STATISTIGAL SHORT GOUBSES

|

8 (Mon) & 9 (Tue) MARCH, 2010

LINEAR REGRESSION AND

BASIC ECONOMETRIC PRINCIPLES

29 (Mon) & 30 (Tue) MARCH, 2010

FEATURING: MIN]TAB, spss & Emws packages

Course Facilitator WHO SHOULD ATTEND?
The two courses are designed for analysts and
Dr Zainudin Arsad has successfully conducted 13
various short courses in statistics and econometrics in
2009. He is a senior lecturer in the School of
Mathematical Sciences, USM Penang. He obtained his
BSc. in 1994 and Ph.D. in 2002 from Department of

researchers with little statistical training who
want to analyze continuous as well as categorical
data using commonly employed statistical
techniques. The courses also beneficial to

Actuarial Mathematics and Statistics, Heriot-Watt researchers who need to apply Regression
University, UK. His area of research is Time Series Analyses for financial or economics data.

and Econometric Analysis. His main topic of interest

;S- the 'Apphcatlons of Kalman Filter Techruqt‘le' in THE IMPORTANCE OF STATISTICS?
inancial Issues. He has taught Elementary Statistics,

Time Series Analysis and Econometric courses in the Statistical techniques not only extract the maximum
School of Mathematical Sciences and has used possible information from the data we have, they
Minitab, SPSS and E-Views extensively. Dr. Zainudin can also tells us how reliable these inferences might
has often been invited for talks at seminars be and how much weight should be put on the
throughout the country. He has also supervised over evidence. Getting the most out of empirical
50 BSc. Final Year Projects and over 20 MSc./PhD evidence requires careful data gathering and
Dissertation/Thesis in his short 8-year tenure in USM. systematic analysis. For that, statistical and

econometric techniques have been proven to be
powerful in obtaining well-grounded and robust
conclusions.

in collaboration with

UAINS

HOLDING SDN BHD UNIVERSITI SAINS MALAYSIA

(Wholly-owned bv USM)  School of Mathematical Sciences

—




Course Programme:
ELEMENTARY STATISTICS FOR PRACTITIONERS

DAY 1: MON, 8 MAC. 2010

8:30 AM REGISTRATION
8:45 AM SESSION 14 Descriptive Statistics and Exploratory Analysis

A Mean, variance, quartile; Boxplot and stem-and-leaf
10:30 AM TEA BREAK
10:45 AM SESSION 2 ¢ Sampling Distribution and Principles of Hypothesis Testing

A Distribution for sample mean and sample proportion; 1-sample t-test and z-test
12:45 NOON Q & A(SESSIONS 1 & 2)
1:.00 PM LUNCH
2:00 PM SESSION 34 Hypothesis Testing for 2-Samples

A 2-sample tests: independent t-test and paired t-test; Tests for 2 proportions and variances
3:45 PM TEA BREAK
4:00 PM SESSION 4 ¢ Analysis of Variance

A Hypothesis test for several means; 1-way and 2-way ANOVA, interactions
5:45 PM Q & A (SESSIONS 3 & 4)

DAY 2 : TUE, 9 MAC. 2010

8:30 AM SESSION 514 Linear Regression

A Correlation coefficient, Simple and multiple regression, R?, R?
10:30 AM TEA BREAK
10:45 AM SESSION 6 ¢ Categorical Data Analysis

A Goodness-of-fit test, Test of independence and test of homogeneity
12:45 NOON Q & A (SESSIONS 5 & 6)
1:.00 PM LUNCH
2:00 PM SESSION 7 ¢ Non-parametric Tests

e 1l-sample & 2-sample : Runs & Sign tests, Wilcoxon Signed-Rank & Mann-Whitney tests
3.45 PM TEA BREAK
4.00 PM SESSION 8 ¢ Case Study

* More example : Solving real-life scenario using, Minitab, SPSS & EViews

5:45 PM Q & A (followed by CERTIFICATE PRESENTATION at 6pm)

How You will Benefit from these Courses

Learn about exploratory data analysis

Become familiar with fundamental statistical concepts such as confidence intervals
Become familiar with statistical techniques such as t-test, ANOVA and regression
Understand the importance for adjustments needed when dealing with financial data

> >y > >

Econometrics: Why a Separate Disci p line? Although mathematical StE}tlSthS pr0V1d?s

many of the tools used in the analysis,
econometricians usually needs special methods in view of the unique nature of most economic data. Unlike most
cross-sectional data, economic and finance data are not generated from a controlled experiments. This nature of

economic and finance data presents special problems not normally dealt in mathematical statistics.

The Organiser reserves the right to make any amendments and change the programme if warranted by circumstances beyond its control



Course Programme:
LINEAR REGRESSION & ECONOMETRICS PRINCIPLES

DAY 1: MON, 29 MAC. 2010

8:30 AM REGISTRATION
8:45 AM SESSION 1+ INTRODUCTION TO LINEAR REGRESSION
A Overview of correlation analysis and classical regression assumptions
10:30 AM TEA BREAK
10:45 AM SESSION 2+ MULTIPLE LINEAR REGESSION

A Testing for overall and individual parameter significance, R?

12:45 NOON Q & A (SESSIONS 1 & 2)
12:45 PM LUNCH
2:00 PM SESSION 3+ MODEL ADEQUACY CHECKING & DIAGNOSTICS

A Residual analysis, detection and treatment of outliers, influential and leverage
3:45 PM TEA BREAK
4:.00 PM SESSION 4 + MODEL BUILDING & VARIABLE SELECTION

A Criteria for best subset regression models, techniques for variable selection
5:45 PM Q & A (SESSIONS 3 & 4)

DAY 2 : TUE, 30 MAC. 2010

8:30 AM SESSION 5¢ VIOLATION OF ASSUMPTIONS, MULTICOLLINEARITY

A Nature and consequences; detection and solutions
10:30 AM TEA BREAK
10:45 AM SESSION 6+ ADJUSTMENT FOR ECONOMETRIC MODELING, HETEROSCEDASTICITY
A Detection and remedial measures for heteroscedasticity
12:45 NOON Q & A (SESSIONS 5 & 6)
1:00 PM LUNCH
2:00 PM SESSION 7+ ADJUSTMENT FOR ECONOMETRIC MODELING, AUTOCORRELATION
e Detection and remedial measures for autocorrelation
TEA BREAK
SESSION 8 ¢ Special Topict Logistic Regression (if time permit)

¢ Modeling binary dependent variables

5:45 PM Q & A (followed by CERTIFICATE PRESENTATION at 6pm)

For more information, kindly contact: ~ Dr. Zainudin Arsad (Tel: 013-420 7406 or email: zainudin@cs.usm.my)
or contact En. Khairol Anuar (Tel: 012-286-9048 or email: khairol@usainsgroup.com)

The fee for Elementary Statistics is RM500.00 per participant while the fee for Linear
Regression is RM550. The fee covers  extensive course materials & handouts,
luncheons & refreshments, and a Certificate of Attendance.

Course Fee

Early Bird Registration : RM450.00/RM500 for participants who registered by 19 Feb & 5 Mac 2010 respectively
Group Discounts . 10% off (per person) is given to company registering 3 or 4 participants.

Postgraduate students ~ : RM400.00, limited places and requires proof of status.

Further Discount! . 20% off for company registering 5 or more OR a group of 3 or more research students

Accommodation A limited number of rooms at the USM Guest House have been reserved. The room costs between RM100-
RM200 per night, without breakfast. Reservation can be made by contacting 04-653-2030/2050. Students

may request room at student hostel, only RM14 per night (Please inform Dr. Zainudin if you need this accommodation). For other listings of
accommodation please visit www.penang-hotels.com (participants would have to make their own reservation)



mailto:zainudin@cs.usm.my
mailto:khairol@usainsgroup.com
http://www.penang-hotels.com/

REGISTRATION FORM (Closing Date: 3 MAC. & 24 MAC. 2010)

STATISTICAL SHORT COURSES (8/9 Mac. & 29/30 Mac. 2010

Please fax or send this registration form to : Please tick (V) in the appropriate box
Usains Holding Sdn. Bhd. Yes | Iwould like to claim under
Ground Floor, Kompleks EUREKA, No | the SBL Scheme.

Universiti Sains Malaysia, 11800 USM PENANG.
Tel : 04653 4372 / 04658 3655 Fax: 0657 2210
(Attention : En. Khairol Anuar)

NAME OF SHORT COURSE (Please tick (V) short course(s) to be attended)

Please register the following name/names: (Please use separate sheet, iequired)
Item Name Designation Course (8&9 Mac. Or 29&30 Mac.)

*1.

Industry Sector:

Company:
Address:
Postcode:
*Primary Person: *Mobile
Phone:
*Telephone No.: *Fax No. *Email:
MODE OF PAYMENT
Number Bank No. of Participants:
| enclose Crossed Cheque Early Birds:
Bank Draft Group Discount:
Money Order Postgraduate Student:
LO/PO Total Sum: | RM
Payment must be made payableto6 Usai ns Hol di.ng Sdn. Bhd. 6

1. Telegraphic Transfer. Please note the following:

Payee Name: Usains Holding Sdn. Bhd.
Details: Short Course on Elementary Statistics for Practitioners OR Linear Regression & Basic Econometric Principles
Name of Bank: CIMB Bank Berhad (USM Branch), Universiti Sains Malaysia, 11800 USM Penang.

Account Number: 0709-0006708-05-7 Swift Code: CIBBMYKL
(Please fax your Bank-in Slip (write your name & contact number on the slip) to 04-657 2210 (Attention: En. Khairol))

2. A Local Order (LO) or Purchase Order (PO) must be presented before the event.

The Organiser reserves the right to refrain a registered participant from taking part in the event if no proof of payment can be
presented. This only applies to registered participants who have NOT paid the registration fee PRIOR to the event date.

Cancellation / Substitution

Cancellation must be made in writing through fax, e-mail or post at least 5 days before the course. No refund will be made after this
period. However, substitute participants are welcomed at no extra charge provided written notice of at least 5 days before the event is
given to the Organiser.

Date: Companyods Official St amp

Signature:




