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1 Overview

The Applied Econometrics and Economic Modelling Master’s Programme of the Fac-
ulty of Economics and Business Administration offers a number of courses that imply
extensive usage of specialized software packages/programming languages. The list in-
cludes (but is not limited to) R, Python, EViews, LATEX, SAS, VBA, and SQL. This set of
guidelines is intended to serve you as a shortcut to obtaining the essential software and
getting it ready for work on your personal desktop computer/laptop.

2 Getting and Installing R

R is free software. You can obtain a copy from

https://cran.r-project.org/mirrors.html.

There are versions for Linux, MacOS, and for MS Windows. Follow the usual pro-
cedure for your operating system to install the downloaded file. The new versions are
only 64-bit ones, so hopefully you are not using an ancient machine at home or else-
where.

In addition to the base R distribution, in order to make your work easier, more effi-
cient, and more pleasant, it is a good idea to install the RStudio integrated development
environment (IDE). It can be downloaded from here:

https://rstudio.com/products/rstudio/download/.

There are also versions for MS Windows, macOS, and some of the most popular
Linux distributions. After installing it, it should automatically discover your R installa-
tion and be then able to use it. In case you run into some problems with the latter, help
will be provided during classes.
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If you want to update R, procedures are different on different OS’s. On Linux, for
example, it is updated using the respective package manager. On Windows, in order to
keep your current settings and packages, it is advisable to use the installr package
which can be obtained from here:

https://cran.r-project.org/web/packages/installr/index.html.

A good user-friendly guide can also be found here:

https://www.r-statistics.com/2013/03/updating-r-from-r-on-win
dows-using-the-installr-package/.

If you work under MS Window, it is also a good idea to install RTools available from
here:

https://cran.r-project.org/bin/windows/Rtools/

A detailed howto on RTools can be found here:

https://cran.r-project.org/bin/windows/base/howto-R-4.2.html

3 Python

Python is among the most popular programming languages of the present time. It is
also free and cross-platform, and it covers a very broad range of operating systems, in-
cluding the above-mentioned. Besides the ‘original’ one, there are several distributions
that you can download and install on your computer; a list is available here:

https://www.python.org/download/alternatives/.

If you are under MS Windows and you are not an advanced user, it would be most
appropriate to stick with the the Anaconda distribution:

https://www.anaconda.com/distribution/

Another (portable) distribution that has been widely used in class (under MS Win-
dows) is WinPython. Get it from here:

https://winpython.github.io/

No matter which Python distribution you choose, always download and install the
latest available version (unless instructed otherwise). If you are under Linux, most prob-
ably your distribution already has Python installed. Anyway, Anaconda versions for
Linux and MacOS are available, too.
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4 EViews

EViews is commercial software. It is sold by IHS, see

http://www.eviews.com/home.html.

FEBA has a subscription for EViews for its computer labs, but if you wish you could
buy a six-month student license from the seller for home use. There is also a Student
Lite version which is free of charge but has some (not so restrictive) limitations:

https://www.eviews.com/download/student12/.

As an alternative, you might also consider the free software gretl available cross-
platform from

http://gretl.sourceforge.net/.

Note, however, that it is not a perfect substitute of EViews.

5 LATEX

You will need LATEX if you choose the corresponding elective course and/or would like
to write your (mathematical) documents with it. The most popular distribution for MS
Windows, MIKTEX can be downloaded from here:

http://miktex.org/.

If you are using Linux, check what comes with your specific distribution (most likely
it is texlive). If you are using macOS, a good choice would be MacTEX (https://tug.
org/mactex/).

Although LATEX documents can be edited in any plain text editor, I would recom-
mend using TeXstudio (https://www.texstudio.org/). If you don’t like it, ask
Google for alternatives (there are quite a few of them).

6 SAS

SAS is commercial software. Nevertheless, there is the SAS OnDemand for Academics
Program that lets you use it for free while you study; check your options here:

https://www.sas.com/en_us/software/on-demand-for-academics.h
tml.
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7 VBA

VBA (Visual Basic for Applications) comes packed with every installation of Microsoft
Office. While you are a student, you are entitled to a free MS Office license. Login to
your university email and the installation will be waiting for you there.

8 SQL

There are many DBMS implementations of the SQL language. Ask your lecturer which
one (among the ones free of charge) to set up on your computer. There might be also
some availability of commercial products, but, again, ask your lecturer.

9 Dynare and GNU Octave

Dynare is a platform for specifying and solving economic models. It will be used in the
Macroeconomic Modelling course in the second semester. Can be downloaded from

https://www.dynare.org/download/.

Versions are available for MS Windows, macOS, and Linux.

Preferably Dynare should be used with Matlab but as we don’t have licenses for the
latter we will be using the open-source alternative GNU Octave. You can download the
software from

https://www.gnu.org/software/octave/.

The latest version would possibly be inappropriate, therefore check the Dynare web-
page for the recommended version to use.

10 Weka

Weka is a software package for machine learning which is also open-source. To work,
it requires Java to be also set up on your computer. Downloads and setup instructions
can be found here:

https://www.cs.waikato.ac.nz/ml/weka/.
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11 SPSS/PSPP

SPSS has become one of the leading statistical packages over the years. It is popular
especially in social sciences. Economics is not an exception in this respect, and SPSS
has specific advantages over competitors when it comes to certain tasks (such as pro-
cessing survey data). Currently FEBA does not have licenses for SPSS therefore the
open-source analogue called PSPP will be used. It resembles SPSS in many respects (al-
though its functionality is not so wide), and it can execute basic SPSS code. PSPP can be
downloaded from

https://www.gnu.org/software/pspp/get.html.

Many operating systems are supported, including MS Windows. Just choose the
latest available stable version.

12 Gambit

Gambit is a software package for “the construction and analysis of finite extensive and
strategic games”. It will be possibly used in the Microeconomic Analysis course. Down-
load links to the latest version are available from

http://gambit.sourceforge.net/.
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