
Gretl Workshop 1

Download and Install
Basic Commands



Gretl download & install

• Type into browser window
http://gretl.sourceforge.net/index.html
• Click on “gretl for windows” on the left.
• Click on gretl-1.6.0.exe
• Click on “use this direct link” and Run.
• Then Run the wizard to install (using 

defaults).

http://gretl.sourceforge.net/index.html
http://prdownloads.sourceforge.net/gretl/gretl-1.5.1.exe


Gretl Installation

• If installation was successful, a gretl icon 
should appear on your desktop.

• Double-click on this icon and a gretl 
window should appear.

• You can install gretl on your home 
computer by following these same 
instructions.

• Location of files is C:\Program files\gretl



Gretl Basics: loading data

• Start gretl: double-click on gretl icon. 
Empty gretl window appears.

• From toolbar at top choose 
File/Open data/sample file

• Select Ramanathan tab and double-click 
on data4-1. Notice list of variables.









Gretl Basics: regression

• Click on Model (upper toolbar), select 
ordinary least squares.

• Double click on price (for dependent 
variable)

• Click on sqft and hit “add” button (for 
independent variable)

• Select OK. Note estimate of slope.





Model 1: OLS estimates using the 14 observations 1-14
Dependent variable: price

VARIABLE       COEFFICIENT        STDERROR      T STAT   P-VALUE

const           52.3509          37.2855        1.404   0.18565
sqft 0.138750         0.0187329     7.407  <0.00001 ***

Mean of dependent variable = 317.493
Standard deviation of dep. var. = 88.4982
Sum of squared residuals = 18273.6
Standard error of residuals = 39.023
Unadjusted R-squared = 0.820522
Adjusted R-squared = 0.805565
Degrees of freedom = 12
Log-likelihood = -70.0842
Akaike information criterion (AIC) = 144.168
Schwarz Bayesian criterion (BIC) = 145.447
Hannan-Quinn criterion (HQC) = 144.05



Gretl Basics: regression

• Return to main gretl window, and choose 
Model/Ordinary least squares.

• Click on “baths” and “add” to add second 
explanatory variable. Then OK.

• What is value of unadjusted R-squared?
• From same output window choose 

Graphs/fitted, actual plot/against sqft. 
Notice pattern of actual minus fitted.





Gretl basics: Save session

• Any objects created within gretl can be 
saved for future work.

• From main window upper toolbar select 
“session/save as”
– Give file name
– Default folder is userdata\gretl\user
– Can change to folder on your flashdrive or 

diskett.



Lessons

• Basic regression: choose Model/Ordinary 
least squares from main gretl window.

• When you return to Model/Ordinary least 
squares, previous model specification is 
repeated. Variables can be added or 
removed.
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