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Gretl (Gnu Regression, Econometrics and Time-series Library) 27 GNU MY &5
A% (cross-platform) . %#& (free) . FFJR (open-source) HIITERF O, %R
HUCIEEER, BTRER, HBEXRM EViews ENEMEMA GUI REFRE, XiFKZ
HWERNTERE, ESMBERR, I%E, DHEMESRAIEIMREMERNE I
REE.

gretl EM: http://gretl.sourceforge.net/

T
1508] gretl EW, HEIH TEHTSIRINIRIERRNRIRA (latest release, 2021FE28 K
2021a) , SERMiIGIRBEITZERFHITZE,

Windows kf: http://gretl.sourceforge.net/win32/

Mac ki : http://gretl.sourceforge.net/osx.html
RN LZEETUETIRERENERIES, ATHPXERATE, FEINFERRE

R
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THIXALERRIBATE gretl BY Help SBT3, SUMEM TH, User's Guide FEZRIER
RB(EHZFENSE gretl NERGIE, BREREXRK, AHITFEIRIER gretl WNAFEIZ
2Z, AXNETEBNBENEE T gretl WEXAE, EEARNBEERINMME
FRRS.

- User’s Guide: https://sourceforge.net/projects/gretl/files/manual/gretl-qguide-a4.pdf

« Command Reference: http://aretl.sourceforge.net/gretl-help/cmdref.html

- Function Reference: http://gretl.sourceforge.net/gretl-help/funcref.html

« hansl primer: http://sourceforge.net/projects/gretl/files/manual/hansl-primer.pdf

(hansl & gretl NErRIRIZIES)
SE—/R¥E Help KB HITFF PDF K XAHRY, gretl RERIMNE M T EIZSEFHRFEAI;L,
XAJRERE—EEATE (MRS TR AT sEAEEBNT RN, BWNZ = U
BEMNEMEEHES) . THAINGEEIRIIRIRFTH X,
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XEH(ERL M E)ID TR E R gretl FIEE R RAEIMER gretl AWEARINEE ., TN
R R RIRBIRZE S IR (WYoutube) , RILAMERAHI*M T .

The main window 1255

EE—IRITF gretl BY, BIR]BREREFE (MRRERA “gretl” WIZRFE, W Figl) . &
KR EFRBINEEER Rl ATE SR A= B3R, WEFfR, BERBEREBTEIRE, X2EN
ARX—MERENETERIEER., TEILEMNF—ESIH T ERNE SRS,

[ NON ) gretl

File Tools Help =
No datafile loaded /Users/huangjp/gretl
ID # Variable name Descriptive label

£l
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Fig 1. The main window of gretl

Data Import S \3E

HITITE DRI, BERABESAIE. gretl BEE8E T —SHI BEESE, HNTTUMKRS
i File > Open data > Sample file... IZ1ZFEIESE (Fig2) . LERSHII—1ER “gretl:
data files” BIFAIE O (Fig 3) . XEIHAIXNTTIEFEE Ramanathan 753 Y data3-1 (House
prices and sqft) , ZEUREI SN CEFEFREFENEZN, Fig4) .

1 AXRERNZ Mac FrAS, FiEE HBIRAS 2019¢ £ FHERRAS 2021a A,



e0e gretl

File Tools Data View Add Sample Variable Model Help =

Open data d [ User file... 80 /Users/huangjp/gretl
Append data... = Sample file...
E Save data 88S P

1. data6-4.gdt
2. data3-9.gdt
3. cps_ch3.dta
4. caschool.dta
5. wage2.gdt

6. data3-1.gdt

E Save data as...
Export data...
Send To...
D New data set ¥N
@ Clear data set

Working directory...

Script files
Session files
Databases

WoW W W

Function packages

sl Quit %8Q
[

W R2EOE~Hl ¢ 8B

Fig 2. Built-in data sets.

o0 @ gretl: data files
E 0 e &
Gretl | Greene = Ramanathan
File Summary |
data2-1 SAT scores

data2-2 College and high school GPAs
data2-3 Unemployment, inflation and wages
data3-2 Income and health care spending
data3-3 Patents and R&D expenditures
data3-4 Gross Income and Taxes by States
data3-5 Sealing compound shipment data
data3-6 Disposable income and consumption
data3-7 Toyota station wagon repairs

Fig 3. Data selection window.



00 @ gretl

File Tools Data View Add Sample Variable Model Help B
data3-1.gdt /Users/huangjp/gretl
ID # Variable name Descriptive label

0 const

1 price Sale price in thousands of dollars (Range 199.9 - 505)

2 sqft Square feet of living area (Range 1065 - 3000)

Undated: Full range 1 - 14
W P EFE~~HL ¢ 8 B

Fig 4. Data loaded.

Data description iR 251t

£ Fig 4 FRIMBRI=TETE (BITH—TEE) , P50 ID#0 E #2, FIENZEHES
14DNNNME, BEREEEEIE (BOKESA “Undated: Full range 1-147) , BRBRESI, &
ATRIBECHER. HIME— TR (D#0) BEHK const, ENETEE, HFE
NWEH N 1, BTSN EM4EIEEFNEE, R TEEB D504 price M
saft, DANEERNENMEIR., RE— " EEMETSEEZZENEAFINE,
TENHEAMRITE T LUBIT RS View > Summary statistics £, miiZeBapkt—
NER “gretl: summary statistics” WED (Fig 5) , 1%E OZ M AT ERHEAIESEIHE
NTE, BENEEEEEREE XA EAMRNSNER. TRFTER (BETEZEH
RINBEM) , S5 OK BIF, WAMFRRDEESEERTERITETESLTRITE, B
nEEESTE, BIRIERER (Fig6) .



XK ) gretl: summary statistics
summary statistics
price
sqgft

% Clear w Cancel @OK

L 4

Fig 5. Choose variables for summary statistics.

| NON ) gretl: summary statistics
Ba0Da
Mean Median Minimum Maximum
price 317.49 291.50 199.90 505.00
sqft 1910.9 1835.0 1065.0 3000.0
Std. Dev. C.V. Skewness Ex. kurtosis
price 88.498 0.27874 0.65346 -0.52983
sqft 577.76 0.30234 0.48526 -0.67212
IQ range Missing obs.
price 154.50 0
sqft 832.75 0

Fig 6. Result of summary statistics.



£ View XERI(IH A LIRSHEX MRS, HaBFEHMERITRITER, Fg7 BT
price # sqft [EIAVEL = EHMIMN T EEINEER, RRILAEE View > Graph specified vars
> X-Y scatter.... SKBILE.

@ gretl: graph
price versus sqft (with least squares fit)
550 T T T T
Y =524 +0.139X ——
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Fig 7. A scatter plot.

Regression analysis [BY37 17

B3 HrEYIHEEMR IAE Model B, 1%$F Model > Ordinary Least Squares BN F]
OLS @AM ED. HMIMNEITEZEFREENETERATRTESITHEHERE (A0
Fig8) . ®REXEMNRE, TERFHEREZEFM const TE, FRIFMRBERENZ.



[ NON ) gretl: specify model

aF oLS
const Dependent variable
price Q price
Bt Set as default
Regressors
const
E’,{; sqft
Robust standard errors
J1 Help ¢4 Clear ¥ cancel <Jok

Fig 8. Specify a model.

BN THRERMEIEIREHNXR, ELENIAEIEE N
price; = f, + Bisqrt; + u; .
LIEARBIST N Fig 8 Y% R, Bl price AAIZ =, const l sgft NBT =,

OLS @AEREREMEMNE OIS (Fig9, “gretl: model 17) , MEAMITEDFERME—
#, (RAIMNAESRPHEIEARBOUSER . WERE. t HITE. p EFER, URE
TENFSE. BETHM. MAIRERE. R2FEMER . AXTEONEKREEZFR, ()
BRI DA B ZAIZURNN, RERISER, EE, URSTRINUSRENEMDT.



| NON | gretl: model 1

File Edit Tests Save Graphs Analysis =

Model 1: OLS, using observations 1-14
Dependent variable: price

coefficient std. error t-ratio p-value

const 52.3509 37.2855 1.404 0.1857
sqft 0.138750 0.0187329 7.407 8.20e-06 xxx

Mean dependent var  317.4929 S.D. dependent var  88.49816
Sum squared resid 18273.57 S.E. of regression 39.02304

R-squared 0.820522 Adjusted R-squared 0.805565
F(1, 12) 54.86051 P-value(F) 8.20e-06
Log-1likelihood -70.08421 Akaike criterion 144.1684
Schwarz criterion 145.4465 Hannan-Quinn 144.0501

[

Fig 9. Regression results.

From a beginner to a specialist M) &ZIEXR

M EFARI B RNEIADH T 8E T EER gretl #TITEDT, 2BRARBIRGT], B
MELEMNERNB LBETE—F. ETELFFNEINBAIRER, SOTERER
(ERSERIFEME, (RFEEREIMRANYT BN XS E SR R SR EARZ I
B, AR REES T RENERE, UK EMNEEICRE N BRI o i
B, FENE, MAENXEERIENSERNAWS L TODmE, MREERNFITRAZE—
RRIESIMEM. FSFA Help ZEERHENEREEFEMNEIIESFINE,



