	课程大纲

COURSE SYLLABUS

	1.
	课程代码/名称

Course Code/Title
	MAT7055: 广义线性模型Generalized Linear Models

	2.
	课程性质

Compulsory/Elective
	选修课Elective

	3.
	课程学分/学时
Course Credit/Hours
	3学分 / 48小时

	4.
	授课语言

Teaching Language
	中文or English

	5.
	授课教师Instructor(s) 
	王学钦 教授

	6.
	先修要求

Pre-requisites 
	数理统计, 统计线性模型；MA204 Mathematical Statistics, MA329 Statistical Linear Models


	7.
	教学目标Course Objectives

	
	本课3学分，3学时/每周。 先修课程：数理统计(MA204)， 统计线性模型（MA329）。广义线性模型是经典线性模型的自然推广。广义线性模型涵盖了作为特例的线性回归模型、二项响应变量的logit模型和probit模型, 多项式响应模型, 和对数线性模型。此课程也包含了广义估计方程和伪似然方法等内容。广义线性模型可应用于多种多样的学科领域。在经典线性模型的假设无效时，应考虑使用这一类模型。

This course introduces generalized linear models which are a natural generalization of classical linear models. They include as special cases linear regression model, logit and probit models for binary responses, multinomial response models and log-linear models for count data.  This course also covers general estimating equations and quasi-likelihood method. Generalized linear models are applicable in a wide variety of subject areas, and should be considered whenever the assumptions of the classical linear model are invalid.


	8.
	教学方法Teaching Methods 

	
	讲课, 作业, 答疑, Tutorial, 期中考试, 期末考试

	9.
	教学内容Course Contents

	
	Section 1
	复习线性回归模型 Review of linear regression models

	
	Section 2
	非线性回归模型 Non-linear regression models

	
	Section 3
	二项响应变量的logit回归模型 Logit regression models for binary responses

	
	Section 4
	二项响应变量的probi回归模型 Probit regression models for binary responses

	
	Section 5
	多项式响应模型 Multinomial response models

	
	Section 6
	对数线性模型 Log-linear models for count data

	
	Section 7
	广义估计方程 General estimating equations

	
	Section 8 
	伪似然方法 Quasi-likelihood method

	
	Appendix A
	常用分布 Commonly used distributions

	
	Appendix B
	指数族分布 Exponential distribution family

	
	
	

	10.
	课程考核Course Assessment

	
	平时作业25%, 期中考试25%,期末考试 50%

	11.
	教材及其它参考资料Textbook and Supplementary Readings

	
	1. R. H. Myers, D. C. Montgomery, G. G. Vining and T. J. Robinson (2010). Generalized Linear Models with Applications in Engineering and the Sciences (2nd Edition). Wiley, New York.

2. P. McCullagh and J.A. Nelder (1989). Generalized Linear Models (2nd Edition). Chapman & Hall/CRC, Boca Raton.



