STAT 378 Linear Regression/Times Series, Fall 2013

Instructor: Hyun-Joo Kim    VH 2234, x4693,    hjkim@truman.edu
Office hour: MW 1:30 -3:30, TR 10:20-11:00, 2:50-3:30 and by appointment

Class information is also available at https://blackboard.truman.edu
Course Description: This course will present the fundamental concepts, terminology, and techniques of linear regression. Special attention will be given to model building and assumptions. Time series analysis is presented primarily as an application of linear regression.

Required Text: A second course in statistics, Regression Analysis, 7nd edition, William Mendenhall and Terry Sincich, Prentice Hall, ISBN-10: 0-321-69169-5 

Homework: Homework will be assigned in lecture and collected at the beginning of the lecture.  1 lowest homework scores will be dropped from your final score. No late homework will be accepted.  Please staple the pages of each assignment together and list your name on the outer page. The Window version of Minitab will be used to do some of the homework. You may work with your classmates, but do not copy and show me your work in reasonable way.  Identical papers will get 0s.
Attendance: Regular attendance in this course is expected.  Unannounced quizzes may be given during lecture times.  Attendance will be taken at random classes each worth 5 points. 1 attendance will be dropped from your final score, and No excuse will be acceptable. (You may want to keep this for an emergency.) If your attendance/quiz score is perfect at the end of the semester, you will get 5 bonus points in your attendance grading. Also, borderline grades will be determined by considering attendance and participation and performance on homework assignments. Of course, class attendance is not sufficient to master the material.  Completing the reading and problem assignments on time is very crucial.  If you do not understand a topic being studied, get help as soon as possible. 
Exams: Exams are more in-depth than homework, but many of the questions will be similar to homework problems. Several might be more challenging. There are no make-up exams unless the instructor is given advance notice that you are ill, and a doctor’s excuse is required.  For each of the one-hour exams, you may bring in an 8.5” by 11” sheet of paper on which you may write anything except examples or worked out problems.  You may write on only one side of this sheet, and it must be written in your own handwriting (nothing photocopied).  This sheet must be handed in with your exam.  If this sheet does not follow the guidelines, points will be deducted from your exam score.  For the final exam, you may bring in two such sheets with writing on both sides, or four sheets with writing on only one side.

The tentative dates of the three in-class exams are 9/26, 11/7, and the final exam for Section 1 will be Thursday, 12/12 at 7:30-9:20, for Section 2 will be Friday, 12/13 at 9:30-11:20, for Section 3 will be Tuesday, 12/10 at 11:30-1:20.         

Projects: I will be assigning individuals into groups of 3-4 for a project. There will be 2 projects, one involved with analyzing a given data and writing a report (Due 11/14) and the other one involved with researching a topic in statistical analysis beyond this course and presenting in the class and submitting power point (Presentation (12/3 and 12/5)). We will discuss more about this later in the semester.
Participation:  In order for this course to be successful, you must fully participate in the class. I expect everyone to: 

	 
	· be present and prepared for class,
· work with other members of the class,
· be willing and able to work on problems in class as required,
· submit homework assignments on time,
· be willing and able to ask and answer questions, and
· bring a good attitude to class.


Grading: HW -------------------- ---------------------------- 100 points

                Attendance and quizzes (10ish @ 5pts) -------- 50 points

                Two hourly exams (100 points each) --------  200 points

                Final exam------------------------------------------150 points
                Project (2)-------------------------------------------100 points

                Total------------------------------------------------ 600 points 
                90% and up -------------------A
                80% and up -------------------B

                70% and up -------------------C

                60% and up -------------------D

                59% and down ----------------F

Material: The tentative schedule is the following.

	Week
	Textbook
	Content

	1
	Chapter 2
	Review of Inference

	2
	Chapter 3
	Simple Linear Regression

	3
	Chapter 3
	Simple Linear Regression

	4
	Chapter 3
	Simple Linear Regression

	5
	Chapter 3, Exam 1 (9/26)
	Simple Linear Regression

	6
	Chapter 4 
	Multiple Linear Regression

	7
	Chapter 4, 7 
	Multiple Linear Regression

	8
	Chapter 8
	Assessing the assumptions of the regression model

	9
	Chapter 8
	Assessing the assumptions of the regression model

	10
	Chapter 6

	Variable selection, 

	11
	Chapter 5.7,Exam 2 (11/7)
	Indicator (qualitative) and interaction variables

	12
	Chapter 5.8, 
	Indicator (qualitative) and interaction variables Project 1 due (11/14)

	13
	Chapter 10
	Time Series, Working on project 2

	14
	
	Thanksgiving

	15
	
	Presentation (12/3 and 12/5)

	16
	
	Final


Special Needs: If you have a disability or special need during this class, you should contact me and the Disability Services office (x4478) early in the semester. To ensure specific accommodations, that office must document and verify your needs. While reasonable accommodations will be provided for any special needs, excellence is required of all students in the class.
Cellular phone policy: “OFF” No texting allowed. 
Consequences: After the first warning I will ask you to leave the class and there will be no makeup if you happen to miss a quiz. 
Any cheating, copying, or other trust-breaking will result in failing the course and will be forwarded to the Campus Judicial Officer and the Academic Affairs Office. You are responsible for your own behavior. It is assumed that everyone will behave in a trustworthy and honest manner throughout this course. I give a great benefit of the doubt as long as possible, but this class has no room for those who won’t play fair. I have no patience for dishonesty. Cheating, Plagiarism, and other unethical or dishonest acts are not tolerated in this class. If you have any questions about what particular behaviors violate the policy in this class, please ask me.

Extra credit (5 point): A list of your names will be posted outside of my office (VH 2234). Sign/check next to your name on the sheet by 9/6 to get 5 point.
