15 STAT 7022-001 (#701558)
Linear Models and Multivariate Analysis 1I
Spring 2013

Mondays/Wednesdays/Fridays, 10:10 am — 11:05 am, Room 273, 60WCHARL

Instructor:

Office Hours:

Course Description:

Course Webpage:

Textbook:

Exam dates

Xia Wang

http: //homepages.uc.edu/~wang2x7

Department of Mathematical Sciences, French Hall West 4428E
(513) 556-3295 (6-3295 from on campus phones)
xia.wang@uc.edu

M/W 2:20 pm-3:20 pm; F 11:20 am-12:20 pm

The course will cover topics in repeated measurésngeneralized linear models,
including models for binary data and counts datalfivariate statistics, including
estimation, test of hypothesis such as Hotellirggliare and MANOVA, principal
components, factor analysis and, depending onesitetuster analysis and
discriminant analysis

All course related information will be posted on Backboard
(http://blackboard.uc.eduincluding course syllabus, reading assignmeéetsure
notes, handouts, homework assignments, SAS codegyacements, etv.isit the
Blackboard frequently!!!

Generalized Linear Model, P. McCullagh and J.A. NeldeM(N), 2" edition, 1989.
Applied Multivariate Satistical Analysis, R. A. Johnson and D. W. Wicheri(), 6"
edition, 2007.

SAS Software is strongly recommended for this ceusshedule for the labs on
campus can also be checkednhtip://labs.uc.edu/labHours.php

Midterm 1 MondayFebruary 11, in class
Midterm 2 MondayMarch 11, in class

Final Exam Wednesdaypril 24, 12:00 pm — 2:00 pm.

Homework due dates

HWH#1 January 28 HW#5 March 25
HW#2 February 4 HW#6 April 8
HW#3 Februar?5 HW#7 April 15
HW#4 March 4

Course project due date:

FridayApril 12, before class
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Tentative Schedule (as of December 24, 2012):

Week Beginning:

Topic

Reading Assignment

January 7 Repeated Measures To be assigned

January 14 Introduction to Generalized Linear Regosn | MN Chapter 1 1.1-1.2
Model Chapter 2 2.1-2.4

January 21 Binary Data MN Chapter 4 4.1-4.6

January 28

February 4 Log-linear Models MN Chapter 6 6.1-6.3

February 11

Introduction to Multivariate Analysis

Midterm 1

JW Chapter 1 1.1-1.5
Chapter 2 (Review)
Chapter 3 3.1-3.3,4, 3.5-

3.6

February 18

Multivariate Normal Distribution

JW Chapter 4 4.1-4.8

February 25 Inference about Means JW Chapter 5 5.1-5.5
March 4 Chapter 6 6.6-6
March 11 Multivariate Linear Regression Models JW Chapter 7 7.1-7.7
Midterm 2
March 18
March 25 Principle Components JW Chapter 8 8.1-8.4
April 1 Factor Analysis JW Chapter 9 9.1-9.6
April 8
April 15 Selected Topics To be assigned
April 22 Final Exam Week
Final Exam April 24 12:00 pm -2:00 pm
Homework:

- Homework assignments will be due as specified énathove tentative schedule or as announced if
there is any change ( updates will be posted oBldCkboard accordingly);

- Homework will be assigned one week before its cate;d

- Prepare your homework with problems in orderppeside of standard 8%11 sheets, stapled in the
upper left-hand corner;

- Electronically handed-in homeworkrist accepted.

- Homework assignments must be handeat ithe beginning of the class on the due date. Do not slide
them under the instructor/grader’s office door pdthem off in the instructor/grader’s mailbox.
THEY WILL NOT BE ACCEPTED,;

- No late hand-in. If extenuating circumstancesteyisu must speak directly to the instructor.

Examinations:

- There will be two Midterms during the semester (tdichs) and the final examination (Final Exam).

- The examination dates are as specified in thelsydl@r as announced if there is any change (updates
will be posted on UC Blackboard accordingl{xamswill cover materials from the textbook,
lectures and handouts.

- Both the midterm and the final exam atese-book.

- A calculator (no cell phone calculators or PDAs)yrha brought to exams.

- There will be NO SCHEDULED MAKE-UP examinationscianding the Midterms and the Final
Exam). When there are unavoidable circumstanbesstident must contact the instrudieforethe
examination date. DOCUMENTATION IS REQUIRED. Fordieal circumstances, the student must
contact the instructor with a written medical ex@dscument signed by a qualified professional

Course Project:
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Read a statistical methodology paper related tpig tiscussed in the course and write a reviewrtefphe

report should include the description of the metlitsckey results, application and impacts.

Final Course Grade:
The upper limits for contributions to the final geaare HW (15%), course project (10%), Midterm 1
(15%), Midterm 2 (15%) and Final Exam (45%). Theafigrade will be converted to the traditionaldett
grade based on the following chart:

96-100: A 87-89: B+ 77-79: C+ <70: F
90-95: A- 83-86: B 70-76: C
80-82: B-

Students should keep all returned work until thayehreceived their final grade. It is the student’
responsibility to get the graded homework and tteeres from the instructor.

Electronic Communication
Course announcements and materials are postedaokilard through the semester. Beyond class and
office hours, the best way to contact the instnuigtdoy email xia.wang@uc.edu Please note the course
email correspondence must be done via UC emailuatso The instructor cannot send email to any
other account (i.e. gmail, hotmail, yahoo, etc.)

Classroom Etiquette:

Our goal is to have a classroom atmosphere tlavslihe class to learn the material without disioas.
The following behaviors will help us achieve this:

v'Please turn off your cell phones or set it to \ilbrabefore coming to class.

v'Please arrive in class on time.

v'Please do not disrupt others during class.

v'Please do not leave class early unless you havié you plan to leave early, sit near the dooaso
to disturb as few people as possible.

Academic Integrity Policy:
The University Rules, including the Student Cod€ohduct, and other documented policies of the
department, college, and university related to ewad integrity will be enforced. Any violation digése
regulations, including acts of plagiarism or chagtiwill be dealt with on an individual basis aatiag to
the severity of the misconduct.

Special Needs Policy:
If you have any special needs related to your gipgtion in this course, including identified visua
impairment, hearing impairment, physical impairme@smmunication disorder, and/or specific learning
disability that may influence your performancehistcourse, you should meet with the instructor to
arrange for reasonable provisions to ensure artadg@iopportunity to meet all the requirementshis t
course. At the discretion of the instructor, sormeoanmodations may require prior approval by Disgbil
Services.

(This syllabus is subject to changes.)
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