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	Faculty Information
	Name
	Shim, Hyunoo

	
	E-mail
	hyunooshim@hanyang.ac.kr

	
	Home University
	Hanyang University ERICA Campus

	
	Department
	Actuarial Science

	
	Homepage
	

	Course Information
	Class No.
	TBA
	Course Code
	[bookmark: _GoBack]ISS1232
	Credits
	3

	
	Course Name
	Regression Analysis

	
	Lecture Schedule
	Tue-Fri / 9:00 AM - 12:00 PM

	
	Course Description
	Regression analysis is a statistical method used to identify and analyze the correlation between explanatory variables and a response variable. In this course, students will learn the basic theories of simple linear regression, multiple linear regression, model diagnostics, variable transformations, dummy variables, and multicollinearity. Practical exercises will be conducted using R.

	
	Course Objective
	1. Learn concepts of regression analysis
2. Get hands-on experience in R coding
3. Be familiar with practical problems

	
	Prerequisite
	

	
	Materials/Textbooks
	‘Regression Analysis by Example Using R’ (author: Ali S. Hadi, Samprit Chatterjee)

	Evaluation
	Attendance
	20%
	Quiz
	0%

	
	Assignment
	40%
	Mid-term Exam
	0%

	
	Presentation
	0%
	Final Exam
	40%

	
	Group Project
	0%
	Participation
	0%

	
	Etc.
	Evaluation Item
	Ratio

	
	
	
	%

	
	
	
	%

	Daily 
Lecture Plan
	Week
1
	Day 1
	Orientation

	
	
	Day 2
	Basics of R language

	
	
	Day 3
	Introduction / Simple linear regression

	
	
	Day 4
	Simple linear regression

	
	Week
2
	Day 1
	Multiple linear regression

	
	
	Day 2
	Multiple linear regression

	
	
	Day 3
	Regression diagnostics

	
	
	Day 4
	Regression diagnostics

	
	Week
3
	Day 1
	Takehome Assignment (computer-based)

	
	
	Day 2
	Qualitative variables

	
	
	Day 3
	Transformation of variables

	
	
	Day 4
	Autocorrelation

	
	Week
4
	Day 1
	Collinearity

	
	
	Day 2
	Collinearity

	
	
	Day 3
	Final exam (computer-based)

	
	
	Day 4
	Graduation (NO class)
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