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Consider Y=a+bX+e where e is a normal random variable, N(O,s). The
variables X and Y are obserable, A data set of (XY) can be collected.lt is
desired to estimate the unknown constants a and b and also s. here are
many practical examples which follow this linear model. Once the constants
are estimated, given X, the future value of Y can be predicted. Some main
problems concerned are how to estimate these constants, and what kind of
properties they posses.
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1 Learner will understand what A5 CEFG

a linear model means and
how to transform a model
which is not linear in its
shape but in fact it is,
Learner will study how to
collect data in its best way
and how to predict the value
one needs,

FF DR HF R emR S 2

i wE R FE AL =
1 B HIE Lt LD I ST S SN
SIS 4




AGATL RFEHF BT ARAAF AL PN S

M B R A FEE P P
O At mamgd FoUER Y s chviETAE s WL R BR A H R
fred 2 %~ 1 182 fpree
—Lﬁ\ii\”ﬁ“/ﬁ)}}?%$)~;}iy“P’Ebw%\,é,\*ﬁ‘\‘?jbf;é:éi’
& PR & TR 2
@?’?‘:‘:%o
o NEPEALE B A RB USSR B A ko BB
S R o fo B PEALE v
O REARERIEE | gy R R
RS A A b HEER RS N
[ S L e Id fE R R . ’
© FEERRRRT R Bfrr 2 AR A £
‘ AA RS FIA APEY o FEEE R A A PE
N R B8 Y . '
<> A ﬁ*t} LEFY ﬂf\f'm—,’; ’i;%‘».?fj’%‘fﬂgsﬁ”f'fﬁﬁ°
b e Rl E A2 AEEFES AR WE T N E T R
LR o E L B 4 e Ag
o EHRHC D AR FEMEULE > SR 1EF LR
»A E?’\ -ﬁ 7 7
© BEEEREATEmega o i a At
O b EREHWERY PRFFREAR L L FRASTE PR CFRIRR S
7 7 ;—Hg_ N ,;_;;a:"‘ %gé‘;—fr:til?v o

E R

*

o [P Az n % (Subject/Topics) % ir
100/09/05~| _ . .
1 Linear model and some practical examples
100/09/11
100/09/12~| _ . e )
2 100/09/18 Linear model, statistical model and data collection,
100/09/19~ .
3 Least square method and concept of residual
100/09/25
100/09/26~
4 . . . ..
100/10/02 Estimations of regression coefficients
100/10/03~ e . . .
5 Statistical properties of coefficient estimates and
100/10/09 .
related hypotheses testings
100/10/10~ . . . .
6 Transformations of nonlinear model into linear
100/10/16
models.
100/10/17~
. .
100/10/23 A test of lack of fit,
100/10/24~
8
100/10/30 Measures of model adequacy
100/10/31~ .
9 =X 1A
100/11/06 ATt
100/11/07~
10 . . .
L00/11/13 Calculations of Matrices operations
100/11/14~ . . .
11 L00/11/90 Multiple linear regression models and some examples
100/11/21~ . .
12 L00/11/27 Least square estimates of coefficient vestors through

matrix calculations




100/11/28~ . —
13 Confidence bounds for coefficient vector and related
100/12/04 ]
hypotheses testings
100/12/05~
14 - .
Loo/12,11 | Multicollinearity
100/12/12~
15 . .
Lo0/12/15 | Logistic models
100/12/19~
16 i :
100/12/%5 Indicator variables
100/12/26~
17 i : . D
101/01/01 Indicator variables and its applications
101/01/02~ =
18 X
101/01/08 MAE A
ey
ARER
KEKE | &K
Introduction to Linear Regression Analysis D. Montgomery and E. Peck John
¥t A Wiley and Sons 2008

Some lecture notes
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