DEPARTMENT OF STATISTICS

Paper 475.330 : Advanced Statistical Modelling
Course Description © Sermester 1, 1999

1. TOPICS STUDIET)

Thi course provides an inteoduction to the propess and pmoeedures of statistical
data amalysis. The topies 1o be covered include multiple regression, analyss of
vardanoe aml analysis of covarlanee., We will also consider some exiensions of
this kind of amalysis to generallsed linear models, nduding log-linear models
and loglstle regression models.

# An Imrodecton to UNX axd 53-PLIUTS
» Muliiple Limear Regression

# Regression Diagmsiles
# (eneraleed Linear Models

# Czraphical Methods

2. COTTRSE NOTES
There will he two sets of motes lor this class, The first of these sets of notes:

Advanced Stalistical Modelling by Lee, Toges and Thaka  [($15),

documents the statistieal methodology for the fivst hall of the coose. It is
available from the SMIS Resouree Centre In the hasement of ihe Mails /Physks
hulkding., Some coples of last years version of Advanced Statistical Modelling
(including a set of gorrections) are avallable for 2100 The second:

Notes on S-PLUS by Bl Venables and Dave Smith  [$12),

provides detalled information on tle 5-PLUS statkileal compuiing enyv ironment.
It B mot pequived bt provides a uselul relerenee for this course.

3. COMPUTING FACILITIES

The ¢lass will be wsing the Mathema tics and Statistics advanced computing lab-
oratory [Room G45) which s direcily abowve the large undergraduate oomputing
laboratory. There will he a short Introdiuctlon 1o the wee of the laboratory, The
laboratory has been booked from 2-4:30 on Thursday (4 Mareh) and [pom 1-4
on Friday (5 March) for this pumpese. Plan to drop by lor 30060 minutes during
e of thess periods.



4. ASSIGNMENTS

Assignments will typleally lmeolve carrying out an analysk of a set of data amd
then writing a report on your analysls. The report shoukd Iollowing the following
guidelimes.

1. They must he typed. IT you have a PC and word-protessing soltware you
slould probably use that to type your reports, bt tlere wil he [aclities
In the teaching laboratory lor typesetiing.

2. Your reporis should mot eonsist of annotated eomputer ouipuot.  They
should be wriiten in nor-technical language and explain the amalysls lor
someone who s informed about the subject matter, bhut oot necessarily
an expert on statistics.

3 A deseription of the technical part of the analyses should he given as an
appendix to your report. Again, amnotated ouipot s not acoepiable.

Asslgnments should be handed In 1o the appropriate b in the basement
of the Mails /Physks bullding by tle SMIS Besouroe Centre, by dpm on tle
Tollpwing due dates:

Assignment | Due date
1 Muon 22 March
2 Thirs 1% April
3 Thirs & May
4 Thirs 3 May

5. ASSESSMENT
The fimal grade will he oompuied as Tollows:

207 Assignments + 15% Test + 60% Examination

with the eaveat that you must get 505 in the final eam in order to pass tle
DO TER,
The terms test will he held dudng tle leciure period on Tuesday 2T April

6. TIMETABLE

The ¢lass s scheduled [or Twesday throwgh Friday at lpm in MLT3. One of
tlese ours will he a tuiorlal howr when you can ask questlons about work
covemd In class, or problems adsing in the oom puter lab, This and office ours
will be dicissed in ¢lass.

Arden Miller
Department of Statistics
Room S08, Ex. 5055



