STAT 408/ 608 - Least Squares and Regression Analysis Prerequisites: STAT 211, 601 or 641

Text: A Modern Approach to Regression with R (Springer Texts in Statistics) (Hardcover) ISBN-10:
0387096078 ISBN-13: 978-0387096070

Case Study: Store24 (Harvard Business School Case Study 9-103-058) by Susan Kulp, V.G. Narayanan,
Dennis Campbell. This will be furnished to the students.

Computing: Data sets will be analyzed using the SAS (v 9.3) (& Enterprise Guide 4.3) or the R software
package, which is available free at http://www.r-project.org/. R-scripts which perform every calculation in
the class notes are available on the course website. You may use either software. | will use SAS.

Topics:

Introduction

Introduction to Matrices

Simple linear regression

Diagnostics and transformations for simple linear regression
Weighted least squares

Multiple linear regression

Diagnostics and transformations for multiple linear regression
Variable selection

Logistic regression
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Grades:

Homework 10%
Exam 1 40% - Feb. 23rd, 2012
Final Exam 50% May xx,2012 xx will be given out by the Registrar

Make-up: Make Up Exams are not given. If you miss an exam for a University Excused Absence, your
next exam will count as two exams.

Homework:

Homework will be done on Webassign. Instructions of logging onto Webassign will be provided in the
Dostat website. Please adequately explain your reasoning when answering homework problems. You may
discuss the homework problems with other students, but you should write up your solutions
independently or provide answers independently. Do not copy other students’ solutions or answers as
plagiarism is a serious example of academic misconduct. (For details, see
http://compliance.tamu.edu/CodeConduct.aspx.)

NOTE: WEBASSIGN and DOSTAT may be replaced by different software.



ADA, Plagiarism, and Academic Integrity Statement:

TAMU STATEMENT ON DISABILITIES: The Americans with Disabilities Act (ADA) is a federal anti-
discrimination statute that provides comprehensive civil rights protection for persons with disabilities.
Among other things, this legislation requires that all students with disabilities be guaranteed a learning
environment that provides for reasonable accommodation for their disabilities. If you believe you have a
disability requiring an accommodation, please contact the Office of Disabilities Services in Room B118,
Cain Hall. The phone number is 845-1637.

TAMU STATEMENT ON PLAGIARISM: The handouts used in this course are copyrighted. By
“handouts,” | mean all materials generated for this class, which include but are not limited to syllabi,
quizzes, exams, lab problems, in-class materials, review sheets, and additional problem sets. Because
these materials are copyrighted, you do not have the right to copy the handouts, unless I expressly grant
permission. As commonly defined, plagiarism consists of passing off as one’s own ideas, words, writing,
etc., which belong to another. In accordance with this definition, you are committing plagiarism if you
copy the work of another person and turn it in as your own, even if you should have the permission of that
person. Plagiarism is one of the worst academic sins, for the plagiarist destroys the trust among colleagues
without which research cannot be safely communicated. If you have any questions regarding plagiarism,
please consult the latest issue of the Texas A&M University Student Rules, under the section “Scholastic
Dishonesty.”

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

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



