STAT 6601, Advanced Statistical Computing, Fall 2004
Lecture: MW ScN207, 8:00-9:50 pm 

Instructor: Prof. Jaimie Kwon  
Office: ScN 318   Phone: 885-3447   e-mail: jkwon at csuhayward dot edu 
Office Hours: MW 5-6 & 9:50-10:20 pm or by appointment 
Class Website:  http://www.sci.csuhayward.edu/~jkwon/ 
Required Text: 

· Venables, W. N. and B. D. Ripley. Modern Applied Statistics with S. 4th Edition, Springer, 2002.
· Davison, A. C. and D. V. Hinkley, Bootstrap Methods and Their Application, Cambridge University Press, 1997.
Recommended:

· Krause A. and M. Olson, The Basics of S and S-PLUS, 3rd Edition, Springer, 2002.

Prerequisites:  Working knowledge of Statistics at the level of 3502 and 3503 and Probability and Statistics at the level of 3401 and 3402.  Basic computer skills and experience with a statistical computer package, such as R/S-Plus or SAS. 

Objectives: We will examine some modern, computer intensive statistical methods such as the bootstrap, resampling tests/permutation tests, Monte Carlo simulation, kernel density estimation and nonparametric regression methods (splines and local regression). We will study when individual methods are applicable and how to apply them to real world data in statistical computing environment R/S-Plus. If time permits, more recent methodological advances like Classification and Regression Tree (CART), neural networks and support vector machines (SVM) will also be discussed. The lecture will be a mixture of overview of theoretical backgrounds and (hands-on) demonstration of R implementation of the methods.
Computer Software:  We will use R/S-Plus for statistical computation. I expect reports and presentations to be prepared using MS Word and MS PowerPoint.
Grading:  Your grade is based on:

Quizzes and Projects (20%): Homeworks are assigned but not graded 
Midterm (40%): October 25th, Monday, 8:00 pm to 9:50 pm
Final (40%): December 6th, Monday, 8:00 pm to 9:50 pm
* All exams are open book and open note; some of them may be take-home.
Policy on Make-up Exams: You are expected to take the exams at the scheduled times.  In case of genuine emergency, illness or hardship, for which you can present written documentation I may agree to arrange for a make-up exam.  Make-up exams must always be arranged BEFORE the regular exam is given and always take place AFTER the regular exam. Quizzes may not be made up.
