Course number G-LAS12 80035 LB54 G-LAS1280035LB13

Course title Instructor's

(and course - = |name, job title, |Craduate:School of Advanced Inegyete! Stuiesin Human Suvivaility
title in Mathematical Statistics -Data Science 1-|and department | Professor,|KEDA Y UICHI

English) of affiliation

Group |Interdisciplinary Graduate Coursed Field(Classification) IStatistics, Informatics and Data Science

:—nasf][?lil(i?gno‘c Japanese and English Old group Number of credits |2

Number of

weekly 1 Class style [-€cture Year/semesters |2024 First semester
time blocks (Face-to-face course)

D d _ .

pé‘%f,(?g‘ Tue.2 Target year |Graduate students | Eligible students | For all mgjors

Students of Gratluate School of Advanced Integrated Studies in Human Survivability cannot take this course asliberal arts and general education course. Please register the course with your department.

[Overview and purpose of the course]

[Course objectives]

[Course schedule and contents)]

I ntrO(:jLuction: Multivariate analysis and time series analysis
Concipt of data science: data acquisition, analysis, and modelling
Statist3i cal anaysis software R i
Statist4i cal quantity and distribution
Discj)ssi on 1: Problem setting and grouping
Regr on analysis 1. Case studies, what to learn
Esti m7ation and test
8 , ANOVA
Regression analysis 2: Single-regression and ANOVA
Regr on analysis 3: Multi-regression and multi-colinearity
Pri ncilgal component analysis, correlation matrix, and eigenvalue problem
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Discussion 2; Data visualization

12

Time series analysis 1: Case studies, what to learn
13 AR

Time series analysis 2: Stationarity, ARIMA model, and maximum-likelihood
14 ARIMA VAR

Time series analysis 3: Vector Auto Regression model and Impulse Response
15

Discussion 3: Analysis Results

[Course requirements]

None

[Evaluation methods and policy]

[Textbooks]

[References, etc.]

References, etc.

[Study outside of class (preparation and review)]

[Other information (office hours, etc.)]




