Prerequisites:
Text:

Case Study:

Computing:

Topics:

Grades:

Exams:

Make-up:

Homework:

STAT 608 - Least Squares and Regression Analysis

STAT 601 or 641
Detailed class notes will be used in place of & bexk.

Sore24 (Harvard Business School Case Study 9-103-058%uman Kulp,
V.G. Narayanan, Dennis Campbell

Data sets will be analyzed using the R softwar&kage, which is available
free athttp://www.r-project.org/R-scripts which perform every calculation
in the class notes are available on the courseiteebs

1. Introduction

2. Simple linear regression

3. Diagnostics and transformations for simple limegression
4. Weighted least squares

5. Multiple linear regression

6. Diagnostics and transformations for multipleeén regression
7. Variable selection

8. Logistic regression

9. Serially correlated errors

10. Mixed models

Homework 30%
Midterm Exam 30%
Final Exam 40%

There will be closed book Midterm Exam and a corpnsive closed book

Final Exam. One single sidegl5’ x11" page of notes is allowed for the
midterm and two such single sided pages are alldaeithe final.

Make-up of missed exams will be allowed only in tase of a University
excused absence. If at all possible, the instrusttw be notified of the ab-
sence prior to the completion of the scheduled eximecessary, a make-
up exam will be given in the last week of the samreand may be compre-
hensive.

Homework will be regularly assigned and collectedna Bergstresser will
be first grader of all homework assignments. Iniwald | will review all
homework assignments. Please adequately explainrgasoning when an-
swering homework problems. You may discuss the ke problems
with other students, but you should write up yoolusons independently.
Do not copy other students’ solutions as plagiaisma serious example of
academic misconduct. (For details, see
http://compliance.tamu.edu/CodeConduct.aspx




ADA, Plagiarism, and Academic Integrity Statement:

TAMU STATEMENT ON DISABILITIES: The Americans witlisabilities Act (ADA) is a
federal anti-discrimination statute that providesprehensive civil rights protection for per-
sons with disabilities. Among other things, thigisation requires that all students with dis-
abilities be guaranteed a learning environment pinavides for reasonable accommodation
for their disabilities. If you believe you have isability requiring an accommodation, please
contact the Office of Disabilities Services in Ro&h18, Cain Hall. The phone number is
845-1637.

TAMU STATEMENT ON PLAGIARISM: The handouts used this course are copy-
righted. By “handouts,” | mean all materials gemedafor this class, which include but are
not limited to syllabi, quizzes, exams, lab proldenm-class materials, review sheets, and
additional problem sets. Because these materialsapyrighted, you do not have the right to
copy the handouts, unless | expressly grant peionisé\s commonly defined, plagiarism
consists of passing off as one’s own ideas, wosdsing, etc., which belong to another. In
accordance with this definition, you are committiplggiarism if you copy the work of an-
other person and turn it in as your own, even i gbould have the permission of that per-
son. Plagiarism is one of the worst academic $orghe plagiarist destroys the trust among
colleagues without which research cannot be safatymunicated. If you have any questions
regarding plagiarism, please consult the latesteissf the Texas A&M University Student
Rules, under the section “Scholastic Dishonesty.”

ACADEMIC INTEGRITY STATEMENT: “An Aggie does not d, cheat, or steal or tolerate
those who do.” For further information on academtegrity, see Honor Council Rules and
Procedures atww.tamu.edu/aggiehonor

INCOMPLETE GRADE: A temporary grade of | (braplete) at the end of a semester
indicates that the student has completed the couthahe exception of a major quiz, final
exam, or other work. The instructor shall givesthrade only when the deficiency is due to
an authorized absence or other cause beyond thelcohthe student.



