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Course Introduction

Econometric analysis has become a cornerstone for data-driven decision-making in economics, finance,

and business analytics. The EViews software, renowned for its robust statistical and econometric

capabilities, empowers professionals and researchers to efficiently model, forecast, and interpret complex

economic data. EViews for Econometrics Training Course a comprehensive, hands-on experience,

blending theoretical concepts with practical applications to ensure participants can leverage advanced

econometric techniques, including time series analysis, panel data modeling, and forecasting, to drive

actionable insights.

In today’s fast-paced data landscape, mastering EViews is essential for professionals seeking to enhance

their analytical toolkit. This training emphasizes real-world applications, from financial modeling and

macroeconomic forecasting to policy evaluation and market research. Participants will gain proficiency in

data manipulation, regression modeling, hypothesis testing, and visualization, equipping them with the skills

to solve practical econometric problems. With interactive sessions and case-based learning, this course

ensures that learners not only understand econometric theory but also confidently apply it using EViews.

Programme Curriculum

EViews for Econometrics Training Course

Introduction

Econometric analysis has become a cornerstone for data-driven decision-making in economics, finance, and

business analytics. The EViews software, renowned for its robust statistical and econometric capabilities,

empowers professionals and researchers to efficiently model, forecast, and interpret complex economic data.

EViews for Econometrics Training Course a comprehensive, hands-on experience, blending theoretical

concepts with practical applications to ensure participants can leverage advanced econometric techniques,



including time series analysis, panel data modeling, and forecasting, to drive actionable insights.

In today’s fast-paced data landscape, mastering EViews is essential for professionals seeking to enhance their

analytical toolkit. This training emphasizes real-world applications, from financial modeling and macroeconomic

forecasting to policy evaluation and market research. Participants will gain proficiency in data manipulation,

regression modeling, hypothesis testing, and visualization, equipping them with the skills to solve practical

econometric problems. With interactive sessions and case-based learning, this course ensures that learners not

only understand econometric theory but also confidently apply it using EViews.

Course Duration

10 days

Course Objectives

By the end of this course, participants will be able to:

1. Master EViews interface and data management for efficient econometric analysis.

2. Conduct linear and nonlinear regression modeling with real-world datasets.

3. Apply time series econometrics including ARIMA, VAR, and cointegration models.

4. Perform panel data analysis for cross-sectional and longitudinal studies.

5. Forecast economic and financial indicators using predictive modeling techniques.

6. Conduct hypothesis testing, correlation, and causality analysis in EViews.

7. Utilize dynamic modeling and simulation to evaluate economic scenarios.

8. Interpret and visualize data trends with advanced charts and graphs.

9. Implement model diagnostics and goodness-of-fit evaluation.

10. Solve real-world business and policy problems using econometric solutions.

11. Enhance decision-making using risk analysis and financial modeling tools.

12. Integrate EViews outputs with Excel, Python, and other analytical tools.

13. Develop research and reporting skills for academic and corporate projects.

Target Audience

1. Economists and economic researchers

2. Data analysts and data scientists

3. Financial analysts and investment managers

4. Policy makers and government officials

5. Academicians and university students in economics/finance

6. Market researchers and business consultants

7. Professionals in banking and insurance sectors

8. Entrepreneurs and business strategy professionals

Course Modules

Module 1: Introduction to EViews

Overview of EViews interface and navigation

Importing, managing, and cleaning datasets

Understanding workfiles, series, and objects

Data visualization basics

Case Study: Importing macroeconomic datasets and creating summary statistics



Module 2: Fundamentals of Econometrics

Introduction to econometric theory

Simple and multiple regression concepts

Assumptions of classical linear regression

Interpreting regression outputs in EViews

Case Study: Regression analysis of GDP vs. investment data

Module 3: Data Management and Transformation

Creating and manipulating series

Generating lagged and differenced variables

Data transformations for stationarity

Handling missing values and outliers

Case Study: Cleaning and preparing inflation dataset

Module 4: Time Series Analysis

Introduction to time series econometrics

Stationarity tests: ADF, KPSS

AR, MA, ARMA modeling

Model selection criteria: AIC, BIC

Case Study: Forecasting exchange rates

Module 5: ARIMA Modeling

Identifying ARIMA(p,d,q) models

Estimating ARIMA models in EViews

Diagnostic checking of residuals

Forecasting with ARIMA

Case Study: Predicting monthly stock prices

Module 6: Vector Autoregression (VAR)

Concept of VAR models

Estimation and interpretation

Impulse response and variance decomposition

Model stability checks

Case Study: Analyzing GDP, inflation, and interest rates interactions

Module 7: Cointegration and Error Correction Models

Testing for cointegration

Estimating error correction models (ECM)

Long-run and short-run relationships

Application in macroeconomic modeling

Case Study: Modeling consumption and income relationship

Module 8: Panel Data Analysis

Fixed effects and random effects models

Pooled OLS vs. panel models



Hausman test for model selection

Application in firm-level and country-level data

Case Study: Productivity analysis across firms

Module 9: Hypothesis Testing

t-test, F-test, and Chi-square test in regression

Testing coefficients and model significance

Confidence intervals interpretation

Case Study: Wage determinants study

Module 10: Forecasting Techniques

Moving averages and exponential smoothing

Univariate vs. multivariate forecasting

Accuracy evaluation

Scenario analysis and predictive modeling

Case Study: Forecasting inflation rates

Module 11: Model Diagnostics

Checking multicollinearity, autocorrelation, heteroskedasticity

Residual analysis

Model refinement techniques

Case Study: Improving regression model fit

Module 12: Financial Econometrics

Stock returns and volatility modeling

GARCH models for risk estimation

Portfolio performance analysis

Case Study: Volatility forecasting of stock indices

Module 13: Macroeconomic Modeling

Structural modeling of macroeconomic variables

Simulation of policy changes

Scenario planning using EViews

Case Study: Fiscal policy impact on GDP

Module 14: Reporting and Visualization

Advanced graphs and charts

Creating tables and dashboards

Exporting results to Excel and Word

Case Study: Preparing investment report with visual insights

Module 15: Integrative Capstone Project

Real-world dataset analysis

Model selection, estimation, and diagnostics

Forecasting and scenario analysis

Presentation of results and recommendations



Case Study: Comprehensive econometric analysis of a country’s economic indicators

Training Methodology

This course employs a participatory and hands-on approach to ensure practical learning, including:

Interactive lectures and presentations.

Group discussions and brainstorming sessions.

Hands-on exercises using real-world datasets.

Role-playing and scenario-based simulations.

Analysis of case studies to bridge theory and practice.

Peer-to-peer learning and networking.

Expert-led Q&A sessions.

Continuous feedback and personalized guidance.

 

Register as a group from 3 participants for a Discount

Send us an email: info@fineskilltrainingcenter.com or call +254769199797 

 

Certification

Upon successful completion of this training, participants will be issued with a globally- recognized certificate.

Tailor-Made Course

 We also offer tailor-made courses based on your needs.

Key Notes

a. The participant must be conversant with English.

b. Upon completion of training the participant will be issued with an Authorized Training Certificate

c. Course duration is flexible and the contents can be modified to fit any number of days.

d. The course fee includes facilitation training materials, 2 coffee breaks, buffet lunch and A Certificate upon

successful completion of Training.

e. One-year post-training support Consultation and Coaching provided after the course.

f. Payment should be done at least a week before commence of the training, to FINESKILL TRAINING

CENTER account, as indicated in the invoice so as to enable us prepare better for you.

Upcoming Scheduled Sessions

Start Date End Date Location Price

mailto:info@fineskilltrainingcenter.com


10 Aug 2026 21 Aug 2026 Online $2,200

17 Aug 2026 28 Aug 2026 Online $2,200

24 Aug 2026 04 Sep 2026 Online $2,200

31 Aug 2026 11 Sep 2026 Online $2,200

07 Sep 2026 18 Sep 2026 Online $2,200

14 Sep 2026 25 Sep 2026 Online $2,200

21 Sep 2026 02 Oct 2026 Online $2,200

28 Sep 2026 09 Oct 2026 Online $2,200

Ready to enroll or request a customized program? Book online or contact us:

Register Online Now

Email: info@fineskilltrainingcenter.com | Website: www.fineskilltrainingcenter.com

https://www.fineskilltrainingcenter.com/courses/eviews-for-econometrics-training-course

