Movopounon oo excel - Mapdaderypa 1 (examplel.xlsx)

Brjuata:

1. Korefalow 600 ypovooepés, (o) tnv T tov Bitcoin (Bitcoin Price) ot (B) v
apepardotnta g owovouikng tolrtikng (EPU — Economic Policy Uncertainty) ywo v
mepiodo  2016-10-11 €oc wor 2021-10-11 amd 10V 0akOAOVLOO  16TOTOTO
https://fred.stlouisfed.org/categories

Prices (13.000+)

Ccommodities (1,3004) Consumer Price Indexes (CPl and PCE) (280+) Cryptocurrencies

Employment Cost Index (100+) Health Care Indexes (go+) House Price In

Producer Price Indexes (PPI) (2,3004+) Trade Indexes (960+)

International Data (130,000+)

Countries (120,000+) Ceography (s0+) Indicators (55.000+) Institutions (7,000+)

U.S. Regional Data (460,000+)

States (450.,000+) Census Regions (1,000+) BEA Regions (2,500+) BLS Regions (1,500+)

Federal Reserve Districts (1,000+) Freddie Mac Regions (g+)

Academic Data (14.000+)

Banking and Monetary Statistics, 1914-1941 (1.700+4) Daily Federal Funds Rate, 1928-54
Data on the nominal term structure model from Kim and wright (g+) Historical Federal Reserve Data (10+)

MBER Macrohistory Database (2,700+) Penn World Table 7.1 (4,700+) Penn Waorld

Recession Probabilities Weekly U.S. and State Bond Prices, 1855-1865 Economic Policy Uncertainty (270+)
Sticky Wages and Comovement (3+) A Millennium of Macroeconomic Data for the UK (7o+)

New England Textile Industry, 1815-1860 The Effects of the 1930s HOLC "Redlining” Maps (5+)


https://fred.stlouisfed.org/categories

2. Xe éva VLo tov excel dnuiovpyd tpeic otires, (o) nuepounvisg, (B) Bitcoin Price, (y)
Owovopkn Motk ABeparétnyra (EPU)

A b L U
Dates Bitcoin Price EPU
2016-10-11 642.12 54.57
2016-10-12 635.79 59.38
2016-10-13 635.60 50.64
2016-10-14 638.03 80.62
2016-10-15 038.16 98.91
2016-10-16 641.92 98.05
2016-10-17 639.56 115.14
2016-10-18 635.11 45.55
2016-10-19 029.79 61.32
2016-10-20 628.05 48.77
2016-10-21 030.83 34.08
2016-10-22 652.75 41.54
2016-10-23 651.04 85.95
2016-10-24 649.98 58.65
2016-10-25 654.30 114.51
2016-10-26 674.00 40.45
2016-10-27 691.21 85.31
2016-10-28 £689.95 74.06
2016-10-29 714.28 76.83
2016-10-30 697.41 80.76
2016-10-31 696.90 95.82
2016-11-01 730,70 44.68
2016-11-02 744.60 60.79
2016-11-03 690.00 63.05
2016-11-04 706.32 87.98
2016-11-05 706.99 107.72



3. T to dwaypappe d1a6mopag akoAovhovpe Ty Tapakdto dadikacio Insert ———»
Scatter (Awdypoppa Awworopdg) ——> Select Data ———»  Add

Onwg avapépape Kot 6to pnabnpa moté de Palovpe o€ pio TOAVOPOUNGT LI YPOVOGELPE TOL
OEV EMOTPEPEL «YPNYOPO» OTN LEST TIUN TNG. XTO TOPUKATO Tapaderypa o€ 0o falape moté
™ petaPintn Bitcoin Price otnv molwvdpounon. Emouévmg 1o mopakatom mapadety o, el g

0100 va deiéet MONO 1t drodikacio Thg modvdopdunong oto excel.

g Select Data...

Bl Move Chart...

File Home Insert Page Layout Formulas Data Review View Help Chart Design Format
i ad I o B ’ 2 di- - - -
= B3 ad B 5 B % I "R b Em
£ i f} Screenshat WKxe iy~
Recommended Pictures Shapes lcons . B Recommended ', d Maps
PivotTables - E = Charts D~ -
Tables llustrations Add-ins Scatter il Tours Sparklines
“hart3 57 F 3 >d
A B c | D | £ | F G H 1 M N 0
| Dates  Bitcoin Price EPU Iuvtsheothig ouoyétiong Scatter
|2016-10-11 64212 54.57 0.05 Use this chart type to:
|2016-10-12 635.79 59.38 = Compare at least two sets of
2016-10-13  635.66 50.64 Bubbld values of pairs of data.
2016.10-14 638.03 20.62 = Show relationships between sets
— of values
|2016-10-15  638.16 98.91 ..
20161016 641.92 98.05 ©@ | useitunen
|2016-10-17  639.56 115.14 ;HZES::;:‘TSE”“ separate
_|2016-10-18 635.11 43.55 I;_: M
1/2016-10-19  629.79 61.32
p— — — - r
Fill  Cutline
A Cut
[@ Copy !
ﬁ:'l Paste Options:
&
| Reset to Match Style
A Eont...
ED] Change Chart Type...
O |:|1[§| Save as Template... O



Select Data Source 7 >

Chart data range: +

|". [ &1 switch Row/Column ) "‘l

Legend Entries [Series) Horizontal (Category) Axis Labels
¥ Tadd § [ Edit Remove B edit

Hidden and Empty Cells OK Cancel

i i 7 ' ,

Edit Series ! X AlaAéyoupe tn otAn tou EPU,mou

e elvat n ave€aptntn petaBAnti X

e 4

Select Range /
Series X values:

«eedRange |

¥

Series ¥ values:

j

Cancel -

AlaAéyoupe Tn oTAAN Tou Bitcoin
Price ,mou eival n e€aptnuévn
petafAntny Y

Edit Series 7 X
Series name:

* | select Range
Series X values:
=Analysis1 4 | =5457,59.38, ...
Series ¥ values:
=Ana|ysis + | = 642,12, 635.79...
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4. Tho v maivopopnon yi = a+ Xt tUt akolovBovpe T TopaKdTo dodikacio:
Insert — Data Analysis, kot emAéyovpe To Regression

Y mepintmon mov dev eppaviletar to Data analysis oto excel axolovBnote ta mapakdto
Ppata

1. Tartnorte to File

Eniéyete to Options

Eniléyete to Add-ins

[Tomote 10 Go

Emidéyete to Analysis ToolPack kot matdte OK.

ok w0

P sexchiar-q
Fle  Ho @ Pagelayout Formuas Data  Review View  Help  Share T Commer
T = SZCles = = g g g =@
[BiFrom 7o} (& Recent Sources D @Q«ems&mncmnm @ - mj § =l ay ? (;E E5 Fiash Fil Simefmm @ @ ELE IZLE %m =
[2 From Wear [ Existing Connestions. MR‘:. ] Propertic @ ot | Fib Prexp i B Remove Duplicates B Relationships Wt Fomecnst | G I e = | 2 soiver
resh — s ]| z iter o .. -If Forec roup Ungroup
Data~ 5] From Table/Range Al [l Stocks  Carencies  Geography  Automatic 3] | 3] @ Advanced | Columns £6 Dota Validation ~ [ Manage DataModel | mnalysic~ Sheet i
Get & Transform Data Queries & Connedions Data Types Sort & Filter Data Toals Forecast Qutline & Analyze

m ~E fe



Data Analysis

Analysis Tools

Exponential Smoothing

F-Test Two-5ample for Variances
Fourier Analysis

Histagram

Moving Average

Random Mumber Generation

Rank and Percentile

Reqression

Sampling

t-Test: Paired Two Sample for Means

? .

Cancel

Help




Regression AtaAéyoupe T oTAAN TOU
Bitcoin Price ,mou sivatn

efaptnuévn petafAntny Y

Input
Input ¥ Range:

Input X Range:

+

|:|I__abels |:| Constant is Zero
|:| Confidence Level: 05 %

Output options
l:::lgutput Range:

@ MNew Worksheet Ply:
O MNew Workbook

Residuals
[] Residuals [] Residual Flots Awaheéyoupe tn otiAn tou EPU,mou
[] standardized Residuals [] Line Fit Plots elva n ave€aptntn petaBAnTh X

Marmal Probability
[] mormal Probability Plots

Ko dtoaréyovpe to Residuals kou to Line Fit Plots

Regression ? et
Input
_DK
Input ¥ Range: +
Cancel
Input X Range: +
Hel
|:|I__abels |:| Constant is Zero =%
[] confidence Level: g5 %

Qutput options

I

CI Dutput Range:
@ MNew Warksheet Ply:

() Mew Workbook
Residuals

Residual (] Residual Pots
| I stardardized Residuals :

Mormal Probability
[ ] Mormal Probability Plots
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SUMMARY OUT?JT
Regfession Statistics

Multiple V 0.0507637

R Square 0.002577

Adjusted R Square 0.0020301

standard Error 14694.313

Observations 1826
) /ANOVA
| df Ss MS F gnificance F
2 |Regression 1 1E+09 1E+09 4.71252 0.03007
3 |Residual 1824 3.9E+11 2.2E+08
I |Total 1825 3.9E+11
5
5 Coefficignts andard Egg_ t Stat P-value Lower 95%Upper 95%>wer 95.0%pper 95.0%
T |Intercept 12069[/75 553.79 7948 8.7E-94 10983.6 131559 10983.6 13155.9
3 |X Variable 1 6‘382218 23399%{3 0.03007 0.61612 12.1483 0.61612 12.1483
)
)
!
Extyuntig Extipnon tov ektynty  Tovmké Zeaipa tov ektipnmy(Standard error)

e O Intercept dnimvetl tov otabepd dpo g ToAvdpounong (@)
e To X Variable 1 avagépeton 610 ovvieheoth g aveEaptnng petapintic X (B)

A

Ve

Residual
_11??5.;\
-11813

RESIDUAL QUTPUT

Observation Predicreg Y
1 12418.051
2 12448.75
3 12392.969 -11757.3
4 12584.307 -11946.3
5 12701.038 -12062.9
6 12695.549 -12053.6
7 12804.621 -12165.1
8 12360.484 -11725.4
9 12461.131 -11831.3
10 12381.034 -11753
11 12287.28 -11656.5
12 12334.891 -11682.1
13 12618.324 -11967.3

Kotdrouta

<IN



Ynoloyiopdg ocvvredeot) svoyitiong. O cuvieleotnc cvoyétiong (correlation) diveton ano tn cvvdptnon
CORREL rov excel.

File Home Insert Page Layout Formulas Data Review View
ﬁ [%Frnm Text/CSV [%)Recent Sources |rb, [H Queries & Connections
gFru:um Web [E|Existing Connections e |:|
Refresh
Jata = % From Table/Range All ~
Get & Transform Data Queries & Connecdions
a2 - S =CORREL{B2:B1827,C2:C1827)
A | E | C D E
Dates  Bitcoin Price EPU ZUVTEAEOTHC OUOYETLONG
2016-10-11 g42.12 54.57 | 0.05

2016-10-12 635.79 59.38

| 2016-10-13 035.60 50.64

| 2016-10-14 638.03 80.62

| 2016-10-15 638.16 98.91

| 2016-10-16 641.92 98.05

| 2016-10-17 £39.56 115.14

| 2016-10-18 635.11 45,55
3 |2016-10-19 829.79 61.32
1/2016-10-20 628.05 48.77
2 12016-10-21 630.83 34.08




