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Week
Date

Topic








Ref.

1.
1 Apr

Summary statistics, visualization; transformation, 


H 1




symmetry, graphical methods, review of Splus

Lecture I: Summary statistics, symmetry plots, QQ plots, transformation

Lecture II: Simple regression: modelling expectation; the linear model; the method of least squares. Assumptions about epsilon; the method of ML. Using the lm() function (or lsfit()) with abline(); draw a scatterplot and add a line.

Lecture III: Computing the LS estimates in two dimensions. Residuals, MSError, plotting residuals, plotting resids. vs. fitted.

Lab: Review of object-oriented methods in Splus.

2.
8 Apr

Bivariate regression: the linear model, assumptions,


H 2




method of least squares, method of ML, predicted values

3.
15 Apr

Geometry of least squares; covariance of estimators; conf. 

H 2




intervals for coefs; residuals, diagnostics I

4. 
22 Apr

Point and interval prediction for means and observations; intro to
H 3




multiple regression; regression in matrix form, diagnostics II

5.
29 Apr

Variable selection; search, collinearity, dummy variables

H 4





Mid-term project this week?

6.
6 May 

Anova and regression, more on dummy variables, contrasts,

H 4

interaction

7.
13 May 
Curve fitting, transformation, polynomials, splines


H 5 *

8.
20 May
Non-linear and robust methods




H 6 *

9.
27 May
Logistic Regression; Poisson regression and glms


H 7

10.
3 Jun

Tree regression; the classification problem;  tree classification
None

11.
10 June 
Principal components, review of non-parametrics


H8

12.
17 Jun

Take-home project due

* Areas marked with an asterisk may be presented in less than a week in order to concentrate on later issues. 

There will be a mid-term project and a take-home final exam. There will also be assigned homeworks for credit that will usually need to be done in the lab.

Note: This syllabus is just a set of guidelines. Some topics may require more or less time than specified.

Grades are at the whim of the instructor. They will be determined based on some combination of mid-term, final exam, lab exercises, class participation, and possibly other stuff. This is graduate school – stop worrying about grades.

