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PrimaXL installer “

PrimaXL RESHAR|C“H m

Press [CONTINUE] in order to install PimaXL modules

CONTINUE EXIT

Figure 1.1



PrimaXL2 F7HC] ZE(module)2 TMEO USLICH THE X dt=
XLLEED} 2|E0S5E X5l COMEEO| ASLICH HA XLLEES MX|7}
HMELICH EYs O|{7t QICHH MX| ZZIMO0| MAlgle 7|2 EHE

Otz AFESHH X8l FHAIL.

2|4, ChE Figure 1.22F &0| «%|F AFEAL 2H0|MA S| M (EULA)O
O|stofoF gL Ct.

License Agreement A

P L
& &
%

Pleaze take a moment to read the license agreement nowe, [F you accept the terms belove, click '
Agree”’, then "MNext'. Otherwize click "Cancel”.

LICENSE AGREEMENT

THIS END USER LICENSE AGREEMENT ("EULA™ or “Agreement™) I8 A LEGAL
AGREEMENT BETWEEN YOU AND FIAN RESEARCH. PLEASE, FEAD
CAREFULLY IT3 TERMS. BY INSTALLING AND USING THE PRIMAXL
SOFTWARE AND ITS ACCOMPANYING DOCUMENTATION, YOU ARE
(CONFIRMING THAT YOU HAVE READ THIS AGREEMENT, UNDERSTAND IT
AND AGREE TO EE BEOUND BY ITS TERMS AND CONDITIONS. IF YOU DO
NOT AGREE TO THESE TERMS, PLEASE CLICK THE [CANCEL] BUTTON AND
DO NOT INSTALL THIS SOFTWARE.

(1 Do Mot Agree (@ | &gree

Cancel < Back

Figure 1.2

Cl2EoZ2E cOMEEQ MX|7F AMEILICH O|HE O|XMI} ZHe HitHo =z
mapsh 3 g Lot

HXE HBHOR YESD AMZ ChA| A

Primax'—olEI'E O|%_O_| AHE‘S‘ = FA 2tolgh == %{ﬁl_“:l- ﬂ%
SE5IH Z2O3o| KFE & = UFLC
1.2 2fo|MA MAX]

PrimaXLe| AX| HZ0O&= A|FZE(trial mode)Z2 HHEO| USLICE
AMYERENME 7|80 HMtEe=2 XMIELCH Zd3tkof UX| %2 od+E

~



|Ef (Figure 1. 3)
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Figure 1.3

PrimaXL2| EE 7|52 Al23l{H Zfo|MAZS MX|s}0jof ThL|C},
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cto|d 2 719 21FS fliM= die PCot QB U0 HEEO RAGOF BFLICEH

Enter the license key you received on purchasing the product and click the [Validate] button.

License Key : |303(X{ | Validate

License Status : | No License Installed

Computer ID : | SAMSUNG

Figure 1.4
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A&SLICE (Figure 1.5).



H © o - Bookl - Microsoft Excel
HOME INSERT PAGE LAYOUT FORMULAS DATA REVIEW VIEW PrimaxL

YA Y

.]II Outliers

Tests ARMA GARCH  VAR/ Cointegration Linear Logistic Multl PCA  Clusters Network  Smoothing Kalman  Curves Plots  Random i:iAN
- - - VECM ~ - - Filter - [ ]CWE”’CC’"El Research
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518 ARMA(p.q) Forecast h
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1 Model Auto Correlation

2 Model Conversion

3

4

5

Figure 1.5
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PrimaXL

This is a licensed installation of Prima®(.
PrimaXl is a registered tradematk of FLAN Research 2017,
Forinquiries write to: contact@flanresearch.com.

Figure 1.6
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# | PrimaXL ribbon menu FIAN Research 2017-02-12 9.53MB  1.0.0

2017-02-12 492MB  1.0.0

® | PrimaXL functions FIAN Research
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Ok
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3. VBA 23ZENAM AM: Application.Run HAEE AFESIY  PrimaXL

2.2 PrimaXL 2|2H+&%

PrimaXL-Vv2017 9| 2|&20F+= Ct=21at £&LICt

Home Insert Page Layout Formulas Data Review View Developer Add-Ins PrimaXL Team

e R AT AR R T LN B R i

Tests ARMA GARCH VAR'VECM Colntegratlon Lmear Loglstlc Mum PCA Clusters Metwork | Smoothing Kalman | Curves Plots Random
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- Filter - - [0‘] Covar/Correl | Research
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T Figure 2.1
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1. GROUP : Univariate Series

L4454

1.1. . Tests

— AR Characteristic Roots

— Auto Correlation
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— Identify AR(p) Model
— Ljung-Box Test

— Unit Root Test

Xir)

12. = ARMA
— ARIMA(p,d,q) Fit
— ARMA(p,q) Forecast
— ARMA(p,q) Simulate
— Model Auto Correlation

— Model Conversion

{_}2
13. A GARCH

— GARCH(p,q) Fit
—  GARCH(p,q) Forecast
— GARCH(p,q) Simulate

GROUP : Multivariate Series

2.1. ;:;/5 VAR/VECM
—> VAR(p) Fit
— VAR(p) Forecast
—  VAR(p) Simulate
— VECM(p) Fit
— VECM(p) Forecast

—  VECM(p) Simulate

./ . ]
2.2. \ﬂ Cointegration
— Detect
— Forecast

GROUP : Regression

3.1. L Linear
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— Forecast

— Test

1
3.2. \L Logistic

— Fit
— Forecast

—  Test

o .
3.3. <% Multi
— Fit

— Forecast
—  Test

4. GROUP : Data Mining

4.1. \i PCA

—  Principal Component Analysis

— Dimension Reduction

4.2. %% Clusters

Y
4.3. 7} Network
5. GROUP : Smoothing

i
I .
5.1. \L Smoothing
— Exponential Smoothing Fit
— Exponential Smoothing Forecast

— Moving Averages

b Ta
5.2. ] Kalman Filter
6. GROUP : Charts

6.1. - Curves

—  Fit Polynomial
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— Fit Bezier
— Interpolate Linear
— Interpolate Polynomial

— Interpolate Cubic Spline

6.2. "0 plots
— BoxPlot
— Histogram
—  QQ Plot

7. GROUP : Utilities

7.1. '@ Random
— Univariate Sampling

— Correlated Sampling
7.2. E Missing Data
7.3. |.|" Outliers

7.4. [ covariance/Correlation

8. GROUP : About

8.1. FIAN Research

23 0|2

PrimaXLe| ALEHE 7tEHet OEE &AM YOorEZSLCH HolE<e
SPMA 2M0f| ROl AFEl= ZASH B k-means clusteringS X238 2 Zl&LICt.
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oM T E=SHA E LT

2
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i mple_k Means Clustering.xl icrosoft Excel

Home Insert Page Layout Formulas Data Review View Developer Add-Ins PrimaXL Team &3 0 = e
AR PRI ol i
Tests ARMA GARCH | VAR/VECM Cointegration | Linear Logistic M-ul\ti PCA  Clusters Network = Smoothing Kalman | Curves Plots | Random I'“IOUt“ers FiAN
- - - - - - - - - A - Filter ~ - = [0)] Covar/Correl | pesearch
Univariate Series | Multivariate Series | Regression | Data|Mining | Smoothing | Charts | Utilities | About |
719 MG £| N
A B | ¢ [ b [ E F G H [ o+ T 3 T ®k [ 1 M T
1 Obs. N# X1 X2 X3 X4 =
2 1 51 35 14 0.2 N C o u
3| 2 49 30 14 02 =250 Hrdae 2=
4 3 47 32 13 02
5 4 46 31 15 02
6 5 5.0 3.6 14 0.2
7 6 54 39 1.7 0.4 v
4 4 » M| Data | Bxample /73 4] [ | v
Ready | 3 B oo (o)
Figure 2.2

Figure 230t Z2 Om40| LIEtEL|CH H®2A2 A Input and
Specification 1§} Output 1E2 2 F2E[0 JAELICE

Sy eR Yy

fjo

=82,

Input and Specification

Data range : |'Example'!SBS2:SE5151

Configuration target

N= of clusters :
Iterate :

Output

Output to - |'Exzmple'!SGSl

Pre-process

Reset

Output to a new sheet : [ |

Figure 2.3
XS0l= Input and Specification1E&2 ZMTL|Ct X4 EHo| HIZHO|&
ol ZIXIE R=s{op ghufct. A7 Eto|HStALE OfL|H

2
E0AE A2 HES SEOIM 22X LHEMS =SoetM Y=ot FLUCH
X

=
= 1 —
(Figure 2.4). 22X HHEMS MEStE A0 M=ot= 2 HB AL
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1 oft2fe| N# of clusterdi M= FHSH= Z&e AF-E Fol|F1, Seed2t
lteratel Al = A&t LD2[E0 TS A™SHA gL oy
(@]

n2tojeel gf2 &2l Z=-0[0{of gLICt (Figure 2.3 &H=).

D22 2E Output1ELE FALLLCE O7|0Me Aol =HXE
HofF00F L 2ESHE I A|E(worksheet)2| £ Xz = Lt
OfL|™ Output to a new sheetd| ALAE MEISIM MER IAEZ FHYE =+
USLICH HFAQl 20| AEE|USH RUNHE Of

Ol 22 MlZANE CFS Figure 2.52F Figure 2.60|A &

4 Mo

CLUSTER ANALYSIS RESULT (target = 3 clusters)
Obs. N# |~ X1 |~ X2 |~ X2 - X4 |~| Dist 1 ~| Dist.2~| Dist 3~ Cluster ID |~
1 51 35 14 02 0.141 5.060 3419 0
2 49 3.0 1.4 02 0.448 5.115 3.399 0
3 47 32 13 02 0417 5279 3.569 0
4 4.6 31 1.5 02 0.525 5.154 3422 0
5 50 36 14 02 0.189 5104 3467 0
6 54 39 1.7 04 0.677 4.681 3.147 0
7 46 34 14 03 0415 5211 3.517 0
8 5.0 34 1.5 02 0.066 5.003 3.337 0
Figure 2.5: =&l H|O|E2| METIEZE.
o dzoM= Ml Z2&s SHEEZ YSUCE Figure 250M & =+

o
=
U0l B I} S0 2

m
o
1]
o
M

=E|SLICE O] HO[Z29

N =

<

OFX| 2 H QI Cluster ID= 7H7H2o| B+=ZH0| Hot=

L— —1 HA

M

HEZ EOELICE. Figure 2.62

=8 IoEel zEY #Ho FAVIE EAFUCLL Ll A= &4 50, 38,
622 LIt
2 0 & WA “Example k Means Clustering.xlsx” & 2.

3 Cluster ID = 0ELCH & H4QlL|Ct
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Cluster ID X7 x2

0 5.006 3.428
1 6.850 3.074
2 5.902 2.748

Cluster ID  Population

0 30
1 38
2 62

X2
1.462
5742
4394

X4
0.246
2.071
1.434

Figure 2.6
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g+ 0I5

22X
— =

AvgExp
AvgRunning
AvgWeighted
AvgWeightedGeneral

ClusterCenters

CorrelatedSamples

CorrMatrix
CovMatrix

DataCompleteRows
DataCompleteRows2
DataCountCompleteRows
DataCountCompleteRows2
DataTransform
DataTransformTest
MissingDataFill
MissingDataMask

old Hioly Azl
HiOolE gt

DetrendPoly Ch¥st 4 2M T
FitBezier
FitPoly
FitPolyCoeff
FitPolyPt
InterpolateLinear CHESH LA 2 M | El

InterpolateLinearPt
InterpolatePoly
InterpolatePolyPt
InterpolateSpline
InterpolateSplinePt

Kalman

oM AAE2 LO|= HA.

LogisticCoeff
LogisticCoefOneVsAll
LogisticConfMatrix
LogisticConfMatrixMulti
LogisticForecast
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LogisticForecastMulti

AdjMatrix HEYA DE22|E| A4k
NetworkCommunityStruct
HEYA PE B4l

NetworkCommunityStructAd]
NetworkModularity
NetworkModularityAdj

OLSANOVA Ordinary Least Square(OLS)S X883+ MHE3|H.
OLSCoeff
OLSForecast
OLSLeverage
OLSResiduals
OLSstat
OLSTest

OutliersGet o|AFZS
OutliersTrim

PCCommunality z= M
PClnputReduced
PCLoads C| &
PCLoadsReduced
PCScores
PCVariance

RandomBernoulli CIQFSH S22 Iy

RandomBinomial
RandomCauchy
RandomChiSgr

RandomLognormal
RandomNormal
RandomPoisson
RandomStudentT
RandomUniform

RangeFlip defelxlg =Y

TableHisto CHQFsI
TableQQGaussPlot
TableQQPlot
TableQQSTTPIot

TSACF K7\ A 2EA 2~ (ACF) 2| AlAtDF HAE
TSACEAR P71 2 A= (ACF)2| Al 4tat | .
TSACFARMA
TSACFMA

TSACFTest
A

TSARCharRoots ARZHO| MatO|E S ALBHN SHZ A4t

TSARCHFit ARCH BEAM ¥,
TSARCHForecst
TSARCHSIimul
TSARCH\Vol




TSARIMAFit
TSARMAForecast
TSARMASiImul
TSARSimul
TSARStat

ARMA AlAE 2,

TSConvARMAtoMA
TSConvARtoMA
TSConvMALtoAR

AAY 8ol Het

.

TSDickeyFuller
TSDickeyFullerAugmented

Dickey-Fuller THY 2 HAE,

TSDifference

Al A E0fl difference operation X-&.

TSEngleGranger
TSEngleGrangerSpread
TSEngleGrangerSpreadForecast

A

Engle-Granger WHEE H8% IHE A4 dE

HAE.

TSGARCHFit
TSGARCHForecast
TSGARCHSIimul
TSGARCHWol

GARCH H3Hd ¥,

TSHoltFit
TSHoltForecast
TSHoltSmooth

Holt X|+=Z2zt &g,

TSlsInvertibleMA
TSIsStationaryAR

MAES Sd05 Ao Hetdt S48 HAE

TSLjungBox Ljung-Box E|AE AlSH
TSLogRate 27t2|E HEE AL
TSShowLag AMAEol O|F AEIS HOE.
TSVARFit VAR CHEZF A|AQ 2.
TSVARFit2
TSVARForecast
TSVARSimul
TSVECMFit VEC CHHEF A|AYE 24,
TSVECMForecast
TSVECMSimul
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