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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 binomial
responses, and multinomial response models. 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.

Teaching Methods
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Course Contents
Section 1 GLIM it (9 Z:m))

General Theory of GLIM (9 class hours)
Section 2 GLIM AT kb %ds (9 i)

GLIM for binary data (9 class hours)
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GLIM for data with mean proportional to variance (9 class hours)
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GLIM for data with constant coefficient of variation (9 class hours)
Section 5 ZAFEHYER GLIM (9 Z)

Multivariate GLIM for polytomous data (9 class hours)
Section 6 LSRRI TR (3 Z40))

Quasi-likelihood and Estimating Equations (3 class hours)
Section 7
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Section 9
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Course Assessment
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/NS Quiz 30%

HAF %3 Mid-Term Test 30%

HAAK 45 Final Presentation 40%
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Textbook and Supplementary Readings

Generalized Linear Models, Second Edition by P. McCullagh, John A. Nelder, CRC Press, Aug 1, 1989.




