Research & P.G. Department of Economics
Sacred Heart College, Thevara
Value Added Course: Data Management with Free software GRETL
Course Code: 16ECOVACO1
Duration of the course: 30 hours
Course coordinator: Dr. K V Raju

OBIJECTIVE OF THE COURSE

- To familiarize participants about the application and use of a user- friendly
free software econometric package, Gretl in the econometric analysis

Module I: Introduction to Gretl

About Gretl, Mode of working, Data File creation and Sub sampling a dataset, Graphs and
plots, Joining data sources, Special functions in Genr, Gretl data types, Declaring variables,
Defining function, Named lists and strings, Matrix manipulation

Module II: Econometric Methods

Cross sectional data and HCCME, Time series data and HAC covariance matrices, Special
issues with panel data, The cluster- robust estimator, Maximum Likelihood Estimation,
Univariate time series models, Multivariate models, Discrete and censored dependent
variables

Module Ill: Technical details of Gretl
Gretl and Tex, Gretl and R, Gretl and OX, Gretl and Stata
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