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Lecture 1 — Introduction to the framework of Regression Analysis

Data, samples, variables and graphs.

Lecture 2 — Simple Linear Regression I

Fitting the Linear curve.

Lecture 3 — Simple Linear Regression II

Ordinary Least Squares (OLS) and Goodness of Fit measures (Pearson r and
R? ).

Lecture 4 — Statistical Inference in a Simple Linear Regression I

Model assumptions and properties of OLS estimates, ANOVA.

Lecture 5 — Statistical Inference in a Simple Linear Regression II

Hypothesis Testing and Confidence intervals for regression coefficients.



Lecture 6 — Statistical Inference in a Simple Linear Regression III

Confidence intervals, prediction intervals and Regression through the origin.

Lecture 7 — Model Diagnostics in a Simple Linear Regression

Residual Analysis (graphs, constant variance, correlation).

Lecture 8 — Multiple Regression I

Two independent variables (OLS estimates, Goodness of Fit, Inference).

Lecture 9 — Multiple Regression II

General Multivariate case (OLS estimates, Goodness of Fit with adj R2,

Inference, ANOVA, Analysis of Residuals).

Lecture 10 — Model Building I

Variable selection and information measures (Akaike, Schwarz, adj R?).

Lecture 11 — Model Building 11

Influential observations and Multicollinearity.

Lecture 12 — Model Building II1

Transformations of variables and Dummy variables.
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