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Let X and Y be related by a linear relation Y=A+BX+U

where A and B are 2 unknown constants and U is normally distributed with
mean O and variance C ( unknown), By taking data (xi, yi), we are
interested in estimating unknown constants AB and C, Furthermore, we need
to study the statistical properties of such estimates to know how good
these estimates are, Once these parameters are estimated, we can predict the
value of Y when the value of X is given. How to formulate a proper
regression model and Some related models will be studied in this course,
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ability to formulate a proper
models to solve problems,

2 To provide students having Cc4 ABCDE
ability to analyze data and
also ability to formulate
proper models to solve
problems,
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102/02/18~ . i
1 102/02/94 Introduction of regression models and related
examples
102/02/25~| . )
2 Simple regression model and related transformed
102/03/03 :
non-—linear models
102/03/04~ . .
3 102/03/10 Least square method and its analytical and
geometrical interpretations.
102/03/11~ e . )
4 102/03/17 Statistical properties of least square estimates.
102/03/18~ ) . .
5 102/03/24 Hypotheses testing and confidence intervals for some
parameters,
102/03/25~ . . .
6 102/03/31 Hypotheses testing and confidence intervals for some
parameters
102/04/01~ ) Lo )
7 Test for lack of fit and some indices for fitness
102/04/07
102/04/08~ . )
8 102/04/14 Generalized and weighted least square methods
102/04/15~ . )
9 102/04/91 Generalized and weighted least square methods
0 102/04/22~ Mid-t nati
102/04/28 id-term examination
102/04/29~
11 i
102/05/05 Calculus of matrices
102/05/06~ . .
12 Multiple regression models

102/05/12




102/05/13~ . ) — .
13 102/05/19 Least square estimates and its statistical properties
102/05/20~ . ' .
141 100/05/96 | Hypotheses testing and simultaneous confidence
regions
102/05/27~
15 . .
102/06/02 Polynomial regression model
102/06/03~
16 : .
102/06/09 Indicator variables
102/06/10~
17 : .
l02/06/16 | Indicator variables
102/06/17~
18 e
102/06/23 | -ogistic model
Students need to submit home works,
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Introduction to Linear Regression Analysis D, Montgomery, E. Peck and G.G.
$ctt4 | Vining John Wiley and Sons (5th edition) 2012
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Regression Analysis Theory, methods, and Applications Springer Ashish Sen
and Muni Srivastava 2010
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