CEE6110 Probabilistic and Statistical Methods in Engineering

Homework 8.  Regression
Due Nov 21, 2006
Objective.  Gain experience in the use of simple linear regression to quantify the relationship between variables
Readings:

Kottegoda and Rosso 6.1-6.2.  
Helsel and Hirsch chapters 9 and 11.
Hastie and Tibshirani chapters 1 and 2.

Matlab Statistics Toolbox Users Guide, chapter 4 on "Linear Models".

http://www.mathworks.com/access/helpdesk/help/pdf_doc/stats/stats.pdf  

Specifically:  http://www.mathworks.com/access/helpdesk/help/toolbox/stats/f15360dfi7.html 
· Introduction (pages 4-1 to 4-3) http://www.mathworks.com/access/helpdesk/help/toolbox/stats/f13177.html 

· Multiple linear regression (pages 4.36-4.39) http://www.mathworks.com/access/helpdesk/help/toolbox/stats/f34910.html 
· Stepwise regression (pages 4.50-4.54) http://www.mathworks.com/access/helpdesk/help/toolbox/stats/f13382.html 

Matlab functions

Matlab functions that may be useful in doing this assignment: regress, regstats
Assignment

1. KR problem 6.1.  
2. KR problem 6.2.
3. KR problem 6.3.
The data from problem 1.15 that this problem uses is given below (to save you retyping)
Chloride: 64.0, 66.0, 64.0, 62.0, 65.0, 64.0, 64.0, 65.0, 65.0, 67.0, 67.0, 74.0, 69.0, 68.0, 68.0, 69.0, 63.0, 68.0, 66.0, 66.0, 65.0, 64.0, 63.0, 66.0, 55.0,69.0, 65.0, 61.0, 62.0, 62.0
Phosphate: 1.31,1.39,1.59,1.68,1.89,1.98,1.97,1.99,1.98, 2.15, 2.12, 1.90, 1.92, 2.00, 1.90, 1.74, 1.81, 1.86, 1.86, 1.65, 1.58, 1.74, 1.89, 1.94, 2.07, 1.58, 1.93, 1.72, 1.73,1.82 
4. KR problem 6.4.
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