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2EDEK - 12 Objectives and Outline of the Course
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Outline: This lecture is concerned with theoretical basis of statistical data analysis and also provides learning in depth about
linear algebra, calculus, mathematical statistics, and ODE.

This lecture shows how undergraduate mathematical courses are applied to principal component analysis, regression
analysis, and time-series analysis.

Learning Objectives:

1. To become capable of applying some statistical analysis, e.g. principal component analysis, regression analysis, time series
analysis, to data that is collected from the real world.

2. To become capable of explaining the nature of data that fit principal component analysis, regression analysis, time series
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analysis, respectively.
3. To become capable of explaining theoretical basis of statistical data analysis using the contents of undergraduate math
courses.
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DEHEBZ Learning Objectives

To become capable of applying some statistical analysis, e.g. principal component analysis, regression analysis, time se
To become capable of explaining the nature of data that fit principal component analysis, regression analysis, time seri
To become capable of explaining theoretical basis of statistical data analysis using the contents of undergraduate math

b

To become capable of applying some statistical analysis, e.g. principal component analysis, regression analysis, time series
analysis, to data that is collected from the real world.

To become capable of explaining the nature of data that fit principal component analysis, regression analysis, time series
analysis, respectively.

To become capable of explaining theoretical basis of statistical data analysis using the contents of undergraduate math
courses.
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BZDERE O FHEEXE / Fulfillment of Course Goals (JABEE ES&ERIB D &)
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REEHEEE Course Plan

No. IEH Topics AA Content
1 B | Faotr (1) B, BT OER
% | principal component analysis | Objective, covariance matrix
(1)
2 B | £Eao (2) THNRERZHOAFE. — KR
Z | principal component analysis | Expectation of matrix-valued random variable, quadratic forms
(2)
3 B | Faotr (3) BxR1T5 & 2 A1k
% | principal component analysis | Diagonalization of a matrix by orthogonal matrix
3)
4 B | Faatr (4) THEOEEENOEEE
% | principal component analysis | Application of the associative law
(4)
5 B | £ma94 (5) BEEBE, X7 bILofE
Z | principal component analysis | principal component analysis (5)
(5)
6 B | a9 (6) BBERY bLICH EDLCERDDOER L EE
& | principal component analysis | Definition and properties of the principal component
(6)
7 B | Faatr (7) MEAGICET2ERS. 70y 7{ENTHOEBFRS ML
% | principal component analysis | Simple examples of PCA, block matrices
(7)
8 B | @R54r (1) HEEATOBM s/ ZF%
Z | regression analysis (1) Objective of simple regression analysis, least squares method
9 B | @Ea4r (2) RNZFEDONY bV - THNCEBRBEFE
ZE | regression analysis (2) Vector expression of the least squares method
10 | B | EES (3) ALY R T4 v 7RO A
ZE | regression analysis (3) Logistic curves
11 B | @Ea4r (4) FEFEATOENE RN
Z | regression analysis (4) Multiple regression analysis
12 | A | ®E&Ea4 (5) RPN L BZRI[EFE, SEHRME. tIRTE
Z | regression analysis (5) Multicollinearity, t-test
13 B | x5 (1) BRSO BER., BSHEES
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Z | time-series analysis (1) objective, autocorrelation
14 B | X% (2) AR & MA DEZ. Yule-Walker F12=
& | time-series analysis (2) AR models, the Yule-Walker equation
15 | B | Bx7 (3) 750 N B L HEEEH. WA RAITII DA
& | time-series analysis (3) power of matrices, exponential of matrices, undiagonalized matrices

>H: ‘

H | #EANRZEEL. BEOBRZENT 2R EOEEFEICIE. HEFHO 2EREVFERHEET 2,
Z | Students are encouraged to continue studying home twice longer than in the lecture room, in order to acquire the subject

and to solve the problems.

H | Z8F 1 TAPHREEE 2 R, REL SRS - RRFTEEE <) (BR ff—; 4 — L% 2021 §) 2600 A+
SEEL. FPHCEALALSESNE, BRISTOARICOVTIE, TY Yy MEh ELILE-> TEEELET 2,
FH, BEMREICTCHENFEREELHLTES ]
RIS E 2 ENT TWEBILAESA - ZK#E
ZOENEIRE R D (XEXE) XE - 417> TT7—X (), lan Ayres (), 1L &4 (ERH)
YAWREY BEMHKGTHR] BT
% | Textbook: S. Kurihara, Introduction to Statistics 2nd edition (in Japanese), Ohm-Sha, 2021. Price 2600+TAX.

Students should also rely on undergraduate textbooks on linear algebra, calculus, and mathematical statistics. Handouts will
be provided concerning time-series analysis.

Related best readings: (Several copies of the followings are available from the library of the lecturer.)

T. Miki, Decision by number: the work skill by CEO Son Masayoshi.

lan Ayres, Super Crunchers, 2007.

S. Levitt, S. Dubner, Freakonomics.

BH | KEIZWFEIZ, BIELZRUT LIz ARTH, BIETHmIE, EEEEA~DER100%)ICH &I,
%= | If a student is present at most of the course,

the grade will be based on solutions to problems (100%).

B | /=ty aroEREECERRR,
moodle IZIBH T 2 BFNETMELHRV T, FEORKICEEA2EE, HB¥ L7-EHR% moodle ICT7v7RA—FF 3%, BIcL-
T, RETEV 7 MAES LERAARERETHY., /— bV aAVHERTHD, HEATH, BERNROBRREEE AN 5,
FAEV 7 METEBELEY, BMEFELAZY TR X, /=Y AVDPRETH D,

¥ | About usage of laptop (BYOD) computers.

Students are required to solve the exercise problems in advance that are uploaded on the * "moodle" system.

Students write an answer in arbitrary styles and upload the photograph of the answer.

In several exercises, it is convenient if you use spreadsheet software.

You could use your laptop computers in the classroom in order to re-calculate after hearing explanation of the contents of
an exercise.
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