Cour se: MATH 3P82 ( Regressi on Anal ysis)

| nstructor: J. VWrbik

Ofice: J410

Phone: 688-5550 | ocal 3298

E-mail : j vrbi k@bacus. ac. brocku. ca
Web site: abacus. ac. brocku. ca/ ~j vr bi k

Topics to be covered

Sinple linear regression and correl ation: Method of maxi mum
I'i kelihood, Least-squares estimation, Normal equations,
Confi dence intervals, Hypotheses testing, Mdel adequacy,
Wei ght ed regression, Coefficients of correlation and
determ nation, Large sanple theory.

Mul tiple linear regression: Miultivariate Normal distribution,
partial correlation coefficient, Regression coefficient
estimati on, Redundancy test, Stepw se regression.

Pol ynom al regression: Coefficient estimation, Optinmal nodel.

| ndi cator variables and their use in regression anal ysis.

Nonl i near regression: Mdel building, Levenberg Marquardt technique.

Robust regression: Laplace and Cauchy distribtutions.

Time series: Markov and Yul e nodel s.

Mar ki ng Schemne: Assi gnnents - 30%
Two M dterns - 15% each
Fi nal Exam - 40%



