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Six-Day Workshop
on
Econometrics, Cross Section, Time Series, and Panel Data Analysis Using Stata
& E-Views
Organized By
Department of Economics,
Prasanta Chandra Mahalanobis Mahavidyalaya
in collaboration with

Acharya Prafulla Chandra College
Date: 26th November to 1st December, 2020
Venue: Google Meet
Number of Participants: 57 (Including Teachers, Students, All Faculties)
Name and Designation of Resource Person(s): Dr Debabrata Mukhopadhyay, Professor,
Department of Economics, West Bengal State University; Dr Poulomy Roy, Associate Professor,
Department ofEconomics, Jadavpur University; Dr Simontini Das, Assistance Professor,
Department ofEconomics, Jadavpur University.

Organizing Committee: IQAC, Dept of Economics, Prasanta Chandra Mahalanobis
Mahavidyalaya in collaboration with Acharya Prafulla Chandra College.

Brief Report: The workshop aims to provide participants with a thorough understanding of
econometric analysis techniques, specifically focusing on cross-sectional, time series, and panel
data analysis. Through hands-on sessions using Stata and EViews software, attendees learn to
effectively apply these methods to real-world datasets. The objective is to enhance participants’
analytical skills, enabling them to conduct rigorous empirical research and make informed decisions
in economics and related disciplines. By the end of the workshop, participants will be equipped
with the tools and knowledge necessary to undertake advanced econometric analysis independently,
contributing to both academic research and practical applications in various sectors.
Participants emerged from the workshop equipped with advanced skills in econometric analysis,
adeptly applying techniques across cross-sectional, time series, and panel data domains using Stata
and EViews. They demonstrated proficiency in conducting robust empirical research, evidenced by
their ability to manipulate and analysed real-world datasets effectively. Moreover, attendees gained
a deep understanding of theoretical concepts underpinning econometric models, enhancing their
capacity to make informed decisions in economic research and related fields.
Benefits of such workshop are as follows:

e The workshop fostered a community of practitioner’s adept in utilizing sophisticated

analytical tools
e The workshop contributed significantly to both academic inquiry and practical applications
in diverse sectors.
e It has practical applications in various sectors.
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Data structures

* We distinguish the following data structures

* Time series data:

, {xtt=1,...T}, uni-variate series, ¢.g.  price series: Its path over time is
modeled. The path may also depend on third variables

> Multivariate, c.g. several price series: Their individual as well as their

common dynamics is modeled. Third variables may be included

Rimita Hom Chaudhury

Organizing Member (APC)
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