK

> Xget (name=beta, type=vector) zicoef
"zicoef' loaded inte "BETA' successfully.
"zicoef' loaded sucecessfully.




Show results inside EViews:

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

Command o ox
equation e1.glm({family=gamma link=log) y cx1 %2
show el
show beta
Capture | Command |
Worldile: p1-2eees Equation: EL Workfile: UNTITLED::Untitled\ = x
— X Log: R OUTPUT Elq
N . N [Vimll’mcl{)bject] [PlinthameIFreeze] [EstimatelFuretastlstatslllesid!
Range: 111 [Clearl [lelICohWlnl [SaveISaveAs] [Cu‘lICupyIPastelFll
- - . -
5'5"“"531ﬂ atatconniCoM =88 Eﬂefr?ng-egwa"al?lzt' Model (Newton-Raph
- (C) 1998-2012, Thomas Baier & n?aﬁqu?s;astl;;s: inear Model (Newton-Raphson /
beta iome -
E c Version: 3.6-0B3 Date: 03/07/16 Time: 11:40
= et > ¥put (rtype=data.frame, name=vars) ¥ x1 x2 Sample: 1100
& :
& resid "vars' (data.frame) c'.l_beated succgssfully. Included observations: 100
& x1 > z<-glm(Y~K1+4X2, family=Gammz (link=log), dat Family: Gamma
R x2 O Link: Log
My > summary (z) Dispersion computed using Pearson Chi-Square
OK Convergence achieved after 4 iterations
> xget (name=beta, type=vector) zscoef Coefficient covariance computed using observed Hessian
'zécoef' loaded intoc "BETA' successfully.
'zécoef' loaded successfully. Variable Coefficient  Std. Errar  z-5tatistic Prob.

C -0.511026  0.144411 -3.538705  0.0004
x1 0026016 0208467  0.12479%  0.5007
x2 -0.210329 0201721 -1042672 02971

Mean dependentvar 0.550136 S.D. dependentvar 0.307856
Sum squared resid 9271640 Log likelihood -37.20832
Akaike info criterion  0.804186 Schwarz criterion 0.882342
|view |Proc| Object | [ Print | Name | Freeze | [Edit=/-|Label=/-| [sheet|Stats | Hapnan-quinncric. 0835817 Deviance 529104
BETA Deviance statistic 0.580320 Restr. deviance 56.64057
LR statistic 1084624 Prob(LR statistic) 0.581402
Pearson 55R 31.25%04 Pearson statistic 0.322258

Last updated: 03/07/16 - 11:33 Dispersion 0.322258

-0.51102%
0.026017

_R3 | -0210323




