Statistics 663: Regression Analysis Fall 2021

Text : Linear Statistical Models, second edition: Author, James A Stapleton: Publisher, Wiley

Professor William E. Strawderman, 561 Hill Center: 848 445 7681: straw@stat.rutgers.edu

Tentative schedule of topics:

1. Linear Algebra, projections

2. Random Vectors

3. The Linear Model

4. Fitting of Regression Models

5. Simultaneous Confidence Intervals
6. Two and Three Way ANOVA

7. Shrinkage estimation

Tentative Homework:

Sec1.2 1-5 Sec131,245 Secl161,2410 Secl.7 1,3,45,6,8,9,11,12

Sec2.12-5 Sec2.22-4 Sec232,3 Sec24 1345 Sec25 1-6

Sec3.1 1,3,5 Sec3.2 13,23,56 Sec3.3 1,24 Sec3.4 1,24 Sec 3.5 1,3,4,5abc
Sec 3.5 1,3,4,5abc Sec3.6 1 Sec3.71,2

Sec5.1 Sec5.2 2,3 Sec54 1,2

Sec 6.1 1,4

Exams:

Exam 1: (30%), Thursday, October 7

Exam 2: (30%), Thursday, November 11

Final Exam: (40%), Thursday, December 16, 1-4 pm

University Mask policy: Masks required in classrooms




