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The course covers new approaches in the areas of statistical modeling and data
analysis, using ideas that bridge the gap between statistics and computer
science and developing tools for the statistical mining of big data. The focus is
on predictive learning, with particular emphasis on recent advances in
regression and classification.

Topics include: linear models; dimensionality reduction; supervised learning,
regression and classification; unsupervised learning and clustering; assessing
uncertainty through resampling methods. All methods will be illustrated using
applications from marketing, finance, biology and other areas. The R free
software environment for statistical computing and graphics will be extensively
used and illustrated throughout the course and its lab sessions. Through the
course, students are expected to work in team on a real data analysis project
whose progress will be shown periodically to the class.
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